TRINITY

SECURITIES Hai 0 o e
Y 71/ 1/

o

21 ﬁu']ﬂll 2565 ummmw; nufwzﬂ waﬂrumw
INZLLgURNILATIEn: 018239
Tel. (662) 088 9341

S50H22 1,015.8 $=1,005-1,011 R=1,022-1,028

SET50 Index Futures Mar 22 (S50H22 eoRen FUTUREF 100000.0
015 40 _/A = 50000.00
k1014.75 \
1005.98 Ay "\ T £-982.00)
] \Vj -50000.0
7.0 -100000.
odifi ochast
M: o L ) 8€64 -150000.
: -200000.
b '?‘l;' 317 314 21 [3128 :{)11 [a11 [4/25 200 min Dnlﬂ 110 117 1124 E’n‘h 2114 2121 I?dlzl" 3114 [3121 :ﬂ Day
FUTUREI : FUTUREC : : 150000.0
40000
30000 100000.0
20756 5 5 5 5 50000.00
10000 00
0 g : g g }h 9774.00
-50000.0
110 117 11724 E;h 214 [2{21 314 (321 4p1r Day Dn};a 140 1117 11724 En‘h 2114 2121 &lr 314 (3121 4p1' Day
TrinitySecurities-2 published on TradingView.com, Mar 21, 2022 08:49 UTC+7
SET50 INDEX (MAR 2022), 30, TFEX 01015.7 H1016.3 L1015.4 C1015.5 -0.1 (-0.01%) 1THBD
1040.0
I ! ' 2.618(1023.9) 1035.0
I ‘lq“ h.wll wl,.? R — 1030.0
) x N' ““A 2(1023.8)
" 1022.0
t l!»,," M' ‘l '|||l m.‘ 'wl t L 1618(1017.6) L

v | I
u Io-u. | .!'- - e

i

" v" .‘ '”M""‘ | “' ‘Ml‘ 1006.0

i 4 v
. i

|l|’|

W,
| 988.0
982.0

J
-
Tk b
\p 8

964.0

” 959.0

954.0
949.0

14 21 24 Mar 7 15:45 14 15:45 21 23

7 TradingView

nagme - Bulawmilaidu 10 uil 1,006+~ IdreawinlsimiranadulelfilFauegisseaeuaunis Trade muvinauiiAnidu
ARtinAN9Ae MINTeEauRaaININeaufilit OPEN LONG uaa?) LU U sanesinrnlsnauufandLa AN 1y Intra-day trade
usifiA99979 Trailing stop AMEIUEMINIIANBANAINAWYIIAY 5 Points 134 \fie S50H22 asuTlARNN9 1,004

lumanduiu snAanduiunneudaeannaswufili BET OPEN SHORT woa i Wiesalavirinlsmeusaufanduasn

Tuszndnedus TnaruunqasnI1AuYEa CUT LOSS Lies1ama1anuiin 5 Points v Risk-Control #saiila S50H22 Taiuila

(‘A

1,029

1

a o o o aad o o ad & o o
vIEnwannIWe A 911, 179 810130198 n FA n1aaT TU 2526, 20 nuua Il LWATINT NTIMWY 10120 InTeWyT 0-2088-9100 In3a3 0-2088-9399

iwumuauuuwmmuhu’uaummwﬂﬁngm L'ﬁﬂ’l’]tﬂuﬂu’]t’ﬁﬂﬂa‘lﬂ Lm‘lunmﬂummuﬂuﬂ"nunnmmLLa'”m"mam_nwuau"uauauu‘] TasuSumnanning Yﬁuﬂ fna Nﬂmm”uaanuawﬂumnﬂaﬂu
LLﬂENﬂ’J’]Nmu“iﬂﬂiw&ﬂmﬂ’ﬁmﬂ’li"] wﬂiwngluiwuuwuauuuimﬂ‘lumaaLmamwm ﬂﬂmua‘uuumcﬂnﬂnmﬂLwalmﬂivnaummﬂaulwamnawu Iﬂﬂ‘l&l‘lﬂLﬂuﬂ’ﬁ"ﬁu’]“ia'ﬁﬂ'ﬂ’lul‘ﬂuﬂadﬂuﬂ’]ﬂ’ﬁ’ﬂﬂ

wiamenannsng wisanamimimsSula 9 ﬂﬂﬁ"lﬂ{]l%i’] [N



TRINITY PR

SECURITIES

aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,018.2 1,020.7 1,015.3 1,018.1 1,015.4 -2.3 128,755 321,824
S50J22 1,014.9 1,015.9 1,013.5 1,017.0 1,013.5 -3.5 5 173
S50K22 1,014.0 1,014.0 1,013.5 1,016.5 1,013.5 -3 4 58
S50M22 1,012.4 1,014.4 1,009.3 1,012.0 1,009.5 2.2 28,213 75,134
S50U22 1,007.9 1,008.6 1,003.8 1,006.1 1,004.0 -1.9 4,157 18,209
S50Z222 1,006.0 1,008.0 1,003.5 1,005.7 1,003.7 1.7 1,231 9,993

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.24 33.38 33.20 33.24 33.32 0.08 13,433 44,994
usSbJ22 33.27 33.34 33.24 33.23 33.31 0.08 87 390
USDK22 33.22 33.34 33.20 33.24 33.27 0.05 251 288
USDM22 33.18 33.34 33.16 33.20 33.28 0.09 18,684 71,958

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 61,750 61,747 3 27,649 29,571 -1,922 72,966 71,047 1,919
Metal Futures 22,990 24,219 -1,229 8,315 8,599 -284 19,562 18,049 1,513
Single Stock Futures 11,372 18,877 -7,505 85,295 92,623 -7,328 94,567 79,734 14,833
Currency Futures 0 0 0 7,987 8,538 -551 24,468 23,917 551

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,949 1,928 1,934 1,941 -8 25,185 15,296
SVFH22 26 25 25 25 0 44 750
GF10J22 30,810 30,590 30,620 30,680 -50 2,750 8,119
GFJ22 30,810 30,580 30,590 30,270 600 88 288
GF10M22 30,830 30,590 30,630 30,690 -50 2,174 6,770
GFM22 30,810 30,600 30,640 30,290 610 14 289
GOM22 1,956 1,934 1,940 1,947 -8 19,529 18,028
SVFM22 26 25 25 26 0 158 816
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Expiration Days to FV of periodic Current Fair future  Current  Premium /Discount premium/ Premium /Discount

Rf

date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50H22 30-Mar-22 1.58% . 1015.02 10154 1015.8 . .
S50M22 29-dun-22 100 1.67% 152 1015.02 10046 1009.8 52 0.5 5.2
S50U22 29-Sep-22 192 1.79% 2.0 1015.02 10226 1004.2 -18.4 -1.8 -10.8
S50722 29-Dec-22 283 1.65% 173 1015.02 1010.8 1004 -6.8 -0.7 -11.0
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFJ22 28-Apr-22 38 1,928.2 2.50% 33.375 30,669 30,450 -219 -0.7%
GFM22 29-Jdun-22 100 1,928.2 2.53% 33.375 30,802 30,530 -272 -0.9%
GFQ22 30-Aug-22 162 1,928.2 2.59% 33.375 30,943 30,670 -273 -0.9%
USD
Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 9 33.365 2.60% 0.11% 33.39 33.32 -0.07 -0.2%
usDJ22 28-Apr-22 38 33.365 2.60% 0.11% 33.45 33.34 -0.11 -0.3%
USDM22 29-Jun-22 100 33.365 2.60% 0.11% 33.59 33.28 -0.31 -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)

1,878 1,888 1,898 1,908 1,918 1,928 1,938 1,948 1,958 1,968 1,978
33.12 29,564 29,721 29,879 30,036 30,193 30,508 30,666 30,823 30,980 31,138
33.17 29,608 29,766 29,924 30,081 30,239 30,554 30,712 30,870 31,027 31,185
33.22 29,653 29,811 29,969 30,127 30,285 30,600 30,758 30,916 31,074 31,232
33.27 29,698 29,856 30,014 30,172 30,330 30,646 30,805 30,963 31,121 31,279
33.32 29,742 29,901 30,059 30,217 30,376 30,693

THB/USD 33.37
33.42 29,832 29,990 30,149 30,308 30,785 30,943 31,102 31,261 31,420
33.47 29,876 30,035 30,194 30,353 30,513 30,831 30,990 31,149 31,308 31,467
33.52 29,921 30,080 30,240 30,399 30,558 30,877 31,086 31,195 31,355 31,514
33.57 29,966 30,125 30,285 30,444 30,604 30,923 31,082 31,242 31,401 31,561
33.62 30,010 30,170 30,330 30,490 30,649 30,969 31,129 31,288 31,448 31,608
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