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SET50 FUTURE

SETSO Index Futures Dec-23 (550223 i
i 6-Nov-23 Institution| Foreign | Retail
1 88600
! 10 Long 31,902 12,445 14,522
| BI il L | |aezoo
e s A i Short 28,818| 126,495| 103,556
" E i Net 3.084| -14,050 10,966
i gy 00 Accumulated Net W 8,025 -10,073 2,048
. _ k. e Accumulated Net 1M -2,168 44,728 -42,560
A 875.50 . 884.90
S50Z23 Resistance 1.2
870.20 B 880.10

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

sutima SET50 Index Sideway aaau Uodumeluds:ina MsuUs:yuAtuzoUNSSUMSIBUTS00a WaUaKd Kindnow
gaouundu 1WuUodunadulh TH Bond Yield yoving USudoav KuunamhuTnaTq doutodudivus:inA Gamu AU
wougusTnaaksy Sumns WoouRKIUL nsmsoowuuuaswmul\)Uldenﬂ -0.3%YoY anavasvusnlusau 25 dou
amakanonmsanavyovsIMauMngduwavviuua:aumaulng luo\)mnumsmsanmnso\wwuo\amnsa SoUNY
luaansua dnaansiMdinSURIULT oKRASIMWALYILLIAz0IKISEQ WUSUBUIWOWUIUUENEAD 0.6%YoY TnalAgm
fi Bloomberg mamseild

T - T Ol change (contract) —_
&6-Nov-23 1D w ™ 10 w ™
S50X23 130 141 189 72 -1 -59 58| 29-Nov-23
S50Z23 587,298 575,122 620,138 593,617 12176 -32.840 -6,319| 28-Dec-23
S50F24 147 160 =] 0 =13 141 147| 30-Jan-24
S50H24 68,802 68,168 73,119 63,406 634 -4.317 5,396| 28-Mar-24
S50M24 27,544 27,352 28,845 26,349 192 -1,301 1195 27-Jun-24
S50U24 12,344 1.564 1.890 8,149 780 454 4.,195| 27-Sep-24
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Gold Online Futures Dec-23 (GOZ23) ] Lot
1202250
201750 . . . .
. Lorsoo 6-Nov-23 Institution | Foreign Retail
1 r" ;zmzso
A - Long 4,546 40,100 24,929
Il‘I . 12007.50
"l o Short 2.821 41,819 24,935
I i e
r, oo Net 1,725 1,719 -6
e - 1199750
! f'{ ~= A - Accumulated Net 1w 893 -4,447 3,554
= ' = Accumulated Net 1M 1462|  32,373| -33835
,,,,,,,,,,,, LN S L L L ) ]
A1,994.90 . 2,006.10
GO0Z23 ! Resistance ' 23.4
1,989.30 B 2,001.10

Technical View

uuoliiy sovindouidu s:3oms Take Profit
AUzt 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

OUUFT'IO navA Sideway damu IBuWadu OUWS ﬂO"IUlBOUUNUS[ﬂﬂHKSU OUﬁﬂS N\)UOOUWUU’]UUO\)I’IO\)F\”IIUHUCI"IK

AruLY ETF lax Hedge Fund Aaudusvsednaso unusw Real Demand 91A n\)aumuua.ou (SuBzaadoav hannq
sIMUSUGDTULIOIN Hedge Fund 01NMISAS:IYAIUIEIVNAVOVELASIU KINAVASIUIEUEDU 9:10ulodudiAa

Upside novA

[T Olchange (contract) e
6-Nov-23 1D W ™ 1D w ™
GF10Z23 13,713 12,404 12,262 5,634 1,309 1,451 8,079| 28-Dec-23
GF10G24 8,078 7,772 5,995 3,235 306 2,083 4,843| 28-Feb-24
GF10J24 2,147 943 8 0 1,204 2,139 2,147 29-Apr-24
GFZ23 163 123 137 139 40 26 24| 28-Dec-23
GFG24 159 114 123 129 45 36 30| 28-Feb-24
GFJ24 89 54 0 0 35 89 89| 29-Apr-24
GO0Z23 44,797 26,136 40,321 37,307 18,661 4,476 7,490| 28-Dec-23
GOH24 18,584 12,329 16,607 6,074 6,255 1,977 12,510| 28-Mar-24
SVFZ23 1,462 1,439 1,241 2,198 23 221 -736| 28-Dec-23
SVFH24 439 435 440 367 4 -1 72| 28-Mar-24

* msavnuaowIdeY gavnuaosAnundoyaliseunounoudaauloavnu

02-2057111

® 6 0 o Q Pi Securities

@ www.pi.financial

O 02-2057000 MegnmauWus



Analyst: Aomsub Ngowsiri, Registration No. 127331
Dethana Fangsaard, Registration No. 039656 T F EX Da I Iy
Email: aomsub.ng@pi.financial

USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Lot
3550000 6-Nov-23 Institution | Foreign Retail
3545000
- Long 23,358 628 49,645
35.40000
Short 47,903 673 25,055
35.30000
= Net -24,545 -45 24,590
S Accumulated Net Tw -38,533 -583 39,16
' j1508 Accumulated Net 1M -26,195 -1,139 27,334
A 35.25 . 35.41
UsDZ23 Resistance -0.20
35.19 B 35.35

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

Sutina USDTHB Sideway Giacu msus:suauzounssumsiduadaoa WUmKG kininowsdaouwingu Wulode
AQAUTA TH Bond Yield yoving USudoav Kuuml\)umnTHuU\)m goulloducious:ina aaaw AcWIGatURUSTnA
aks$g SuAns WoouAK UL nsmsoow*ntuusswmul\)UlenU -0.3%YoY anavasvusnlusou 25 \dou anwakan
01nMsanavyovsIMAUMNgUWALLILLA:FUMQULNA lua\)mﬂumsmsaomnsa\mwua\)mnsa sounviiiognsua:
dnaafsimMding AU oknsIMWALIULLA:0IKISAQ WUSUBUIWOWUUUENEAD 0.6%YoY IndiAgvn
Bloomberg mamseaild

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

USDX23 17,008 19,985 17,304 3,617 -2,977 -296 13,391| 29-Nov-23
USDZ23 111,032 110,042 110,700 104,010 990 332 7.022| 28-Dec-23
USDF24 4,363 3,518 3,486 0 845 877 4,363| 30-Jan-24
USDH24 22,765 21,223 17,344 10,551 1,542 5,421 12,214| 28-Mar-24
EURUSDZ23 2,398 2,403 1,896 1,273 -5 502 1125| 28-Dec-23
USDJPYZ23 10,411 9,058 10,292 10,100 1,353 "o 31| 28-Dec-23
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Appendix TFEX

Date Time Currencylmpact
Mon 10:30am

Detail Actual ForecastPrevious
Core CPI y/y 0.6% 0.6% 0.6%

Nové 11:10am  JPY BOJ Gov Ueda Speaks
4:30pm  GBP Construction PMI 45.6 461 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 -0.1%  0.0%
Nov 9 CNY PPl y/y 27% -2.5%
8:30om USD | Unemployment Claims 218K 217K
Fri ~12:30am EUR ECB President Lagarde Speaks
Nov10 2:00am  USD . Fed Chair Powell Speaks
2:00pm GBP GDP m/m 0.0% 0.2%
GBP Prelim GDP g/q -01%  0.2%
Tentative CNY New Loans 650B 2310B
7:30pm  EUR ECB President Lagarde Speaks
10:00pm  USD [l Prelim UoM Consumer Sentiment 635 638
uUsD Prelim UoM Inflation Expectations 4.2%
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kin (U Take Profit Wod@ivusioautussudruaalu uu=unlAls Trailing Stop
AMAUNISUSKISOOMSADIUIEYY LU UgUQa Stop Loss kavoinnsimdviulu
ouldanils 2-3 iInuavA’IUIFYY (2R-3R)

** = Trend Following s:g:4U Luzth EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

] Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
£l
&n ~—EY(3 =—SET50 INDEX —PE(X) —SETS0 INDEX
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[ PBV 12M Forward (X) accumulated net foreign and SET50 2H23
—PBV(X) ——SET50 INDEX —Accumulated Foreign (LHS)  ——SETS0 (RHS)
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Source: Aspen Source: Aspen
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Appendix Gold

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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Hedge fund gold future net Long position and Gold spot

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

7NOV 2023
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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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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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