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SET5S0 Index Futures Sep-23 (S50U23) Lot
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pio 17-Jul-23 Institution | Foreign Retail
942.50
B l! T — Long 37,235 B7.528 102,844
I" R
A 4 Short 38,49 82,090 107,026
I ] II 932.50
ST - I A 930.00 Net 1,256 5,438 -4,182
i j"I o Ehl‘ 1 927.50
J M v k= * 25,00 Accumulated Net 1w -2,180 70,306 -61126
f TN J“ ] ]
= Q“E e Accumulated Net 1M 6,007 -5,905 -102
o T I . ) F T I r_—

A 934.80 . 943.60

Technical View

wudliiv navastJuntu Wikwnedolu nagouuusdu high 1ou (949.3)
AU

« nselivovyu il Position T Let's Profit Run (TAthktinlu Action ) / énkindvliid Position sosimsgdown
a2 udoiwa Long Wolideyeyrnaudotu 15 low vavurivaduasitu 9a Stop Loss / uuosu A Wugala 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

3uiima SET50 Index Sideway damumslkoaidenuiansSguuas 'tu5uws§uﬁ doutoducdvus:inA Gaau dolavgoa
AUdnaksg Sull Bloomberg Consensus ma 0.5%MoM lagnindvoinaataviasugioluduaikinium anwideu
uoo@u?.[nnﬁl§uﬁiiursqumpmsu§fnn douljoounuIvsIGEoENS 5,000 deyey ud Ol USudoaaav 32,000 A
deyayn BulRudayeyreunsdonauoindosiano TFEX ua: Bond uidvlodewWugu mnus:iiuoin EYG oglulsu
-0.5SD MK Upside kanoinkuausztGunvnistiiiov Gosav

| Gichange (eontract
17-Jul-23 1D 1w 1M 1D 1W il s

S50N23 153 160 145 107 -7 B8 44| 27-Jul-23
S50023 40 47 47 13 -7 -7 27| 30-Aug-23
S50U23 552,495 581,030 575,271 125,566 -28,535 -22,7786 426,929 28-Sep-23
S50Z23 73,305 77,5320 74,318 49,376 -4,085 =1,013 23,929| 28-Dec-23
S50H24 15,142 15,310 16,229 9.577 -168 -1.087 5.565| 28-Mar-24
Ss50M24 4,673 4,460 3,788 0 213 885 4,673| 27-Jun-24
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1995.00
17-Jul-23 Institution | Foreign Retail

1990.00
B Long 1,421 24,921 18,979

L] 1985.00

g ||I| "

br Iy | | _,.-‘Jl - Short 1161 24,837 19,323
JITF = A I|I " Net 260 84 -344
“.‘11. Accumulated Net 1W 604 10,887 -11.491
e f e Accumulated Net 1M 637 8.428 -9.065

A1,976.30 : 1,992.70

Technical View
wusliu suiodluviav wWhdeolunaaautusodu 1du Fibo 61.8% (1986.8) ta: Fibo 50% (2006.84) muaidu

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 KSo B 10uQa Stop Loss (Ikunkunlu Action U) / Wa Short Wolideyeyrnaudoav udolgsia High 1uga
9105V stop Loss

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

Fundamental View

3utima navd Sideway Down Gaow dolavgoamUanaksy 3ud Bloomberg Consensus A0 0.5%MoM lagrkindo
omnmaumsuano?uadmnnmum n:nuwouuua\)wusfnnnlsunuumumnmsusfnn oo uAK UL dotau GDP 3u
20nWN 6.3% dn3Man 7.1% aoumnmswaonauumouu aoumnmsus[nnu aodoav s:g=doluadamuuiasms
ns:quiAsugNouavdU lUuuswuuThnu Real Demand lus:g:6alU doulodgwugnunavAluFumKnruw GAvhusy
ug0n ETF dottiov umsuuusovomn Hedge Fund ua: Real Demand 2aUs:INASUBAASD WulodaryusimMnov
3utima novMm Sideway Down s:Jas:9vN1sSU10GUov Dollar Index

. o Ol change (contract) —
17-Jul-23 10 ™ ™ 1D ™ ™
GF10Q23 5,530 6,463 7,383 3,208 -933 -1,853 2,322|30-Aug-23
GF10V23 4,947 4,288 3,869 1,270 659) 1,078 3,677| 30-0Oct-23
GFZ23 14 14 26 0 0 -12 14| 28-Dec-23
GFQ23 199 216 164 165 17, 35 34| 20-Aug-23
GFV23 144 202 139 91 58 5 53| 30-0ct-23
GFZ23 14 14 26 0 0 -12 14| 28-Dec-23
GOU23 33,400 32,667 47,146 16,505 733 -13,746 16,895| 28-Sep-23
G0Z23 11,443 12,171 10,200 0 728 1,243 11,443| 28-Dec-23
SVFU23 1,243 1,133 1,207 753 110 36 490| 28-Sep-23
SVFZ23 179 187 170 0 -8 9 179| 28-Dec-23
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USD Futures Sep-23 (USDU23) Lot
.[ "o 34.45000
! N

| 1 m ' J ' 2440000 17-Jul-23 Institution | Foreign Retail
1] F i
e I ||' ' s Long 16,519 804| 14,885
T |
Short 8,347 854| 23,007
34.25000
_ Net 8,172 -50 -8,122
34.20000
Accumulated Net 1w -17,048 -1,030 18,078
34.15000
3410000 Accumulated Net 1M -52,477 -932 53,409
A 34.22 . 34.39
USDU23 Resistance -0.18
34.12 B 34.30

Technical View

uuoliiv sovwindsluuiiu nageuuussu Fibo 50% (34.22) ua: Fibo 38.2% (33.95)
Az

» 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

Suiima USDTHB Usudoav Gamumslkoaidonunansguuas Tusuwsvi doutiodsdivus:ina Gaay dolavgoam
Uanaksg Sud Bloomberg Consensus ma 0.5%MoM Toamno\)o*mn:)laulﬁsuanaiuaUmKnmum ANUGaliuvow
wus[nnmsuouunuumnmsusfnn Ioauna\)num\wmnauuwen\) KU, Bond ua: long TFEX miAthanmwuovmsika
WUeLABUBNASL lUquoahuuThml\)uuuom'tuum G kavonanwBatouyovlodamsiiovmeluls:inAuINgu
logs:a:60lU qanisusAso: lsunaummnuuannsomquoaqoma?unswha\) KuuAmBUUINTAUTVA

P Oichange (contract) —
17-Jul-23 1D W ™ 1D w ™

USDN23 2,872 2,547 2,008 4,497 325 B&4 -1,625| 27-Jul-23
usDQ23 2,507 2,354 2,606 2,732 153 -9 -225|30-Aug-23
uspu23 77,805 74,933 78,490 37,186 2,872 -685 40,619| 28-Sep-23
USDZ23 16,407 15,875 8,616 0 532 7.791 16,407| 28-Dec-23
EURUSDUZ23 1,935 1,871 1,954 612 &4 -19 1.323| 28-Sep-23
USDIPYU23 15,184 15,064 7,424 2,299 120 7,760 12,885| 28-Sep-23
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© D O 0O © O risecurities @ www.pifinancial ¥ 02-2057000 thoanMduwus 02-2057111



Analyst: Aomsub Ngowsiri, Registration No. 127331

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

Appendix TFEX

18 July 2023

Date Time Currency Impact A : ast Previous
Mon @:00am  CNY GDP g/y 6.3% 7.1% 4.5%
Jul 17 CNY Industrial Production y/y 4.4% 2.5% 3.5%
CNY Retail Sales y/y 3.1% 32.4% 12.7%
Day 4 All G20 Meetings
3:15pm EUR ECB President Lagarde Speaks
7:30pm usD Empire State Manufacturing 1.1 -3.5 6.6
-Index
Tue Day5 All G20 Meetings
Jul 18 7:30pm  USD Core Retail Sales m/m 0.4% 0.1%
UsD Retail Sales m/m 0.5% 0.2%
8:15pm usD Industrial Production m/m 0.0% -0.2%
Wed All day THB -Voting for presidential election
Jul 19 1:00pm GBP CPly/y 8.2% 8.7%
7:30pm usD Building Permits 1.49M 1.49M
Thu 7:30pm  USD [l Unemployment Claims 242K 237K
Jul usD Philly Fed Manufacturing Index -10.2 -13.7
20 9:00pm usD Existing Home Sales 4.22M 4.30M
Fi &30am  JPY | cP vy 3.3% 3.2%
Jul 21 1:00pm GBP Retail Sales m/m 0.2% 0.3%
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = knlU Take Profit WoavuSioautuosudiuaalu wu=th K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY LU YgUQa Stop Loss kavoinisimdviulu
ouldnls 2-3 inuavAcIWIEYY (2R-3R)

** = Trend Following s:&:4u wuzth EMA10 i Timeframe 60, EMA40 fi
Timeframe 15
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Gold Futures & Options Commitments
Thousand
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Appendix Currency

Asset Manager future net Long pesition and EURUSD  — EURUSD Futures & Options Commitments
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. GBPUSD Futures & Options Commitments
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Asset Manager future net Long position and USDJPY  — USDJPY Futures & Options Commitments
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