i Daily Strategy

30 October 2023

E

svnadudIvqgv linangdd auaikisaqus:yuwa

v
Market Update Current Forward 52 WeekH 52 Week L
SET 1,388 1,696 1366
aa1aku Dow Jones Audurnstaau 1.1% J099nadqugonviuInInAIUAYOa PE (9 2116 158 18.9 146
Buwalla:aonUuNo100gs:augL Kavs1gviu PCE Ngondiaarananisad
2 - R o o * . PBV (x) 1.38 1.32 1.72 1.30
(MoM) dusimugudu BRT Uauon 2.9% Avoafduaaiunsaidasioa
Div. Yield (%) 3.27 3.23 3.3379 2.70
Mar et OUt OOk SET 1,388 1.2% -0.8% -16.8%
AUSUANSAKIULIEKSTIS19DIUABTSIARUSINA (PCE) wu31e18dD Dow Jones 32418 1.1% 2.1% 2.2%
o, o) = o,
3.4%YoY , Q’A/"MOMJOE BIoombfajg Consensus A1QA1SaUN S;AA’Y?YJ Nasdag 12,643 S B O
0.3%MoM auLlbutWowugiuogn 3.7%YoY 0.3%MoM goangovfiun
a o . T -0.5% -2.59 29
Bloomberg Consensus A1amsad ovAUs:noumeluwudsIAREOGoTU S&P 500 M 0-5% 25% 72%
MoM Tdua MAUSAS (+0.5%MoM) stAmaumiiiavnu (+0.3%MoM) s1An STOXX 600 430 -0.8% -1.0% 11%
91K1S (+0.3%MoM) STATWEVVIU (+1.7%MoM) nneKavoainnsiudoaya DAX 14,687 0.3% 0.8% 5.5%
o . . A e . .
avAEIOWUN US Bond Yield y:a000ldNULENAFOUS:AU 4.8% oInfiay SHANGHA 3018 Lo% L% 3%
KUINS:AU 5% Dollar Index nsvadlutualduudvA1 GrusiAINovAIUSUTU
9INAMUAvIaaaIUMSAIlua:SUsannaIL duakdunavnuo:latkiunau HANGSENG 17399 21% 13% - -120%
A1sUs:yU FED No:nsiuwaagvtdumovnisluduwgraudsovidraiyioan VN30 1,061 0.5% -4.3% 5.3%
UsztnAlng CME FED Watch TKUKUN 99.9% N FED 9:AvQ0NLTYS:AULAN G Lo 1D IWEE YD (%)
ogvisficuuavlodudAgyuinndiiSovuovaontiuldunfiosinavyon A
A = ! - _ = o, Brent Oil 90 2.9% -1.8% 5.3%
FED (Uovo1nmsudvunsouovaslaviAsygiaksgdla:isulWogoKvina
91nLUKUgUOY FED SuiA0UIEYORUS:81U FED 01980 avaayey1euldy Cold 2,006 1.1% 1.8% 10.0%
Wuvoaua==naunulodenaduaaraiu soudvuusliuaoniUegovaall 1,563 -6.0% -23.6% 3.2%
(wWovonmu Dot Plot FED goavaayayeudno:usuduaontdsdn 1 ASY Ldgn T -
aounivAuaalafus:Ious:ldusSuduaonbednudo aauisatamunin <>
- o e a o= U Y
usvLIWTluansgaluAUSUANSAUNISIIDVILUDANIALALASILAIDASINIS
370901U Bloomberg Consensus Us: tuuTom 82 lausiguas 3.8% auaau usioy 4.83 4.84 4.91 3.87
KINS1IYVIULADFLAIIAMOMSED: FOIWULSYNAAUCOAANARUDINADLADIA US2-10Spread 017
mut\/\loduﬁhoonhtua aiwlsuTuUshmﬂsomomuuaa\)msugnoinfmiw _sUn. uas TH2Y . 260 61 163
Qauveyglaua:waludun 31 a.n. Bloomberg Consensus Us:lou{d1auqa 1.5
TH10Y

wuawuooaawsahsoq ToaaUm dus:lou SETINDEX tndoulkolunsou

e oy i it

$:QU Valuation uhauto lGUﬂa:UUU’]QTHﬂJ 91n AUEN (BJC CPALL HMPRO) Institutions 1,216 9,892 60,781
novingo (AOT CENTEL MINT) SU'IF]']W'IE'I_JUE'J- (BBL KBANK KTB SCB)

Proprietary -377 -5,011 -3,287
AUENISAT (CPN) dvoon (TU) dksu Trading sz&: audonnauthuu (PTTEP) _
ua:Isvndu (BCP SPRC TOP) Uodauonsimuiuduusudu Foreign 1320 12652 169822
Retail 2,168 7,770 112,328
Earnings Yield Gap (%)
7.00
PTTEP (3o / symidhkung 180.00 un) 600 l
5.00
mwsoulasuna 4/23 ua:l 2024 Agvaalaog HqumnswmdwUuﬁuﬁUs“utwuma\)om 0 A
OPEC+ ugngmsuUSuUaaUSUIeUREQ UdnAUUSUeungnladu (9% YoY in 2024) 99nms ' A W
' o = ) ' L
1SoMavwaanukav G1/61 300 ) 'U-lll“q
2.00 4

BBL (z‘?a / samihkung 203.00 uin)

1.00

U§uth}uUs:miumsﬁﬂse]n§U 2023-25 Ju wsdasidoudivaanide (NIM) ﬁ'qon:h
Aa dutliovonmisgnsilaudounsw 45% Ul 2023 manistdulavovrilso:Lsoan )
W0u 14% udgogondimamseailaasaiksunguloasoun 1% Strategist: VATHAN JITSOMNUK

Registration NO.069022
Email: Vathan.ji@pi.financial

0.00
2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

© 2D O 0O ® O risecurities @ www.pi.financial (§ 02-2057000 heanMauWus 02-2057111



Daily Strategy

30 October 2023

52 W eek
Equity Index High

Thailand

SET 1,388.23 1.24% 0.79% -7.08% 9.21% 14.42% 16.81% 1,695.99 1,366.19
SET50 859.26 1.46% -0.54% -6.34% -6.88% 13.14% 14.52% 1,020.39 845.27
SETHD 1,099.38 1.27% -0.36% -3.64% -3.78% -6.72% -8.39% 1,222.06 1,083.47
Bank 380.95 1.50% 1.34% -0.56% 2.20% 1.66% -1.89% 413.21 356.60
Energy 20,240.72 1.13% 0.10% -3.28% -7.55% 19.67% -19.40% 25,737.92 19,894.86
Commerce 30,719.31 0.25% -0.20% 9.06% 16.18% -13.50% 21.51% 40,897.97 30,123.31
ICT 150.39 0.96% -1.58% -6.69% -7.63% 9.70% 9.18% 173.54 148.45
Electronic 9,488.40 5.25% -5.50% 24.53% 5.55% 24.26% -8.56% 14,105.03 7,293.04
Hospitility 6,737.19 -0.96% 2.24% 4.91% -7.51% -71.73% -6.49% 7.790.78 6,685.39
Con. Mat 7,597.71 1.75% 1.89% -3.04% 9.67% -15.48% 17.89% 9.620.09 7.362.69
Property 220.55 0.71% 1.32% -6.45% 14.20% 14.72% -19.00% 27591 216.90
Transport 318.96 1.35% 0.15% -4.85% 10.27% 14.33% -15.00% 382.08 313.74
Food&Bev 10,326.64 1.29% 0.21% 9.09% -8.74% 19.37% -18.83% 12,960.52 10,151.70
Don Jones 32,417.59 1.12% 2.14% -3.57% -4.93% 2.34% 2.20% 35,679.13 31,429.82
Nasdaq 12,643.01 0.38% 2.62% -3.22% 3.41% 16.71% 20.80% 14,446.55 10,207.47
S&P500 4117.37 -0.48% 2.53% -3.65% -1.25% 8.67% 7.24% 4,607.07 3,698.15
DJ Financial 677.81 1.81% 2.12% 5.47% 5.70% 2.36% -6.28% 793.32 659.99
DJ Healthcare 1,297.94 1.73% -3.96% -5.55% -8.70% -4.56% -10.03% 1,498.26 1,292.76
DJ Technology 4,263.70 0.64% 2.90% 1.19% 9.69% 36.27% 37.66% 4,767.09 2,926.07
DJ Energy 705.83 2.17% 5.83% 5.49% 0.11% 2.71% -3.05% 788.55 621.81
DJ Consumer goods 776.00 1.19% 2.16% -7.38% -8.46% 4.22% -1.36% 939.42 76613
DJ Consumer service 1,267.03 1.18% 1.27% -3.07% 0.72% 3.99% 11.73% 1,435.75 1.112.84
DJ Property 1.306.37 2.22% -1.06% -0.08% 3.88% 12.27% 3.64% 1,382.92 1.157.25
DJ Con. Mat 1,160.16 -0.59% 1.64% -7.61% -0.25% 10.49% 5.54% 1.419.36 1,024.92
DJ Transportation 13,556.07 0.72% -6.19% -8.52% -3.32% 213% 1.23% 16,717.04 12,894.63
VIX Index 21.27 2.85% 2.03% 12.30% 34.79% -24.50% -1.85% 30.81 12.68
STOXX 600 429.58 -0.84% -0.96% -4.05% -7.94% 5.61% 1.10% 472.69 405.67
DAX 14,687.41 -0.30% -0.75% -3.73% -1.76% 11.50% 5.49% 16,5628.97 13,022.64
FTSE 100 7.291.28 -0.86% -1.50% 4.39% -7.36% 3.97% 2.15% 8,047.06 6,997.54
Shanghai 3,017.78 0.99% 1.16% 2.72% 9.19% 0.18% 2.31% 3,418.95 2,885.09
Hang Seng 17.398.73 2.08% 1.32% -0.39% -12.55% 10.48% -12.05% 22,700.85 14,597.31
CSI300 3,562.39 1.37% 1.48% -3.53% -11.58% -3.22% -7.99% 4,268.15 3,450.65
SENSEX 63,782.80 1.01% 2.47% -3.28% 4.37% 5.68% 4.84% 67,927.23 57,084.91
NIKKEI225 30,991.69 1.27% -0.86% -4.10% 7.40% 11.91% 18.77% 33,772.89 25,661.89
KSOPI 2,302.81 0.16% -3.04% -6.50% -7.94% 0.45% 2.97% 2,668.21 2,180.67
TWSE 16,134.61 0.38% -1.86% -0.87% 3.57% 24.35% 14.12% 17.463.76 12,723.98
ASX200 6,826.86 0.21% -1.07% -3.00% -6.60% -0.48% 3.01% 7.567.70 6,755.10
Phillippines 5,961.99 -0.94% 2.95% -4.82% 10.01% -3.40% 9.20% 7.137.62 5,956.86
Malaysia 1.441.90 0.09% 0.06% -0.25% 1.83% -0.93% -3.58% 1,504.16 1,369.41
Indonesia 6,758.79 0.66% 1.32% 2.38% 2.27% 5.32% -1.34% 7127.78 6,542.79
Singapore 3,061.85 0.31% -0.48% 4.77% -6.38% 1.86% 5.83% 3,408.19 3,025.93
Vietham 1,060.62 0.49% -4.28% -6.80% 1.10% 2.67% 5.32% 1,255.11 873.78
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Commodity

Hard Commodity

Gold ($/02) 2,006.37 1.09% 1.26% 5.56% 0.82% 19.32% 10.00% 2,062.99 1.616.74
Thai Gold (Baht) 34,050.00 -0.29% -0.58% 5.26% 5.42% 14.65% 3.03% 34,250.00 29,200.00
Silver ($/02) 2312 1.43% -1.09% 1.19% -7.72% 16.29% -3.48% 2614 18.83
Aluminium ($MT) 2,215.75 1.07% 2.25% -0.15% -6.59% -4.00% 5.69% 2,662.00 2,060.50
Copper ($4b) 364.60 1.72% 2.33% 0.58% 5.79% 1.85% 4.32% 435.50 336.15
Steel ($/T) 866.00 1.29% 23.19% 23.36% -18.99% 22.67% 16.40% 1,200.00 645.00
Zinc (SMT) 2,468.00 1.49% 1.21% 1.12% -6.72% -18.34% 17.47% 3,509.63 2,209.00
Lithium ($MT) 23,613.64 -0.43% 1.14% 15.81% -48.74% -70.63% 72.13% 85,000.00 23,613.64
Soft Commodity

Wheat($hu.) 575.50 -0.69% 1.79% 2.29% -7.14% -30.89% 27.34% 904.00 540.00
Rubber ($kg) 145.10 -0.89% 0.35% 5.76% 7.56% 19.90% 11.44% 150.00 116.40
Soybean ($hu) 1.297.25 1.39% -0.38% -0.42% -10.18% -7.43% 14.61% 1.616.50 1,250.50
Soybean Meal ($/T) 442.40 3.00% 4.36% 12.28% 1.63% 3.39% -7.54% 516.60 360.00
Sugar ($/4b) 27.34 1.11% 1.82% 5.07% 1.30% 52.68% 36.43% 28.00 17.67
Corn ($hu) 480.75 0.31% 2.98% 0.21% 24.41% 29.75% 29.15% 700.00 455.75
Crude Palm Oil (MYRMT) 3,675.00 0.11% -1.10% 1.58% -6.65% -6.45% -11.89% 4,349.00 3,232.00
WTI ($hbI) 85.54 2.80% -3.62% 5.37% 11.41% -6.59% 6.58% 95.03 63.64
Brent ($hbl) 90.48 2.90% -1.82% -3.70% 13.75% 9.31% 5.32% 99.56 7012
Newcastle Coal ($MT) 135.20 0.37% 2.03% -15.68% 28.73% -64.81% -66.55% 405.00 131.00
Natural Gas (SMMBtu) 316 -1.56% 9.14% 19.13% 31.29% -38.03% 29.30% 7.60 1.94
BDI 1,563.00 5.96% 23.61% 10.79% -0.82% 3.10% 317% 2,105.00 530.00
Container Freight 1,341.56 0.00% 1.61% 9.32% 22.91% 57.34% -36.72% 3,049.73 1,341.56
Supramax Freight 1,184.00 -3.50% -8.00% 10.17% 1.63% 21.95% 11.49% 1.,483.00 625.00
Handysize Freight 671.00 0.00% 2.19% 1.47% 1.21% 27.22% 1.21% 897.00 389.00
Thai 2 -yrs Yield 2.59 2.60 2.61 2.55 1.89 1.84 1.63 2.62 1.53
Thai 10 -yrs Yield 3.28 3.31 3.34 314 2.53 319 2.64 3.34 2.26
Thai 2-10 Spread 0.69 0.71 0.73 0.60 0.63 1.36 1.01 1.43 0.35
US 2 yrs Yield 5.00 5.04 5.07 512 4.01 4.27 4.43 5.26 3.55
US 10 -yrs Yield 4.83 4.84 4.9 4.54 3.42 3.92 3.87 5.02 3.25
US 210 Spread 0.17 -0.20 0.16 -0.59 -0.58 -0.36 -0.55 0.16 -1.08
FPxMadet |
Dollar Index 106.56 -0.04% 0.37% 0.31% 4.82% -3.60% 2.93% 113.15 99.58
USD/THB 36.10 0.47% -1.10% 0.81% 5.67% 4.14% 4.30% 38.15 32.57
EURO/THB 3813 0.47% 1.42% -0.95% 1.32% 1.71% 2.89% 39.19 35.40
POUND/THB 43.76 0.51% -1.40% 1.12% 1.97% 0.54% 4.52% 45.53 40.07
Yen/THB 2412 0.00% -1.03% -1.24% -3.75% -6.75% 8.42% 26.57 23.90
Yuan/THB 4.94 -0.42% 1.27% -1.03% 0.04% 4.97% 1.42% 5.24 4.68
USDEURO 0.95 -0.02% 0.28% 0.06% 4.30% 5.67% 1.33% 1.03 0.89
USDAOUND 0.82 0.05% 0.34% 0.29% 3.67% -4.65% -0.33% 0.90 0.76
USDANen 149.66 0.49% 0.13% 0.40% 9.80% 2.81% 14.14% 150.78 127.23
USD/Nuan 7.32 0.01% 0.03% 0.08% 5.77% 1.21% 6.07% 7.35 6.69
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