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

| TFEX Daily
5 SEP 2023

SET50 FUTURE

|J ’ g :95250
s fss00 4-Sep-23 Institution | Foreign Retail
957,50
besco Long 36,481 74,137| 125,546
F il I.'I " ™ i ;952.50
B--' 00 Short 33,590 108,986 93,588
947,93
.- A i .ﬁ“&; Net 2,891 -34,849 31,958
] d J Illr lo42350
W i A lat t 1w 2,131 18,743 20,874
! |"|I hl ; ity ccumulated Ne =&y =R #
: ' Accumulated Net 1M 17.56%| -89.089 71,520

951.60
B 947.90

A 944.20 .

Technical View

wusldiv gownasluvitu
ALu=Un

« nselivovyu il Position T Let's Profit Run (TAthktinlu Action ) / énkindvliid Position sosimsgdown
a2 udoiwa Long Wolideyeyrnaudotu 15 low vavurivnduasitu 9a Stop Loss / uosu A Wugaa Long
udoldgadvnaiolluga Stop Loss / Long Lo $1A1 Breakout tuodiu B udoldoa A k8o B 10uQa Stop Loss
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s1m Breakout 1wuosu A lagldoa A wWuga Stop Loss

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

Fundamental View

3utima SET50 Index Sideway Down Gamutodenmeluds:ina Hutwalng A1a 0.61%YoY,0.29%MoM Kinuinad
maulodgnaduaaraiuing doulloducous:ina Gaau PMI MAUSMSaKSY Suws, Aolauluasuadsatnis3oviu
SuwgKaud mndolaulAsughoaksSgdoavdouNSY KUulk FED uaonibado lwonooul\)UlWQTKaaYunsouwmuwn
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I Oichangs (eontracD —
4-Sep-23 1D 1w ™ 1D 1w ™

S50U23 524,019 501,555 478,523 508.475 22.464 45,494 15,544 | 28-Sep-23
S50V23 58 58 48 T 0 10 47| 30-0ct-23
S50X23 49 43 0 0 é 49 49| 29-Nov-23
S50223 95,116 89,798 86,145 80,567 5,318 8,971 14,549 | 28-Dec-23
S50H24 17,458 15,849 15,432 15,106 1,609 2026 2,352| 28-Mar-24
S50M24 12,382 1,172 Q,633 7,952 1210 2,749 4,430| 27-Jun-24
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GOLD FUTURE

Gold Online Futures Sep-23 (GOU23) Loy
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Technical View

uuoliiv Euradluvian masiMauisaduikiio Fibo 38.2% (1967.5) o:wWasuuusliuuuidu
ALLU=UN Action

. nsmue\)uu sos1A1 Breakout wuodiu B 1810uga Wa Long ua:lsga B 10U Stop Loss / sos1megowndo 11do
Wa Long luouatyfgmaunouu udolds1m Low 10UQQSI0BY Stop Loss

« Asdiuovav d1il Position T4 Let's Profit Run (TAthkunlu Action G) / é11iid Position uuzthiksosia
Breakout 1uosu A lagldQa A k8o B 1UuQa Stop Loss / Wa Short iolideyayrnaudoav uaoldsia High
W0uQ0d1vdv stop Loss

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

Fundamental View

o

3utima novr Sideway Down FUaKT aamu PMI MAUSMSAKSY Suws, Ao1auuosSuUaIanNSILLIU SUWHRAUD
KINAd1aUIASUgNYaKSggvAvLLTLUASY KYUTK FED duconbado lwancmul\)UlWG’(haﬂ?unsamUmuwn 2% WWudode
NQAUSIAINOYLA aouUooawumuuaoneom’tuadmnnmum ETF ua: Hedge Fund usvuigoanui d@ou Real
Demand nauiiusvdadoliiov 51110 Downside uovNOVA aamuulanigNsns:GUIASUZIADUDOVISY KUU Real
Demand 915U

| Oichange (contrac —
4-Sep-23 1D 1w 1M 1D W ™

GF10V23 11,436 9,390 5,771 4,193 2,046 5,665 7,243 30-0ct-23
GF10Z23 3,402 2,600 1,118 838 802 2,284 2,564| 28-Dec-23
GFV23 174 171 187 143 3 -13 31| 30-0Oct-23
GFZ23 75 69 34 34 6 41 41| 28-Dec-23
GFG24 3 1 0 0 2 3 3| 28-Feb-24
GFZ23 75 69 34 34 6 41 41| 28-Dec-23
Gou23 36,022 27,408 40,942 38,895 8,614 -4,920 -2,873| 28-Sep-23
G0Z23 19,606 13,727 17,693 18,390 5,879 1,913 1,216| 28-Dec-23
SVFU23 1,448 1,341 1,365 1,218 107 83 230| 28-Sep-23
SVFZ23 624 563 420 321 61 204 303| 28-Dec-23
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USDTHB FUTURE
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Technical View
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o AseliuovTu a1l Position Tk Let's Profit Run (lktiktinlu Action ) / akingollil Position sos1mgown
a2 udowa Long Wolideyeyrnaudotu 18 low vavurivndudstlu 9a Stop Loss / wuosu A WWugala
Long uaolggadonaiotluga Stop Loss / Long o s1A1 Breakout wuodu B uaoldga A k8o B 10uQa
Stop Loss

. Aselivovav uu:thikkidvko:wa Short Wolideyeyrndudoav uasldsim High 1WuQad1vdv Stop Loss / s
s1A1 Breakout wuos$u A laglda A 10uQa Stop Loss

Note *, ** (81ulWuLGUM1S Take Profit Tu Appendix TFEX)

Fundamental View

3utima USDTHB Sideway Gamutodemealuus:ina iSutWalng aa 0.61%YoY,0.29%MoM mauandimattulode
aaduABuuINlAgour doulodadivds:ina Gaau PMI MAUSMISaksSY Suws, Aolauguosuadatmssovmu Su
waRaud KindolavlAsughoaksggoaAvudvLnsY kuulk FED Juaonifade onaduibuiwolkeglunsoutthkuneh
2% WWulodanaduArtbuuinlksoun

I I Oichange (eontrach) |
4-Sep-23 1D W ™M 1D W M

UsbDu23 111,137 103,624 109,895 75,732 7.513 1,242 35,405 28-Sep-23
usDv23 3,875 3,566 1,937 22 309 1938 3,853| 30-0ct-23
USDX23 1,470 0 0 0 1,470 1,470 1,470 | 29-Nov-23
UsSDZ23 48,904 50,299 49,582 20,783 -1,395 -678 28.121| 28-Dec-23
EURUSDU23 5,514 5,376 6,197 3,222 138 -683 2,292| 28-Sep-23
USDJIPYU23 12,983 12,449 12,563 7,224 534 420 5,759 | 28-Sep-23
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Date Time Currencylmpact Detail ActualForecastPrevious
Mon 8:30pm EUR ECB President Lagarde Speaks
Sep 4
Tue 8:45am CNY Caixin Services PMI 53.6 54.1
Sep b
10:30am  THB - CPI y/y 0.6%  0.4%
wed  b:iopm GBP Monetary Policy Report Hearings
Sep 6
9:00pm usD ISM Services PMI 52.5 525/
Thu  7:30pm usD Unemployment Claims 235K 228K
Sep7
9:00pm usD FOMC Member Harker Speaks
Fri
Sep 8
Sat  8:30am CNY CPly/y 0.2% -0.3%
Sep 9
CNY PPl y/y -2.8% -4.4%
Day 1 All G20 Meetings
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = ;A Take Profit Wodvusioauuussuduaall uuzthlils Trailing Stop
AAUNISUSKISOOMSADIULEYY 1EU UgUQQ Stop Loss kavoinnsimdvdulu
oulanils 2-3 iInuovAUIFYY (2R-3R)

** = Trend Following s:8:du wwu:th EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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1) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
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Appendix Gold
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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
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EURUSD Futures & Options Commitments
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. GBPUSD Futures & Options Commitments
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