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SET50 FUTURE

SETSO Index Futures Dec-23 ($50223) o
B a8 00
Woorurtith m 3-Nov-23 Institution| Foreign Retail
i o 1 =
A wids Long 34,933 89,649 95,959
I [ ] L ?TZD(II
Mt oo Short 30,396 72869 17.276
1 86400
e o ~) 86200
s e Net 4,537 16,780 -21,317
ol W E =
| - i Accumulated Net 1w -2,248 16,869 14,621
85000
SE——— Accumulated Net 1M -5,360 54,218 -48,858

A 874.40 . 885.10

Technical View

wusldiv surodluviav
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

FUmKlma SET50 Index Sideway Up Uodamsluus:ina iSutWowugulng Susuns A0 0.6%YoY mnd"1n9'1mmﬂu
Uodskyuaaraku 3nnvldodudAyAonmsus:suncuzounssumsiduddaoa WFUMKG mndpowsaouungu 1u
Uodunadulk TH Bond Yield yovlng USudoav kyuaanakulngld doulodedivus:ina Gamu nmpu‘iaﬁu@uﬂnn
arsg SuAns WoduANSNKIULT (21aUNISHVLILUDAMALABAS 8N 1.5 UAUILKLY (hNFIAAN 1.8 uaudiukUL
3nNALSASINSIOVIUAKSY 201 3.9% N3 IMan 3.8% g'm‘:':hlnsugﬁoua\)ahs“.gaanmléuu:aaﬁo nadu Bond
Yield WuUodsRukyuaalaku Sulima SET50 Index USudodu

o Ol change (contract) —_—

3-Nov-23 1D w ™ 1D w ™
S50X23 141 138 184 49 3 -43 92| 29-Nov-23
S50Z23 575,122 610,297 614,849 575,291 -35.175 -39.727 -169| 28-Dec-23
S50F24 160 139 0 0 21 160 160 | 30-Jan-24
S50H24 68,168 70,685 71193 59.413 -2,517 -3.025 B.755| 28-Mar-24
S50M24 27,352 26,980 28,022 25,019 372 -670 2,333 27-Jun-24
S50U24 11,564 1.836 12,324 7.735 -272 -760 3,829| 27-Sep-24

* msavnuaowidev gavnuaosinndayalisaunaunaudaguloavnu
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GOLD FUTURE

Gold Online Futures Dec-23 (GOZ23) Loy
12025.00
Béird 3-Nov-23 Institution | Foreign Retail
1202000
B il Long 1177 14,482 1,414
. ;2012‘50
B o Short 1131 15,071 10,871
I i | o fzoozso
fi pet-- booso Net 46 -589 543
e i
! —a 09900 Accumulated Net 1w -1.313 -1.331 2,644
I.' = 199750
: [ees00 Accumulated Net TM 578 31747 -32,325

A 2,008.60 . 2,021.40

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

JUaklma novd Sideway Gamu SutWedu ouws no*nuwouuwusfnnahsc SurFns luaounﬂsnmum aoslaums
m\)\nuuanmnlnuns 20AU 1.5 UauaILKuL mn:nmon 1.8 uauduKLuLv enn\)anmmsm\)\nuahsa 00nU1 3.9%
vIAN3IA0OR 3.8% U\w:nlnsuanoua\)ahsaoonunsuu aoao ncmu Bond Yield lUquwKuuna\)m N\)Uooawumu
uaonoom’tuadmnnmum ETF ua: Hedge Fund AdubusvEodnAsy ucnuso Real Demand 910 n\)oumaua.ou (58U
gaoaoav Hannqsmwsunouummn Hedge Fund 91nNSAS:189AUIEIDHAYOVADASIU KINAVASIVISUELU D:1Tu
Uo9dg91Aa Upside novA Julinna novAl Sideway

o | Olchange (contract) E—
3-Nov-23 1D 1w ™ 1D 1w 1M
GF10223 12,404 12,600 11,393 6,226 -196 1,011 6,178| 28-Dec-23
GF10G24 7,772 8,562 5,754 2,931 -790 2,018 4,841 28-Feb-24
GF10J24 943 717 0 0 226 943 943| 29-Apr-24
GFZ23 123 128 112 145 -5 11 -22| 28-Dec-23
GFG24 114 116 111 109 -2 3 5| 28-Feb-24
GFJ24 54 40 0 0 14 54 54| 29-Apr-24
G0Z23 26,136 36,637 36,549 39,619 -10,501 -10,413 -13,483| 28-Dec-23
GOH24 12,329 15,838 13,433 7,504 -3,509 -1,104 4,825| 28-Mar-24
SVFZ23 1,439 1,469 1,289 2,700 -30 150 -1,261| 28-Dec-23
SVFH24 435 426 429 406 9 3 29| 28-Mar-24

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu
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USDTHB FUTURE

I USD Futures Dec-23 (USDZ23) H Lot
i |l E’S-m’“ 3-Nov-23 Institution | Foreign Retail
ol I )
ul, | aan Long 18,823 1 34,775
l _
5w Short 28,350 201 25,048
“ i o Net -9,527 -200 9,727
i = L e Accumulated Net 1w -8,227 -456 8,683
L |"I =
b = et Accumulated Net M -628 -841 1,469
= F F= E= F= == T E 1 -
A 35.30 . 35.51
USDZ23 Resistance -0.16
35.21 B 35.42

Technical View

wusldv gownaaluvitu
ALLU=UN 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

dUakiima USDTHB Sideway Down Gamu Uodemeluus:ina SutWoWugiulng Susuns ma 0.6%YoY Kindnd
mawulovsryuAnduuINlAudod snnvlodudAnyAomsus:sunauzounssuMsIbuadaoa uFUmKi Kiniinow
Saouwndu Wulodunaduld TH Bond Yield oving USudoav kyuAubuuinliudor doulodedivus:inA daay
AowBaluguslnaaksy SurAns ijosuAnsAru (o1auNMsHLLILUDAMALABAS 80N 1.5 UAUILKLY (hnFIAQ
Al 1.8 uAUAILKLY 3AADSASINSIVMIUEKSY 00U 3.9% LINAFIAON 3.8% UDLBEINASUTADUDVAKSTOONLISY
¥:a009 nAAU Dollar Index kuulkANBUUINUFVAIDE1VS20180 Sulina USDTHB Sideway Down

[ ] Oichange (contract) —
3-Nov-23 1D 1w ™ 1D 1w 1™

USDX23 19,985 16,920 9,372 7.920 3,065 10,613 12,065 29-Nov-23
uUsDZ23 110,042 104,952 104,687 114,018 5,090 5,355 -3,976| 28-Dec-23
USDF24 3,518 3,505 0 1] 13 3,518 3,518| 30-Jan-24
USDH24 21,223 17,101 17,091 15,305 4,122 4132 5,918| 28-Mar-24
EURUSDZ23 2,403 2,564 2,003 1,598 -161 400 805| 28-Dec-23
USDJPYZ23 9,058 10,910 9,636 8,845 -1,852 -578 213| 28-Dec-23

* msavnuiinoidev gavhunosAnundoyalisounsunoudaauloavnu
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Date Time Currencylmpact Detail Actual
Mon  All Day EUR German Prelim CPl m/m 0.0% 0.2% 0.3%
Oct 30 3:00pm  EUR Spanish Flash CPI y/y 3.5% 3.8% 3.5%
4:00pm  EUR German Prelim GDP g/q -01% -0.2% 0.0%
Tue 8:30am  CNY [l Manufacturing Pmi 495 502 502
Oct 31 CNY Non-Manufacturing PMI 50.6 51.9 51.7

Tentative JPY
Tentative JPY
Tentative JPY
Tentative JPY

BOJ Qutlook Report

BOJ Policy Rate -0.1% -0.1% -0.1%
Monetary Policy Statement

BOJ Press Conference

5:00pm EUR Core CPI Flash Estimate y/y 4.2% 4.2% 4.5%
EUR CPI Flash Estimate y/y 29%  3.1% 4.3%
7:30pm UsD - Employment Cost Index g/q 1.1% 1.0% 1.0%
8:00pm  USD S&P/CS Composite-20 HPI y/y 2.2% 1.8% 0.1%
8:45pm  USD Chicago PMI 44 45.4 441
9:00pm USD [l cB Consumer Confidence 102.6 1005  103.0
Wed 8:45am  CNY Caixin Manufacturing PMI 495 50.8 50.6
Nov1 7:15pm usD ADP Non-Farm Employment Change 113K 149K 89K
9:00pm  USD ISM Manufacturing PMI 46.7 49.0 49.0
usD JOLTS Job Openings 9.55M 9.34M  9.61M
UsD ISM Manufacturing Prices 45.1 46.2 43.8
Thu 1:00am usD Federal Funds Rate 55% 55% 5.5%
Nov 2 usSD FOMC Statement
1:30am  USD FOMC Press Conference
7:00pm  GBP BOE Monetary Policy Report
GBP Monetary Policy Summary
GBP MPC Official Bank Rate Votes 3-0-6 2-0-7 4-0-5
GBP Official Bank Rate 53% 53% 5.3%
7:30pm GBP BOE Gov Bailey Speaks
usD Unemployment Claims 217K 210K 210K
Fri ~ 8:45am  CNY Caixin Services PMI 50.4 51.0 50.2
Nov 3 7:30pm  USD Average Hourly Earnings m/m 0.2% 0.3% 0.2%
usD Non-Farm Employment Change 150K 178K 336K
UsSD Unemployment Rate 39% 3.8% 3.8%
9:00pm  USD ISM Services PMI 51.8 53.0 53.6
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kN (U Take Profit WodivusioautuosSuduaal wu:thlkls Trailing Stop
AAUAISUSKISOOMISADIULEYL 1BU YUQQ Stop Loss kdvornnsimdvduly
ouldnls 2-3 iIMuovAUIEYY (2R-3R)

** =Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix TFEX

Date @ Time Currencylmpact
Mon 10:30am THB

Detail Actual ForecastPrevious
Core CPIly/y 0.6% 0.6%

Nov 6 11:10am  JPY BOJ Gov Ueda Speaks
4:30pm  GBP Construction PMI 461 45.0
Tue
Nov 7 10:00pm  USD FOMC Member Waller Speaks

Wed 4:30pm  GBP BOE Gov Bailey Speaks

Nov 8 9:15pm usD Fed Chair Powell Speaks
Thu 8:30am  CNY CPly/y -0.2% 0.0%
Nov 9@ CNY PPl y/y -2.8% -2.5%
8:30pm USD | Unemployment Claims 218K 217K
Fri 12:30am EUR ECB President Lagarde Speaks
Nov 10 2:00am  USD . Fed Chair Powell Speaks
2:00pm  GBP GDP m/m 0.0% 0.2%
GBP Prelim GDP a/q -0.1%  0.2%
Tentative CNY New Loans 650B 2310B
7:30pm EUR ECB President Lagarde Speaks
10:00pm  USD [l Prelim UoM Consumer Sentiment 63.4 638
uUsD Prelim UoM Inflation Expectations 4.2%
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kin (U Take Profit Wofivusoautussudiuaalu uu=un kL3 Trailing Stop
AAUNISUSKISOOMSADIUIEYY LU UgUQQ Stop Loss kavoinnsimdviulu
oulanils 2-3 iInuavA’IUIFYY (2R-3R)

** = Trend Following s:g:4U uuzth 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)
]
&n ~—EY(3 =—SET50 INDEX —PE(X) —SET50INDEX
0 1200.00 1200.00
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40 i A A00.00 \ 900.00
A 878.73 o
30 ALY W 1724
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Source: Bloomberg Source: Bloomberg
[ PBV 12M Forward (X) accumulated net foreign and SETS0 2H23
—PBV(X) ——SET50 INDEX ——Accumulated Foreign (LMS}  ~——SET50 (RHS)
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mE::illm Total Gold ETFs flow UsSioz Global gold ETFs flow
& m—jeekly change in Gold ETFs holding (LHS)  —— Gold spet (RHS) 2100 Fm—‘mzlmﬂmtﬂsa wurcpe (LHG)  mmfisla (LHS) — Gold Syt (RHS)
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| TFEX Daily

Hedge fund gold future net Long position and Gold spot

—— Managed Money Gald Future Net Long Position (LHS) — —— Gaod spot (RHS)
Thousand Ussiaz
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Source: Bloomberg,CFTC

ounce Premium/Discount Gold spot in India
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Gold Futures & Options Commitments

6 NOV 2023

Thousand i !
Thousens — Total Open Interest (LHS)  — Gold spot (RHS) Ussioz
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Appendix Currency

Fund Flow future net Long position and EURUSD — EURUSD Futures & Options Commitments
E:hm:'saég w Asset Menager  wemleveraged Funds e EURUSD (RHS) Confracts — Tolal Cpen Interest (LHS)  — EURUSDHRHS) &
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Fund Flow future net Long position and GBPUSD A GBPUSD Futures & Options Commitments
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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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