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SETS0 Index Futures Sep-23 (S50U23) - Lo¢
B 918.00
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T -.,lI ‘smno
I - Long 40,835 101801 130,823
| | P o Short 38041 96,321 138,997
2 906.00
' e Net 2,694 5,480 8174
902.00
900.00 Accumulated Net 1w 8,563 22,337 -30,900
898.00
S | w9600 Accumulated Net 1M 12,426|  -17,047 4,621

A 912.50 . 919.70

Technical View

wusldiv surodluviav
ALu=Un

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udolésia Low 10uQQd103Y Stop Loss

o Aseiuovav el Position 1K Let's Profit Run / &I Position uuzUuhlksos1A1 Breakout uuosu A lagléga
A k8o B 10uga Stop Loss / Wa Short luouafytymaunoa\) udo{ss1m High 10UQQd1v3Y stop Loss (Thm
kUnlu Action O)

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

Fundamental View

3utima SET50 Index Sideway Up @aau Uodumeluus:ina IkoadenunansSguuas 5quﬁaunu aarakulng
WUWOUDINUS:LGUALAETD UDdcUSEINA IBUIWOEKSY SUWS, l\)uw\lapl\mwam Suwqraua, nowwauuwus[nn Su
AnS mabuwosanuwInadIMa Wulodenaduaaraku mnm\)o\mmaumnusomuusmsansmuaadmhnmuu1
goALLIVUASD umom\)"[snmul\)u1WamnusmsUsuqoa\)Tmna\)'tuuouusn luomunmumcn\)mcnzioans 5,000
afyfm i Ol USucioav 200 fdeyeyr dou US Bond Yield n\)suow 2 ua: 10 U wiouduAbuaeaasaksganooum
coltiov ueu: nmamhuahsmluonunISUWUoouuuﬂcﬂos Dow Jones Uauanlu 0.6% ls1womuna\)numa\ﬂhumun
nunnm\)muleahsaqnweunaw

| Oichangs Geontrach
10-Jul-23 1D ™ 1™ 1D 1w 1™ e

S50N23 145 146 165 127 =1 =20 18| 27-Jul-23
S50023 47 52 54 13 -5 -7 34| 30-Aug-23
S50U23 575,271 574,860 525,555 830M 41 49,716 492.260| 28-5ep-23
S50Z23 74,318 74,424 69,706 38,864 =106 4,612 35,454 | 28-Dec-23
S50H24 16,229 16,690 15,195 8,330 -461 1.034 7.899| 28-Mar-24
Ss50M24 3,788 2,895 1,052 0 =107 2,736 3,788 27-Jun-24

* msavnuiiaowidev gavnuassAnndoyaliseunsunoudaguloavnu

© O O 0O © O risecurities @ www.pifinancial @ 02-2057000 ¢hoanMduwus 02-2057111




Analyst: Aomsub Ngowsiri, Registration No. 127331
Dethana Fangsaard, Registration No. 039656
Email: aomsub.ng@pi.financial

TFEX Daily
11 July 2023

Pi

GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Lot
osn e 10-Jul-23 Institution| Foreign Retail
1 1957.50
g ‘ Long 1,630 41,060 20.613
Il m " 1950.00 Short 1252 32,152 29,899
Wl + A H
J, 0 - || 145,00 Net 378 8,908 -9,286
W :
LU e Accumulated Net W 997 5525  -6,522
. i Accumulated Net 1M 890 -15 -875
20 o T | % i —
A1,947.50 1,994.40
GOuU23 Resistance 26.4
m 1,940.00 B 1,955.40

Technical View

wusldu vav
ALLU=UN Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long uazlsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low U905V Stop Loss

* Asgiuovav a1l Position 1k Let's Profit Run / &l Position tuzUhlksos1A1 Breakout Luosu A lagldoa

A 3o B 10uga Stop Loss (TRthkunlu Action G) / U Short iijeiidayeyinaudoan uasldsim High 10uga
9105V stop Loss

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

Fundamental View

3utima navd Sideway aamu Uodadvus:inA IPUIWOaKSY Suws, l\)UlWON\)NNaCI SuwqKkauq, nowwouuw
uslan Surns KMnbuwWooonuIINNZIAA WuTodunadunovm mnm\)a\)n:)laumnusmnuusmsansmuoadmhn
wiuw goAvudvunsSL lmom\)?snmumulW9n1nusmsUsunoa\)Yoma\ﬂuuomlsn aoquouwumuTuaUmKnmuLn
uusvuwmn ETF ua: Hedge Fund udisui Real Demand 2n3uiSudonavd MK Downside yovNaLAIBUSIAQ Lo
2URWIUL Tuunomaumsuanoeﬁntgds.mn udunavnuAAIgNUIDHOUAAIYAUND: oenluaua l\)utWO asnouniu
msusuavdetliovuov US Bond Yield nosuo1y 2 ua:10U wsaunumlwuooamsahsmnoeumnoluo\)

[T ofchange (contract) S
10-Jul-23 1D w ™ 1D ™ ™
GF10023 7,383 8,726 6,808 3,664 -1,343 575 3,719 30-Aug-23|
GF10V23 3,869 2,476 3,108 1,020 1,393 761 2,849| 30-0ct-23
GFZ23 26 24 29 0 2 -3 26| 28-Dec-23
GFQ23 164 175 177 146 -11 -13 18 30-Aug-23
GFV23 139 142 142 55 -3 -3 84| 30-Oct-23
GFZ23 26 24 29 0 2 -3 26| 28-Dec-23
Gou23 47,146 43,835 52,201 15,431 3311 -5,055 31,715| 28-5ep-23
G0Z23 10,200 9,491 4,530 0 709 5,670) 10,200 28-Dec-23
SVFU23 1,207 1,425 1,199 697 -218 8 510 28-Sep-23
SVFZ23 170 165 25 4] 5) 145 170| 28-Dec-23
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USD Futures Sep-23 (USDU23) Log
J ‘.I " 34.95000
i L | p - 400000 10-Jul-23 Institution | Foreign Retail
L) . - n
g Ky |+ Bt Long 15,817 468| 24598
34.75000 Short 17,91 744 22,228
S 465000 Net -2,094 =276 2,370
Pk A Accumulated Net 1w -8,247 -2 8,538
| Illr" \ |||I 34.55000
_ ’ = - Accumulated Net M -11,582 253 1,329
B 0 L o L (L el e g 2 N 0 0 o T T o

A 34.60 . 34.79
m USDuU23 M 34.50 Resistance B 34.70 -0.16

Technical View

uudldiu viu
AUzt

» ASeivovTu il Position 1K Let's Profit Run / &akingvluid Position sasimgown ao uaota Long tijoil
Jeyeyrnaudotu 18 low vavurivnduasitlu 9a Stop Loss (TAUktAlu Action T) / wuasu A WWuQaWa Long
udolgaadvnarolua Stop Loss / Long Lo s1A1 Breakout wuodu B udaldga A k8o B 1WuQa Stop
Loss

« Aselivovav uu:thlkkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglga A 10uQa Stop Loss

Note *, ** (8 ulWuLGUA1S Take Profit Tu Appendix TFEX)

Fundamental View

3utinna USDTHB Sideway Down Gamu Uodsmeluus:ina Tkoaidonunansguuas SuwgREUT ANBUUINWUKNOUDIAN
Us:iGuavnano Uodecvus:ind IBUIWoaKSY SuUws, l\‘)UlWoi'JpQwén SuwgRaud, AoWBalufuUSInA SuAns Kin
uwWeoanwINASIAA WulodanadumbuuInlksoum WoduAnSNHIUL aksSgus:NMAGdIaUNISHvLIUUDANIA
MSIAUQAS 9onU1 2.09 UAUAU AINSIAAN 2.24 LEUAU LLA:A21aUSASINSIVYIU 9oALIMUAIAN 3.6% NAMSIIL
vIBUAAUINGauqauIntu udegvisaauidbuWonausmsusudoaviddiaviugoviisn oouAKIUL dvs1anAU
1 Long TFEX ud Ol nsvco @ou Bond goaAvungtwutdiv 3 wudiuuin ulodunaduaiibuuinlisoud

[ | Ochange (eontrach :
10-Jul-23 1D W ™ 1D W ™ Rxpiee

USDN23 2,008 2,296 3,195 7,119 -288 -1187 -5,M| 27-Jul-23
USDQ23 2,606 2,460 3,241 1,753 146 -635 853| 30-Aug-23
USDU23 78,490) 75,233 74,496 26,242 3,257 3994 52,248| 28-Sep-23
UsSDZ23 8,616 7,636 6,174 0 980 2,442 8,616 28-Dec-23
EURUSDU23 1,954 2,038 2,055 423 84 -101 1,531| 28-Sep-23
USDJIPYU23 7,424 7,604 7,690 815 -180 -266 6,609 28-Sep-23
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Time Currency Impact Detail Actual Forecast Previous
Mon 8:30am CNY CPl y/y 0.0% 0.2% 0.2%
Jul 10 CNY PPly/y -5.4% -5.0% -4.6%
10:00pm GBP BOE Gov Bailey Speaks
Tue 1:00pm GBP Claimant Count Change 20.5K -13.6K
Jul 1 GBP Average Earnings Index 3m/y 6.8% 6.5%
4:00pm EUR German ZEW Economic Sentiment -10.7 -8.5
11th-15th  CNY New Loans 2300B 1360B
Wed 3:00pm GBP BOE Gov Bailey Speaks
Jul12  7:30pm ush CPlm/m 0.3% 0.1%
usD CPly/y 3.1% 4.0%
usD Core CPIm/m 0.3% 0.4%
Thu 12:01am usD 10-y Bond Auction 3.792.4
Jul13  9:30am THB Voting for Prime Minister
1:00pm GBP GDP m/m -0.3% 0.2%
7:30pm UsD Core PPl m/m 0.2% 0.2%
usD PPIm/m 0.2% -0.3%
UsD Unemployment Claims 251K 248K
Fri 5:45am UsD FOMC Member Waller Speaks
Ju14 9:00pm  USD [ Prelim UoM Consumer Sentiment 65.5 64.4
usD Prelim UoM Inflation Expectations 3.3%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = k(U Take Profit WoaivuSoeutuosSudiuaalu wu:zuh kLS Trailing Stop
AAUNISUSKISOOMSADIULEYY LU YgUQQ Stop Loss kavoinnsimdviulu
oulanls 2-3 InuoavAULEYY (2R-3R)

** = Trend Following s:g:4U Luuzth EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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L] Eamings Yield Gap 12M Forward (%) - PE 12M Forward(X)
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“‘:g:’;ﬂ“’ Total Gold ETFs flow Ussfoz Global gold ETFs flow
2 e skly changs in Gold ETFs holding (LHS) —— Gold spot (RHSH 2,300 = blorth America (LHS)  wsm Eurcpe (LHS) == Asia (LHS) ——Gold Spot (RHS)
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Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments .
oZ
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Asset Manager future net Long pesition and EURUSD
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Asset Manager GBPUSD future net Long position and GBPUSD
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Asset Manager future net Long position and USDJPY
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Theusand
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GBPUSD Futures & Options Commitments
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USDJPY Futures & Opticns Commitments
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