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SET50 FUTURE

SETS0 Index Futures Dec-23 (S50223)
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= -+
1 a0 Short 31,245 104,648 97,174
Wiy B
0 = I Vil e Net -2,496 -6.758 $.254
o S = i | '
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Technical View

wusldu Suodluviav Glomadulunagaunusdiu Fibo 61.8% (892)
ALLU=UN Action

* ASEINOLTU SOSIA Breakout Luodu B W61uga wWa Long ua:ls9a B 10U Stop Loss / sosimgownad
udowWa Long Waldeyayrnaudodu uaoldsia Low 1W0UQad103v Stop Loss

« nselivovav a1ij Position Tk Let's Profit Run (It ktinlu Action T) / 81l Position wusthlhsosiA
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / Wa Short Wolideyayrnaudoav uaoldsia High
1WuQ0d1vdL stop Loss

Note *, ** (81utWuLGuNS Take Profit Tu Appendix TFEX)

Fundamental View

3utima SET50 Index Sideway Uodameluus:ina msuna\mnhuuans uu 3ud, msus: BU AU Suws AMQ AvaonLlY
dgoulodgdivus:inA Gamu nmuwouuwusfnnahsa 3utima 101 mnmnommluquoahuuoamhu GDP lasuna 3
vovaksg Suws, IBUIWo PCE Suwqiaud, msuaavnmsaivovacu Powell SUANS KINADIAUIASUIN0AKSTISUB:a0AD
KSoneu Powell uuuueo[nuweunawmnuulUquoaKuunamKuYn ToaTquouunamKuYna K1 Valuation lagld
EYG auns du -1SD Kano1n Bond Yield Buusudogudnasoluduakisum ifooufisuuIns:nsovwieisgsigvu
uama\)aenUs~mmau a.A. YN8B0 8%YoY lnatasvAaumals udmnlisoudumiRgodovaudiu gnsdody ua:
NOVADYINIANWEYD 5.4%YoY Inamsa\)oan"(na'tuu:)\)nmaeua\)Uuuuo[uuWuoo’tunawqaummnfynnaumlUu
uon aoucnolaumsuanoahsaqluonuswmuaaouwmuua 17 6.79 uaukavmiSouugnsiMmaldn 7.24 uaukaom
Sou a~neumseouusoua\)ahsaqnlsuumoumnuu

o Ol change (contract)
27-Nov-23 1D W ™ 1D W ™M 5
S50X23 o7 102 100 166 -5 -3 -69| 29-Now-23
S50Z23 541,082 541,048 541,160 &04,517 20,014 12,922 -43,435| 28-Dec-23
S50F24 295 267 201 26 28 4 269 30-Jan-24
S50H24 827568  80,045|  72.347|  72.295 2713 0,411 10.463| 28-Mar-24
S50M24 28,067 28,022 26,684 27,249 45 1383 M8 27-Jun-24
s50U24 15,022 13,743 12,784 12,739 1,279 2,238 2,283| 27-Sep-24
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GOLD FUTURE

Gold Orline Futures Dec-23 (GOT23) | Loy
bnzzsn

B [ 27-Nov-23 Institution | Foreign | Retail
Eznaom
" |A Long 1,765 18,718 12,981
| I oy
| . B
|.-I' Short 1.321 16,958 16,185
202000
forrse Net 444 1760 -2,204
5201500
*“: Accumulated Net W -848 8.586 7,738
:25: Accumulated Net M -783 -119 902

A2,027.20 : 2,036.70

Technical View

wusltiy sovindouiiu s:3vns Take Profit
ALUzUN Action

o nseliuovyu a1ij Position Tk Let's Profit Run (I ktinlu Action T) / dwingoliid Position sosimgown
a2 udoiwa Long olideyeyrnaudotu 15 low vavurivaduaaiu 9a Stop Loss / uuosu A Wugaa Long
udolgaadvnaioluga Stop Loss / Long o s1A1 Breakout wuodu B 11do189a A k8o B 10uQa Stop Loss

« Aselivovav uusthlkkidoko:Ua Short Iolideyayindudoav udosldsim High 10U9ad105v Stop Loss / so
s1mM Breakout 1wosu A laglda A 1Wua Stop Loss

Note *, ** (81utWuLGuns Take Profit Tu Appendix TFEX)

Fundamental View

3utima nove Sideway Up aamu nmmiaﬁuﬁuﬂnnans‘a sutima 101 mnci"mo'mml'fluﬂaﬁahuuno\m°1 GDP
'tcnsma 3 yovaksg Suws, IBUWo PCE Suwgkaud, misuaavnisaivovagu Powell ounns KINADLAULASUINOAKSY
BB aanonsonfu Powell uuuuaofnuwaunawmnuuquooaKuuno\)mTo al\)Uoouwumuua\)na\)m?uaUmhnmu
VI ETF uuswolanuou un Hedge Fund iusvug dou Real Demand 91nduua: aumaUsunoa\) IUO\)O'IﬂS'IanO\)USU
aodu aousm1nUsuuouuu1mn Dollar Index ua: Us Bond Yield USu@oav KuusinInov WoouAk UGy
lnsuanoahsaqluonuswmusoouwmuuo1 f6.79 uauha\)mlsauusnmmqbn 7.24 uaukavAiSou a:noums
oouusouo\)ahsaqmsuumouumvu

o Ol change (contract) S
27-Nov-23 1D w ™M 1D 1w ™M
GF10223 7,729 7,558 10,697 13,254 170 -2,968 -5,525| 28-Dec-23
GF10G24 6,658 5,503 7,172 7,105 155 -514 -447| 28-Feb-24
GF10J24 2,116 1,973 2,007 34 143 109 2,082| 29-Apr-24
GFZ23 172 167 171 126 5 1 46| 28-Dec-23
GFG24 113 110 126 110 3 -13 3| 28-Feb-24
GFJ24 71 71 60 11 0 11 60| 29-Apr-24
G0Z23 29,012 19,442 26,229 27,298 9,570 2,783 1,714| 28-Dec-23
GOH24 14,382 12,081 13,813 12,039 2,301 569 2,343| 28-Mar-24
SVFZ23 1,233 1,202 1,426 1,444 31 -193 -211| 28-Dec-23
SVFH24 467 434 446 453 33 21 14| 28-Mar-24

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) ]
" . ]
! at 135.30000

I, 27-Nov-23 Institution | Foreign Retail
135.20000
I, Long 9,843 312 26,859
i Short 16,690 860 19,464
i - ey
M E B ; Net -6,847 -548 7.395
i = s
U @g A i Accumulated Net 1w -1334 582 752
LN . Accumulated Net M -52,421 -558 52,979
A 34.84 . 35.04
USDZ23 Resistance 0.07
34.75 34.94

Technical View

wusldu gownasluvdu knstmMUadinauuoasu Fibo 38.2% (34.68) uusltiivo:naudaatuviav
AUzt Action

« Aselivovyu Ml Position 1K Let's Profit Run (TAUhKkUnTu Action @) / ékingoll Position sosimeown
a2 udowa Long Walideyeyrnaudodu 13 low vovurivnaudoitu 9a Stop Loss / wuasu A wugaa
Long uaolggadonaiotluga Stop Loss / Long Lo s1A1 Breakout uodu B uaoldga A k8o B 10uQa
Stop Loss

« Aselivovav uu:thkkidvko:wa Short Weolideyayndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A Breakout wuosu A lagldoa A 1uga Stop Loss

Note *, ** (81uWuLGuMS Take Profit Tu Appendix TFEX)

Fundamental View

ouumn USDTHB Sideway Down Uodgmealuus:inA msuna\mnhuuons uu ouu MsUS:BU AUL SUWS AQ AL
aonLle doullodudivus:inA Gaau nowwouuwusfnnahsa 3utima 101 mncnn:nmo1Uquoahuumamhu GDP
Ynsma 3 yavaksy duws, IbutWo PCE Suwgiaud, msiaavmsaivovaau Powell SuAnS KINAD1AULASUINOAKSY
(BUs: a9aoKSoAeu Powell uuuua\afnuwounawmnuulUquoaKuuml\auumTKuU\)m?o laglaswa 4 ua\)TnmUu
High season uovmsnovIfigd huummummw\)m llOS"UQS"O\)lSO\)ﬂO1UUOlOUUO\)fnS funding vovlasvMmsIdu
ad00a 9:u: aomsuuumuool\)umn'tus.a aalu luomunmumns ns:)\)w1muasw\nuuama\>eanUs.mloeu Q.A.
UeN9ao 8%YoY lndlrgvaumald aouqolaumsuonoahsaqluonusw\nuaoouwmuuo 17 6.79 uaukavmiSouuts
AsIMAaldn 7.24 uaukavmidou a:noumsoauusouo\)ahsgqnlsuumoumnuu

I Oichange (contrac) —
27-Nov-23 1D W 1M 1D W ™

USDX23 6,164 6,128 6,502 16,898 36 -338 -10,734| 29-Nov-23
uUsDZ23 77,284 80,685 84,668 112,504 -3,401 -7.384 -35,220| 28-Dec-23
USDF24 6,116 4,574 5,532 3,537 1,542 584 2,579| 30-Jan-24
USDH24 35,658 29,413 27,451 17,130 6,245 8,207 18,528 28-Mar-24
EURUSDZ23 2,016 2,143 2,086 2,497 127 -70 -481| 28-Dec-23
USDJIPYZ23 10,278 11,035 12,452 13,868 -757 -2,174 -3,590| 28-Dec-23

* msavnuiinoidev gavhunosAnundoyalisounsunoudaauloavnu
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28 NOV 2023

Date Time Currencylmpact Detail Actual ForecastPrevio
Mon 10:00am THB Trade Balance -$832h $530M $2090M
Nov 27 9:00pm  EUR ECB President Lagarde Speaks
10:00pm  USD New Home Sales 679K 724K 759K
Tue 9:00pm USD S&P/CS Composite-20 HPI y/y 42%  2.2%
Nov 28 10:00pm USD [l cB consumer Confidence 101.0  102.6
usbD Richmond Manufacturing Index 1.0 3.0
10:05pm  USD FOMC Member Waller Speaks
1:00pm EUR ECB President Lagarde Speaks
Wed  All Day EUR German Prelim CPl m/m -0.1% 0.0%
Nov 29 2:00pm THB BOT Interest Rate 25%  2.5%
3:00pm EUR Spanish Flash CPI y/y 3.7% 3.5%
8:30pm  USD Prelim GDP g/q 50% 4.9%
UsD Prelim GDP Price Index g/q 3.5% 3.5%
10:05pm  GBP BOE Gov Bailey Speaks
Thu 8:30am CNY [l Manufacturing PMI 49.6 495
Nov 30 CNY Non-Manufacturing PMI 511 50.6
5:00pm EUR Core CPI Flash Estimate y/y 3.9% 4.2%
EUR CPI Flash Estimate y/y 2.7% 2.9%
AlDay Al [ OPEC-IMMC Meetings
8:30pm  EUR ECB President Lagarde Speaks
USD Core PCE Price Index m/m 0.2% 0.3%
usD - Unemployment Claims 219K 209K
9:45pm  USD Chicago PMI 46.0 44.0
10:00pm USD Pending Home Sales m/m -0.9%  1.1%
Fri 8:45am  CNY Caixin Manufacturing PMI 493 495
Dec1 6:30pm  EUR ECB President Lagarde Speaks
10:000m USD [l 'sM Manufacturing PMI 477 467
usbD ISM Manufacturing Prices 46.2 451

m:00pm USD [l Fed chair Powell Speaks

_ the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WodvuSoeuuuossuduaall wuzth K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY LU UgUQQ Stop Loss kavoinnsimdviulu
oulamls 2-3 iINuoavAUIFYY (2R-3R)

** = Trend Following s:8:du wu:th EMA10 fi Timeframe 60, EMA40 i
Timeframe 15

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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Appendix SET50

(%) Earnings Yield Gap 12M Forward (%) PE 12M Forward{X)
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Appendix Gold

mw;]::i'lm Total Gold ETFs flow sSioz Global gold ETFs flow
2000 —eskly chonge in Gold ETFS holding (LHS)  —— Goldd spet (RMS) 2100 == North America (LHS)  semEurcpe (LHS) === Asia (LHS) ——Gold Spot (RHS)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot

— Managed Money Gold Future Net Long Position (LHS) —— Gold spot (RHS)
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Gold Futures & Options Commitments
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Appendix Currency

Fund Flow future net Long position and EURUSD p— EURUSD Futures & Options Commitments.
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Fund Flow future net Long position and GBPUSD — GBPUSD Futures & Options Commitments.
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Fund Flow future net Long position and USDJPY T USDJPY Futures & Options Commitments
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