TRINITY
SECURITIES

25 Hnu1eY 2564

BHL’R fa the

“fulure

o

1naAszi: nuade nadunaas
wanzidawindamed 018239
Tel. (662) 088 9341

E < Ei : : ¢ FUTUREF i
Roe.E : : 1150000.0
;100000.0
' 150000.00
: /\ AT E
\I b l N it . Y AR 00
. OJ0
D o5 1V :
1" : _ _ 1-50000.0
| 920.00 | - ]
géggg £ 3-100000.
: : : ) Jz%%r] [May [Jun [Jut lAug [Sen [oct [Now Day
Average Dlrectl?nal Ir?dex 1 - : FUTUREl
40000.00
Modified - Stochastic 100 : [\ : .
Z/\ N R W _w_
AN AR DA A, N VN §17133.00
VRV AR (L VAR A WAAY VY 1948 ) vy
0.00
Relative : Strength Index
: : : . -20000.0
B T 77— [ R — 7 60 mn | e Y ET— T Igul [fua [Sea foat Now_[Nov Dey
High = 954.10 SET5Q Index Futures Sep-21 {S50U21) El
Low = 944.50 - 31000.00
Open = 953.50 il ' P! k|
_ I H. i pradd] l 1
Last = 952.70 _ 4 i “l_ 'Tlﬂl N IT*‘T' i g tiiy T //f;- 952_70
EAvg 75 = 948.12 : lw*mﬂ il || : T UL "*" ¥ - 1900.00
‘ e 1900.
EAvg 89 = 94358 !I‘*I" "“ I == : ]
6/24/21 |n 4850.00
i | e ]
b 1800.00
l LI T M ]
T]t" 'l. ) i ]
Vbl 1750.00
" 1
= 1700.00
Macd E26-E12 = 2.3 — MACD 1
Signal E9 = 5.4 0
Value / Op Int = 127060. Value / Open Interest 1100000
i ||||||Illlll||H )
%K 50 S1 = 56.67 - MWCMS“CWM R e I LU
%D S1 = 56.67 P i e 0
| Volume : : :
SI!;J;)ZI }531 [ionz Ryj [ine }[l)irg [12ra 1il" [ina }E’e‘h [zns imr [sns L:gr lanz azy [517 E-I-L [6r1a Day

nagns: duauliidu 10 Juaguiin Short AvlilTause Auiuf OPEN SHORT unaruuwisunliudasadlavininlsneutiasia

nauasin usend iy TnaimunqasaIauise CUT LOSS Wasa1mianiuiu 5 Points Y1 Risk-Control #3aiila S50U21

Tawmila 968

lunanaunuinaiduinegau trend §u Windrow dressing &n 1-2 Juwuu BET rebound fil#lilsin OPEN LONG naunasas

W03 s uAliuaasauaiiilsund quuasmuiiuanuanaasas Trailing stop AIEUEMINGIAIRANANAUNULAY 5

Points vidaLiia S50U21 asunilamnndn 944

a o o o aad o o ad & o o
vIdnwannIng n3ia 911, 179 81013019n80 FA N1107 TH 2526, 20 nUUAIMTLE LUAFINT NTINWY 10120 InsFWT 0-2088-9100 In3§13 0-2088-9399 1

iwmuanumﬂmm‘iﬂmumaummwﬂﬁngua L”Eﬂ?ﬂtﬂuﬂuﬁt’ﬁﬂﬂﬂiﬂ LvaunaLﬂumiﬂuﬂummnnmama“mwuaummmawauauu5] TasuSsmnannswg mum Fna mﬂmmamwaﬂﬁiumnﬂauu
LuJaum"lumumaﬂivmmmimmaq ﬂﬂiﬂﬂglui’] uawuauuuimﬂ1umaaLmumwm ﬁuawuauuuumnﬂiwmﬂLwal”ﬁﬂi,naumimmaulwauunmwu Iﬂu1u1mﬂumi'ﬁmmamnmulwunmwummima

niamenanning wisanaminmimadula 9 ﬂﬂﬁ"lﬂ{]l%ﬁ”l RN



TR'NITY T R AN | BT e e a eah Dge p al
\

SECURITIES

aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50M21 957.0 957.0 947.3 958.4 955.0 -3 198,083 284,193
S50N21 955.1 955.8 948.1 957.5 953.0 -4.5 201 217
S50Q21 950.2 954.0 946.0 956.3 954.0 -3.4 67 111
S50U21 953.5 954.1 944.5 954.9 952.4 2.2 106,730 127,060
S50221 952.0 952.5 943.2 953.7 951.0 -2.6 8,323 19,057
S50H22 950.3 950.3 940.6 951.0 948.0 -2.9 2,729 6,011

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDM21 31.86 31.95 31.85 31.85 31.85 - 1,454 14,518
USDN21 31.88 31.93 31.88 31.85 31.88 0.03 25 705
usDQ21 31.87 31.94 31.87 31.85 31.87 0.02 392 3,827
usbu21 31.85 31.95 31.84 31.87 31.87 -0.01 6,404 41,944

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 155,948 170,731 -14,783 43,562 40,065 3,497 116,623 105,337 11,286
Metal Futures 19,597 15,926 3,671 7,614 7,495 119 21,674 25,464 -3,790
Single Stock Futures 52,903 37,113 15,790 193,727 185,559 8,168 187,409 211,367 -23,958
Currency Futures 0 0 0 2,924 95 2,829 5,351 8,180 -2,829

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10M21 27,120 26,890 26,980 27,010 -30 1,321 2,992
GFM21 27,090 26,900 26,960 26,980 -20 66 410
GOM21 1,795 1,773 1,782 1,783 -1 15,223 14,125
SVFM21 26 26 26 26 0 81 1,179
GF10Q21 27,170 26,920 27,010 27,050 -30 2,930 6,301
GFQ21 27,150 26,940 27,000 27,030 -50 44 443
GOu21 1,799 1,777 1,786 1,787 -2 27,710 17,791
SVFU21 26 26 26 26 0 466 1,693
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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

96
187
278

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Daysto  Current
maturity spot (USD)

4 1,775.6

66 1,775.6

125 1,775.6

Days t.o Current FX
maturity
4 31.81
34 31.81
96 31.81

dividend

152
2.0
173

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
956.14
956.14
956.14
956.14

Current
FX
31.816
31.816
31.816

Us1yy

0.11%
0.11%
0.11%

Fair future
price

9452
962.9
951.0

Fair future
price
26,860
26,976
27,092

I R 1 NI

Current

952.7
951.1
948.1

Current

future price

26,930
26,990
27,010

I

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

7.5

-11.8
-2.9

Premium / Discount

premium /
from fair price (Bt) discount (%)
70 0.3%
14 0.1%
-82 -0.3%

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

Fair gold spot price

31.56
31.61
31.66
31.71
31.76
31.81
31.86
31.91
31.96
32.01
32.06

THB/USD

1,726
25,886
25,927
25,968
26,009
26,050

26,132
26,173
26,214
26,255
26,296

1,736
26,036
26,078
26,119
26,160
26,201

26,284
26,325
26,366
26,408
26,449

1,746
26,186
26,228
26,269
26,311
26,352

26,435
26,477
26,518
26,560
26,601

1,756
26,336
26,378
26,420
26,462
26,503

26,587
26,628
26,670
26,712
26,754

premium /

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
31.82 31.85 0.03 0.1%
31.88 31.88 0.00 0.0%
32.02 31.86 -0.16 -0.5%

Gold spot (USD/oz)

1,766 1,776 1,786 1,796 1,806
26,486 26,786 26,936 27,086
26,528 26,829 26,979 27,129
26,570 26,871 27,022 27,172
26,612 26914 27,064 27,215
26,654 26,956 27,107 27,258

27,193 27,344
26,780 27,084 27,235 27,387
26,822 27,126 27,278 27,430
26,864 27,168 27,321 27,473
26,906 27,211 27,363 27,516

Premium / Discount

1,816
27,236
27,280
27,323
27,366
27,409

27,495
27,539
27,582
27,625
27,668

1,826
27,386
27,430
27,473
27,517
27,560

27,647
27,690
27,734
27,777
27,820
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