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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50J22 1,012.2 1,014.2 1,003.6 1,019.0 1,006.5 -12.6 193 295
S50K22 1,013.5 1,013.5 1,003.7 1,020.0 1,004.7 -15.3 62 110
S50M22 1,010.9 1,011.9 1,000.6 1,016.4 1,003.5 -13 218,621 337,137
S50U22 1,004.0 1,005.5 995.1 1,010.1 997.8 -12.5 15,027 28,704
S50222 1,003.1 1,004.0 993.6 1,008.2 996.2 -12.1 5,244 13,255
S50H23 1,000.8 1,000.9 990.8 1,005.1 993.2 -12.1 1,048 1,875

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
usSbJ22 33.48 33.55 33.42 33.42 33.54 0.10 80 10,169
USDK22 33.46 33.50 33.41 33.39 33.50 0.11 3,065 5,923
USDM22 33.39 33.54 33.35 33.37 33.47 0.09 20,796 129,308
usbu22 33.26 33.40 33.25 33.26 33.35 0.09 1,243 14,295

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 66,690 112,037  -45,347 46,906 40,928 5978 126,599 87,230 39,369
Metal Futures 28,339 30,998 -2,659 7,199 8,146 -947 26,313 22,707 3,606
Single Stock Futures 7,901 13,139 -5,238 79,042 98,484  -19.442 107,064 82,384 24,680
Currency Futures 0 0 0 11,951 6,445 5,506 13,233 18,737 -5,504

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GF10J22 30,860 30,580 30,700 30,700 10 3,464 7,091
GFJ22 30,800 30,590 30,720 30,640 -10 74 246
GF10M22 30,870 30,600 30,730 30,700 20 3,415 6,310
GFM22 30,820 30,610 30,720 30,750 -30 25 253
GOM22 1,949 1,924 1,934 1,936 -3 43,944 17,966
SVFM22 25 25 25 25 0 589 1,710
GF10Q22 30,880 30,620 30,730 30,720 10 2,223 3,069
GFQ22 30,860 30,720 30,720 30,770 -50 28 100
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 wilifiedunsiuduanugniasuasanuauysnfiesdeyai Tnndsmudnning vida 40ia faavimesnuinslumanaou wlas
anuiiwdatlszannmeniine] ilenglumsnueiuilnglifasudesomih sanueiniidinglszaiielilsznaunmsindularasinamu eldldidumsiiviadnauliingsuinnistetens
wannine sidemaransn1anisiulan fsngluseau



T RINIT

TRINITY

SECURITIES

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)
S50M22 29-dun-22 82 1.58% 0.0 1006.38 1010.0 1003.4 -6.6 -0.7 -3.0
S50U22 29-Sep-22 174 1.67% 15.2 1006.38 999.3 997.6 1.7 -0.2 -8.8
S50222 29-Dec-22 265 1.79% 2.0 1006.38 1017.6 996.1 215 -2.1 -10.3
S50H23 30-Mar-23 356 1.65% 17.3 1006.38 1005.5 1022.9 17.4 1.7 16.5
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFJ22 28-Apr-22 20 1,933.8 2.50% 33.505 30,840 30,780 -60 -0.2%
GFM22 29-Jun-22 82 1,933.8 2.53% 33.505 30,973 30,800 -173 -0.6%
GFQ22 30-Aug-22 144 1,933.8 2.59% 33.505 31,114 30,820 -294 -0.9%
Expiration Days to f—— Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
usDJ22 28-Apr-22 20 33.495 2.60% 0.11% 33.54 33.46 -0.08 -0.2%
UsbDM22 29-Jdun-22 82 33.495 2.60% 0.11% 33.68 33.47 -0.21 -0.6%
usbu22 29-Sep-22 174 33.495 2.60% 0.11% 33.90 33.35 -0.55 -1.6%

* 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)

1,884 1,894 1,904 1,914 1,924 1,934 1,944 1,954 1,964 1,974 1,984
33.25 29,768 29,926 30,084 30,242 30,400 30,717 30,875 31,033 31,191 31,349
33.30 29,813 29,971 30,130 30,288 30,446 30,763 30,921 31,079 31,237 31,396
33.35 29,858 30,016 30,175 30,333 30,492 30,809 30,967 31,126 31,284 31,443
33.40 29,903 30,061 30,220 30,379 30,538 30,855 31,014 31,173 31,331 31,490
33.45 29,947 30,106 30,265 30,424 30,583 30,901 31,060 31,219 31,378 31,537

THB/USD 33.50
33.55 30,037 30,196 30,356 30,515 30,994 31,153 31,313 31472 31,631
33.60 30,082 30,241 30,401 30,561 30,721 31,040 31,200 31,359 31,519 31,679
33.65 30,127 30,286 30,446 30,606 30,766 31,086 31,246 31,406 31,566 31,726
33.70 30,171 30,331 30,492 30,652 30,812 31,132 31,292 31,453 31,613 31,773
33.75 30,216 30,376 30,537 30,697 30,858 31,178 31,339 31,499 31,660 31,820
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