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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntzr est
Open High Low Prior Last Change
S50U21 980.0 991.0 979.3 983.9 984.8 0.9 196,145 341,894
S50v21 978.7 989.3 978.7 983.0 983.7 0.4 93 146
S50X21 981.7 986.5 981.7 981.2 986.5 5.3 9 9
S50221 978.5 988.8 977.2 981.8 982.8 0.9 24,037 57,529
S50H22 972.0 984.9 972.0 978.1 978.8 0.8 5,426 12,065
S50M22 974.9 982.5 971.0 975.6 976.3 0.7 2,177 7,484

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.38 32.39 32.23 32.44 32.23 -0.20 12,627 54,286
usbva21 32.38 32.39 32.26 32.43 32.26 -0.18 32 720
USDX21 - - - 32.46 - -0.18 - -
usbz21 32.38 32.39 32.24 32.44 32.24 -0.19 7,394 63,152

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 97,914 92,775 5,139 32,119 35,375 -3,256 97,854 99,737 -1,883
Metal Futures 11,110 12,187 -1,077 3,848 4,323 -475 12,671 11,119 1,552
Single Stock Futures 15,035 22,589 -7,554 89,509 133,552 -44,043 152,942 101,345 51,597
Currency Futures 0 0 0 6,987 5,864 1,123 13,066 14,189 -1,123

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,819 1,809 1,815 1,816 -2 15,771 12,161
SVFU21 24 24 24 24 0 193 3,211
GF10Vv21 28,050 27,800 27,820 28,030 -220 2,028 5,354
GFV21 28,000 27,920 27,920 27,750 100 24 200
GF10Zz21 28,080 27,840 27,850 28,060 -210 1,045 5,337
GFzZ21 28,040 27,930 27,930 27,780 90 3 148
GOz21 1,822 1,812 1,818 1,820 -2 7,908 11,685
GF10G22 28,110 27,890 27,890 28,110 -220 656 636
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

I R 1 NI

I

Expiration Days to FV of periodic Current
date maturity dividend spot
S50U21 29-Sep-21 1.58% 992.13
S50721 29-Dec-21 119 1.67% 15.2 992.13
S50H22 30-Mar-22 210 1.79% 2.0 992.13
S50M22 29-dun-22 301 1.65% 173 992.13
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFV21 28-Oct-21 57 1,815.0 2.50% 32.198
GFz21 29-Dec-21 119 1,815.0 2.53% 32.198
GFG22 25-Feb-22 177 1,815.0 2.59% 32.198
USD
Expiration  Daysto o i px Us1Yy
date maturity
usbu21 29-Sep-21 28 32.195 2.60% 0.11%
usbDv21 28-Oct-21 57 32.195 2.60% 0.11%
usbDz21 29-Dec-21 119 32.195 2.60% 0.11%

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

Fair gold spot price

1,765
31.96 26,809
32.01 26,851
32.06 26,893
32.11 26,935
32.16 26,977

THB/USD 32.21
32.26 27,060
3231 27,102
3236 27,144
3241 27,186
3246 27,228

1,775
26,961
27,003
27,045
27,087
27,129

27,256
27,298
27,340
27,383

1,785
27,113
27,155
27,197
27,240
27,282

27,367
27,410
27,452
27,494
27,537

1,795
27,264
27,307
27,350
27,392
27,435

27,520
27,563
27,606
27,648
27,691

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
993.3 984.8 -8. . 7.3
9824 982.7 0.3 0.0 -9.4
1000.4 978.9 215 -2.1 -13.2
988.5 976.3 -12.2 -1.2 -15.8

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)

27,887 27,850 -37 -0.1%
28,008 27,850 -158 -0.6%
28,129 27,810 -319 -11%

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)

32.26 32.24 -0.02 -0.1%

32.32 32.25 -0.07 -0.2%

32.46 32.25 -0.21 -0.6%

Gold spot (USD/oz)

1,805 1,815 1,825 1,835 1,845 1,855 1,865
27,416 27,720 27,872 28,024 28,176 28,328
27,459 27,764 27916 28,068 28,220 28,372
27,502 27,807 27,959 28,112 28,264 28,416
27,545 27,850 28,003 28,155 28,308 28,461
27,588 27894 28,046 28,199 28352 28505

27,980
28,024
28,067
28,111
28,154

28,134 28,287 28,440 28,594
28,177 28,331 28,484 28,638
28,221 28,375 28529 28,682
28,265 28,419 28573 28,727
28,308 28,462 28,617 28,771
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