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SET50 FUTURE
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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

3udma SET50 Index Sideway damu Uodemeluus:ina msus:yunauzounssumisiouadaoa lusuAns miniinow
gaouundu 1WuUovunadulk TH Bond Yield yoving USudoav KuunamhuTnaiq douloducvus:inA Goau unav
01nUs:s51U FED 13os10a1a90:s00AUIRUIAGOAUIBUIWOIA: aonie Aud, nmuwouuwus[nnahsa SuAns Wwooun
UL US:iNABUSI8VIU dolaudvoonus:S1idou a.n. WUSIKaAoLSY 6.4%YoY la:igndimanisain -3.5%YoY doya
91 Wikipedia s:yldsidudiollugavoansuduusnvovlandosyamavoonsio 3.7 1udiu aoaansaksgd Tnuiiahs‘gq
Wugmsuduusnassdadou 15.5% duduadevldun Hong Kong doudadou 10.7% ua:duduaiu Japan Gogdadou

5.4% lasFuAmKkaninoudvoonldunindovdns ua: gunsailwwhcog 3 Fomsdo oonue\)ounqqaua-noun\)eUa\)nmn
AAINdoULLD

I T Ol change (contract)
7-Nov-23 1D w ™ 1D ™ ™ S0
S50X23 132 130 166 62 2 32 70| 29-Nov-23
550223 603.178] 587.298| 604.517| 604102]  15.880 1339 24| 28-Dec-23
S50F24 164 147 26 0 17 138 164 | 30-Jan-24
S50H24 70.462|  68.802| 72,295 61,991 1.660] 1,833 8.471| 28-Mar-24
S50M24 27,349 27,544 27,949 25,974 -195 -600 1,375 27-Jun-24
S50U24 267 12.344] 12,739 8,921 177 572 3,246 27-Sep-24
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GOLD FUTURE

Gold Online Futures Dec-23 (GOZ23) | Loy
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|1997.50
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™ 1199250
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I, 196750
o - I | R 102520}
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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

ouumo navA1 Sideway Down Gamu uaavoinus:s1u FED woomammsoonowmumaonummWaua aontle Au
i, lBuWodu oqunauo Aa -0.1%YoY Kindindima a.naunowaauuoue\musfnn mikauduilomano:donoviio
Uo\)nunmmaa\)mmnsuaﬂo nomwauuwus[nnahsa duAns WoouRKIuL Us:inASUs18vU dolaudvoanus:o
mau A.A. WUSIKAAILSY 6.4%YoY Lazugndimamsein -3.5%YoY U\)msa\)oanue\)ounqnaua.noua\)eUa\)nmnn
mnoouue N\)Uooawumuuo\)no\)m'luaUmKnmum ETF nsvad ua Hedge Fund ua: Real Demand mnou dusvdo
WUTu Kaniigs1AMUSUGITULION Hedge Fund 91AMSAS:189ANUIEIDHAYODADASIL KINEGVASINISUELU 2:10u
Uo9991n1a Upside novA

[T Olchange (contract) o
7-Nov-23 1D W ™ 1D w ™
GF10Z23 10,176/ 13,713 13,254 5,943 -3,537 -3,078 4,233| 28-Dec-23
GF10G24 6,941 8,078 7,105 3,328 -1,137 -164 3,613| 28-Feb-24
GF10324 1,478 2,147 34 0 -669 1,444 1,478| 29-Apr-24
GFZ23 170 163 126 141 Fi 44 29| 28-Dec-23
GFG24 118 159 110 118 -41 8 0| 28-Feb-24
GFJ24 55 89 11 0 -34 44 55| 29-Apr-24
GOZ23 24,527 44,797 27,298 49,158 -20,270 -2,771 -24,631| 28-Dec-23
GOH24 12,412 18,584 12,039 10,108 -6,172 373 2,304| 28-Mar-24
SVFZ23 1,385 1,462 1,444 2,114 -77 -59 -729| 28-Dec-23
SVFH24 436, 439 453 386 -3 -17 50| 28-Mar-24
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USDTHB FUTURE

R — "

- e ]

. II|' -|"I e 7-Nov-23 Institution | Foreign Retail

,- I|" ,-E ™ Long 16,008 0 23,626

I | i I’ " Short 17,276 46| 22312

' l A i Net -1,268 -46 1314

| ||,--""” = “x Accumulated Net W -39,069 -482 39,551

Fs E | | } s Accumulated Net M -27,709 997 28,706
UsDz23 A 35.28 Resistance 3540 -0.12

35.21 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

sutima USDTHB Sideway Down Gaau Uodgmeluus:ina msus:guncuzounssumsivuddaoa lusurns Kininow
gawuwniu 1Wulodunadulri TH Bond Yield uoving USudoav Kuuml\)uum'fmw\)m doulodedous:ina aamw
unavoInUs:su FED iodrnara9:soqANUIRUIAYIAUIBUIWOLA:00NITY Aul, A0UoluRUSTNAaKSY SuAns wo
2URWIULY US:INASUS18DIU Golaudvoonus:511dou a.n. WUSIKAGDLSY 6.4%YoY ua:ugndnmanisain -3.5%YoY
doyaoin Wikipedia s:yldgdudiollugdvoonsuduusnvovlandosyamavoonsio 3.7 Sudu aeaarsaksgd lagi
ahsaqlUunmououusnooaaqaou 15.5% duduaovldun Hong Kong Goadadou 10.7% ta:duduanl Japan Gog
dadou 5.4% FonisdvoonuovdundnauazAoudiveuavAoindmnsoule lagltinavnudwouanauuido Bond thedn
adb MTD +9.4 Wuauun nadu Bond Yield vovIngTkUSUGaL

I ] Oichange (contract) —
7-Nov-23 1D 1w ™M 1D 1w 1M

USDX23 8,775 17,008 16,898 8,040 -8,233 -8,123 735| 29-Nov-23
UsSDZ23 97,627 111,032 112,504 114,469 -13,405 -14,877 -16,842| 28-Dec-23
USDF24 3,949 4,363 3,537 0 -414 412 3,949| 30-Jan-24
USDH24 21,971 22,765 17,130 12,550 -794 4,841 Q,421| 28-Mar-24
EURUSDZ23 1,565 2,398 2,497 1,680 -833 932 -115| 28-Dec-23
USDJIPYZ23 11,057 10,411 13,868 8,891 646 -2,81 2,166 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)
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Thu:;:r;imy Total Gold ETFs flow UsSioz Global gold ETFs flow
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Hedge fund gold future net Long position and Gold spot
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Gold Futures & Options Commitments
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Appendix Currency

Fund Flow future net Long position and EURUSD
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Source: Bloomberg,CFTC

Fund Flow future net Long position and USDJPY
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e— EURUSD Futures & Options Commitments
Contracts = Total Open Inerest (LHS)  —— EURUSD(RHS)

Jan-21
Apr-21

Jub-21
Jan-22

Jul-22
Oct-22
Jan-23
Apr-23

Jul-23
023

Apr-22

3

Oct-20

Jui20

Source: Bloomberg,CFTC

GBPUSD Futures & Options Commitments
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USDJPY Futures & Options Commitments
Thausand
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