Analyst: Aomsub Ngowsiri, Registration No. 127331

Dethana Fangsaard, Registration No. 039656 I T F EX Da I Iy

Email: aomsub.ng@pi.financial

SET50 FUTURE

5 0CT 2023

1 SETS0 Index Futures Dec-23 (S50Z23)
| o
o 4-0ct-23 Institution | Foreign Retail
896,00
e Long 43,246 148.898| 154,355
1 l| I o Short 44,634  136,307| 165,558
wl 1 g
- : IAl foon Net 1388 12591  -11203
LAl I| o Accumulated Net W 6258  -61709| 55,451
fr 8 o
' o Accumulated Net TM -6,262| -128,073| 134,335
| . SN

A 882.40 . 893.70

Technical View

wusldiv surodluviav
ALLU=UN Action

« Aseliuovdu sos1m Breakout uuomu B W610uQa Wa Long ua:ldga B 10u Stop Loss / sos1Meownao
uaowa Long luauafyfymaumouu uao‘tus1m Low 10uQad105v Stop Loss

o Aseiuovav el Position 1K Let's Profit Run / &I Position tuzUhlksos1A Breakout Luosu A lagldoa
A k8o B 10uga Stop Loss / 1Ua Short Welideyayrnaudoav uasldsim High Wuad1vdv stop Loss ('lhm
kUnlu Action O)

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

Fundamental View

3utima SET50 Index Sideway Gamu Uodumeluus:ina dotautsuwe Suli ma 0.6%YoY, IButWewugiu ma
0.7%YoY KA BuUWoanIdIN3IAIQ WulodgKuuKulng doulodadivus:inAa MSTIVLVILUDAMANSIALAS La: SOS
mMs31wvududns lagkinus:iduyadl SET50 Index 628 EYG wudroglus:au -2SD asﬂu[z:uuwo lagkanqg nonms
fi Bond Yield USudiodu 1ijoAunsum akSgas1wmIuMsHvLIUMALEABUDINGAIUU ADP Al 8.9 Kijusiedhns AR
1.54 uaus1g naau Dollar Index ua: Bond Yield kuuaalaku uddossimuiiuAusSuGoan nonunamnuina'[uouu

0 0l change (contract) Expire
4-0ct-23 1D w 1™ 1D 1w 1M
S50V23 5,977 5,995 6,030 57 -18 -53 5,920| 30-0ct-23
S50X23 53 44 63 56 @ =10 -3| 29-Nov-23
S50Z23 599,126 638,109 494,549 103,107 -38,983 104,577 496,017 | 28-Dec-23
S50H24 66,135 68,437 47134 18.780 -2,302 19,001 47,355| 2B-Mar-24
Ss50M24 27,036 26,735 19,962 13,444 301 7.074 13,592 27-Jun-24
Ss50U24 8,664 7.019 0 0 1645 8,664 8,664 | 27-Sep-24
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GOLD FUTURE
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Gold Online Futures Dec-23 (GOZ23) 1 Lot
!—-.; o
fresogo 4-0ct-23 Institution | Foreign Retail
I :ms'rm
| i il n B Long 2,304 17,703 14,961
Short 1435 20,565 12,968
! HT Net 869 -2,862 1,993
II "
! Accumulated Net W 324 -12.859 12,535
Accumulated Net M 534 17,206 16,672
A 1,845.60 . 1,862.80
GOzZ23 ! Resistance ! 28.6
1,838.60 B 1,855.60

Technical View

wusldu vhav
ALLU=UN Action

« nselivovyu sos1A Breakout uoadu B 1310ua Wa Long ua:139a B 1u Stop Loss / sos1A6ownao 1A
Wa Long Walideyay1naudodu uaoldsia Low 10UQad105v 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

5utinna novA Sideway Up Gaau MS$ODILLOAMANSINLAS LAz SASINSTIOVIUSUANS IHOAURNIULT aKST
s19vIUMISTIVVIUMALIEABUDINGAITU ADP fi 8.9 KilusiuchndiAmaR 1.54 uausie nadu Dollar Index wa: Bond
Yield 3nfv nMosguuasadvuovaju WaTkaumuaitinig1o laslonow Guusliuo:ldnisunsvusvAdU KuulAbu
wu udvA (Aaudadou 10% vov Dollar index) KUUSIAINOLAN doulodgwuguvovnovAludumKkiruw ETF ua:
Hedge fund gvALTLISYUIY douU Real Demand 91n3U iilsvdoaaaav Wa Downside navA Kiaus:inAduiulouig
as:quiAsugnowuauo:llulodakyunov

[ orchange (contract) e
4-0ct-23 1D W ™ 1D W ™
GF10V23 8,898 9,635 11,930 11,875 -737 -3,032 -2,977| 30-0ct-23
GF10223 5,828 5,850 6,059 3,767 -22 -231 2,061) 28-Dec-23
GF10G24 3.344 2,884 2,102 541 460 1,242 2,803 28-Feb-24
GFV23 217 234 150 175 -17 27 42| 30-0ct-23
GFZ23 132 147 111 86 -15 21 46| 28-Dec-23
GFG24 142 104 95 38 38 47 104| 28-Feb-24
G0Z23 38,639 39,743 29,579 18,886 -1,104 9,060 19,753| 28-Dec-23
GOH24 7,118 6,952 0 0 166, 7,118 7,118| 28-Mar-24
SVFZ23 2,385 2,439 1,400 658 -54 985 1,727| 28-Dec-23
SVFH24 457 292 0 0 165, 457 457| 28-Mar-24

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

02-2057111

@ 6 0 o Q Pi Securities

www.pi.financial

O 02-2057000 ¢hagnMduwus



Analyst: Aomsub Ngowsiri, Registration No. 127331

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

5 0CT 2023

USDTHB FUTURE

USD Futures Dec-23 (USDZ23) Loy
2 - e ]
Iu 36,85000
Uiy | [ 4-0ct-23 Institution | Foreign | Retail
1
,i'll " l'l I | /! petses Long 26,793 108 31,293
1 J 36.70000
WL - Short 26,325 199 31,670
B 36.57077] Net 468 ‘91 ‘3??
i 36,50000
P —_— A 7 Accumulated Net 1W 12,427 597 11,786
i z
[ > : Accumulated Net M 5,945 -81|  -5,086
A 36.48 . 36.65
USDZ23 Resistance -0.28
36.40 B 36.57

Technical View

wusldv gownaaluvitu
ALLU=UN Action

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

3utinna USDTHB Sideway Down damu Uodumuluus:ina dotaubuwe Suli ma 0.6%YoY, IButWowugiu ma
0.7%YoY Kin BuWoonuIcndIMa WulodukyurbuuINlAUIVA doudodycvds:inA Gamu MSTVIUUSAMA
NSIAYAS Lla: 9as1MSIVVIUSUAANS LTOAUNKHIULT aKSTUSI1I8VIUNISTOVIUMALNBUDINGAIUU ADP n 8.9 Kilu
$18A1N31MAN 1.54 Udus1® nadu Dollar Index ua: Bond Yield 3av mosguuasadvuoveydu lGTRFuUMuaiting10_
laglonow Tuuslduo:lgmsunsousvAdu kyulkABUEBULTVAI (AaWudadou 10% yov Dollar index) lagTugovl
unavnucdv¥Id SoAVYIYKU, bond ua: short TFEX lfJumwuo\)msf'il\‘)ur!uTKaooﬂ

I ] Oichange Gontrac) |
4-0ct-23 1D W ™ 1D W ™

usbv23 16,993 12,751 10,747 2,927 4,242 6,246 14,066| 30-0ct-23
USDX23 9,586 4,504 4,657 253 5,082 4,929 9.333| 29-Nov-23
USDZ23 107,187 106,144 79,319 43,409 1,043 27,868 63,778 | 28-Dec-23
USDH24 16,628 13,588 0 0 3,040 16,628 16,628 | 28-Mar-24
EURUSDZ23 1,849 1,748 1,900 69 101 -51 1,780| 28-Dec-23
USDJPYZ23 8,078 7,249 5,955 1,691 829 2,123 6,387| 28-Dec-23
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Appendix TFEX

Date Time Currencylmpact etail ActualForecastPrevious
Sun 8:45am CNY Caixin Manufacturing PMI 50.6 511 51.0
Oct1 CNY Caixin Services PMI 502 520 51.8
Tentative  JPY BOJ Gov Ueda Speaks
Mon 9:00pm usD ISM Manufacturing PMI 49 47.8 47.6
Oct 2 usD ISM Manufacturing Prices 458 489 48.4
10:00pm  USD [l Fed chair Powell Speaks
UsD FOMC Member Harker Speaks
DTCt‘::eS 9:00pm  USD -JDLTS Job Openings 9.61M 8.8IM  8.83M
Wed 3:15pm EUR ECB President Lagarde Speaks
Oct4 All Day All OPEC-JIMMC Meetings
7:15pm usD ADP Non-Farm Employment Change 89K 154K 177K
9:00pm UsD ISM Services PMI 53.6 53.5 54.5
11:00pm EUR ECB President Lagarde Speaks
Hiy 10:30am  THB - CPI YoY 0.6% 0.9%
Oct5
3:30pm GBP Construction PMI 50.0 50.8
7:30pm UsD Unemployment Claims 211K 204K
Fri ~ 7:30pm UsSD Average Hourly Earnings m/m 0.3% 0.2%
Oct o6 UsD Non-Farm Employment Change 171K 187K
usD Unemployment Rate 3.7% 3.8%
11:00pm UsD FOMC Member Waller Speaks
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kil Take Profit WofaivuSoeutuosuduaalu wu:th k1S Trailing Stop
AAUNISUSKISOOMSADIULEYY 18U UgUQa Stop Loss kavoinisimdviulu
ouldmls 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:&:du uuzth EMA10 i Timeframe 60, EMA4O0 fi
Timeframe 15
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Appendix SET50

%) Earnings Yield Gap 12M Forward (%) PE 12M Forward(X)
%y
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Thousand troy
 pinee Total Gold ETFs flow ”ﬁg Global gold ETFs flow
: e ekly change in Gold ETFS holding {LHS) —— Gald spot (RHS) ! e Momth Arnerica (LHS) s Eurcpe (LHS) s Asla (LHS) —Gold Spot (RHS)
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Hedge fund gold future net Long position and Geld spot Gold Futures & Options Commitments
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Appendix Currency

Fund Flow future net Long position and EURUSD EURUSD Futures & Options Commitments
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Fund Flow future net Long position and GBPUSD _ GBPUSD Futures & Options Commitments
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Fund Flow future net Long position and USDJPY S — USDJPY Futures & Options Commitments
Thousand wes AssetManager — mEELeveraged Funds e USDJPY (RHS) Contracts — Total Open Interest (LHS)  — WSDWPY (RHS) 15
Contracts
400 160.00
40 155.00
2 180,00 230
20 | 14500 300 140,00
2 il il | vene -
s :
100 |||| "" 130,00 200 120.00
::ﬁ 12500 Ll
'mmmmg"agn:&ngﬁnﬂmm Peoo0segagasssnangnaag
& 0 & L x i & e A & w @ 3
$383448:58383¢%; 5538833835532, 5322334§3:3%
Source: Bloomberg,CFTC Source: Bloomberg,CFTC

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

Pi Securiti www.pi.financial hoanA § 02-2057111



