TRINITY RBesearch Departmemnt

SECURITIES

ezl roine

e
s 1L

P
3

o

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

S50U21 995.4 $=985-992 R=1,000-1,007

SET50 Index Futures Sep-21 (S50U21) FUTUREF

07 U1 2564

FUTUREI

Modified Stochastic

Relative Strength Index

E!ME!EE-BE- 60 min
ug Bep ____________________] . 2022

TRINITYCRYPTO published on TradingView.com, Sep 06, 2021 21:49 UTC+7

Vol: The dat; v?r’vdor doe;n‘v‘t ;m\m; :ol\;:ve ;;ta‘:m (:\V:S sanwl;c:L e ‘ “i++
" 980.00

“‘ |wM'*#”| hm M“ ;
|¢H Y (o My ! -

|
[
. ”m' '"Mi

I
[T M
i [ o ¥ i

I WIII' l

| 880.00

$20.00

900.00

92.81

88.97
75.00

Stoch RS! (3, 3, 14, 9, close
e

) 88.97 92.81

50.00

25.00

Dec 2021 Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

1 TradingView

o

nagng: favawinilaidu 10 Suaguiin LONG asldulfausia usfisnid OB AREA av Auiwinnesausefaeidumagou

%

AntN13 BET OPEN SHORT wna-juuasnuit udasetavininlsneutasmnauaannluszudnedu Tnaivunansnaiavuize CUT

LOSS WasA11anuiin 5 Points 1ivayin Risk-Control ¥i7aiia S50U21 Tlawiia 1,009

wiilunenduiumindeasniudasiadnis FOLLOW TREND fiudsa OPEN LONG Raunatasniwna-uuasuiliudasaanasvinnnls
FRUAANALALN 1WsENdN93usiA29979 Trailing stop AaelzINgIAI8ENANFAWNWAYE 5 Points W3a1la S50U21 asnnlasn

n41 983

uIENwANNIWg n3ia 910, 179 81A1T019Nan TA 18T TU 25-26, 29 AUUAIMNTLA LLAFINT NTINWY 10120 In3dnyT 0-2088-9100 Inva1 0-2088-9399 1
o So o X o A A . A A4 ave Moa A e @ o & A o w o aad o o we o a  af a4
nunusvismiiulasdayaninfilnnguasideinduiindefeld udlifiadumstuduenugndausanuanysaivestoyaiug Taousshwanning n3id hiia feasesauindlummuion
wlasanaiuniadszanmmanidneg Munnglunsruativitlaslidaudsmin nonwaibitdfagzadidelfusznaumsdadulavesinamu lasldlddumsmimiatnmuliinamuinade
niamenanning niaanmimemaduleq ddnnglunsnu



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
S50U21 998.4 999.1 991.7 998.8 995.2 -3.4 119,003 330,503
S50v21 997.0 997.0 993.0 998.1 993.0 -5.1 8 137
S50X21 994.3 995.3 994.3 998.9 995.3 -3.6 8 61
S50221 994.1 996.8 989.6 996.7 993.2 -3.6 12,915 59,434
S50H22 991.9 993.0 985.9 993.0 989.4 -3.5 3,369 12,757
S50M22 988.0 990.5 983.5 990.5 986.9 -3.5 714 8,191

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.38 32.46 32.33 32.60 32.44 -0.16 7,210 47,312
usbva21 32.40 32.40 32.38 32.62 32.40 -0.17 61 690
USDX21 32.46 32.46 32.46 32.64 32.46 -0.18 1 99
usbz21 32.37 3248 32.33 32.62 32.47 -0.16 8,468 68,277

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 49,088 51,758 -2,670 23,429 20,656 2,773 63,500 63,603 -103
Metal Futures 34,462 29,530 4,932 8,626 6,493 2,133 23,394 30,459 -7,065
Single Stock Futures 16,276 34,253 -17,977 80,532 136,298 -55,766 166,589 92,846 73,743
Currency Futures 0 0 0 5,469 1,322 4147 10,271 14,418 -4,147

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,835 1,814 1,825 1,814 11 36,368 12,347
SVFU21 25 24 25 24 1 190 2,907
GF10Vv21 28,300 28,090 28,150 28,110 60 3,701 5,148
GFV21 28,260 28,130 28,140 28,130 - 69 206
GF10Zz21 28,340 28,120 28,220 28,150 70 1,253 5,820
GFzZ21 28,300 28,170 28,170 28,170 - 12 144
GOz21 1,837 1,817 1,828 1,817 11 23,880 11,523
SVFZz21 25 24 25 24 1 191 184
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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% 997.45 998.4 995.4 -3. -0. -2.1
S50721 29-Dec-21 113 1.67% 15.2 997.45 9875 993.1 5.6 0.6 -4.4
S50H22 30-Mar-22 204 1.79% 2.0 997.45 1005.5 989.5 -16.0 -1.6 -8.0
S50M22 29-Jun-22 295 1.65% 17.3 997.45 993.6 987 -6.6 -0.7 -10.5
Gold
Expiration Daysto Current Current Fair future  Current Premium/Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFV21 28-Oct-21 51 1,830.9 2.50% 32.503 28,386 28,140 -246 -0.9%
GFz21 29-Dec-21 113 1,830.9 2.53% 32.503 28,509 28,170 -339 -1.2%
GFG22 25-Feb-22 171 1,830.9 2.59% 32.503 28,632 28,170 -462 -1.6%
USD
Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity Current FX USTYY price future price from fair price (Bt) discount (%)
usbu21 29-Sep-21 22 32.49 2.60% 0.11% 32.54 32.44 -0.10 -0.3%
usbDv21 28-Oct-21 51 32.49 2.60% 0.11% 32.60 32.45 -0.15 -0.5%
usbDz21 29-Dec-21 113 32.49 2.60% 0.11% 32.74 32.46 -0.28 -0.9%

* 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)

1,781 1,791 1,801 1,811 1,821 1,831

32.26 27,308 27,462 27,615 27,769 27,922 28,229 28,382 28,535 28,689 28,842
32.31 27,351 27,504 27,658 27,812 27,965 28,272 28,426 28,579 28,733 28,887
32.36 27,393 27,547 27,701 27,855 28,008 28,316 28,470 28,624 28,777 28,931
3241 27,435 27590 27,744 27,898 28,052 28,360 28,514 28,668 28,822 28,976

1841 1851 1,861 1,871 1,881

3246 27,478 27,632 27,786 27,941 28,095 28,404 28,558 28,712 28,866 29,021
THB/USD 32.51

3256 27,562 27,872 28,027 28,182 28,491 28,646 28,801 28,955 29,110

32,61 27,605 27,760 27915 28,070 28,225 28,535 28,690 28,845 29,000 29,155

32.66 27,647 27,802 27,958 28,113 28,268 28,579 28,734 28,889 29,044 29,200

32.71 27,689 27,845 28,000 28,156 28,311 28,622 28,778 28,933 29,089 29,244

32.76 27,732 27,887 28,043 28,199 28,355 28,666 28,822 28,977 29,133 29,289
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