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SET50 FUTURE

SETSO Index Futures Dec-23 (S50223) 87500
87400
B 47200 28-Nov-23 Institution | Foreign Retail
871,00
| a0 Long 30,534 100,417 85,420
A A | EE
FI l | It b Short 36848| 80,323 99,200
(AT = 0
o =l I| i Net -6314|  20.094| -13.780
i [} B 861.00
i e oy Accumulated Net 1w 1421 -22,601 24,022
.‘ = i Accumulated Net 1M -477 1761 1284

A 867.00 . 873.20

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 Up Uodameluds:inA msUs:yu AUY 3udi ma Avaantie doulodudivus:ina daau
GDP lasua 3 UO\)EIKS'\'J Sul ma 5%, uwWe PCE Suwgiaud, mstinavmsaivovaau Powell SuAns Kindolay
IASUYNOAKSTIBUB: aodokSoneu Powell uuuuo\)InuwaunawmnuumquoaKuuqamhuTo Ina'lquouuqamhuTna
K1 Valuation lag1s EYG oans~0u -1SD Kano1n Bond Yield lsuUsunouuonnS\ﬂuaUmKnmum WoouAk UL
nowwauuwusfnnahsa 20nU 102 LIAAASIAARN 101 annns*nmuwmuahsa 09nU1 3.9% ?nalnu\)mnn 4.0% Kav
mnnmlauo\)nmo"lmwauwsaanm Dollar Index 1a: US Bond Yield USudioav douunasmsudkiuans:uu T
as:nsovukialng Wudounulndinds kavontulk sunAs sna. La: 9oUFU BogKEoNMvASIBU

[T ofchange (contract) S

28-Nov-23 1D w M 1D w M
S50X23 5 Q7 182 167 -2 -87 -72| 29-Nov-23
S50Z23 583,118 561,082 536,077 621977 22,036 47,041 -38,859| 28-Dec-23
S50F24 303 295 204 64 8 99 239| 30-Jan-24
S550H24 88,883 82,758 74,189 73,616 6,125 14,694 15,267| 28-Mar-24
S50M24 28,793 28,067 27,170 27.648 726 1623 1.145] 27-Jun-24
S50U24 14,427 15,022 13,536 12,105 -5%95 891 2,322| 27-Sep-24
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GOLD FUTURE

B - 28-Nov-23 Institution | Foreign Retail
A [/ o Long 1282 13,181 10,183
M
{ 201500 Short 952 14,483 9,21
o II 2020.00
o I . Net 330 -1,302 972
Lo N !
ula e} |" - e _|| i Accumulated Net W 1063 5,069 -4,006
VoS e 2025.00
( 202000 Accumulated Net M -343 -1319 1,662
A 2,055.00 2,071.30
GOz23 Resistance 5.3
2,048.60 B 2,065.00

Technical View

wusltiv v17u 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 @aau GDP lasuna 3 UOLAKSY 3ud ma 5%, Wwuwo PCE SuwgRaud, nMsuaavmsal
yovAeu Powell Sufns mnn:)laumsuonoahsmsuu ao(oKSoantu Powell uuuuew[nuweunawmnuulUquoamuu
noum‘lo al\)Uooawumuuo\)na\)mTuaUmhnmum ETF nsvad dou Hedge Fund fusvdo dou Real Demand mnau
ua: oumadsunoa\a (wiov01nsIAMNOVUSUGITU thoouRKIUL no'luwouuwus[nnahsa 20nU1 102 IAAAIIAOR
101 ann\)smwwuwahsg oonWN 3.9% nadlAgvAan 4.0% ha\)mnnnmauo\)nmohmsuwsaenm Dollar Index
ua: US Bond Yield UsSudoav 1ulodukuunavm

o | Ol change (contract) e
28-Nov-23 1D w ™M 1D 1w ™M
GF10Z23 7,446 7,729 9,327 11,855 -283 -1,881 -4,409| 28-Dec-23
GF10G24 6,645 6,658 6,460 8,094 -13 185 -1,449| 28-Feb-24
GF10J24 2,060 2,116 1,969 161 -56 91 1,899| 29-Apr-24
GFZ23 196 172 164 138 24 32 58| 28-Dec-23
GFG24 127 113 127 122 14 0 5| 28-Feb-24
GFJ24 71 71 58 14 0 13 57| 29-Apr-24
G0Z23 25,754 29,012 33,626 37,622 -3,258 7,872 -11,868| 28-Dec-23
GOH24 13,902 14,382 14,910 15,198 -480 -1,008 -1,296| 28-Mar-24
SVFZ23 1,191 1,233 1,419 1,552 -42 -228 -361| 28-Dec-23
SVFH24 468 467 460 445 1 8 23| 28-Mar-24

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Loy
o [ == ]
L asm 28-Nov-23 Institution | Foreign Retail
1]
frasuomo Long 13,031 0 25,817
Bl Pt
I [ Short 24,170 100 14,578
7167
,." Dy B i, ‘e Net -1,139 -100 1,239
A :
. A s Accumulated Net W 16,242 780 15,462
‘ Accumulated Net 1M -62,828 -511 63,339
A 34.50 . 35.72
USDZ23 Resistance -0.03
34.39 B 34.61

Technical View

wusldiv navaaiWuwviav
ALLU=UN Action

« Aseivoviu $051M Breakout uuddu B 1810uga Wa Long ua:ldqa B 10u Stop Loss / sasimgownad
uaowa Long ijelideyeyinaudoiu udslEs1m Low Wuad1vdv Stop Loss

* Asgiovav a1l Position 1A Let's Profit Run / (Uil Position uuzUuhlksas1A1 Breakout uuosu A lagldoa
A K80 B 10uQa Stop Loss (IAukUnTu Action U) / Wa Short eoilideyeyinauaoav udolssim High Wuga
9109v stop Loss

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

Fundamental View

3utima USDTHB Sideway Down Uodameluds:zinA msus:yu AUL 3ull ma Avaontde doutiodadivus:inA Gaaiu
GDP lasua 3 ua\)ahso 3ud Ama 5%, WBuwe PCE Suwakaud, msuaavmsaivovaeu Powell Jufins Kinaolay
lnsuanoahsmsuu aoaoKSon Powell uuuuo\)TnuwounawLnnuulUquoahuuml\)uumTKIw\)mTo laglasua 4
ua\)"(nalUu High season yoLMSHOLIAYD huuml\)ummw\)m lais: unsa\)lso\)nowunlouuo\)ms funding yov
Tnsomsmuoomea DRE aamsuuumueol\)uu1n'tus~u dalu weounrumn nowweuuwus[nnahsa 201U 102 LN
AnJIAQA 101 onn\)smwwmuahsa 001U 3.9% Tnalna\)mon 4.0% ha\)mnnmmaun\)nmohlwauwseanm
Dollar Index tia: US Bond Yield USudioav aoumnasmsudktiuons:uu Thns:nsovukialng Wudounulnainds kav
2nUulK suAs sn4. La: 9oUFU Eo9IKEoMYMSIBU

| Oichange (contrach) —
28-Nov-23 1D W 1M 1D W ™
USDX23 6,214 6,164 6,207 16,935 50 Fi -10,721| 29-Nov-23
UsSDZ23 82,510 77,284 90,870 117,383 5,226 -8,360 -34,873| 28-Dec-23
USDF24 7,326 6,116 6,419 3,516 1,210 Q07 3,810| 30-Jan-24
USDH24 40,787 35,658 27,273 17,348 5129 13,514 23,439| 28-Mar-24
EURUSDZ23 1,231 2,016 1,290 1,963 -785 -59 -732| 28-Dec-23
USDJIPYZ23 10,487 10,278 11,979 12,686 209 -1,492 -2,199| 28-Dec-23

* msavnuiinoidev gavhunosAnundoyalisounsunoudaauloavnu
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Appendix TFEX

Date  Time Currencylmpact Detail Actual ForecastPrevious
Mon 10:00am THB Trade Balance -5832M $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 390% 4.0% 2.2%
Nov 28 10:00pm USD [l cB consumer Confidence 1020 1010 102.6
usph Richmond Manufacturing Index -5 1.0 3.0
10:05pm  USD FOMC Member Waller Speaks
11:00pm  EUR ECB President Lagarde Speaks

Wed All Day EUR German Prelim CPl m/m -01% 0.0%

Nov 29 2:00pm THB BOT Interest Rate 2.5%  2.5%
3:00pm EUR Spanish Flash CPI y/y 3.6% 3.5%
8:30pm  USD Prelim GDP g/q 50% 4.9%

UsSD 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 27%  2.9%
AllDay Al ] OPEC-IMMC Meetings
8:30pm  EUR ECB President Lagarde Speaks
uspb Core PCE Price Index m/m 0.2% 0.3%
usb - Unemployment Claims 219K 209K
9:45pm usD Chicago PMI 46.0 44.0
10:00pm  USD Pending Home Sales m/m -0.9% 11%
Fri ~ 8:45am  CNY Caixin Manufacturing PMI 49.3 495
Dec1 6:30pm  EUR ECB President Lagarde Speaks
10:00pm USD [l 1sM Manufacturing PMI 477 467
UsD ISM Manufacturing Prices 46.2 451

1:00pm  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
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Appendix SET50

0,
8[906] Earnings Yield Gap 12M Forward (%) PE 12M Forward{X)
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mw;]::i'lm Total Gold ETFs flow sSioz Global gold ETFs flow
2000 m—eskly chonge in Gold ETFS holding (LHS)  —— Gold spet (RMS) 2100 == North America (LHS)  semEurcpe (LHS) === Asia (LHS) ——Gold Spot (RHS)
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Hedge fund gold future net Long position and Gold spot

| TFEX Daily
29 NOV 2023

Gold Futures & Options Commitments

—— Managed Money Gold Future Met Leng Position (LHS)  —— Gold spot {RHS) — Total Open Interest (LHS) — Gold spot (RHS) USSioz
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Appendix Currency

Fund Flow future net Long position and EURUSD o — EURUSD Futures & Options Commitments
'ém;; o Asset Manager  smmleveraged Funds e ELURUSD (RHS) Contracts — Total Open Interest (LHS)  — EURUSD (RHS) (%)
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Fund Flow future net Long position and GBPUSD — GBPUSD Futures & Options Commitments.
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

Fund Flow future net Long position and USDJPY . USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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