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

SET50 FUTURE

| TFEX Daily
7 SEP 2023

Gk s 0058 "
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e z% Long 28,161 93,203| 108,732
Esﬁ Short 28,066|  99.295| 102,735
' Illl ﬁ Net 95|  -6,092 5,997
| 225 Accumulated Net W 4757 -8527| 80514
l = Accumulated Net M 10,035 -58,008 47,973
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Technical View
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« 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

« 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

3utima SET50 Index Sideway Gamu uasuadaamsdwovuluaksge manisaildn 2.32 uause madnsima
nsed dowalk FED aon\)oanluu'(us.oua\) naduaa10Ru KIAUs:LU0IN EYG aglus:au -1SD aglulsuuww $11ia
Upside yovaaiakulng luomunmumuna\)num\)um Wa Short 6,000 deyeyn ia: Ol Usudoduav 39,000 Adeyeyn
doudotau PMI mAUSMsoanL 54.5 iandiman 52.5 lagsiga:deameluwusiusudoguluuda:ast lagtawiznma
MSS1VLIU FUAIALASD SIA LAz PaL0aSTKI ULELEd MmAusMmsTusuinagvAvudvASY donali FED doavaanidelu
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| OfchangeGeentrasd | g
6-Sep-23 1D 1w ™ 1D W ™

S50U23 544,639 510,608 502,504 515,695 34,031 42,135 28,944| 28-Sep-23
Sh0V23 58 59 47 10 -1 T 48| 30-0ct-23
S50X23 55 49 0 0 6 55 55| 29-Nov-23
S50Z23 98,568 25,308 90,447 84,346 3,260 8,121 14,222| 28-Dec-23
S50H24 18,933 17.877 15,412 15,696 1,056 3.521 3,237| 28-Mar-24
S50M24 13,368 12,971 10,106 8,378 397 3,262 4,990| 27-Jun-24
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.| I 519-10.00
;wn 5 6-Sep-23 Institution | Foreign Retail
'I Wes oy, 1a35.00
(e y | ; Long 160 13,122 15,188
BI 1 ) 1193250
J j1sa000 Short 1,212 17,233 10,025
I :1927.50
i1 bl s Net 1,052 -4,1M 5,163
X ||, I = A ' :‘
r ||| - e Accumulated Net W -2,918 -3,062 5,980
i IJ = {12000
Lo erone Accumulated Net M -550 8,224 -7.674
N S L S . | S o | a=
A1,923.30 . 1,936.80
GOuU23 ' Resistance ! 8.7
1,917.20 B1,931.00

Technical View

wusldu vhav
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

OUUﬂ']O novAm Sldeway Down Gamu NUOSUHOHOﬂ"lSO"I\')\')']UTUGKSG‘I momsmbri 2.32 uaushg K"Iﬂﬂa']ﬂ:hﬂ'lﬂ
msead dowalk FED U\)ﬂ\)QOﬂlUUTUS-OUG\) wWulodunadusinnov lUOOTUﬂN'lUU'laKSGS“J\ﬂU astau PMI mA
usnsoonul 54.5 U'IﬂﬂO'anQn 52.5 IOEJS'\EJEI lOUQﬂ'\EﬂUWUO'\USUQOUUTUllCIa Qul IQEJ[OW'I"ﬂ'IFIﬂ'ISO'\\)\TIU Fum
ALAAYL S1A LAz 99109STKI ULEIG31 MmAuSMsluauAagvAvuTLUASY dowallk FED a\)n\)oomusﬂus.oua\) Kuu
Dollar Index ﬂOOLan\)F'I'I aouUooawumuue\)ne\)m'luaUmKnmum ETF ua: Hedge Fund lSUﬂGUU"IUllS\)Z’O dou
Real Demand lSUU-.HOllS\')?JO 91na Downside yovnavM 0001UU[UU'1EIfnSﬂS~C!UlﬂSUgﬂOUO\)OS\') KUu Real
Demand 91n3u

0Ol change (contract) Expire
6-Sep-23 1D ™ ™ 1D ™ ™
GF10vV23 11,312 10,901 8,208 4,034 411 3,104 7,278| 30-0ct-23
GF10Z23 3,906 3,543 2,503 1,075 363 1,403 2,831| 28-Dec-23
GFV23 173 172 189 131 1 -16 42| 30-Oct-23
GFZ23 82 73 68 38 9 14 44| 28-Dec-23
GFG24 38 3 1 0 35 37 38| 28-Feb-24
GFZ23 82 73 68 38 9 14 44| 28-Dec-23
Gou23 27,846 22,269 41,814 33,422 5,577 -13,968 5,576| 28-5ep-23
G0Z23 14,963 11,514 22,045 14,818 3,449 -7,082 145| 28-Dec-23
SVFU23 1,212 1,282 1,369 1,303 -70 -157 -91| 28-Sep-23
SVFZ23 665 640 555 347 25 110 318| 28-Dec-23
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USDTHB FUTURE

USD Futures Sep-23 (USDU23) 1 Lot
s L vm |
B o 6-Sep-23 Institution | Foreign | Retail
535.52500
h 55200 Long 17,580 &M 14,052
135.47500
ﬁ i ir iy Short 5,310 563 26,370
1 | l| i;s»izsoo
1 1 138 ann0n
ST Y B hearos Net 12,270 48| -12,318
/ ’ ,@i 1 35000
e ir[ = fasazs00 Accumulated Net 1w 31,526 -55 -31,471
1 I{ ) : ;35.39000
—— " Accumulated Net 1M 56,422 1089  -57,5M

A 35.46 . 35.62

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

3ulima USDTHB Sideway Up Gamu guasSuadaanissroviuluansga momsm?ori 2.32 uaus1y KindnsIMa
msed gowalk FED sonooamuu?us.aua\) lUuUOOSnnoun1l\)uu1n'thaaum lue:nunmumahsaswmu Aaolavu PMI
MAUSMISoonU 54.5 LINASIAAN 52.5 Icwswa~loaomaiuwuowsunouu?uuoa qasl Inalawvmnmsm\)mu
FUAIALAAYL S1AN La: 9o109STKU ULEIG31 mAausSmisluaunagoavudvuASy domalk FED aon\mamuzﬂus-qua\)
Kuu Dollar Index naduABuuInlksoau Toanouu dvs1GuI8AY, Short TFEX, udisunduude Bond Gamunis
?Kauo\)l\)unulwomhunnaansmsa\ﬂus g:=dolU

[ | Oichange(eontract) |
6-Sep-23 1D W ™ 1D W ™

usbu23 102,939 103,432 104,677 77,021 -493 -1,738 25,918 | 28-Sep-23
USDV23 2,928 2,910 2,119 24 18 809 2,904| 30-0ct-23
USDX23 224 438 0 0 -214 224 224 | 29-Nov-23
usbDZz23 40,809 41,661 42,649 21,699 -852 -1,840 19,110 | 28-Dec-23
EURUSDU23 4,559 5,405 5,385 2,745 -846 -826 1,814 | 28-Sep-23
USDJIPYU23 13,611 12,664 16,019 7,845 Q47 -2,408 5,766| 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 51.8 53.6 541
Sep5
10:30am  THB [l cP v/y 0.9% 0.6%  0.4%
e~ Gdopm GBP Monetary Policy Report Hearings
Sep 6
9:00pm UsD ISM Services PMI 54.5 525 52.7
Thu  7:30pm usD Unemployment Claims 232K 228K
Sep?7
9:00pm usD FOMC Member Harker Speaks
Fri
Sep 8

Sat  8:30am CNY

CPly/y 0.2% -0.3%
Sep @

CNY PPl y/y -3.0%  -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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Appendix Gold
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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 A EURUSD Futures & Options Commitments
Thousand — Asset Manager — EURUSD (RHS) Contracts — Total Open Interest (LHS)  — EURUSD (RHS) (3)
Contracts [£7]
950 130
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a 0.50 LT - T = T = R = T = = T = T . i ol ol I 5 L o SO B o e o 3
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
Asset Manager GBPUSD future net Long position and GEPUSD Futures & Options Commitments
GBPUSD Theusand i
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pasitHanager net Long position and USDJPY r Asset Manager future net Long position and USDJPY
Thousand — Asset Manager  —— USDJPY (RHS) c'l?\"mg — heseshanager == UBDUEVRKS) {Yen)
Contracts (Yen)
40 155.00 4 18620
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-20 140.00 i a0iv,
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Source: Bloomberg,CFTC Source: Bloomberg,CFTC
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