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

SET50 FUTURE

| TFEX Daily
2 AUG 2023

SET50 Index Futures Sep-23 (550U23) Loe
970.00
B 31-Jul-23 Institution | Foreign Retail
[T ENTTHON
A i B Long 33,294 107.275| 82,229
N |
-I " 955.00 Short 34,519 97.816 90,463
1 _l
— [ Net 1,225 9,459 -8,234
‘ “r' - il 945.00
1y J,,C_QEM"* oo Accumulated Net W -6,966 7.060 -94
R A, iﬁ . 940.00
L] e I Accumulated Net M 9,898 129,221 -119,323
A 962.30 971.10
S50U23 Resistance -2.5
958.20 B 967.60

Technical View

wusldiv s=ovmsdowndaaluvitu Wkwedalu nagouuusdiu high 10U (969)
AU

« nselivovyu il Position T Let's Profit Run (TAthktinlu Action ) / énkindvliid Position sosimsgdown
a2 udoiwa Long Wolideyeyrnaudotu 15 low vavurivaduasitu 9a Stop Loss / uuosu A Wugala Long
udoldgadvnaiolluga Stop Loss / Long Lo $1A1 Breakout tuodiu B udoldoa A k8o B 10uQa Stop Loss

« nseivovaw LuthlAKIVKo:Ua Short lijolideyandudoav uasldsia High 10U90d103Y Stop Loss / SO
s1m Breakout 1wuosu A lagldoa A wWuga Stop Loss

Note *, ** (8 utWul&iunis Take Profit Tu Appendix TFEX)

Fundamental View

ouumn SET50 Index Sideway Down s:3bmsgowndokanoinsugus:idumsiiiov (Uuinudo daamwmsus:gu auv
ma Juaanils 0.25% damunisiuaeniigouna ovon AU a\)uuuuo\mal\)denao :USudadumn msdvsiu
AUNUYOLHNAN LAIASMISEI8IKAOA IWUOLSIUIaRKUQAYD Taoidos auv U\)Yua\)ai‘gimfumouuooﬂwﬂ dou
Jodadivus:ina damu ADP non farm Aa 1.91 uaudiukuiv dstaviAsugnotiooiunwuu PMI mnmswanuo\)amig
00NN 46.4 mnmmnn 46.9 Tagsrwa:idsamslu wus ilumsWudovevnisHaatiazorder M0310100:1RUMS
restockmg 3nASL LANMAMSFVLILUSUGIa0aY La:800aN5 TFEX uovdws1iinauul Long 3nASH USneu 9,500
deyeyr wlounu Ol AvsSudoduus:zeu 9,500 Adeyay lUuafgfmfumunamhu

I Oichangs (eontrach :
31-Jul-23 1D 1w ™ 1D W 1™ Expire
$50023 47 47 47 54 0 0 -7|30-Aug-23
S50U23 557,454 544,338 535,653 525,655 1316 21,801 31,899 | 28-Sep-23
S50V23 5 2 0 0 3 5 5| 30-0ct-23
S50Z223 76,735 79.520 75.741 62,706 -2,785 994 7.029| 28-Dec-23
S50H24 15,424 15,231 15136 15,195 193 288 229| 28-Mar-24
S50M24 6,005 7,078 5,747 1,052 -1,073 258 4,953 27-Jun-24
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GOLD FUTURE

Ty o .I 1 2000.00
4 L e 31-Jul-23 Institution| Foreign | Retail
I“"
B .'I o FEEE Long 1,009 35136 32,5M
Fics: oo
II' Short 2,065 50,528 16,063
1980.00
e el 157500 Net 1086|  -15392| 16448
il &
rJ“' 'n ] 1 - Accumulated Net W -3,803| -10501] 14,304
AIT : i 1965.00
WoE 196000 Accumulated Net 1M -662 -975 1,637
- o T o ) [ () [ ) 'ct-i'l = Eii

A1,977.60 : 1,997.70

Technical View
wusliu surodluviav wWhdeolUnaaautuodiu Fibo 50% (2006.84) na: Fibo 38.2% (2027.1) auaidu

ALLU=UN Action

« nselivovyu sos1A Breakout uadu B 1310ua Wa Long ua:139a B 1lu Stop Loss / sos1A6owndo 1A
Wa Long Walideyay1naudodu uaoldsia Low 10UQad103v Stop Loss

* Asgiuovav a1l Position 1k Let's Profit Run / &l Position tuzUhlksos1A1 Breakout Luosu A lagldoa
A KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

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

Fundamental View

3utima nov Sideway Gaau ADP non farm A1a 1.91 uaudukuv Kindindiaa Wudodunadu Dollar Index Kuu
$1MNOVAT dolautAsugAgiioNUKIuL PMI mAMSKEQUOVAKSY 00nL1 46.4 indiman 46.9 lagsiva:idea
melu wus WumsWudouavmswaauazorder AQ319199:18UMS restocking 3nASL LAMANSFOLIWUSUGIA0aD
eiouUoé‘av‘@ugyuua\)no\)ﬁﬂuéUmKFiahum ETF ua: Hedge Fund usvuigoanun KALDINAADIAYIASUIADUOLAKST
udvunsvnsinAa @u Real Demand nauiiusvdodalliov 9110 Downside yavonoavA

- o | Ol change (contract) Expire
31-Jul-23 1D ™ 1M 1D ™ 1M
GF10Q23 8,911 7,705 10,374 6,808 1,206 -1,463 2,103| 30-Aug-23
GF10V23 3,865 3,898 4,249 3,108 -33 -384| 757| 30-0ct-23
GFZ23 36 30 29 29 5] 7| 7| 28-Dec-23
GFQ23 213 206 269 177 7 -56| 36| 30-Aug-23
GFV23 166 157 221 142 9 -55 24| 30-0ct-23
GFZ23 36 30 29 29 6| 7| 7| 28-Dec-23
GOuU23 47,503 41,862 40,940 52,201 5,641 6,563 -4,698| 28-Sep-23
G0Z23 22,269 21,336 18,777 4,530 933 3,492 17,739| 28-Dec-23
SVFU23 1,124 1,137 1,025 1,199 -13 99 -75| 28-Sep-23
SVFZ23 267 262 212 25 5 55 242| 28-Dec-23
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USD Futures Sep-23 (USDU23) Loy
| S 426000 31-Jul-23 Institution | Foreign Retail
1 34 20000
| 34.15000 Long 18,948 578 28,960
; !Il Bl oo Short 14,670 280 33536
= VI m— Net 4,278 298 -4,576
i = -
e (@= Accumulated Net 1w 14,156 426|  -14,582
o l.-' n 33.55000
! = 3230000 Accumulated Net 1M -27,332 -1,909 29,241
A 34.00 . 34.18
USDU23 Resistance -0.40
33.90 B 34.09

Technical View

wusldv vhav
A=t

 ASeivoLYU S9S1A Breakout uoadiu B 1810uga Wa Long ua:ldga B 10U Stop Loss / sos1mgowndo
udowa Long Waldeyeyrnauaodu uaolésia Low 10UQad103v Stop Loss

o Aseliovav A1l Position Tk Let's Profit Run / mTuu Position Lz uhlAsos1m Breakout 1uosu A lagldaa
A K30 B 10uQa Stop Loss (lUhktnTu Action T) / (U Short Iiolideyeynaudoav uasldsia High uJuoo
9105V stop Loss

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

Fundamental View

5utinna USDTHB Sideway Down Gamumsus:gi AUL Ma Juaoniis 0.25% aacumsiuaanifoounna iovoin
AUV doliyuuevdabuWalngo:Usudaduoin msavauduNUUOLHKEQ La:UIasSMSEogIkdomIWuovSguankua
av Ioawom auv goliidvdeyareukgaiuaontte doubloducvoUs:inA Goa ADP non farm A0 1.91 uaudLKLY
Kindingima [Wubodenadu Dollar Index KyuANBUUINTAUGDA nolaumswnoluamunmum PMI mAMSKAQ
uovaKsg oonL 46.4 mn:nmon 46.9 logswaziBuamslu wus umsiudovovnswaauazorder A0319109:
1Runs restocking 3nASH LdMAMSSLILUSUGIa0aD

Ol change (contract) Expre
31-Jul-23 1D W 1™ 1D W ™
usDQ23 2,890 2,558 2,343 3,241 332 547 -351| 30-Aug-23
usbv23 8 6 0 0 2 8 8| 30-0ct-23
usbu23 75,875 73,928 90,085 74,496 1,947 -14,210 1.379| 28-Sep-23
UsSDZ23 19,338 19,850 24,770 6,174 -512 -5,432 13.164| 28-Dec-23
EURUSDU23 3,383 3,070 2,331 2,055 313 1052 1,328 | 28-Sep-23
USDJIPYU23 9,909 8,965 15,855 7,690 944 -5,946 2,219| 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon  8:30am CNY Manufacturing PMI 49.3 489 49.0
Jul 31 CNY Non-Manufacturing PMI 51.5 52.9 53.2
4:00pm EUR CPI Flash Estimate y/y 53% 5.3% 5.5%
EUR Core CPI Flash Estimate y/y 5.5% 5.4% 5.5%
Tue 8:45am CNY Caixin Manufacturing PMI 492 50.0 50.5
Aug1 9:00pm UsD ISM Manufacturing PMI 464  46.9 46.0
UsD -JGLTS Job Openings 9.58M 9.6IM  9.82M
usD ISM Manufacturing Prices 42.6 43.2 41.8
Wed  2:00pm THB BOT Meeting 2.3% 2.0%
Aug2 T7:15pm uUsD ADP Non-Farm Employment 191K 497K
Change
Thu 8:45am CNY Caixin Services PMI 52.5 53.9

Aug 3 Tentative All
6:00pm GBP

OPEC-JIMMC Meetings
BOE Monetary Policy Report

GBP MPC Official Bank Rate Votes 7-0-2 7-0-2
GBP Monetary Policy Summary
GBP Official Bank Rate 5.3% 5.0%
6:30pm GBP BOE Gov Bailey Speaks
7:30pm USD Unemployment Claims 226K 221K
9:00pm usD ISM Services PMI 53.1 53.9
Fri 7:30pm usD Average Hourly Earnings m/m 0.3% 0.4%
Aug 4 usD Non-Farm Employment Change 203K 209K
uUsD Unemployment Rate 3.6% 3.6%

All day THB Voting for presidential election

_ the mostimportant very important Source: www.forexfactory.com,
Bloomberg

* = ;nlU Take Profit WoavuSoautuosuduaalu wu:th ks Trailing Stop
AMAUATSUSKISOOMISADIULAYL LBU YgUQQ Stop Loss kdvornnsimdvdulu
oulamls 2-3 INMyavAIIFYY (2R-3R)

** = Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

?ﬂ;l Earnings Yield Gap 12M Forward (%) — - PE 12M Forward(X)
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Appendix Gold

Hedge fund gold future net Long position and Gold spot Gold Futures & Options Commitments
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Appendix Currency

Asset Manager future net Long position and EURUSD " i EURUSD Futures & Options Commitments
OLISAN,
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Asset Manager GBPUSD future net Long position and GBPUSD — GBPUSD Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC

Asset Manager future net Long position and USDJPY —— USDJPY Futures & Options Commitments
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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