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

Fundamental View
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uov SET50 lae38 EYG oglus:au -1SD [Dus:auRiaarakuuwodnaso $1a Upside vovaaitakulng doullodudv
Us:tnA AutiGamu Golau ADP Non farm A 1.94 uauchuKkuv ua: aolay GDP Ustorlasua 2 vovaksy Ama 2.4%
mnmnmmmUquoamamKu luamunmumuna\)num\)umon Long 37,000 aiyqn ua: ol Usudodu 1, 000
Jeyey ilodotaviAsugiotioAuRruL nowwauuwusfnnahsa 20nU1106.1 mn:nmcm 116 sy9a:13gamalu No
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I Oichange (eontrach —
29-Aug-23 1D W ™ 1D W ™M
$50023 47 39 48 47 8 =1 0| 30-Aug-23
S50U23 487,562 478,523 524,433 557.454 9.039 -36,871 -69.,892| 28-Sep-23
S50V23 47 48 28 5 -1 19 42| 30-0Oct-23
S507223 88,272 86,145 96,063 76,735 2,127 -7.791 1,537| 28-Dec-23
S50H24 15,364 15,432 15,076 15,424 -68 288 -60| 28-Mar-24
S50M24 2,782 9,633 9,065 6,005 149 717 3,777 27-Jun-24
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Technical View
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Wa Long luouatyfgmaunouu udolds1m Low U905V Stop Loss

« Asdiuovav d1il Position T4 Let's Profit Run (TAuhkunlu Action G) / @il Position uuzthiksosia
Breakout 1uosu A lagldoa A k8o B 1UuQa Stop Loss / [Wa Short iolideyeyrnaudoav uaoldsia High
W0uQ0d1vdL stop Loss

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

Fundamental View

3utima navd Sideway Up Aulidaanu dotau ADP Non farm A1a 1.94 uaudkuv wa: dotay GDP Us:olasua 2
YovaKSY MA 2.4% mnmno1mmUquoahuuna\>m HodolaviAsugholioAuRNIUL nowweuuwusinnahsa oon
U1106.1 cnnmmon 116 s1wa:1dgamselu nuamumsm"fudoouuua mnmseumsuano'tuoumndsunoa\) lua\)mn
qomuana\)ua nmu"tuuuuoum\)msuono 3nivaolay chukuiovuasulk oonu 8.83 Audukuv dingaman
9.49 AudukLv U\)u:nnowno\)msuo\)uwm\)aoa\) aouUooawumuuoonoom?uadmKnmum ETF ua: Hedge
Fund Gusvuigoanun dou Real Demand nduiiusvodalitiov 51110 Downside yovNovA damuulanigmsns:au
IASUYNDUOVOSY KUU Real Demand 91ndu

o Ol change (contract) —
29-Aug-23 1D W 1M 1D 1w ™
GF10023 4,567 5,950 6,809 8,911 -1,383 -2,242 -4,344| 30-Aug-23
GF10v23 6,105 5,771 5,022 3,865 334 1,083 2,240| 30-0ct-23
GFZ23 45 34 86 36 11 -41 9| 28-Dec-23
GFQ23 185 223 202 213 -38 -17 -28|30-Aug-23
GFVv23 175 187 199 166 -12 -24 g| 30-0ct-23
GFZ23 45 34 86 36 11 -41 9| 28-Dec-23
GOU23 32,267 40,942 41,236 47,503 -8,675 -8,969 -15,236 28-Sep-23
G0Z23 17,180 17,693 16,725 22,269 -513 455 -5,089| 28-Dec-23
SVFU23 1,277 1,365 1,368 1,124 -83 -91 153| 28-Sep-23
SVFZ23 426 420 419 267 6 7 159| 28-Dec-23

@ 6 0 o Q Pi Securities

* msavnunowIdew gavnunosAnundoyalksounounoudazuloavnu

® 02-2057000 ¢heanAduwus 02-2057111

® www.pi.financial




Analyst: Aomsub Ngowsiri, Registration No. 127331

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

30 AUG 2023
USDTHB FUTURE

USD Futures Sep-23 (USDUZ3) | Lot
_l'l I o 35.15000
1 1 iy 135.12500

m |
Iy 1l || ;;Z_;ﬁ"ﬁ 29-Aug-23 Institution | Foreign Retail

I (350300
F Eas.uzsoo Long 6,465 413 20,352

ESS.DOWO
Short 14,306 21 12,903
) i Net -7.841 392 7,449
. I;ﬁ*'" Accumulated Net W -4,923 1,039 3,884

Y LaY

Y o Accumulated Net M 56,129 4045  -60,174

= = D T L 2 L 2 S o |

A 34.86 35.06

Technical View
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o AseliyovTu a1l Position Tk Let's Profit Run (lktiktinlu Action ) / awingoliii Position sos1mgown
a2 udowa Long Wolideyeyrnaudotu 18 low vavurivndudstdu 9a Stop Loss / wuosu A WWugala
Long uaoslgaadonaiotluga Stop Loss / Long Lo s1A1 Breakout wuodu B uaoldga A k8o B 10uQa
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

Sutima USDTHB Sideway Down Auiiiacnu diotau ADP Non farm A1a 1.94 uaucdhukuv ua: doiav GDP Us:dh
lasuna 2 yovaksy Aa 2.4% mndmdmmtflutloﬁshuuphl\iuumiﬁuﬁ\)m WodolaviAsugioliioAURNIUL ADWIED
uuwusfnnahsc 29nU1106.1 dngimaii 116 s1wazBgamelu nuamumssu'(udoouuua mqmssumsuono'tuaumm
Usunoa\) luo\)mﬂnamusna\)ua :AoWliwiuoumviAsugho 3 sniivaolay cukuivvuasulkl oonu 8.83 AU
dunsuv dindimai 9.49 Audikuv UvE3AoUGoLMISTELUNEFIVAqAD

| OichangeGeontract |
29-Aug-23 1D W 1™ 1D W ™

usDQ23 3,225 3,585 3,379 2,890 -360 -154 335|30-Aug-23
usDva3 1,973 1,937 2,681 8 36 -708 1.965| 30-0ct-23
uUsbu23 93,394 109,895 107,633 75,875 -16,501 -14,239 17.519 | 28-Sep-23
USDZ23 40,864 49,582 32,766 19,338 -8,718 8,098 21,526| 28-Dec-23
EURUSDU23 5,225 6,197 4,799 3,383 -972 426 1.842| 28-Sep-23
USDJPYU23 14,503 12,563 7,391 9,909 1,940 7,112 4594 | 28-Sep-23
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Appendix TFEX

Date Time Currencylmpact

Mon
Aug 28
Tue 8:00pm usD S&P/CS Composite-20 HPI y/y 1.2% -1.5% -1.7%
Aug 29
9:00pm UsD CB Consumer Confidence 1061  116.0 17.0
usD JOLTS Job Openings 8.83M 9.49M  9.58M
Wed  All Day EUR German Prelim CPI m/m 0.3% 0.3%
Aug 30
2:00pm EUR Spanish Flash CPI y/y 2.5% 2.3%
7:15pm usD ADP Non-Farm Employment 194K 324K
Change
7:30pm usD Prelim GDP g/q 2.4% 2.4%
UsD Prelim GDP Price Index g/q 2.2% 2.2%
9:00pm usD Pending Home Sales m/m -0.8% 0.3%
Thu  8:30am CNY Manufacturing PMI 49.1 493
Aug 31
CNY Non-Manufacturing PMI o1.3 51.5
4:00pm EUR Core CPI Flash Estimate y/y 5.3% 5.5%
EUR CPI Flash Estimate y/y 5.1% 5.3%
7:30pm usD Core PCE Price Index m/m 0.2% 0.2%
usb Unemployment Claims 236K 230K
SZS 1 8:45am CNY Caixin Manufacturing PMI 49.0 492
7:30pm usp Average Hourly Earnings m/m 0.3% 0.4%
usD Non-Farm Employment Change 169K 187K
usb Unemployment Rate 3.5% 3.5%
9:00pm usD ISM Manufacturing PMI 46.9 46.4
usD ISM Manufacturing Prices 43.9 42.6
_the most important very important Source: www.forexfactory.com,

Bloomberg

* = kIn (U Take Profit WoavusSoaunuasudiuaalu uu=un ks Trailing Stop
AMAUAISUSKISOOMSADIULAYL L1BU YgUQQ Stop Loss kdvornnsimdvduly
ouldnls 2-3 IMuovAVIFYY (2R-3R)

** =Trend Following stg:du wuzth EMA10 i Timeframe 60, EMA40 i
Timeframe 15
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Appendix SET50
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Hedge fund gold future net Long position and Gold spot

Source: Bloomberg

Gold Futures & Options Commitments

o

Source: Bloomberg
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Asset Manager future net Long position and EURUSD
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