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SET50 FUTURE 18 April 2023
SETS0 Index Futures Jun-23 (550M23) Log
5711 17-Apr-23 Institution | Foreign Retail
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- Long 35,562 92,047 87,108
I B o65.00]
L Short 35,928 95,283 83,506
Sw—
=5 Net -366 -3,236 3602
foate Accumulated Net 1W 10,023 12,397 2374
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Technical view

wudltiv sowndsiuuiiu

= -1.5

Resistance

Auu=UN Action

o nstiupvdu il Position IF Let's Profit Run / fKNgvli Position sosimgawndd
uds100a Long tpldrurunnduddu 1§ low uavurivnauchidu 2a Stop Loss (IHhHUATU Action O)
/ uudsu A 1unatla Long udsld 9adv naniluga Stop Loss / Long Lo s1A1 Breakout uuddiu
B uds&aa A H39 B WU Stop Loss
o Astliusvav uu:thlRK19vKI:I0A Short Laldruruindudnay udsids1A High 1OUR0d195v Stop Loss
/ sos1A1 Breakout uudsu A lagigaa A Wua Stop Loss

Note *, ** (3qUtWULAUNIS Take Profit tu Appendix TFEX)

Fundamental view

Sudinna SET50 Sideway Up Gamu GDP Us:Shlasuiausnuavus:inASu A1a 4% Kinuinniaia Wutsdusyuaararulnetuid
b (waouRruw dumetuds:inAgusadamunaus:naunislaglawi:ngu Bank (Sudima TISCO s1v1u) uatuduaidamanguy
Bank d:ngagUs:mA KinddlavisigviusanuidnidndiasiimansailBbas:duloduruuaalariu WwaAuRruuansgyla
s1wUGBIMSKAOTUST New York wu31oanuni 10.8 GntindtAasizimanisadl3cno:Hadd 17.7 ua:s:GuALtaun3T 0 Uodnna
waatu New York fdvusuddu dHSupvAUs:noUMeluwuNMdvdalkuAIsuUSUGTU msdadv / vudv AUSUATU pgvlsAau
msdNvviulazgovatunmsiviugonvugag luvru:Riawaisaundn 6 L@aUTOHRINWUST IRudtutunauLBoudnINAULEDLU
ssAD AdudnlHL Msyudv NMsdvviutazatumsivURgVEUNMSUENS Gv New York dailusghinacio GDP an$g4dudu
2 NUMEHIVIINSIBVIUMDLAULASUZADAUSUGTUWUST AU Dollar udvAduwsouiunsusSuduyavsasInanauLNUWUSUAS
$guraansgivang 2 ua: 10 U chwwsnd wWa Short TFEX 3,000 dryaun ud Ol tWwudu 9,000 deurun

o ] Ol change (contract) :
17-Ppr-23 1D 1w 1M 1D W M Expire
S50023 206 209 182 147 3 24 59| 27-Apr-23
S50K23 233 23 211 199 2 22 34| 30-May-23
S50M23 400,163  399.984]  412.342] 112,739 9,179 3179]  296.424] 29-Jun-23
S50U23 41,931 42,445 40843 33493 -514 1,088 8.438| 28-Sep-23
S50223 21723|  21,068] 21,093 17,648 665 630 4,075 28-Dec-23
S50H24 2,401 2,394 2,102 0 7 299 2,401] 28-Mar-24
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GOLD FUTURE 18 April 2023
Gold Online Futures Jun-23 (GOM23) Log
" | I el 17-Apr-23 Institution | Foreign Retail

" i Iy sy

i 4 oo Long 3713| 28365  17.868
a ' B -

" Short 3,893 27,528 18,525
L 220.00)
A | e

oI — Net -180 837 -657
r 4 2010.00

‘‘‘‘‘‘ Accumulated Net 1W 317 -7,993 7,676

o N T T (P ) e ) ) e ) e Accumulated Net 1M -407 6'478 -6'071

A 2,025.80
2,018.70

2,041.40
B 2,033.80

GOM23 24.7

Resistance

Technical view

wudldiv siowncdiuvidu
ALU=UN Action

e AsaiupVTU A1 Position IF Let's Profit Run (iUhHUNTU Action G) / dHngvliid Position sasiAgawncd
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

Sudma navAl Sideway Up Gamupuasuasadnis31vviuyaous:InAdvNHY AaUSUAIav 2.5 WUAU La:aIlaun1d:LASUTAD
uavlgasu MA 155 KnpanuTuLBVRLASUZADEVAVLTVLNSVDE NadU Dollar Index KUUSIANDVA WDAUAKIULaHSTYIA
s1wvudsimswaniusy New York wu31oonuii 10.8 dnitindtasi:imanisail33no:Hadd 17.7 ua:s:duAtaundi 0 Uodnma
waalu New York fdvusuddu &HSunvAUs:nouMetuwuNMdvdalkiuAisuUSuUGTU msdadv / vudv AUSUGTU pgvlsAau
msdvviulazgovatunmsivugonvugag luvtu:Rldawoisaundn 6 L@aUTORINWUST IRudtuturauldoudnonAULEaU
ssAD AFVdnlHL Msyudy NMsdNvvIuLa:ATUMSHIURGVLIEUMSUENSM NVTMIHAVINSIBVIUAILAUIASUIADAUSUGTU
WU31 ASU Dollar udvAduwsauAuNsUSUTUYDYSASINAODULINUWUSUOSSTUNaaHSgNoTY 2 1a: 10 U nadusimnavdn

o] Ol change (contract) Expire
17-Apr-23 1D 1w M 1D 1w M
GF10J23 3,461 3,850 5,136 8,253 -389 -1,675 -4,792| 27-Apr-23
GF10M23 5,467 5,821 6,267 8,229 -354 -800 -2,762|  29-Jun-23|
GF10Q23 2,340 2,349 2,515 1,962 9 -175 378 30-Aug-23|
GFJ23 241 240 216 205 1 25 36| 27-Apr-23
GFM23 243 244 247 159] 1 -4 84| 29-Jun-23
GFQ23 94 87 82 46 7 12 4g| 30-Aug-23
GOM23 20,224 19,150 20,548 6,743 1,074 -324 13,481 29-Jun-23
GOU23 4,564 4,400 4,774 0 164 -210 4,564] 28-Sep-23|
SVFM23 860 887 280 872 -27 -20 -12|  29-Jun-23
SVFU23 204 146 77 0 58 127 204| 28-Sep-23|

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu

© Pi securities @ www.pi.financial () 02-2057000 #h

anmMauwus 02-2057111



Analyst: Dethana Fangsaard . i'rjl_mu s ®
Assistant: Aomsub Ngowsiri : "'JI':;I i
Registration No. 039656 ,’;'; £

Email: aomsub.ng@pi.financial

USDTHB FUTURE 18 April 2023

USD Futures Jun-23 (USDM23) ].Dg
[ e L ) )
' . 20000 17-Apr-23 Institution | Foreign Retail
2415000 Long 11,409 231 25203
Short 14,846 115 21,882
wiin, 34.05000
: sl Net -3.437 116 3,321
{32,95000
. oo Accumulated Net 1W 1,885 418 2,303
= - - s Accumulated Net 1M 23,524 -2,475 -21,049
A —— i 0 I (T T :f’. O I (S —

A 34.10
34.01

34.27
34.18

-0.22

Resistance

USDM23

Technical view

wudlliv sudatuviav
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 nsciudvav Mij Position I Let's Profit Run (T HUNTU Action G) / Ul Position uuzUhlisas1A 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

3ulina USDTHB Sideway Down Gacnu Wuasuadadnisivviuudvus:inAdVNnY AQUSUIAaY 2.5 WuAU Ua:CdLauM:LASYIND
uavlgasu MA 155 KinpaAUULEVALASUZADEVAVLTVLNSYDE NAAU Dollar Index KUUANSUUINIRUGVAT IDAUAKIULNAHSTY
Tasheviudsinswaniusg New York wu3iaanuif 10.8 Gn31Un3tAsi:imMamsadl33na:Hach 17.7 ua:s:auntiundi 0 Uudnma
waalu New York Madvusuddu dHSunvAUs:naumeluwusAm&vsalHuABUUSUGTU MsSadv / uudv AUSUGTU agvlsAaus
Svunazgovaiumsrhviugoavugag luvtuzAtiowonsaundn 6 WEaudoKINWU3N LRudtururuLBoUdNDINAULEDLIUSSAD A
JoBolHU Msuudy NsI1VVIULAzLATUNSTIVIUAGVLEUNMSUENEAD NVTMEKAVIINSIBVIUMILAULASEZADAUSUATUWUST ANLSU
Dollar uﬁomﬁuw§auﬁumsu§uﬁuuaoﬁms1waaauunquusUmssTgmaaHsfgﬁomq 2ua:10uU

o ] Ol change (contract) Expire
17-Apr-23 1D W ™ 1D 1W 1M
UsDJ23 18,389 18,309 21,917 6,023 80 -3,528 12,366 27-Apr-23
USDK23 575 536 389 1,182 39 186 -607| 30-May-23
UsDM23 81,236 85,736 87,010 45,166 -4,500 -5,774 36,070, 29-Jun-23
usbuz3 9,071 8,399 7,702 0 672 1,369 9,071| 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon 7:30pm USD Empire State Manufacturing 10.8 182 246
Apr 17 Index
10:00pm  EUR ECB President Lagarde Speaks
Tue 9:00am CNY GDP q/y 3.9% 2.9%
Apr 18 1:00pm GBP Claimant Count Change 10.2K -11.2K
GBP Average Earnings Index 3m/y 5.5% 5.7%
400pm  EUR German ZEW Economic 150 130
Sentiment
Av:ffg 1:00pm GBP CPl y/y 9.8% 10.4%
Thu  7:30pm uspo Unemployment Claims 238K 239K
Apr 20 UsD Philly Fed Manufacturing Index -19.1 -23.2
7:45pm usD FOMC Member Waller Speaks
9:00pm usD Existing Home Sales 4.50M 4.58M
Fri ~ 1:00pm GBP Retail Sales m/m -0.3% 1.2%
Apr 21 2:15pm EUR French Flash Manufacturing PMI 479 473
EUR French Flash Services PMI 53.6 539
2:30pm EUR German Flash Manufacturing PMI 45.6 447
EUR German Flash Services PMI 53.5 53.7
3:00pm EUR Flash Manufacturing PMI 48.2 473
EUR Flash Services PMI 54.6 55.0
3:30pm GBP Flash Manufacturing PMI 48.8 479
GBP Flash Services PMI 52.9 52.9
8:45pm usD Flash Manufacturing PMI 492 492
UsD Flash Services PMI 51.8 52.6
I the mostimportant very important Source: www .forexfactory.com,
Bloomberg

* = HInlU Take Profit Ladivusaunudsuduaalu uu=GaRS Trailing Stop
AAUMSUSHKISIOMSAIULEY 13U UgUQ Stop Loss KavainisiAdvduluauld
Als 2-3 imyovAULEEY (2R-3R)

** = Trend Following sz8:du wu:zU1 EMATO il Timeframe 60, EMA40 i
Timeframe 15
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(%) Earnings Yield Gap 12M Forward (%)
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PE 12M Forward(X)
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hGussn s Total Gold ETFs flow ussioz Global gold ETFs flow
= Weekly change in Gold ETFs hdding (LHS) —— Gold spot (RHS) 2,100 e North America (LHS) ssmEurope (LHS) s Asia (LHS) ——Gold Spot (RHS)
Flows (tonnes) UsSioz
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theusand trey@old spot and Total Gold ETF holding cummulative Ussioz — Gold Spot and Dollar Index Ussioz
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Hedge fund gold future net Long positionand Gold spot
= Managed Money Gdd Future Net Long Peosition (LHS)

—— Gold spct (RHS)
U
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China and India Non-Monetary Gold Totallmports Value
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Gold Futures & Options Commitments

g‘mx — Total Open Interest (LHS)  —— Gold spot (RHS)
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cuncel$ Premium/Discount Gold spot in China
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Asset Manager future netLong positionand EURUSD

Thousand — AssetManager —— EURUSD (RHS)

Contracts
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Source: Bloomberg,CFTC

Asset Manager GBPUSD future netLong position and GBPUSD

Thousand —— AssetManager GBPUSD  —— GBPUSD (RHS)
Contracts
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AssetManager future netLong position and USDJPY
Thousand — AssetManager —— USDJPY (RHS)
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2 Apr 23

2Apr 23
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EURUSD Futures & Options Commitments

Thousand
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. GBPUSD Futures & Opfions Commitments
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