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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50H22 1,016.2 1,018.1 1,008.6 1,015.8 1,012.0 -4.1 134,612 309,835
S50J22 1,010.7 1,010.7 1,006.5 1,013.5 1,006.5 -6 12 172
S50K22 1,006.5 1,006.5 1,006.5 1,013.5 1,006.5 -7 3 61
S50M22 1,011.0 1,011.9 1,002.6 1,009.8 1,005.5 -4.4 33,236 74,539
S50U22 1,004.4 1,006.0 997.7 1,004.2 1,000.5 -3.9 4,654 18,329
S50Z222 1,004.0 1,005.4 997.1 1,004.0 999.8 -4.2 2,080 9,801

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.34 33.52 33.31 33.32 33.51 0.19 10,302 41,502
usSbJ22 33.33 33.51 33.33 33.31 33.51 0.20 34 417
USDK22 33.30 33.48 33.30 33.29 33.48 0.19 1,239 1,206
USDM22 33.29 33.48 33.28 33.29 33.48 0.18 23,457 83,320

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 51,040 63,337  -12,297 35,585 33,007 2,578 87,972 78,253 9,719
Metal Futures 19,509 21,266 -1,757 7,425 9,067 -1,642 19,552 16,153 3,399
Single Stock Futures 37,841 32,960 4881 125313 144961 -19,648 120,672 105,905 14,767
Currency Futures 0 0 0 22773 6,823 15,950 12,259 28,209  -15950

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,941 1,919 1,924 1,933 -9 24,406 15,032
SVFH22 25 25 25 25 0 84 735
GF10J22 30,770 30,430 30,660 30,630 60 2,601 8,073
GFJ22 30,760 30,450 30,700 30,870 -170 54 297
GF10M22 30,780 30,440 30,670 30,640 60 2,041 6,611
GFM22 30,800 30,530 30,690 30,900 -210 6 289
GOM22 1,947 1,925 1,931 1,939 -9 16,106 18,567
SVFM22 25 25 25 25 0 191 942
VSHnRaNNTWE N3IA 97711, 179 81A1TLUNINEN A N1I120T T 25-26, 20 AUKFINTLA LUAFINT N39LNWY 10120 Tnsdwyi 0-2088-9100 Insa15 0-2088-9399 2

o o e o o

oo L d d a4 a e o N o PV v we o = o
menuatividaiaulasdayavinnlenpuasdediduiideteld wilifiedunsiuduarnugniasuasanuauynfesdeyai Tnndsmudnning vida 40ia faavimesnuinilumanaou wlas
anuiiwdatlszannmeniine] ilenglumsnueiuilnglifasudeoammih sanueiiiidfnglszaiielilsznaunsindularasinamu nelildidumsiiviadnmuliingsuinnistesten
wannine sizemaransn1anieiulas flsngluseau



T RINIT

TRINITY

SECURITIES

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% . 1010.88 10112 . .
S50M22 29-dun-22 99 1.67% 152 1010.88 10004 1005.4 5.0 0.5 -55
S50U22 29-Sep-22 191 1.79% 2.0 1010.88 10184 1000.3 -18.1 -1.8 -10.6
$50722 29-Dec-22 282 1.65% 173 1010.88  1006.6 999.8 -6.8 -0.7 -114
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 37 1,928.6 2.50% 33.696 30,968 30,880 -88 -0.3%
GFM22 29-Jdun-22 99 1,928.6 2.53% 33.696 31,103 30,900 -203 -0.7%
GFQ22 30-Aug-22 161 1,928.6 2.59% 33.696 31,245 30,910 -335 1.1%
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 8 33.69 2.60% 0.11% 33.71 33.48 -0.23 -0.7%
usDJ22 28-Apr-22 37 33.69 2.60% 0.11% 33.78 33.52 -0.26 -0.8%
USDM22 29-Jun-22 99 33.69 2.60% 0.11% 33.92 33.45 -0.47 -1.4%

* 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)

1,879 1,889 1,899 1,909 1,919 1,929 1,939 1,949 1,959 1,969 1,979
33.44 29,860 30,019 30,178 30,337 30,496 30,814 30,973 31,132 31,291 31,450
33.49 29,905 30,064 30,223 30,383 30,542 30,860 31,019 31,178 31,338 31,497
33.54 29,950 30,109 30,268 30,428 30,587 30,906 31,066 31,225 31,384 31,544
33.59 29,994 30,154 30,314 30,473 30,633 30,952 31,112 31,272 31,431 31,591
33.64 30,359 30,519 30,679 30,998

THB/USD 33.69
33.74 30,128 30,289 30,449 30,609 31,090 31,251 31,411 31,572 31,732
33.79 30,173 30,333 30,494 30,655 30,815 31,137 31,297 31,458 31,618 31,779
33.84 30,218 30,378 30,539 30,700 30,861 31,183 31,343 31,504 31,665 31,826
33.89 30,262 30,423 30,584 30,745 30,907 31,229 31,390 31,551 31,712 31,873
33.94 30,307 30,468 30,629 30,791 30,952 31,275 31,436 31,597 31,759 31,920
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