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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50K22 983.4 984.0 979.4 979.2 979.4 0.2 28 246
S50M22 978.8 984.0 975.2 977.9 978.0 0.2 136,811 343,887
S50N22 977.7 980.0 976.3 976.7 976.3 -0.4 31 47
S50U22 974.8 977.8 969.1 972.0 971.8 -0.2 10,085 33,123
S50222 973.8 976.2 968.0 970.7 970.7 -0.2 2,325 14,861
S50H23 969.5 972.4 964.3 967.1 966.7 -0.4 522 3,312

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDK22 34.44 34.48 34.15 34.44 34.29 -0.17 542 6,601
USbDM22 34.43 34.47 34.12 34.42 34.22 -0.20 25,986 157,608
USDN22 34.38 34.44 34.11 34.42 34.22 -0.21 46 53
usbu22 34.31 34.34 34.00 34.29 34.10 -0.18 2,843 26,580

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 70,694 54,087 16,607 24,721 27,217 -2,496 54,387 68,498  -14,111
Metal Futures 22,968 17,792 5,176 7,023 3,495 3,528 14,344 23,048 -8,704
Single Stock Futures 8,027 12,219 -4,192 55,336 57,117 -1,781 60,421 54,448 5,973
Currency Futures 0 0 0 5,674 6,112 -438 23,268 23,033 235

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GF10M22 31,260 30,890 31,210 31,000 220 3,321 7,509
GFM22 31,250 30,900 31,230 31,000 230 48 270
GOM22 1,922 1,888 1,920 1,896 25 32,193 27,074
SVFM22 24 23 24 23 0 571 1,842
GF10Q22 31,280 30,930 31,240 31,010 230 1,091 4,721
GFQ22 31,250 30,920 31,250 31,030 230 39 161
GOuU22 1,933 1,900 1,930 1,907 23 6,791 10,753
SVFU22 24 23 24 24 0 66 735
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] ilenglumsnueiuilnglifaudeoamih sanueiniidnglszariielflsznaunsindularasinamu nelildidumsiiviadnauliingsuinnistestene
wannine sidemaransn1aniedulas flsngluseau



TRINITY

SECURITIES

Expiration
date
S50M22 29-Jun-22
S50U22 29-Sep-22
S50722 29-Dec-22
S50H23 30-Mar-23
Gold
Expiration
date
GFJ22 28-Apr-22
GFM22 29-Jdun-22
GFQ22 30-Aug-22
USD
Expiration
date
usDJ22 28-Apr-22
uUSbm22 29-Jun-22
usbu22 29-Sep-22

Days to
maturity

Rf

1.58%
1.67%
1.79%
1.65%

Daysto Current
maturity spot (USD)

-5 1,861.8

57 1,861.8

119 1,861.8

Days t_o Current FX
maturity
-5 34.43
57 34.43
149 34.43

dividend

2.60%
2.60%
2.60%

FV of periodic Current

spot

983.56
983.56
983.56

Current
FX
34.436
34.436
34.436

Us1yy

0.11%
0.11%
0.11%

Fair future
price

975.2
993.2
981.2

Fair future
price
30,464
30,596
30,733

T RINIT

Current

Premium / Discount

-34

971.8
970.5 -22.7
1022.9 417

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,947 483 1.6%
31,000 404 1.3%
31,070 337 1.1%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

34.18
34.23
34.28
34.33
34.38
34.43
34.48
34.53
34.58
34.63
34.68

THB/USD

1,812
29,436
29,479
29,522
29,565
29,608

29,694
29,737
29,780
29,823
29,866

1,822
29,598
29,642
29,685
29,728
29,771

29,858
29,901
29,945
29,988
30,031

1,832
29,761
29,804
29,848
29,891
29,935

30,022
30,066
30,109
30,153
30,196

1,842
29,923
29,967
30,011
30,055
30,098

30,186
30,230
30,273
30,317
30,361

premium /

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
34.42 34.44 0.02 0.1%
34.56 34.24 -0.32 -0.9%
34.78 34.15 -0.63 -1.8%

Gold spot (USD/oz)

1852 1,862 1,872 1,882 1,892
30,086 30,411 30,573 30,736
30,130 30,455 30,618 30,781
30,174 30,500 30,663 30,825
30,218 30,544 30,707 30,870
30,262 30,589 30,752 30,915

30,678 30,841 31,005
30,394 30,722 30,886 31,050
30,438 30,767 30,931 31,095
30,482 30,811 30,976 31,140
30,526 30,855 31,020 31,185

Premium / Discount
future price from fair price (pts) discount (%) from spot price (pts)

55

118

-13.4

39.3
1,902 1,912
30,898 31,060
30,943 31,106
30,988 31,151
31,084 31,197
31,079 31,242
31,169 31,333
31,214 31,379
31,260 31,424
31,305 31,469
31,350 31,515
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