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92000 26-May-23 Institution | Foreign Retail
| Tt Long 28,709 71,451 107 514
926.00
B - Short 23,794 83,489 100,391
N IR AR
A | . Net 4,915 -12,038 7,123
- Accumulated Net 1W -4,376 22,910 -18,534
. e Accumulated Net 1M 12,137 29,859 17,722
A 919.30 928.00
S50M23 Resistance -2.8
915.90 B 924.10

Technical View

uuoldu Sunodiuviav dus:e:Su10a Fibo 38.2% (936.4)
Alu:Un Action

« Aseliuovdu $0$1M Breakout uuadu B 1810uga Wa Long ua:ldqa B 1u Stop Loss / sosimgownad
uadowa Long Welideyeyrndudoiu udoldsim Low 10uQQd103Y Stop Loss

o Asglovav aid Position 1K Let's Profit Run / &l Position uuzUuhlksos1A1 Breakout uuosu A lagldga
A 180 B 10uQa Stop Loss / iU Short olideyayrnaudoaw uasldsia High 10URAIV3Y stop Loss ('lhm
kUnlu Action O)

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

Fundamental View

FUaKdma SET50 Index Sideway @amu Jodumealuus:ina uloungmsadongvluutiuau uazmsus: BU AUL Suws
ncmunamhuina dgoulodgdivus:tnA o1 nmuwouuwus[nnua\)ahso 3udvms, diukuovulkl uas wamsImnms
YEYIWAUKT Suws, Ao1aUUaSUa3a0NSIOVIU La: PMI MANMSHANUDVAKST oqunauo msdvvIuUONNIA
NISIAYAS LIa:d0s1NISIVVIU dUANS TuanaUmKnmu MMSIDS01 MSUNYIWAUKI ?oussaiuwo\mu Kuunamhu
anksg doudivsidvigkuua: Bond 3nNY Short TFEX naduaarakuinguazAdBUUIN 3utima SET50 Index USudddu
muaalakuaksgua: lewaha\)mnnmsumalwmunuahsmuo\mumuw?o

o | Ol change (contract) -

26-May-23 1D AW M 1D W 1M AN
S50K23 168 173 212 201 5 -44 33| 30-May-23
S50M23 503.766| 527,110 502,852  401,389|  -23,344 914|  102.377| 29-un-23
S50N23 115 115 106 0 0 9 15| 27-Jul-23
$50U23 69,654 68,284 69,095 50,129 1,370 550|  19,525| 28-Sep-23
550723 30,318 30,863 30,851 23430 -545 -533 6.888| 28-Dec-23
S50H24 7,547 7,532 7.454 4,541 15 93 3,006 28-Mar-24
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GOLD FUTURE

Gold Online Futures Jun-23 (GOM23) Loy
|' | esoo 26-May-23 Institution | Foreign | Retail
"
| || B - Long 1427 28,021 22 168
1 I-|
I ol R Short 764 28,004 22,848
e — I I I 1955.00
| |J| #J i |r,|b L A 1952.50 MNet 663 17 -680)
rf'm,; r Wé . Accumulated Net 1W 442 827 -1,269)
fy = e
e 1 = _ Accumulated Net 1M 1412 24256 25,668

A1,953.30 : 1,968.00

Technical View

wusldu gownaaluvtu
ALLU=UN Action

« nseliuovdu a1ii Position Tk Let's Profit Run / é1kingv il Position sesiAmdown ¢ uaoida Long ol
deyeynauaodu 16 low yovurvndudoilu 9a Stop Loss / uuasu A 1ugata Long udold
20av na1o1uga Stop Loss / Long tijo s1a Breakout tusdu B udsldaa A kéo B 10u9a Stop Loss

« nseivovaw LuthlAK1vKo:Wa Short tijolideyandudoav uasldsim High 10URa1V3Y Stop Loss
/ sos1A1 Breakout uuasu A Tasldoa A 10uga Stop Loss (ThthktnTu Action G)

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

Fundamental View

aUmhumq na\)m Sideway Down Giamu F\O'lUlUOUUNUS[ﬂﬂUO\)HHSG dudvms, duwkdvviulky uazwamslkoanis
UU"IU[WO"IUHU OLIWS OOlaUNUOSUGOGOﬂ'ISO']\)\)'IU PMI mnmsuanue\)ahsa uas l\)UlWOU[SU oqunauo MSOD
VILUDAMAMSIALAS LLAa:dASINISI VLU OUﬁﬂS 'luaumrsnmum:naumnmsm\)mu goavudvuAsy ua: ISutwWe PCE
UO\)GKSGU'\ﬂﬂCﬂFnQ donalik una\muUsun:numuJu'(umsuuqoﬂlusannwlwuan 0.25% Kuu Dollar Index nadu
navA1 ouumn novA1 Sideway Down IOUﬂQQU01ﬂﬂ'lSUSUOOUUUO\) Dollar Index

o | Ol change (contract) Expie
26-May-23 1D 1W 1M 1D 1w 1M
GF10M23 6,976 6,733 6,989 5,258] 243 .13 1,718 29-Jun-23
GF10Q23 3,524 4,185 3,800 2,158 -661 -276) 1,366 30-Aug-23
GF10v23 822 753 748 33 69 74 789| 30-Oct-23
GFM23 255 273 275 231 -18 -20 24| 29-Jun-23|
GFQ23 155 179 172 102 -24 -17 53| 30-Aug-23
GFV23 31 21 22 0 10 9 31| 30-Cct-23
GOM23 39,644 39,204 38,011 22,220 440 1,633 17,424| 29-Jun-23|
GOU23 14,005 13,645 13,469 5,119 360 536 8,386| 28-Sep-23
SVFM23 1,299 1,310 1,209 969 -11 90| 330| 29-Jun-23
SVFU23 603 532 348 217 71 255 386] 28-Sep-23)|

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

© D O 0O © O risecurities @ www.pifinancial ¥ 02-2057000 thoanMduwus 02-2057111



Analyst: Dethana Fangsaard
Assistant: Aomsub Ngowsiri
Registration No. 039656
Email: dethana.fa@pi.financial

USDTHB FUTURE

| TFEX Daily
29 May 2023

USD Futures Jun-23 (USDM23) Loy
3475000
0000 26-May-23 Institution | Foreign Retail
B 34.65000 Long 12,223 1 14,865
I.I'

I L 3460000 Short 11,971 0 15,118

it Al P Net 252 1 253
I 34.50000

Accumulated Net 1W 5935 64 -5,999
34.45000

I Accumulated Net 1M 16,497 1,477 -17,974

A 34.53 34.69
USDM23 Resistance -0.17

Technical View

wusldiv surodluviav
AUzt

« Asdivovu s9s1A1 Breakout uuadu B W6i0uga Wa Long ua:ldga B 1u Stop Loss / sos1mgownao
udswa Long luauafyfymauoouu a1 Low 10u203105Y Stop Loss (Tkthkunlu Action T)

 Aseivovav i Position 1K Let's Profit Run / é1{lil Position uu:uhlhsos1A1 Breakout wuosu A lagld
90 A K80 B 10uQa Stop Loss / Ua Short Wolideyeyrndudoav udsldsim High 10U9ad103v stop Loss

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

Fundamental View

dUakiima USDTHB Sideway Up Gaau Uodenmeluus:ina ulsuignisadvRgollitiuou, qaveygiaua:wa ua:ms
Us:yu Auv. Suws nnuummuum?u?d’(uadmhu doutlodudvus:ina powiBoliugusinauovaksy Susvais, dikuo
vIUTKI ta:HamsTKoNISUENIWOUKD 3uws, GolauguasSuadatn1s31vvIu, PMI MANISNAOUDVLAKSY Lla:lButWo
glsU oqunauo AISSIVLIUUDAMAMSINLAS LLAzSASINISIIVVIU SUANS TUFUOKRRUGIAUMAMSSDLIU FoAD
udounsv ua: uWe PCE yovaksguinndima dowali una\)nuUsunmuu1lUuTumsuunonluaanmalwuan 0.25%
kuu Dollar Index 3NV LEIGUIE Bond doltiov naduABUUINTRSouAT Sutinna USDTHB Sideway Up

o | Ol change (contract) Expie
26-May-23 1D 1w M 1D 1w iM
USDK23 7,597 7,040 4,992 14,071 557 2,605 -6,474| 30-May-23
USDM23 91,391 92,629 98,252 86,387 -1,238 -6,861 5,004 29-Jun-23
USDN23 6,191 6,040 4,153 331 151 2,038 5860 27-Jul-23
usbu23 25,284 23,119 16,082 8,796 2,165 9,202 16,488| 28-Sep-23
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29 May 2023

Time Currencylmpact Detail Actual ForecastPrevious
Mon
May
22
:"‘; 215pm  EUR French Flash Manufacturing PMI 461 461 456
23 EUR French Flash Services PMI 52.8 54.0 54.6
2:30pm  EUR German Flash Manufacturing PMI 429 449 445
EUR German Flash Services PMI 57.8 55.0 56.0
3:00pm  EUR Flash Manufacturing PMI 44.6 459 458
EUR Flash Services PMI 55.9 554 56.2
3:30pm  GBP Flash Manufacturing PMI 46.9 479 47.8
GBP Flash Services PMI 55.1 55.5 559
845pm  USD Flash Manufacturing PMI 48.5 50.0 50.2
usb Flash Services PMI 55,1 52.6 536
92:00pm  USD New Home Sales 683K 665K 683K
usD Richmond Manufacturing Index -15 -8.0 -10.0
Wed
1:00 GBP CPI 8.7% * 101
NGy pm - vy 8.2% 0.1%
24 300pm EUR German ifo Business Climate 91.7 930 93.6
430pm  GBP BOE Gov Bailey Speaks
800pm  GBP BOE Gov Bailey Speaks
905pm  USD Treasury Sec Yellen Speaks
L 1:00am  USD FOMC Meeting Minutes
May
25 7:30pm USD Prelim GDP g/g 13% 1.1%  1.1%
uso Unemployment Claims 229K 249K 242K
uspo Prelim GDP Price Index q/q 42% 4.0% 4.0%
9:00pm USD Pending Home Sales m/m 0.0% 1.0% -5.2%
I*:::y 6:30am  JPY Tokyo Core CPI yly 3.2%  34% 3.5%
26 1:00pm GBP Retail Sales m/m 0.5% 0.3% -0.9%
7:30pm  USD |l Core PCE Price Index m/m 04% 03%  03%
uspo Core Durable Goods Orders m/m -02% 0.0% 02%
uUsD Durable Goods Orders m/m 1.1% -1.0% 3.2%
9:00pm USD Revised UoM Consumer Sentiment 59.2 58.2 57.7
_ the most important very important Source: www.forexfactory.com,
Bloomberg

* = k(U Take Profit WoaivuSoautuosuduaalu wu=th K18 Trailing Stop
AMAUATSUSKISOOMISADIULAYL 1BU YgUQQ Stop Loss kdvornnsimdvdulu
ouldmis 2-3 IMuavAUIEYY (2R-3R)

** = Trend Following s:&:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix TFEX

Date  Time Currencylmpact Detail Actual ForecastPrevious
Mon
May 29
T -
Ma';‘;o 2:00pm  EUR Spanish Flash CPI y/y 35%  41%
g00pm  UsD [ c8 consumer Confidence 991 1013
Wed 8:30am  CNY Manufacturing PMI 495 49.2
May 31
CNY Non-Manufacturing PMI 54.9 56.4
All Day EUR German Prelim CPI m/m 0.2% 0.4%
2:00pm THB BOT Interest Rate 2.0% 1.8%
THB Current Account $2235M $4779M
3:00pm EUR ECB Financial Stability Review
9:00pm  USD JOLTS Job Openings 941M  9.59M
11:30pm  USD FOMC Member Harker Speaks
Thu .
Jun 1 4:00pm EUR CPI Flash Estimate y/y 6.3% 7.0%
EUR Core CPI Flash Estimate y/y 5.5% 5.6%
4:30pm EUR ECB President Lagarde Speaks
7:15pm  USD ADP Non-Farm Employment Change 167K 296K
7:30pm  USD Unemployment Claims 236K 229K
9:00pm usD ISM Manufacturing PM| 47.0 47 1
usD ISM Manufacturing Prices 52.5 53.2
JUF:Z 12:00am  USD FOMC Member Harker Speaks
7:30pm  USD Average Hourly Earnings m/m 0.3% 0.5%
usD Non-Farm Employment Change 189K 253K
usD Unemployment Rate 3.5% 3.4%
_the most important very important Source: www.forexfactory.com,
Bloomberg

* = kAl Take Profit WodvuSoeuuuossuduaall wuzth K18 Trailing Stop
AAUNISUSKISOOMSADIULEYY 15U UgUQQ Stop Loss kavoinnsimdviulu
ouldmils 2-3 ihuovAIUIFYY (2R-3R)

** = Trend Following s:8:du wu:th EMA10 fi Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50

] Earnings Yield Gap 12M Forward (%)

PE 12M Forward(X)
5 —PE(X) ——=SET50 INDEX.
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) PBV 12M F d [X]
: . o::; I:ID:EX accumulated net foreign and SET50 1H23
—PEV(X) —
i ~—Accumulated Fareign (LHS)  ——SET50 (RHS)
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Source: Aspen Source: Aspen
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Appendix Gold

Total Gold ETFs flow
ekly change in Gold ETFs holding (LHS)
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Global gold ETFs flow
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Gold and Real yield
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Hedge fund gold future net Long position and Gold spot

= Managed Money Gold Future Net Long Position {LHS) —— Gold spot{RHS
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Gold Futures & Options Commitments
Thousand
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Appendix Currency

Asset Manager future net Long position and EURUSD Theusand EURUSD Futures & Options Commitments
Thearsand — Asset Manager —— EURUSD (RHS) Contracts = Total Open Interast (LHS)  —— EURLSD (RHS) ]
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Assot Manager GBPUSD future net Long position and GBPUSD C —— GBPUSD Futures & Options Commkments
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T USDJPY Futures & Options Commitments
Asset Manager future net Long position and USDJPY housand
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