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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50M21 984.5 984.9 974 1 981.1 978.3 2.7 164,771 313,828
S50N21 979.5 980.3 973.9 978.4 977.2 -1.2 32 88
S50Q21 976.2 976.2 976.2 978.5 976.2 -2.6 1 8
S50U21 981.5 981.8 970.1 976.7 974.0 25 22,773 39,912
S50221 980.1 980.1 969.1 975.5 973.2 2.2 3,912 12,151
S50H22 978.0 978.0 966.0 9724 970.0 2.2 1,868 4,949

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDM21 31.17  31.18 31.12 31.15 31.16 0.01 5,144 25,221
USDN21 31.15 31.15 31.15 31.15 31.15 - 2 461
usDQ21 - - - 31.14 - 0.02 - 360
usbu21 31.18 31.20 31.14 31.15 31.17 0.02 1,787 9,701

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 67,757 80,415 -12,658 32,873 30,102 2,771 92,727 82,840 9,887
Metal Futures 14,027 20,356 -6,329 5,312 6,830 -1,518 22,243 14,396 7,847
Single Stock Futures 70,092 50,333 19,759 169,358 211,798 -42,440 245,979 223,298 22,681
Currency Futures 0 0 0 3,786 3,851 -65 3,147 3,082 65

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10M21 28,330 28,070 28,100 28,250 -150 2,854 6,449
GFM21 28,300 28,080 28,110 28,270 -160 62 435
GOM21 1,914 1,895 1,898 1,910 -11 24,222 18,077
SVFM21 29 28 28 28 0 525 2,902
GF10Q21 28,380 28,110 28,130 28,300 -160 1,197 5,708
GFQ21 28,370 28,110 28,120 28,310 -190 88 341
GOu21 1,916 1,897 1,901 1,912 -11 11,332 11,630
SVFU21 29 28 28 28 0 229 226
VSENRAINTNY NIRA $11i9, 179 81A1TUNINEN BH N8 T DU 25-26, 20 AUUAINSTLA 1BATINT N39LNHY 10120 Inseny 0-2088-9100 Inva13 0-2088-9399 2

%
o Ho

o & 5 o &4 S A v o e 5 e o 2 ae o o oo oddd o o e o = <
TW?JQWNQUUN@QWWTI&TQ?JW@HWLﬂ?_ﬂﬂ??ﬂgllﬂ&‘]ﬁﬂ’]’\Lﬂw’/ju"ll‘]i'ﬂﬂﬂiﬂ LlﬂiuﬂﬂlﬂuﬂWTHuHuﬂEWNQﬂm'ﬂﬂLLW:F]:}WNNNHTNT@QT@H@NW’I Tneusdmuanysne visiin Ann @,@mmmamauawﬂumﬂﬂ@ﬂu utlag
o e

< a P LA e cd 0y . - ye o 3 2o o 4 o
anuiwatlszinnmeniine] langlumsnuaivinglifaudadoami nanuaiiifddinglszadieldlszneunsindulasaninamu nglilddumstinviednmuliinamuinnsgesenns
wannine sidemaransnanisiula fsnglusey



TRINITY

SECURITIES

Expiration
date
S50M21 29-Jun-21
S50U21 29-Sep-21
S50721 29-Dec-21
S50H22 30-Mar-22
Gold
Expiration
date
GFM21 29-Jdun-21
GFQ21 30-Aug-21
GFV21 28-Oct-21

Expiration

date
uUSDM21 29-Jun-21
USDN21 29-Jul-21
usbu21 29-Sep-21

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Daysto  Current

maturity spot (USD)
25 1,868.9
87 1,868.9
146 1,868.9

Days t.o Current FX
maturity
25 31.22
55 31.22
117 31.22

dividend

152
2.0
173

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
978.28
978.28
978.28
978.28

Current
FX
31.226
31.226
31.226

Us1yy

0.11%
0.11%
0.11%

Fair future
price

968.4
986.3
974.4

Fair future
price
27,787
27,907
28,029

I R 1 NI

Current

974.2
9733
970.2

Current

future price

28,220
28,300
28,300

I

Premium / Discount
future price from fair price (pts) discount (%) from spot price (pts)

Premium / Discount premium /

from fair price (Bt) discount (%)
433 1.6%
393 1.4%
271 1.0%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

30.97
31.02
31.07
31.12
31.17
31.22
31.27
31.32
31.37
31.42
31.47

THB/USD

1,819
26,776
26,819
26,862
26,906
26,949

27,035
27,078
27,122
27,165
27,208

1,829
26,923
26,967
27,010
27,053
27,097

27,184
27,227
27,271
27,314
27,358

1,839
27,070
27,114
27,158
27,201
27,245

27,333
27,376
27,420
27,464
27,507

1,849
27,218
27,261
27,305
27,349
27,393

27,481
27,525
27,569
27,613
27,657

premium /

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
31.27 31.16 -0.11 -0.4%
31.34 31.15 -0.19 -0.6%
31.47 31.17 -0.30 -1.0%

Gold spot (USD/oz)

1,859 1,869 1,879 1,889 1,899
27,365 27,659 27,806 27,954
27,409 27,704 27,851 27,999
27,453 27,748 27,896 28,044
27,497 27,793 27,941 28,089
27,541 27,838 27,986 28,134

27927 28,076 28,224
27,674 27972 28,121 28,269
27,718 28,016 28,165 28,315
27,762 28,061 28,210 28,360
27,807 28,106 28,255 28,405

Premium / Discount

1,909
28,101
28,146
28,192
28,237
28,282

28,373
28,418
28,464
28,509
28,554

1,919
28,248
28,294
28,339
28,385
28,430

28,522
28,567
28,613
28,658
28,704
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