Analyst: Aomsub Ngowsiri, Registration No. 127331

o
[ ]
Dethana Fangsaard, Registration No. 039656 T F EX Da I Iy
Email: aomsub.ng@pi.financial

SET50 FUTURE

5 July 2023

SETS0 Index Futures Sep-23 (550U23) Lo¢
930.00
B 928.00 4-Jul-23 Institution | Foreign Retail
_| l 92400 Long 42,264 101,622 103,902
A I 1*1 8922.00]
| 920.00 Short 40,769 B7.759 19,260
G 1600 Net 1,495 13,863 -15,358
914.00
(J‘”‘ == Accumulated Net W 10,104 17.532|  -27.636
1 910.00
| _— 20800 Accumulated Net 1M -1.683 -429 2,12
Bs I e

A 921.20 . 929.10

Technical View

wusldiv suradluviav kasiMaiuisausudatu tklio Fibo 38.2% (925.4) o:wWaguluuusltiuuviu
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 Gaauiodumeluds:ina wBuWalnaus:sidou .9. Bloomberg Consensus Us=ul3
J19:nsvasiisuAusovIGaonuuavUfou doutisgunuldounsuktinugiadaldniios 0.4%MoM aulBUIWaWUIU
(Core CPI) Bloomberg Consensus Us:10ul31 1.4%YoY wio:1kumsvgnadoudugnadoanaviioliguiuidounou
KINAYENBdd 1.55%YoY mAbuWesieviumuiaaaus:iutdfimausicenieiuiosvuevingo:nduduuiduuon
$109 2% a\)nmahsoqn 1.25% msnnonlusnunosonauuumlUuuon amoumsmmsumdshlnnYnaYumlUuno\)Usu
uunomueﬂha\)n:numnlm'toun WulodauondoRu luomunmumm\)umaoans 14,000 deyeyn ua: Ol Usudodu
3,000 Adeyay1 douus: uuamwunuswasuumanaunlaanuwouun gauos u:m uJuUs swuan wsaunuuwdc\wns
gudman Wusovus: s1uamnun1 la: g Wisug wotidoowiu tusovUs: suamAun 2 uanmnunUs :UIVIAas:yN
meluliiiau 2 SUmkoniifio: wWhgmsidaanunansSguuas uouauw\munnomaoonaa\munlnauns uayviooonufiou
K UO\)UOOUU'I\)CIU[UUﬂa‘I\)ﬂUPju

o Ol change (contract)
4-Jul-23 1D ™ ™ 1D ™ ™ e
S50N23 165 163 156 m 2 9 a8| 27-gul-23
50023 50 48 19 7 2 31 43| 30-Aug-23
S50U23 460,487| 458,219 422,997  83.060 2.268|  37.490]  377.427| 28-Sep-23
50223 6551  65474]  66052] 34,815 37 -541] _ 30.696| 28-Dec-23
S50H24 14902 14.656]  15.222|  8.053 246 -320] _ 6.849| 28-Mar-24
S50M24 951 802 0 0 149 951 951| 27-dun-24
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oczon
1560.00 4-Jul-23 Institution | Foreign Retail
I foseco Long 1197 22,250 12,695
a ! m
e Short 1263 17,505 17.374
1950.00
1eine Net -66 4,745 -4,679
4600 Accumulated Net 1W -386 5,285 -4,899
1944.00
- | 134200 Accumulated Net 1M 424 1189 -1.613
e I N ) M ) ) ) M 5 min
A 1,953.20 . 1,963.00
GOuU23 ! Resistance ! 27.9
1,948.60 B 1,958.40

Technical View

wusldiv surodluviav
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 K80 B 10uQa Stop Loss (IAUKUnTuU Action U) / Wa Short Weailideyeyinaudoav udolssim High W0uga
9105V stop Loss

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

Fundamental View

ouumo navA1 Sideway Up daaiu FED Meeting Minute MaNauBnuev FED karumudouovmsiuaoniodn 2
ASLU Dot Plot ua: goavulaungiduvoadoltiov WoanaBuIWe na:nlUunanmos*nmna\)mlua\)mn?onowamfy
goAvikiiouAusauAKUL llaJuaowunmuuﬂuumsswmunolaumsuanoenmy aoquoawumuTuaUmKnmuLn
KN Dusvueo1n ETFua: Hedge Fund udisui Real Demand 91n3uisudonovdi ikt Downside yovnavMIsusIAa

[T orchange (contract) T
4-Jul-23 1D w ™ 1D W M
GF10023 6,252 5,519 3.?68] 3,280 733 2,484 2,972{ 30-Aug-23
GF10V23 2,636 2,905 1,658 813 -269) 978 1,823| 30-0ct-23
GFZ23 23 11 0 0 12 23 23| 28-Dec-23
GFQ23 153 168 141 153 -15 12 0| 30-Aug-23
GFV23 116 124 75 53 -8 41 63| 30-0ct-23
GFZ23 23 11 0 0 12 23 23| 28-Dec-23
GOoU23 30,720 48,811 23,153 13,782 -18,091 7,567 16,938| 28-Sep-23
G0Z23 5,752 3,917 0 0 1,835 5,752 5,752| 28-Dec-23
SVFU23 1,221 1,132 a71 590 89 250 631| 28-Sep-23
SVFZ23 22 25 0 0 -3 22 22| 28-Dec-23
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USD Futures Sep-23 (USDU23) Lot
1 34.85000
34.80000 4-Jul-23 Institution | Foreign Retail
n
Il o Fsome Long 12,077 21 32,357
I B-' o500 Short 14,209 262 30,174
S - at o v o 29000 Net -2,132 -51 2,183
&— T | I
w = A Accumulated Net 1w -13,655 218 13,437
III'F' . lll. E 34.50000
- = S : _ {pdasono Accumulated Net 1M -21,332 102 21,230
A 34.55 . 34.69
UsDU23 Resistance -0.28
34.48 B 34.62

Technical View

wusldiv wadoluwu
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

3utima USDTHB Sideway Down Gamuiodumeluus:ina isuiWolnaus:s1idou .8. Bloomberg Consensus )
Us.lUu"(o‘:ho.nsvc‘iolﬁauﬁudoolﬁﬂoﬁuuo\)'ﬂﬁou_eioulﬁsuﬁmﬁoun'ounﬁwmaﬁ:)le’inﬁeﬂ 0.4%MoM duduwWowu
g1u (Core CPI) Bloomberg Consensus Us: wuldn 1.4%YoY wio: lﬁumsusnUﬁouduswﬁoaoa\)lﬁalﬁauﬁuiiauriau
KUNNUEYC0 1.55%YoY mm\)ulWe)swmumunnamUs-luu"(onlmnuomomuanunosouo\)'tnao aduduunduuon
$199 2% a\)nmahsoqn 1.25% mishaanlbonuiosvaauduuniuuon (MIKABULINUTLAT) a:ADUSISUNMSLKD
Us.lnnYnaYumlUuoo\)UsuuuoanluaTKa\)nmumnlenun dgouus:yuamgunusiugsiiudionauridonuaduyk:ua
uos UM lUuUs s1uam wsauAuuguawns guanian tWusavus: s1uamnun 1 ua: g Wisug Wolioowu WusoL
Us:siuanAun 2 uonmnunUs.uua\)?ns usmmelulyiu 2 JUakoniifo: Wwhamsidonungnsguuas Joyadivaud
fodraoandovAuiinuiins:uaiiooanuInouktin

I | Oichange (contrach :
4-Jul-23 1D ™ ™ 1D w ™ Expire

USDN23 3,110 3,054 4,310 6,117 56 -1,700 -3,007| 27-Jul-23
usDo23 2,648 2,848 3,455 1,539 -200 -807 1.109|30-Aug-23
UsDU23 67,788 58,729 44,180 19,118 2.059 23,608 48,670| 28-Sep-23
usDzZ23 6,905 4,197 0 0 2,708 6,905 6,905| 28-Dec-23
EURUSDU23 1,742 1,714 1,205 258 28 537 1.484| 28-Sep-23
USDIPYU23 7,031 6,203 3,085 124 828 3,946 6,907 | 28-Sep-23
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Date Time Currency Impact Detail Actual Forecast Previous
Mon 8:45am CNY Caixin Manufacturing PMI 50.5 50.0 50.9
Jul3 2:15pm EUR Spanish Manufacturing PMI 48.0 48.0 48.4
9.00om  UsD [ 'sM Manufacturing PMI 460 472 469
USD ISM Manufacturing Prices 41.8 44.0 44.2
Tue  All Day THB House of Representatives
Jul 4 Meeting

Wed 8:45am CNY
Jul5 10:30am  THB

All Day All
Thu  1:00am usD

Caixin Services PMI 56.2 571
CPI YoY 0.0% 0.5%
OPEC Meetings

FOMC Meeting Minutes

Julé  7:15pm usD ADP Non-Farm Employment 226K 278K
Change
7:30pm usD Unemployment Claims 247K 239K
9:00pm usD ISM Services PMI 51.3 50.3
usD JOLTS Job Openings 9.93M 10.10M

Fri 2:30pm GBP
Jul7  7:30pm UsD

BOE Gov Bailey Speaks
Average Hourly Earnings m/m 0.3% 0.3%

usD Non-Farm Employment Change 224K 339K
usD Unemployment Rate 3.6% 3.7%
1:45pm EUR ECB President Lagarde Speaks
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kAl Take Profit WoavuSioautuosuduaalu wu:th ks Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UguQa Stop Loss kavoinisimdvdull
ouldmis 2-3 IMuavAUIEYYD (2R-3R)

** = Trend Following s:g:du uuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Appendix SET50

" Earnings Yield Gap 12M Forward (%) B bbbk .
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" PBV 12M Forward (X)
—PBV{X) —SET50 INDEX accumulated net foreign and SET50 1H23
1200.00 —— Accurmalated Foreign (LHS)  ——SET50 (RHS)
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Source: Aspen Source: Aspen
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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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theusand rey@0ld spot and Total Gold ETF helding cummulative  ussies Index Gald Spot and Dollar Index Ussie
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Hedge fund gold future net Long position and Gold spot — Gold Futures & Options Commitments .
oZ
— Managed Money Gold Future Net Long Position {LHS) —— Gold spot (RHS Contracts — Total Open Interest (LHS)  — Gold spot (RHS)
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Source: Bloomberg
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31

Asset Manager future net Long pesition and EURUSD

Theusand — AssetManager  — EURLISD (RHS)
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Source: Bloomberg,CFTC

Asset Manager GBPUSD future net Long position and GBPUSD

Thousand Contracts  — Asset Manager GBPUSD  — GEFUSD (RHS) -
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Source: Bloomberg,CFTC

Asset Manager future net Long position and USDJPY
Thousand Contracts

— Agset Manager  —— USDJPY (RHS)
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EURUSD Futures & Options Commitments

TFEX Daily
5 July 2023

Theusand

Contracts — Total Open Interest {LHS)  —— EURUSD (RHS) ]
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Source: Bloomberg,CFTC

GBPUSD Futures & Options Commitments

Thousand
Contracts — Total Open Interest{LHS)  —— GBPUSD (RHS) ®
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USDJPY Futures & Opticns Commitments

Thousand
Contracts = Total Open Interest (LHS) — USDIFY (RHS)
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Source: Bloomberg,CFTC
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