TRINITY RBesearch Departmemnt

SECURITIES

BHack ome
fuiure

@

P
3

o

WNALATIE: nuaTe Waunaee
wanzidawindaef 018239
Tel. (662) 088 9341

02 AINAN 2564

S=888-898 R=911-921

FUTUREF
922.88

921.33
Eo1557
E011.41

Average Directional Index FUTUREI

Modified Stochastic

Jul  JAug  [Sep  [0ct  [Nov [Dec [Jan  |Feb [Feb |

TRINITYCRYPTO published on TradingView.com, August 01, 2021 17:37:26 +07

SET:SETSO, 1D 910.61 ¥ -8.73 (~0.95%) 0:917.78 H:919.49 L:908.20 €:910.61
SETSO INDEX, 1D, SET 1TH 0
Vol: The data vendor doesn't provide volume data for this symbol.
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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change

GF10Q21 28,640 28,510 28,600 28,480 110 3,359 4,253 GF10Q21
GFQ21 28,620 28,500 28,570 28,480 90 119 311 GFQ21
GOou21 1,834 1,825 1,831 1,823 7 25,367 22,333 GOU21
SVFU21 26 26 26 26 0 572 3,067 SVFU21
GF10v21 28,680 28,560 28,640 28,510 130 2,680 4,168 GF10v21
GFv21 28,660 28,600 28,640 28,520 70 18 205 GFv21

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDQ21 32.90 32.90 32.89 32.90 32.89 -0.01 5 3,965
usbu21 32.91 32.92 32.85 32.87 32.86 -0.01 2,767 76,551
usDVv21 32.89 32.89 32.89 32.91 32.89 -0.02 1 30
usbz21 32.89 32.93 32.86 32.88 32.88 - 2,825 40,550

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 71,733 80,540 -8,807 41,188 40,351 837 100,730 92,760 7,970
Metal Futures 18,532 15,693 2,839 7,680 6,808 872 15,334 19,045 -3,711
Single Stock Futures 29,817 12,079 17,738 114,385 75,542 38,843 75,458 132,039 -56,581
Currency Futures 0 0 0 1,744 1,478 266 3,854 4,120 -266

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
S50Q21 913.6 913.6 906.4 9154 908.4 -7 180
S50U21 913.9 913.9 903.3 914.9 905.8 -8.8 190,629
S50V21 904.3 907.3 899.7 9129 905.1 -7.8 19
S50Z21 912.4 912.6 902.5 913.8 904.5 -8.8 18,160
S50H22 909.7 909.7 899.6 910.9 901.8 -8.7 3,070
S50M22 905.0 905.3 896.1 907.4 898.5 -8.5 1,593
S50Q21 913.6 913.6 906.4 915.4 908.4 -7 180
S50U21 913.9 913.9 903.3 914.9 905.8 -8.8 190,629
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Expiration Days to FV of periodic Current Fair future Current Premium/Discount premium/ Premium /Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50U21 29-Sep-21 1.58% 910.61 . -0. -45
S50721 29-Dec-21 149 1.67% 15.2 910.61 901.7 905 3.3 04 -5.6
S50H22 30-Mar-22 240 1.79% 2.0 910.61 9194 902.2 -17.2 -1.9 -8.4
S50M22 29-Jun-22 331 1.65% 173 910.61 907.1 898.9 -8.2 -0.9 -11.7
Gold
Expiration Daysto Current Current Fair future  Current Premium/Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFQ21 30-Aug-21 28 1,811.0 2.50% 32.946 28,415 28,420 5 0.0%
GFV21 28-Oct-21 87 1,811.0 2.53% 32.946 28,532 28,450 -82 -0.3%
GFZ21 29-Dec-21 149 1,811.0 2.59% 32.946 28,662 28,570 -92 -0.3%
USD
Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
usbu21 29-Sep-21 58 32.94 2.60% 0.11% 33.07 32.86 -0.21 -0.6%
usbDv21 28-Oct-21 87 32.94 2.60% 0.11% 33.14 32.89 -0.25 -0.7%
usbDz21 29-Dec-21 149 32.94 2.60% 0.11% 33.28 32.88 -0.40 -1.2%

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

Fair gold spot price

Gold spot (USD/oz)

1,761 1,771 1,781 1,791 1,801 1,811 1,821 1,831 1,841 1,851 1,861

3269 27363 27519 27674 27,829 27,985 28,296 28,451 28,606 28,762 28917
32.74 27,405 27,561 27,716 27,872 28,028 28,339 28,494 28,650 28,806 28,961
32.79 27,447 27,603 27,759 27915 28,070 28,382 28,538 28,694 28,850 29,006
3284 27489 27645 27,801 27957 28,113 28,425 28,582 28,738 28,894 29,050

32.89
THB/USD 32.94
3299 27,614 27,928 28,085
33.04 27656 27813 27,970 28,127
33.09 27,698 27,855 28,013 28,170
33.14 27,740 27,897 28,055 28213
33.19 27,782 27,940 28,097 28,255

27,531 27,687

27,843 28,000 28,156 28,469 28,625 28,781 28,938 29,094

28,555 28,712 28,869 29,026 29,183
28,599 28,756 28913 29,070 29,227
28,642 28,799 28956 29,114 29,271
28,685 28,843 29,000 29,158 29,315
28,728 28,886 29,044 29,202 29,359
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