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SET50 Index Futures Mar-23 (S50H23) Lot
W II- 966.00
| 3-Mar-23 Institution | Foreign Retail
1T I Long 42827 81,201 117,560
I 962.00
B I 3033 Short 36,373| 110,555 94,660
I-l IR - Net 6454 20354 22 900
A L -
Accumulated Net 1W 12212 48,319 36,107
954.00
e r— Accumulated Net 1M 26982 -201492[ 174510

964.00
B 960.30

A 956.00
952.80

Resistance

S50H23

Technical view

wudll vJus=Sonssownc
Auu=UN Action

o Asaiupvdu QRUKUNTU Action 0) id Position T Let's Profit Run / fHngvllid Position soas1Agawncd
ud>10a Long 1pldryruinauddu 18 low uovurivaauddidu 9a Stop Loss / uudsu A udalla Long udid
20dv nanluda Stop Loss / Long L s1A1 Breakout tuddhu B 13390 A Héa B 1l0una Stop Loss

e Astliiupvavy wu:tlKK19vKHI:WA Short Lpldeusunnduddav uastds1A1 High 10uQ03103v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3 UulWULAUMS Take Profit {u Appendix TFEX)

Fundamental view

FUanHdAa SET50 Index Sideway GamMuAIIauIASUIAYGIVUS:INA 21A SUSVAS NsiaavnIsaiudw Powell cipHth auidn
Jcuam, SuwgHauad adlavudsuadadni1s31vuvIu AA 1.95 wauau, SUANS AILauN1ISYIVVIUUDNANIANISIALAS AQ 2.06 Lau
dhuKuv KInddlavuvalumvAtAsugAdudvlsy KUu Dollar Index naduaalaRuLa:ABUUINIESDUAT La: 5ASINS3 V0L AIQ
3.4% dulvsunieluus:inA dacmu Sudvms MilaulsutwWalng A0 42% KIAWUWachAQ KyuABUUINInstRudoAt dowalH
dw@ s:aamsuigRulngld @uduAnsiruuIdday PMI MANISUSMISUBVaKST 9o 55.1 uann3iAan 545 lagovA
Usznounmelu wu31 misd1vviu USUAGTU ud Dollar Index wa: US Bond yield USuddav wa:cinosiéda Short TFEX 30,000
deuaun wa: Ol Usutwudu 8,000 drurun Tus:e:aalumstdandouavings:uloderyuaalaru Suiina SET50 Index Usuddu

[ o ] Ol change (contract) —
3-Mar-23 1D 1w ™ 1D W ™
S50H23 545881]  545405] 543221 578,876 476 2660  -32,995| 30-Mar-23
50423 275 260 235 57 15 40 218] 27-Apr-23
S50K23 147 101 0 0 46 147 147 30-May-23
S50M23 94002 87,719 77964 45,398 6,373 16,128 48694 29-ln-23
SH0U23 28,992 28,398 27,070 22,245 594 1,922 6,747 28-Sep-23
S507223 16,227 15,883 14,865 11,080 344 1,362 5,137 28-Dec-23
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Gold Online Futures Mar-23 (GOH23) Lot
1872.50
123000 3-Mar-23 Institution | Foreign Retail
1867.50
- Long 4,366 16,186 11,699
| T Short 3472 12,814 15,965
_.I 1857.50
— ‘ , A T L 1255 59 Net 894 3,372 -4,266
A ; 1 0] .
J'II I,| L | . | 'I ! 185250
g GE ! Accumulated Net 1W 1,234 10,798 -12,032
P = =y
S Accumulated Net 1M 3,667 -10,102 6,435
[ Boo s [ Jew  [woo [ [iees T TEI I T iEigii
, . ] 1,849.30
GOH23 A1.856.00 Resistance 15.4
1,849.40 B1.862.40

Technical view

wudltiv v dus=Sonsgawned
ALU=UN Action

o AsaiupVTU HRUHUNTU Action G) id Position T Let's Profit Run / fHngvlLid Position sasiAgawndd
udsi0a Long aldryruinauddiu I8 low uavurivnauddidu 9a Stop Loss / tudsu A iugala Long udiid
20dv nabua Stop Loss / Long Lo s1A1 Breakout uuddiu B udcdaa A k3o B 10uaa Stop Loss

o Astiuavav uu:thlik9oKd:10a Short aldruruinduddav udsids1A High 1ua3105v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3qutWuULEiuNs Take Profit Tu Appendix TFEX)

Fundamental view

dUanHdAa novA Sideway Down GOMUGIAUIASUZAD DA FUSVAIS NMsaavNIsNiuDY Powell doklth auBnaciam, Su
waHaua lavudsuasadnis31vviu Aa 1.95 uauau, 3uAns AdLauN1ISIIVVIUUDNNIANISIALAS ANQ 2.06 LAUCUHUY HIN
dhlauuvdlunvAtAsugALUTvISY HUU Dollar Index nadUNDVFA USUANSAKIULICHILAY PMI NMANSUSNSUDVAHSY DNUN
55.1 LIAN3IAAA 54.5 TagavAUs:ADUMETU WU31 Nsvviu USUdIGTU dusiga:ideadua Usuddadutudasingiav ud Dollar
Index ua: US Bond yield USudavdiaviutdoladewugiuluduaiiniuui Read Demand Jndula:lvsuldsusuchavau

s 1mMNpv Wi v:ditnamaudvouluvusvdulde audddenqma, ETF duusvungdatiov Sulima Sideway 1iovon nisunav
udv Powell Uho:pnUtUTNUASVAVITUVIQIKTDUAKIULN

o el | Oichange (contrach) E—
3-Mar-23 1D 1w 1M 1D 1w 1M

GF10J23 9,261 9,069 7,118 6,214 192 2,143 3,047| 27-Apr-23
GF10M23 10,317 10,505 6,950 3,705 -188 3,367 6,612| 29-Jun-23|
GF10Q23 984 742 ] [i] 242 984 984| 30-Aug-23|
GFJ23 215 200 188 159 15 27 56|  27-Apr-23
GFM23 187 186 178 137 1 g 50| 29-Jun-23|
GFQ23 20 20 0 0 0 20 20| 30-Aug-23|
GOH23 15,052 17,195 23,378 25,372 -2,143 -8,326 -10,320| 30-Mar-23
GOM23 9,792 10,244 10,824 7,834 -452 -1,032 1,958| 29-Jun-23
SVFH23 1,332 1,370 1,282 1,020 -38 50 312| 30-Mar-23|
SVFM23 609 620 584 773 -11 25 -164| 29-Jun-23
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USD Futures Mar-23 (USDH23) Lot
| o o wewme
N i 1 pATS000 3-Mar-23 Institution | Foreign Retail
"l . LTy 34.70000
I' Ly, 34,65000 Long 11,753 100 24 487
"B: Short 9,778 0 26,562
. A S Net 1975 100] 2,075
(¥ e \ 34.45000
I. - Accumulated Net 1W 1,770 17 -1.887
™ '| r‘ 34.35000
e s ————— Accumulated Net 1M 117,079 61 -117.325

A 34.48
34.39

34.67
B 34.58

-0.09

Resistance

USDH23

Technical view

wudlliv sutdatuviav
Au=un

e AsaiUDVTU SDSIAN Breakout uuddiu B 1310una 1Wa Long ua=tdaa B 10u Stop Loss / sas1mgawndd uddda
Long 0addruruinauddu udsidsim Low 1OUQS105v Stop Loss

e astiudvav (HUKUNTU Action ) fid Position T Let's Profit Run / flUi Position uu:UhisasiA Breakout wud
$u A Tasldaa A K3o B 10ua Stop Loss / WWa Short Waddryrunnducdhav udsidsim High 10ugadnvdv stop Loss

Note *, ** (3ulWULAUNIS Take Profit {u Appendix TFEX)

Fundamental view

FUaKln1a USDTHB Sideway Up Ga0UCHLauLASUZADCIOUS:INA 910 SUdvms nsitnavmsaivov Powell doHUh aundn
Jcam, SuwgHaud ddlavyudsuadadnis31vviu Ma 1.95 uauau, SuAns lavn1svIvvIuuDAMAMSIALAS ANQ 2.06 Lau
duKHUY KInddlauuvlumvAtAsugAdUdLILSY HUU Dollar Index naduaalaRuLa:ANBULINTHSDUAN 1a: SASINSIVVIU AQ
3.4% dulodsnieluus:inAa Gaau 3udvAls ddlaudutwalng Aa 42% HIAWUWaAIAIO KYuAISUUINTnelRudvA dousuAnsh
WULNGILEaY PMI MAMSUSASUDVAHSY #9nin 55.1 L1nA31mMan 54.5 lagavAus:naumsiu wui n1s31vvu USudadu dusie
a:dgadua Usudhaduludasiigravud Dollar Index ta: US Bond yield USudhav damumisungriu, Short TFEX, uie Bond 10u
Uodsnaduasuunntésaudlubgovd Sutinia USDTHB Sideway

e orchangs (e .

3-Mar-23 1D W 1M 1D E:w 1M SXBES
USDH23 107,473] 110,168 104,073] 139,964 -2,695 3400  -32,491] 30-Mar-23
USDJ23 6,187 6,028 4,737 303 159 1,450 5,884 27-Apr-23
USDK23 931 917 0 0 14 931 931] 30-May-23
UsSDM23 38,665 38,773 35,659 31,887 -108 3,006 6,778 29-Jun-23
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Appendix TFEX 7 March 2023

Date Time Currency Impact Detail Actual Forecast Previous
F':b";? 11:10am  JPY BOJ Gov-Designate Ueda Speaks
400pm  GBP MPC Member Broadbent Speaks
8:30pm UsD Core Durable Goods Orders m/m 0.7% 0.1% -0.2%
UsD Durable Goods Orders m/m -4.5% -3.7% 5.6%
10:00pm  USD Pending Home Sales m/m 8.1% 0.9% 2.5%
Tue  2:00pm THB Current Account Balance -$2002M  $1200M  $1102M
Feb 28 10:00pm usD CB Consumer Confidence 1029 108.5 107.1
USD Richmond Manufacturing Index -16 -6.0 -11.0
Wed 5:00pm GBP BOE Gov Bailey Speaks
Mar 1 10:00pm usD ISM Manufacturing PMI 477 419 474
Thu  5:00pm EUR CPI Flash Estimate y/y 8.5% 8.3% 8.6%
Mar 2 EUR Core CPI Flash Estimate y/y 5.6% 5.3% 5.3%
8:30pm UsD Unemployment Claims 190K 196K 192K
Fri ~ 4:00am USD FOMC Member Waller Speaks
Mar3 10:00pm  USD  [[IIsM services PMI 55.1 545 552
_the most important very important Source: www.forexfactory.com,

Bloomberg
* = KTl Take Profit Lafivusaunudsuduaalu wu:thiRid Trailing Stop
AAUNISUSHISSaNISAULELY 15U uguda Stop Loss Havoinisindvduluauld
s 2-3 tiupvANULEYY (2R-3R)

** = Trend Following S:z&:dU uu:zUh EMAI10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix TFEX 7 March 2023

Date
Mon
Mar 6
Tue
Mar 7

Wed
Mar 8

Thu
Mar 9

Fri
Mar
10

B the mostimportant

Pl

Time CurrencyImpact Detail Actual ForecastPrevious
10:30am  THB CPI Core YoY 2.1% 3.0%
THB CPI YoY 42% 5.0%
10:00pm  USD Fed Chair Powell Testifies
5:00pm EUR ECB President Lagarde Speaks
S50 USD ADP Non-Farm Employment 195K 106K
Change
10:00pm  USD Fed Chair Powell Testifies
usD JOLTS Job Openings 1061M  11.01M
1:01am usb 10-y Bond Auction 3.61|2.7
06:50am  JPY GDP QoQ 0.8% 0.6%
08:30am  CNY CPI YoY 1.9% 2.1%
cny [ eei voy 13%  -08%
8:30pm usD Unemployment Claims 195K 190K
Tentative  JPY Monetary Policy Statement
Tentative  JPY BOJ Press Conference
06:50am  JPY PPl YoY 8.5% 9.5%
2:00pm GBP GDP m/m 0.1% -0.5%
8:30pm usD Average Hourly Earnings m/m 0.3% 0.3%
usD Non-Farm Employment Change 206K 517K
UsD Unemployment Rate 3.4% 3.4%

Bloomberg

very important Source: www.forexfactory.com,

* = HInlU Take Profit Ladivusaunudsudiuaalu uu=GaRS Trailing Stop
AAUMSUSHKISIOMSAIULEY 1EU UgUYQ Stop Loss KavainisiAdvduluauld
Als 2-3 imyuovAULEEY (2R-3R)

** = Trend Following Sz8:du wu:zU1 EMATO il Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50 7 March 2023

1) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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Source: Aspen Source: Aspen
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Appendix Gold 7 March 2023

TROUSRN0 10 00 Total Gold ETFs flow usHiez Global gold ETFs flow
e wmitipkly chgpoe in Goid ETF 3 holding (LHE) —— Gold spot (FHE) e e Miorth Arerics (LHS)  ssmEwope (LHE) s Asia (UHS) —OCold SputHHSLSU
[ard
1,400 2008 Figras (lonnesy Shin
1,000 L a0
1,300 1,200
= Al ", N
1,800 - s
R e W T m__ I . . __.u TN ||1| 1,800
e || "l u L L I . lll ||I .
-500 ' - f 1,700
1,000 1,60 4
1,500 1,500 R R R
t - = Il ™~ ~ P I ¥ = @ = = = oo
E 2 % 2 % % OGO % %13  E R E R E R R R EEER R
L=} a 5 H = ‘-ip x @ = 3 w ® a s =2 B oaw e =08 ™-aa5 Rz
¢ =~ & & &4 g & g & 4 Z
Source: Bloomberg Source: World Gold Council
Gold spot and Total Gold ETF holding cummulative Us§ioz Gold Spot and Dollar Index
thoussnd tray ounce p 2 Index P U5sioz
10,000 2,050 17.0 =—Dollar Index (LHS) ——Gold Spot (RHE)
&,000 2,000 100
12.0
= o
. ' 107.0
2,000 1,850 1,800
. 1,800 1620
(2,000 1,750 1,800
4,000 1,700 .0 1,700
(6,000 1,650
(8,000} 1,600 TN L
b - I I I I O T - I I - I O 1 R S S o S S s S S % S S 5 e i - 51
) i Bl = = = = 5 o gl T = =
$Eisseizeirsiziisczisgsi: §533333778%3383:483833888
MpErTtherg e RrNgn Tl ee R~ g =" A T EgoRTE&*egeg " a8
Source: Bloomberg Source: Bloomberg
Real vield and Gold spot Gold and Real yield
—— 10 beagkeven nflalion rae (LHS)  —US 10V bond yield (LHE)  — Ciodd spok (1hs) L —RualyHd — Dol 5 (hE) LSt
1 ussiz 75 56
2200 2050
13 2000
2050 08 1450
1,800
1900 03 1,450
ki 1500
Az 1,750
1.750 i 1,700
1,650
1,600 12 1,600
IAAARANANAANANARNAGEREREBR T EEEEEEEEEEREEREEEREEREREX:R:
2T T 5 2 e EERESZETRETEERE RS F g T T ¥ 5 £ 5 5 8 8§ 8§ = 5 g = i 8 & £
SERggEssalEgagesdssy $88328383333;33333883¢¢
Source: Bloomberg Source: Bloomberg

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu




Analyst: Dethana Fangsaard 3 i._. f
Assistant: Aomsub Ngowsiri N cet e
Registration No. 039656 J | ‘.‘*‘! Lt

Email: aomsub.ng@pi.financial

Appendix Gold

TFEX DAILY

7 March 2023

Hedge fund gold future net Long position and Gold spot
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