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SET50 Index Futures Mar-23 (S50H23) Log
v Ill'l.l 1 994.00
. (1 | 262,00 10-Feb-23 Institution | Foreign Retail

' L Long 28,598 60,337 86,466

i I § .-l 986.00
B Short 29,261 79,773 66,367

eI
rr——— A . Net -663|  -19.436| 20,099

f "‘I‘H\‘ IJ‘@‘; 91a.no
e B Accumulated Net W 2,195 -11,364 109,169

' J % 976.00
Jﬁéwmfm D T Ty Accumulated Net 1M 4,672 -160,797 156,125

987.50
B 984.70

A 980.60
977.30

Resistance

Technical view

wudll vJus=Sonssownc

Auu=UN Action

o nsaiupvdu QHUHUNTU Action G) id Position 1 Let's Profit Run / eMHINgvIUT Position sasiAgawncd
ud>10a Long 1pldryruinauddu 18 low uovurivaauddidu 9a Stop Loss / uudsu A udalla Long udid
20dv nanluda Stop Loss / Long L s1A1 Breakout tuddhu B 13390 A Héa B 1l0una Stop Loss

e Astliiupvavy wu:tlKK19vKHI:WA Short Lpldeusunnduddav uastds1A1 High 10uQ03103v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3 UulWULAUMS Take Profit {u Appendix TFEX)

Fundamental view

dUaKd ma SET50 Usuchav GaauddlauidsutWaarsy Susvais A1a 0.5%MoM, Suws dolaumuanaksy Aa 1.7%MoM, Su
waRaud diLlaudSulWaRWAQ ANQ 0.4%MoM KINMILAULIASUZADUVEF 1ASugAvgvAvudoLnsY luueu:ALSUWagVAVDETUS:AUFY
AQAUIA FED sudovusuaantisdudnasy Kuu Dollar Index 1dunud:lkasandattioy naduaanaiulng dulvdemeluds:ina
dacu GDP A0 3.6%YoY KIAUINA3IATA KYUAA10RU d@dudivsi@ wWa Short TFEX tWULAUSA 19,000 deuryn ud Ol USuchav
3,000 dturu lus:g=aalumstdondvuaving:dulodeHuuaalaru Sudima SET50 Sideway Down

@ | Oichangs(eontracD

10-Feb-23 1D ™ ™ 1D w ™ S
S50G23 18 14 124 107 4 -6 M| 27-Feb-23
S50H23 575,284 582,716 574,624 559,341 -7.432 660 15.943| 30-Mar-23
S50J23 148 114 36 0 34 M2 148 | 27-Apr-23
S50M23 57,478 53,863 43137 40,061 3.615 14,341 17417 | 29-Jun-23
S50U23 23,915 23,636 21286 17,936 279 2,629 5,979| 28-Sep-23
S50Z223 12,847 12,628 10,339 71.307 212 2,508 5,540| 28-Dec-23
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Technical view

wudldy Undus=ounIsgownoD

ALU=UN Action

Gold Online Futures Mar-23 (GOH23) Lot
' I 1887.50 . R .
T 10-Feb-23 Institution | Foreign Retail
i l [ Long 4,899 41,330 34,040
T l lB I T ioou.ou
| st I o Short 4,906 43,360 32,003
| | I t 1875.00
1872.50 Net =7 -2,030 2,037
A 7065
" s Accumulated Net W 2,221 16,399 14,178
I Accumulated Net M 2944 23135 26,079
. . ! 1,885.50
GOH23 A1.870.70 Resistance 15.5
1,866.20 B 1,880.60

o AsaiupVTU HRUHUNTU Action G) id Position T Let's Profit Run / fHngvlLid Position sasiAgawndd
udsi0a Long aldryruinauddiu I8 low uavurivnauddidu 9a Stop Loss / tudsu A iugala Long udiid
20dv nabua Stop Loss / Long Lo s1A1 Breakout uuddiu B udcdaa A k3o B 10uaa Stop Loss

o Astiuavav uu:thlik9oKd:10a Short aldruruinduddav udsids1A High 1ua3105v Stop Loss
/ sos1A1 Breakout wudsu A lagigaa A Wua Stop Loss

Note *, ** (3qutWuULEiuNs Take Profit Tu Appendix TFEX)

Fundamental view

FUaKa novr USudiav GacudilautdutWaarsy Sudvms A1a 0.5%MoM, Suws dlaumuanansy Aa 1.7%MoM, Su
waHaUa dHlaulSULWaRWAQ ANQ 0.4%MoM KINMILAULASUIADUVEN IASUZAdGvAVLTVLNSY TUUU:ALSULWSVAVDETUS:AUFY
nQAUlK FED gudpvUsuaaniisdudnasy Huu Dollar Index nadunavel tutdvUodewugiuluduaiAniuul Read Demand 910
JuusuchavkavinAamaasudu udivsuldausudodu srntnAnaucvoiu awlodengma, ETF gudusvuedaliov du Dollar
Index wa: Real Yield USUGIWUTU nadu novA ddu3udima navA Sideway Down

@ |  Oichange(contract —
10-Feb-23 1D 1w ™ 1D w M

GF10G23 3,592 3,663 4,956 5,099 -71 -1,364 -1,507| 27-Feb-23
GF10J23 4,831 5,181 8,316 3,650 -350 -3,485 1,181| 27-Apr-23
GF10M23 3,268 3,318 4,079 1,594/ -50 -811 1,674|29-Jun-23
GFG23 177 171 193 274 6 -16 -97| 27-Feb-23
GFJ23 180 172 154 188 26 -8| 27-Apr-23
GFM23 113 112 140 59 1 -27 54| 29-Jun-23
GOH23 24,789 24,205 31,466 27,030 584 -6,677 -2,241| 30-Mar-23
GOM23 7,806 7,546 6,045 4,238 260 1,761 3,568| 29-Jun-23
SVFH23 1,042 1,033 954 1,730/ 9 88 -688| 30-Mar-23
SVFM23 801 789 328 280/ 12 473 521|29-Jun-23
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13 February 2023
parem
10-Feb-23 Institution| Foreign Retail

33.65000
B IR - Long 29,045 139| 40,646

Y
ol | [ sssom short 26,303 79| 43,448

1

| ——— AT, I|I o Net 2,742 60|  -2.802
s o Accumulated Net W 14,057 -102 -13.955
J@ﬁ-" =T [“;|‘;'eo>|-,m"1:;e|‘m T T e O T e ) L ) A ) Accumulated Net 1M 14,551 664 -15'215

A 33.51
33.44

33.69
B 33.62

-0.17

Resistance

Technical view

wudlliv sutdatuviav

Au=un

e AsaiUDVTU SDSIAN Breakout uuddiu B 1310una 1Wa Long ua=tdaa B 10u Stop Loss / sas1mgawndd uddda
Long 0addruruinauddu udsidsim Low 1OUQS105v Stop Loss

e astiudvav (HUKUNTU Action ) fid Position T Let's Profit Run / flUi Position uu:UhisasiA Breakout wud
$u A Tasldaa A K3o B 10ua Stop Loss / WWa Short Waddryrunnducdhav udsidsim High 10ugadnvdv stop Loss

Note *, ** (3ulWULAUNIS Take Profit {u Appendix TFEX)

Fundamental view

FUaKln1a USDTHB USudidu GamuddlavtdsutWaansy Sudvais A1a 0.5%MoM, Suws dolauMmUanaxssy A1a 1.7%MoM, 3u
waRaud ddlaulduIWaRWAQ ANQ 0.4%MoM KINAILAULASUZADUVEN LASUZADgvAvLTVLNSY luutUALBUWRSVAVDETUS:AUFY
AQAUlA FED gudavusuaantisdusnasy Kuu Dollar Index 1ounud:lHasandattiow naduAsuuinifsaud dulodsmelu
Us:tna Gacu GDP Ma 3.6%YoY Kinunn3iAa KuuAisuuiniiudvantus:e:du Gaonumsuigru, Short TFEX, une Bond 10u
UvdsnaduAsuuintisouAitus::d Sulinna USDTHB Sideway Up

0l change (contract) Expire
10-Feb-23 1D W 1M 1D W ™
USDF23 0 0 0 41,052 0 0 -41,052| 30-Jan-23
USDG23 29,405 31,336 42,293 15,394 -1,931 -12,888 14,011| 27-Feb-23
USDH23 128,696 132,600 159,003 140,828 -3,904 -30,307 -12,132| 30-Mar-23
USDM23 36,607 38,086 32,255 25,618 -1,479 4,352 10.989| 29-Jun-23

* MsavnuiAUEeY avnuAdsAnudoyalRsaunaunpudadulvavnu

@ Pi securities @ www.pi.financial () 02-2057000 fheanmduwus 02-2057111



Analyst: Dethana Fangsaard s Q;;j;g

s @
Assistant: Aomsub Ngowsiri _’ﬁ%:ﬁ- 3
Registration No. 039656 <3 :ﬂ;‘.}_ p I
I TFald

Email: aomsub.ng@pi.financial . "-w'“.-

Appendix TFEX 13 February 2023

Date Time Currency Impact Detail Actual Forecast Previous
Mon 10:30am THB CPI Core YoY 3% 3.1% 3.2%
Feb 6 10:30am THB CPI YoY 5% 5.1% 5.9%
Tue
Feb 7
Wed 12:00am usD Fed Chair Powell Speaks
Feb8 9:15pm usD FOMC Member Williams Speaks
Thu  1:01am USD 10-y Bond Auction 3.612.7 3.58[2.5
Feb@ 1:45am usD FOMC Member Waller Speaks
4:45om  GBP |l Monetary Policy Report Hearings
5:00pm EUR EU Economic Forecasts
8:30pm uspD Unemployment Claims 196K 191K 183K
Fri 2:000m GBP [l coP m/m -05% -0.3%  0.1%
Feb 10 GBP Prelim GDP a/q 0.0% 0.0% -0.3%
10:00pm  USD [ Prelim UoM Consumer Sentiment 664 65.0 64.9
usD Prelim UoM Inflation Expectations 4.2% 3.9%
Fjé‘fl , 12:30am  USD FOMC Member Waller Speaks
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = KTl Take Profit Wafivusaunudsuduaalu wu:thiiid Trailing Stop
AAUNISUSKISIOMSADIULELY LU UguQ Stop Loss KavoinisiAdvdulusuld
Als 2-3 tMuovAIIWLEYY (2R-3R)

** = Trend Following s=g:=du uu=u1 EMAI0 i Timeframe 60, EMA40 A
Timeframe 15
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TFEX DAILY

Date Time Currency Impact

Pl

Detail Actual Forecast Previous

Mon
Feb 13
Tue 200pm  GBP [l ©aimant Count Change 179 197K
Feb 14 GBP Average Earnings Index 3m/y 6.2% 6.4%
8:30pm usD CPI'm/m 0.5% -0.1%
uspD CPly/y 6.2% 6.5%
usD Core CPI m/m 0.4% 0.3%
Wed  2:00pm GBP CPly/y 10.3% 10.5%
Feb 15 Tentative  EUR EU Economic Forecasts
8:30pm usD Core Retail Sales m/m 0.9% -1.1%
UsD Empire State Manufacturing Index -1840 -32.90
usD Retail Sales m/m 1.7% -1.1%
9:00pm EUR ECB President Lagarde Speaks
Thu 830pm  USD -Core PPI m/m 03%  0.1%
Feb 16 usD PPl m/m 0.4% -0.5%
UsD Philly Fed Manufacturing Index -7.70 -890
usD Unemployment Claims 200K 196K
fi 930am  THB | GDP YoY 3.6% 4.5%
Feb 17 2:00pm GBP Retail Sales m/m -0.2% -1.0%

I the mostimportant

Bloomberg

very important Source: www.forexfactory.com,

* = HInlU Take Profit Wadvusaunudsudiuaalu uu:taRS Trailing Stop
AAUMSUSHKISIOMSAIULEY 1EU UTUYQ Stop Loss KavoinisiAdvduluasuld
Als 2-3 tiudvAILFYY (2R-3R)

** = Trend Following s:e:du wuzU41 EMAI10 A Timeframe 60, EMA40 A

Timeframe 15
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Appendix SET50

5} Earnings Yield Gap 12M Forward (%)
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i PBV 12M Forward (X)
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Appendix Gold
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Global gold ETFs flow
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Appendix Gold

Hedge fund gold future net Long position and Gold spot
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China and India Mon-Monetary Gold Total Imports Value
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Gold Futures & Options Commitments
Thousand Contracls
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