29 figuau 2565

QUICK WIN| TFEX (@}

lag AUaBy wadunovy (1I99A8)

laun:L10gulniLAs1:K: 018239
Tel. (662) 088 9100 cip 9341

S500U22 $=944-950 R=960-966
‘ T50 - Index - Futures - Sep-22-(S500U22) . FJT JRE: 100000.0
Wb "\k ARE . 50000.00
f 950.00 AN - J'J- 0.00
L » s MG £ 53680.00
'1# A, wj“' wﬂﬁ . oo s -100000.
LRy YL Pt s ~150000.
¥ o F s -200000.
6/16 6117 620 6/21 6122 623 624 6127 628 6729 EImm 41 (4711 (4518 u 711 D
Jun Mar May un ul ay
' . FUTUREI - FUTUREC — 150000.0
40000 5 5 ; ; ;
30000 : o . : 100000.0
20000 . : — : : £52838.00
{10000 : et : : 0.00
£842
-50000.0
..5 23 61 613 (6170 7n D (a0 [ari1 [a18 [a25 |57 |59 [5016 523 [671 613 [6:20 771 D
Mar May un ul ay Mar May un ul ay
High = 959.80 : 8ET50 Index Futures Sep-22 ({S50U22) : ;
Low = 948.40 : : : : 1030.00
Open = 950.70 1020.00
IEiitg o = 5as.56 400000 1010.09
T poowo oo
EAvg 25 = 958.12 ‘ 1200000 980.00
6/28/22 - Value / Op Int = 99248. 970.00
- 1 6/28/22 e
[ 100000 oo
P : : 1 940.00
: W i Day : Sl ﬁ 930.00
920.00
910.00
| MAGCD- Oscillator : : 5
. -30
5
Value / Op Int = 337451.| : Value:/ Open Interest 300000
: : : I- 200000
P S AL 11| 300000
- F)[';n [tor1 Rw 1118 }ﬂ)i’g [1zn3 Eﬂ inz g;h 2114 Rlp:r [3114 L:yr lar1 5lﬁ sun“ 6113 Day

nagn - Uawileidu 10 5un 949-943 TavinldndhenadadudeldiFausaaundnazigaidu 10 Fuasunnsasaesaununisian
paNEna1aAeMINTuRuNIieui Wl BET OPEN SHORT wnajuuisunliudqsetavininlsneutesanduaannlussudnadu
TnamuunqadRL1AWYEa CUT LOSS 1Ha31A1anaYuiiu 5 Points WY Risk-Control #3aiia S50U22 TaLuila 967

wrilunenduiumindeiasiaasninenilily OPEN LONG una uwuasuiild udallsennevinnnlsneunanduaunisiely intra-

day trade Usifina3914 Trailing stop AAEIUEZMINTIANBANAINAWYNL 5 Points nTaLde S50U22 aeuTlasnga 943

mmmauummmmu‘ﬂmmammwﬂmngu,m L‘D‘ﬂ’)’]l,ﬁu'ﬂu’]Lﬁﬂﬂ’rﬂmmiﬂﬂ‘ﬂl,ﬂuﬂ’]i‘f_luﬂuﬂ']’mﬂﬂE‘I‘NLL@ mwmummmm mamuuq IE"I?;I'LIT}:WM@WVI?WEI ‘V]i‘u[ﬂ e N'M’Wﬂ
mamunwﬁ’luﬂmﬂmﬂuLLﬂmmwmwmﬂ?wmmmimmw] wﬂmng’lummmawuu‘imiurﬂml,mmmm mﬂmuauuummnﬂiwmﬂLwa'lmﬂimﬂumimmﬁu’l@mmuﬂmwu
ImﬂiuimLﬂun'1?muﬁusamnmquluunmqnuwﬁmiﬁnamamﬂ AANNINEN marﬂmm?mqmmﬁlm wﬂﬁ'mg’lm'mmu

N1

PZINS
@TRINITY SECURITIES Q TRINITY SECURITIES GROUP €XT3 WWW.TRINITYTHAILCOM e 02-088-9100



TRINITY PR

SECURITIES

a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50M22 956.4 967.0 955.5 958.4 963.9 5.4 113,482 99,248
S50N22 952.5 962.6 952.5 955.2 960.3 5.2 247 634
S50Q22 952.5 961.1 951.9 955.9 958.5 2.6 36 83
S50U22 950.7 959.8 948.4 951.9 956.7 5.0 240,013 337,451
S50222 949.3 958.9 948.2 951.4 955.6 4.3 16,229 37,632
S50H23 945.1 954.3 944.0 947 1 951.6 4.6 2,747 9,346

ajiaaa Currency Futures

s Settlement Price Volume EESh
Interest
Open High Low Prior Last Change
USDM22 35.32  35.39 35.08 35.32 35.09 -0.19 19,541 68,384
USDN22 3527 35.34 35.04 35.24 35.04 -0.19 682 2,493
usbQ22 35.24 35.25 34.98 35.22 34.99 -0.23 88 83
usbu22 35.16 35.24 34.91 35.16 34.95 -0.23 29,022 99,626
a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)
Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 220,797 205,089 15,708 42,810 47,689 -4,879 109,147 119,976 -10,829
Metal Futures 14,903 22,874 -7,971 3,164 5,750 -2,586 23,359 12,802 10,557
Single Stock Futures 33,802 31,458 2,344 249,307 240,325 8,982 236,291 247,617 -11,326
Currency Futures 650 602 48 8,594 24,019 -15425 40,089 24,712 15377
ajUaaa Futures Gold & Oil Futures
il Settlement Price Volume EESh
Interest
High Low Close Prior Change
GF10M22 30,820 30,430 30,440 30,840 -400 1,171 3,254
GFM22 30,750 30,440 30,440 30,920 -480 34 220
GOM22 1,836 1,822 1,825 1,839 -14 9,850 17,718
SVFM22 21 21 21 22 0 299 876
GF10Q22 30,860 30,470 30,470 30,870 -400 3,667 8,837
GFQ22 30,840 30,480 30,480 30,890 -410 68 176
GOou22 1,849 1,836 1,839 1,852 -13 24,140 22,061
SVFU22 22 21 22 22 0 299 1,345
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SET50
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-Jun-22 0 1.58% 0.0 968.73 968.7 963.8 -4.9 -0.5 4.9
S50U22 29-Sep-22 92 1.67% 15.2 968.73 957.7 956.9 -0.8 -0.1 -11.8
S50222 29-Dec-22 183 1.79% 2.0 968.73 9755 955.7 -19.8 -2.0 -13.0
S50H23 30-Mar-23 274 1.65% 17.3 968.73 963.6 1022.9 59.3 6.2 54.2
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFM22 29-Jun-22 0 1,818.3 2.50% 34.966 30,221 30,510 289 1.0%
GFQ22 30-Aug-22 62 1,818.3 2.53% 34.966 30,351 30,460 109 0.4%
GFV22 28-Oct-22 121 1,818.3 2.59% 34.966 30,482 30,540 58 0.2%

Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 0 34.96 2.60% 0.11% 34.96 35.18 0.22 0.6%
USDN22 26-Jul-22 27 34.96 2.60% 0.11% 35.02 35.11 0.09 0.2%
usbu22 29-Sep-22 92 34.96 2.60% 0.11% 35.18 35.02 -0.16 -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)

1,768 1,778 1,788 1,798 1,808 1,818

34.71 29,175 29,340 29,505 29,670 29,835
34.76 29,217 29,382 29,547 29,712 29,877
3481 29,259 29,424 29,590 29,920 30,251 30,582 30,748 30,913
34.86 29,963 30,295
34.91 30,006 30,338
THB/USD 34.96
35.01 29,427 29,593 29,760 29,926
35.06 29,469 29,635 29,802 29,969 30,135
35.11 29,511 29,678 29,845 30,011 30,178
35.16 29,553 29,720 29,887 30,054 30,221
35.21 29,595 29,762 29,930 30,097 30,264

1,828 1,838 1,848 1,858 1,868
30,164 30,329 30,494 30,659 30,824
30,208 30,373 30,538 30,704 30,869

30,425 30,592 30,758 30,924 31,091
30,469 30,635 30,802 30,969 31,135
30,512 30,679 30,846 31,013 31,180
30,556 30,723 30,890 31,057 31,224
30,599 30,766 30,934 31,101 31,268
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