TRINITY
SECURITIES

25 AUNAN 2565

1 G ONEr e

1

BHER fa the

“fulure

o

WNALATIE: nuaTe Waunaee

wanzidawindaef 018239
Tel. (662) 088 9341

S50M22 1,006.1 $=999-1,003 R=1,010-1,014
Value / Open Interest FUTUREF
SET50-index -Futures Jun=22-(S50M22) ﬁgggg 100000.0
00937 j‘ b = 50000.00
90000 o A S O £2912.00
80000 v \V/ -50000.0
ggggg -100000.
40000 -150000.
30000
. 20000 -200000.
—;hzy e - L‘\‘Llr lana 515 — Day Deya 10 1A7 fipa ’gle]h [2/14 [2r21 g‘g' 304 [321 ;:::]r Day
FUTUREI FUTUREC 150000.0
: 40000
30000 100000.0
{20000 50000.00
£ 15965
10000 00
0 E-18877.00
i : -50000.0
1/3 [1no A7 1724 E;h 24 2121 Rﬂr [3na [3121 Ln‘ugr Day 7021513 1710 1n7 1724 Eehn [271a 12121 }'?"I]" 3na [3:21 L“‘:’]’ Day
High = 1007.70 SET50 Index Futures Jun-22 (S50M22) 1040.00
Low = 996.40 : : .
Open = 997.50 o 1030.00
Last = 1006.10 | } 1020.00
EAvg 10 = 1002.86 i;l/ li
i ol
3/24/22 : | l Tw.
SET30 Index Futures Mar-22 (S50H22 gggggg %}} | l‘T * : I 290'00
el R a 57000
400000 : 960.00
350000 :
: 300000 950.00
250000 94
"m HH HIIII”IIIII HI IIIIHHH - -
‘ 150000 930.00
100000
; 920.00
!_ H" i i“ sl IHHH” ' 20000 10,00
50000 a
h 100000 00.00
_— Nov Dec Han Feb Mar r Day :gggg
Macd E26-E12 = 1.89 : : MACD 20
Signal E9 = 1.40 : : : : : 10
- == e— 5 0
rn_ fzne 812 816 [an1 lsns o Tiost [11n [ins [tenens [173 hnz 211 [2114 Jan lana Da
Jun Ml lAug Sen [oct Nov Dec Pan Feb [Mar Yy

nagns: WannALauNNawtadu 10 Jun 1,002+/- la msagsasiniuiaisannausnlAeugnads aundnazannauasnile
6 1,002 IsinrduisaseanaundudnglffFausanaaeseununis Trade salinanapa nandaiudmindegausonun
riaufilif OPEN LONG una< uuasunlwudasamevininlsnewnusionduaunnlu Intra-day trade usifina3a19 Trailing stop sneiue

WINIANBENANFWYIAY 5 Points u3aida S50M22 asunilasindn 1,000

Tun9anAUiU nseMINAANALAUNsauRI2E AU 1 BET OPEN SHORT unaruuasnuilinesallavini lsnaugansia
nauasn lusendnedu Tnamuunqaina1anuiee CUT LOSS Lies1aAa1aniiu 5 Points Wevin Risk-Control #saiile S50M22
Upniln 1,015

a o o o & 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 1
57UﬂquﬂﬂuuﬂﬂwqmuIﬂU"ﬂa“ﬂl»"ﬂ"lvlﬂi']nﬂua L'ﬁﬂ'l"llaﬂﬂ"ﬂ“’“”ﬁﬂﬂﬂ‘lﬂ LLﬂiNﬂaLﬂun"lfﬂuﬂuﬂ'}quﬂﬂﬂﬂiLLawﬂjqﬂﬂﬂﬂfmmﬂﬂmauﬂuu5] Iﬂﬂufﬂw“ﬂﬂvﬁwﬂ Yﬁuﬂ Q']ﬂﬂ Nﬂﬂvl"l"ﬂﬂﬂi'luﬂ"ﬂﬁiuﬂ']ilaﬂaﬂu
LHJE‘Nﬂ'J"INkﬂuﬂiﬂﬂiwﬂqmﬂ"ﬁmﬂ"ﬂ"] WﬂfqﬂgluiqUﬂ']uﬂﬂquﬂﬂ‘lNﬂaiLLQGE‘]'}JVWH ﬂﬂi']uﬂuuu”'lﬂﬂﬂfwﬁiﬂlawal")jﬂfwﬂE]Uﬂ']iﬂﬂﬁulﬂ'ﬂaiunaiﬂu ImH‘l&l‘lﬂLﬂumﬂjuﬁWia'ﬁn'ﬂ?uluunmwuwﬂmﬂja
wiamnumanning wisanmamemaiulag Aunnglunsnu



TRINITY PR

SECURITIES

aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,005.7 1,014.0 1,002.6 1,006.8 1,012.7 5.4 148,794 275,937
S50J22 1,002.0 1,010.0 1,002.0 1,004.0 1,010.0 6 34 190
S50K22 1,001.1 1,009.0 1,001.1 1,004.5 1,008.0 BI5 8 68
S50M22 997.5 1,007.7 996.4 1,000.6 1,006.4 HI5) 64,777 100,937
S50U22 994.0 1,002.3 991.8 995.7 1,000.9 5.1 4,984 19,507
S50Z222 994.5 1,001.8 991.8 995.6 1,000.7 4.9 1,832 10,572

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.62 33.70 33.57 33.60 33.60 - 3,693 29,190
usSbJ22 33.65 33.65 33.60 33.58 33.63 0.05 213 546
USDK22 33.62 33.62 33.57 33.58 33.59 0.01 505 2,970
USDM22 33.55 33.63 33.52 33.54 33.57 0.04 18,596 100,506

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 110,523 91,375 19,148 33,476 39,823 -6,347 76,430 89,231  -12,801
Metal Futures 18,963 15,382 3,581 8,377 4,507 3,870 12,855 20,306 -7,451
Single Stock Futures 12,577 12,303 274 176,087 167,684 8,353 121,778 130,405 -8,627
Currency Futures 0 0 0 4,106 6,529 2,423 18,901 16,478 2,423

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,947 1,925 1,940 1,930 10 15,107 14,675
SVFH22 25 25 25 25 0 39 734
GF10J22 31,130 30,800 31,030 30,840 200 2,492 8,009
GFJ22 31,100 30,500 31,010 30,870 140 81 268
GF10M22 31,150 30,810 31,020 30,860 180 2,374 6,990
GFM22 31,100 30,860 31,070 30,870 200 70 251
GOM22 1,954 1,932 1,947 1,936 11 18,450 18,164
SVFM22 25 25 25 25 0 93 1,105
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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% 0.0 1012.34 10126 1012.2 -0. . -0.1
S50M22 29-dun-22 96 1.67% 152 1012.34  1001.7 1006.1 44 04 -6.2
S50U22 29-Sep-22 188 1.79% 2.0 1012.34 10197 1000.8 -18.9 -1.9 -115
S50722 29-Dec-22 279 1.65% 173 1012.34 10079 1000.5 74 -0.7 -11.8
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 34 1,961.6 2.50% 33.456 31,267 31,290 23 0.1%
GFM22 29-Jdun-22 96 1,961.6 2.53% 33.456 31,403 31,300 -103 -0.3%
GFQ22 30-Aug-22 158 1,961.6 2.59% 33.456 31,547 31,340 -207 -0.7%
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 5 33.45 2.60% 0.11% 33.46 33.53 0.07 0.2%
usDJ22 28-Apr-22 34 33.45 2.60% 0.11% 33.53 33.51 -0.02 -0.1%
USDM22 29-Jun-22 96 33.45 2.60% 0.11% 33.67 33.49 -0.18 -0.5%

* 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)

1,912 1,922 1,932 1,942 1,952 1,962 1,972 1,982 1,992 2,002 2,012
33.20 30,167 30,325 30,482 30,640 30,798 31,114 31271 31,429 31,587 31,745
33.25 30,212 30,370 30,528 30,686 30,844 31,160 31,319 31,477 31,635 31,793
33.30 30,258 30416 30,574 30,733 30,891 31,207 31,366 31,524 31,682 31,840
33.35 30,303 30,462 30,620 30,779 30,937 31,254 31,413 31,571 31,730 31,888
33.40 30,349 30,507 30,666 30,825 30,984 31,301 31,460 31,619 31,777 31,936

THB/USD 33.45
33.50 30,439 30,599 30,758 30,917 31,395 31,554 31,713 31,872 32,032
33.55 30,485 30,644 30,804 30,963 31,123 31,442 31,601 31,761 31,920 32,080
33.60 30,530 30,690 30,850 31,009 31,169 31,489 31,648 31,808 31,968 32,127
33.65 30,576 30,736 30,896 31,056 31,215 31,535 31,695 31,855 32,015 32,175
33.70 30,621 30,781 30,941 31,102 31,262 31,582 31,742 31,903 32,063 32,223
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