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SET50 Index Futures Mar23 (S50Hz3) Lo
= 20-Feb-23 Institution | Foreign Retail

B 55200 Long 21,740 53,401 67464

||. : |F Ilr ; b I,_J‘]' / fl'ﬁ Short 22,278 52,81 67,516

AT II Ayl = Net -538 590 -52
T =

iy s ||' ren Accumulated Net 1250 28985 -27.735

Egim@jw —— s Accumulated Net M 3399 -98,897| 95498

m S50H23 M Agggzgg Resistance [ ::: ';8 2.5

Technical view

wudll vJus=Sonssownc
Auu=UN Action

o nsaiupvdu QHUHUNTU Action G) id Position 1 Let's Profit Run / eMHINgvIUT Position sasiAgawncd
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

Suiinia SET50 Index Sideway Gaau PMI uavUs:inAlun3Uglsy, Sunguta:aqsy aaramas3io:isutiuniswudsiunvus:inAady
na1d tuduyov SET50 Index GRuUs:nARaUs:naumsal TULA1 28/50 uuvtbuvuchaia 11 ds Ga3ima 3 d dudn 14 3 aw
A1Q 3nNv SET50 Index gausuaaus:uneurilsaviudoud YTD -7.4% K& 55.41 undoRu nadulus:e:nalv dius:g:dums
Us:mAvundumuaniuduarid Dauwidstirusuddu dudivsiailaoiuiniuuiida Long TFEX 600 deueun ud Ol USudhaa
av 5,600 dturun {us:g:aalumsidondvuavingd:10uloderuuaaiaku

[ or [ Gichange(eontrach
20-Feb-23 1D ™ ™ 1D ™ ™ Eapas

S50G23 135 128 122 Q0 7 13 45| 27-Feb-23
S50H23 534,049 541,749 551,584 573,140 -7.700 -17.535 -39,091| 30-Mar-23
S50J23 149 154 151 0 -5 -2 149| 27-Apr-23
S50M23 60,221 58,393 58,144 39,768 1828 2,077 20,453 29-Jun-23
S50U23 2391 23,848 23,755 20,207 63 156 3,704| 28-Sep-23
S50223 13,179 12,995 13,460 8,700 184 -281 4,479 28-Dec-23
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Gold Online Futures Mar-23 (GOH23) Lot
Tees 00 20-Feb-23 Institution | Foreign Retail
e q Vo fes ) Long 3,579 29,232 15,519
L .' - Feiydl e |I 1855.00
— Short 2,099 20,611 25,620
A 1845.39]
Net 1,480 8,621 -10,101
1840.00
Accumulated Net 1w 759 933 1,692
1830.00 Accumulated Net 1M -591|  -23,374 23,965
R e L e e O ;?:.:LI | T T—

A 1,845.40
1,835.10

1.866.30
B 1.859.00

GOH23 15.3

Resistance

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

SudiAna novA Sideway Down iacnu PMI AMAUSNSUDVHSVLAE AQ 49.7, NAUSASUDVLEDSLIU AQ 51, NAUSNAISUDVDVNOU
A10 49.2, MAUSMISUDVAHSTANA 47.3 ua:thlavgaauigtnuilinanvarsy A1a 4.09 uKav lasnnus:inARnaRGLUTTURUG
9nLdauRBUKIN DINAKIULINMANISIIVVIUADUTVILTVIASY HUUTH BUIWDINNVaUaVAUSUGIaven MH Dollar Index udv
AU nadunavA UBvUdSsWuUZILluFUARAKIULY Read Demand d1nSuta:Nvauldousuddu MatnAnatcdoouiuilvuaw
dulde mwdddunqQma, ETF goiusvuiadoliipo US Bond Yield 10 Yrs ua: Dollar Index udivAdu

0l change (contract) Expire
20-Feb-23 1D 1w ™M 1D w M
GF10G23 2,526 3,181 3,424 4,686/ -655 -898 -2,160| 27-Feb-23
GF10J23 6,700 5,731 4,939 4,645 969 1,761 2,055 27-Apr-23
GF10M23 4,225 3,911 3,245 2,034 314 980 2,191|29-Jun-23
GFG23 175 179 172 242 -4 3 -67| 27-Feb-23
GFJ23 169 178 173 203 -9 -4 -34| 27-Apr-23
GFM23 117 112 107 31 5 10 86| 29-Jun-23
GOHZ23 21,500 24,277 24,952 26,259 -2,777 -3,452 -4,759| 30-Mar-23
GOM23 9,169 9,924 8,152 4,951 -755 1,017 4,218/ 29-Jun-23
SVFH23 1,180 1,197 1,057 1,732 -17 123 -552| 30-Mar-23
SVFM23 616 586 812 405 30 -196, 211| 29-Jun-23

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu

@ Pi securities @ www.pi.financial () 02-2057000 fheanmduwus 02-2057111



Analyst: Dethana Fangsaard
Assistant: Aomsub Ngowsiri
Registration No. 039656

Email: aomsub.ng@pi.financial s

USDTHB FUTURE

TFEX DAILY

21 February 2023

USD Futures Mar-23 (USDH23) lng
A o wewme ]
(I | i 34.40000 e . .
I i — 20-Feb-23 Institution| Foreign Retail
B pe sl Long 20,329 1 33,404
& I g e
ikl 20000 Short 16,264 o|  37.470
34.17955/
A .34.|SDIID
Net 4,065 1 -4,066
34.10000
P Accumulated Net W 69,451 260 69,71
34.00000
e Accumulated Net M 88,239 363| -88,602
A 3418 I 33.41
USDH23 Resistance -0.15
34.06 B 33.31

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

3udima USDTHB Sideway Up Giaau PMI MAUSNSUDVHSVLAE A 49.7, NMAUSASUDVLEDSLIU AQ 51, NAUSANISUDVDVNOU
ANQ 49.2, MAUSAISUDVAHSTANA 47.3 La:z(dlavgpavigUnuidoanvaksy A1a 4.09 uKav IoannUs:lnnFinah:aD'uuaIt]uWucbmn
t@duripUKIN MNAKIULINANISIIVVIUABUTIVLTVIASY HYUTH LBULWDDINHVEUaVAUSUGaven MK Dollar Index udvAdu
naduAISUUINIRBDUAY GOMUNSUIEHU, Short TFEX, uel Bond 10ullodenadusisuuintisaustus:e:d

8| Oichangs(eentracD —
20-Feb-23 1D W 1M 1D W 1™

USDF23 0 0 0 28,745 0 0 -28,745| 30-Jan-23

usDG23 24,948 25,316 29,317 23,198 -368 -4,369 1.750| 27-Feb-23

USDH23 76,136 82,131 124,946 145,560 -5,995 -48,810 -69,424| 30-Mar-23

USDM23 36,350 38,401 36,606 30,477 -2,051 -256 5,873| 29-Jun-23
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Time Currencylmpact Detail Actual ForecastPrevious
Mon
Feb 20
F;I‘;em 315pm  EUR E:Inch Flash Manufacturing 51.0 50.5
EUR French Flash Services PMI 49.7 49.4
3:30pm  EUR S;rlman Flash Manufacturing 48.0 473
EUR German Flash Services PMI 51.0 50.7
4:30pm  GBP Flash Manufacturing PMI 47.5 47.0
GBP Flash Services PMI 49.2 48.7
5:00pm EUR German ZEW Economic Sentiment 22.8 16.9
9:45om  USD [ F1ash Services PMI 473 468
UsD Flash Manufacturing PMI 47.4 46.9
10:00pm USD Existing Home Sales 4.09M 4.02M
Wed 4:00pm EUR German ifo Business Climate 91.1 90.2
Feb22 Day1 All G20 Meetings
Thu 2:00am  USD -FOMC Meeting Minutes
Feb23 8:30pm  USD Prelim GDP q/q 2.9% 2.9%
usD Unemployment Claims 200K 194K
Day 2 All G20 Meetings
Fri  Tentative JPY BOJ Gov-Designate Ueda Speaks
Feb24 830pm USD [ Core PCE Price Index m/m 0.4%  0.3%
10:00pm  USD New Home Sales 620K 616K
usSD Revised UoM Consumer Sentiment 66.4 66.4
Day 3 All G20 Meetings
_the most important very important Source: www.forexfactory.com,

Bloomberg
* = HInlU Take Profit Ladivusaunudsudiuaalu uu=Gaiks Trailing Stop
AAUMSUSHISYQMSAULEYY LU Ududa Stop Loss HavonisiAdvduluasuld
(s 2-3 iuovALEYY (2R-3R)

** = Trend Following s:g:JU wu:zUih EMAI10 A Timeframe 60, EMA40 A
Timeframe 15
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Appendix SET50

Earnings Yield Gap 12M Forward (%)

?,'5: - i PBV 12M Forward (X)
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Appendix Gold 21 February 2023

Global gold ETFs flow

TROUSRN0 10 00 Total Gold ETFs flow ussiaz
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Hedge fund gold future net Long position and Gold spot

Gold Futures & Options Commitments
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