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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50N21 920.6 920.9 916.8 917.0 919.0 1.69 79 117
S50Q21 915.5 918.9 911.7 913.2 915.4 2.2 28 174
S50U21 910.0 916.0 909.1 911.0 915.0 3.9 145,775 325,694
S50v21 - - - 913.1 - -0.2 - -
S50221 909.0 915.0 908.0 910.2 913.9 3.6 14,168 36,064
S50H22 907.0 912.3 906.0 907.6 911.0 3.3 2,376 7,894

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDN21 32.86 32.86 32.86 32.97 32.86 -0.10 11 309
usbQ21 32.87  32.90 32.86 32.98 32.90 -0.08 30 3,965
usbu21 32.88 32.90 32.86 32.97 32.87 -0.10 6,135 76,011
usDva21 32.89 32.90 32.89 32.99 32.90 -0.08 30 30

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 71,775 58,049 13,726 26,541 31,959 -5,418 65,531 73,839 -8,308
Metal Futures 34,695 25,633 9,062 8,319 5,648 2,671 28,458 40,191 -11,733
Single Stock Futures 13,886 17,576 -3,690 57,945 65,389 -7,444 81,281 70,147 11,134
Currency Futures 0 0 0 3,419 2,096 1,323 7,335 8,658 -1,323

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Q21 28,480 28,140 28,480 28,170 310 2,211 4,108
GFQ21 28,480 28,150 28,480 28,150 330 60 259
Gou21 1,824 1,798 1,824 1,800 23 52,447 23,162
SVFU21 26 25 26 25 0 893 2,982
GF10Vv21 28,530 28,200 28,510 28,220 290 1,456 4,574
GFV21 28,520 28,220 28,520 28,300 220 18 205
GF10z21 28,570 28,240 28,540 28,270 270 660 2,352
GFzZ21 28,570 28,460 28,570 28,250 280 13 28
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 AN @,@mmmamauawﬂumﬂﬂ@ﬂu utlag
o e

< a P LA e cd 0y . - pye o 3 2o o 4 o
anuiwatlszinnneniine] langlumsnuaivinglifaudadoammi nanueiiifdinglszadieldlszneunsindulasasinamu nglilddumstiviednmuliinamuinnsgestens
wannine sidemaransnanisiula fsnglusey



TRINITY

SECURITIES

// \\

Expiration
date
S50U21 29-Sep-21
S50721 29-Dec-21
S50H22 30-Mar-22
S50M22 29-Jun-22
Gold
Expiration
date
GFQ21 30-Aug-21
GFV21 28-Oct-21
GFz21 29-Dec-21
USD
Expiration
date
usbu21 29-Sep-21
usbva1 28-Oct-21
usbDz21 29-Dec-21

Days to
maturity

Rf

1.67%
1.79%
1.65%

Daysto Current

maturity spot (USD)
31 1,830.3
90 1,830.3
152 1,830.3

Days t_o Current FX
maturity
61 32.855
90 32.855
152 32.855

dividend

2.60%
2.60%
2.60%

FV of periodic Current

spot

919.34
919.34
919.34

Current
FX
32.858
32.858
32.858

Us1yy

0.11%
0.11%
0.11%

Fair future
price
921.8
910.6
9284
916.1

Fair future
price
28,647
28,765
28,897

Fair future
price
32.99
33.06
33.20

I RSN ST

Current

Premium / Discount

future price from fair price (pts)

3.2

913.8
910.9 -17.5
907.4 -8.7

Current
future price from fai
28,590
28,640 -
28,690 -

Current
future price from fai
32.87
32.91
32.88

Premium / Discount

r price (Bt)

-57

125
207

Premium / Discount

r price (Bt)

-0.12
-0.15
-0.32

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

Fair gold spot price

32.61
32.66
32.71
32.76
32.81
32.86
32.91
32.96
33.01
33.06
33.11

THB/USD

1,780
27,591
27,634
27,676
27,718
27,760

27,845
27,887
27,930
27,972
28,014

1,790
27,746
27,789
27,831
27,874
27,916

28,002
28,044
28,087
28,129
28,172

1,800
27,901
27,944
27,987
28,030
28,072

28,158
28,201
28,244
28,286
28,329

1,810
28,056
28,099
28,142
28,185
28,228

28,314
28,357
28,400
28,443
28,486

Gold spot (USD/oz)

1,820 1,830 1,840
28,211 28,521
28,254 28,565
28,298 28,609
28,341 28,652

28,384

28,471
28,514
28,557
28,601
28,644

28,696

28,784
28,827
28,871
28,915
28,959

1,850
28,676
28,720
28,764
28,808
28,852

28,940
28,984
29,028
29,072
29,116

premium /

premium /

discount (%)

-0.2%
-0.4%
-0.7%

premium /

discount (%)

-0.4%
-0.4%
-1.0%

1,860
28,831
28,875
28,920
28,964
29,008

29,096
29,141
29,185
29,229
29,273

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

44

55
-84
119

1,870
28,986
29,031
29,075
29,119
29,164

29,253
29,297
29,342
29,386
29,431

1,880
29,141
29,186
29,230
29,275
29,320

29,409
29,454
29,499
29,543
29,588
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