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SET50 INDEX, 1D, SET 0951.54 H959.04 L947.73 C958.73 +8.31 (+0.87%) THB
Vol: The data vendor doesn‘t provide volume data for this symbol.
Tnity Ribbon (Ema cross) (20, 80, 12, 26) 950.15 953.27 1040.00
EMA (75, close, 0, SMA, 5) 967
MA50&200 (50, close, 75, close) 971.71 964.19
EMA (50, close, 0, SMA, 5) 961.40 1020.00
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a9Uaaa SET50 Index Futures

Price .
Settlement Price Volume 1:;2:": st
Open High Low Prior Last Change
S50Q22 946.2 955.2 944.2 947.2 955.2 7.3 250 442
S50U22 943.1 953.8 942.0 945.5 952.1 6.4 191,259 409,302
S50v22 943.8 952.0 942.5 9451 952.0 6.9 66 43
S50222 943.0 952.9 941.5 944.6 951.1 6.7 24,689 52,932
S50H23 938.0 947.8 937.0 940.2 946.4 6.2 4,157 13,987
S50M23 932.9 942.0 931.9 935.0 940.6 5.8 1,463 3,444

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbQ22 36.65 36.81 36.61 36.62 36.71 0.09 3,509 4,899
usbu22 36.58 36.74 36.53 36.57 36.66 0.08 23,844 180,138
usbva2 36.64 36.64 36.54 36.50 36.54 0.07 2 99
usDz22 36.35 36.50 36.31 36.35 36.40 0.05 3,727 21,630

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 72,161 73,088 -927 46,031 43,657 2,374 103,692 105,139 -1,447
Metal Futures 12,028 11,345 683 3,052 3,164 -112 10,441 11,012 -571
Single Stock Futures 10,714 7,798 2,916 41,452 40,458 994 44,383 48,293 -3,910
Currency Futures 23 153 -130 14,844 3,353 11,491 16,215 27,576 -11,361

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 30,180 29,960 30,170 30,030 130 1,748 7,906
GFQ22 30,140 30,000 30,120 30,040 80 30 228
GOou22 1,737 1,726 1,733 1,732 2 16,621 33,593
SVFU22 19 19 19 19 0 143 2,605
GF10v22 30,210 30,000 30,190 30,080 110 723 3,554
GFV22 30,200 30,040 30,190 30,090 100 12 172
GF10z22 30,250 30,050 30,240 30,110 130 1,237 3,764
GFz22 30,250 30,190 30,250 30,070 180 4 142
V3ENRE NG N3RA 9119, 179 81A1TUNINAN BA N8BT TU 25-26, 20 AUKFINTLA 1LATINT N8Ny 10120 Insdwrf 0-2088-9100 Invany 0-2088-9399 2

G o do L A a4 sy . . . S e aad e o e o e o
meuatividaiaulasdayarinidenpuasdediduiiideteld uilbitedunstudurugnieuasanuauysnfiesdeyain Tnaiddudnnineg vita 4oia faavinmeanuanslunisudou wlas
anuiuatlszanmunisaline tUnnglusnenuativilleldfewsesomd menueiuiddnglszasdiielddsznaunisindulazesinamu Ineldlfidunistiniednaaulbiinamuinnisdestens
wannine sisansnarmmantsiulan fdsngluseau



TRINITY

SECURITIES

SET50

Expiration

date

S50M22 29-Jun-22
S50U22 29-Sep-22
S50222 29-Dec-22
S50H23 30-Mar-23
Gold

Expiration

date

GFM22 29-Jun-22
GFQ22 30-Aug-22
GFV22 28-Oct-22

Expiration

date
uUSbM22 29-Jun-22
USDN22 26-Jul-22
usbu22 29-Sep-22

Days to

Days to
maturity

1.58%
1.67%
1.79%
1.65%

FV of periodic Current

Days to Current
maturity spot (USD)
-33 1,759.5
29 1,759.5
88 1,759.5

.. Current FX
maturity
-33 36.19
-6 36.19
59 36.19

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
958.73
958.73
958.73
958.73

Current
FX
36.196
36.196
36.196

0.11%
0.11%
0.11%

Fair future
price
957.4
946.2
963.8
952.0

Fair future
price
30,204
30,333
30,462

Fair future
price
36.11
36.18
36.34

I R I NI

Current

I

Premium / Discount

future price from fair price (pts)
962.49
951.9
951.3
1022.9

Current

30,285
30,300
30,340

5.1
5.7

-125
70.9

Premium / Discount
future price from fair price (Bt)

81

-33

122

Current  Premium / Discount

future price from fair price (Bt)
35.06 -1.05
36.68 0.50
36.72 0.38

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

Fair gold spot price

35.94
35.99
36.04
36.09
36.14
36.19
36.24
36.29
36.34
36.39
36.44

THB/USD

1,710
29,204
29,245
29,285
29,326
29,366

29,448
29,488
29,529
29,570
29,610

1,720
29,375
29,416
29,456
29,497
29,538

29,620
29,661
29,702
29,743
29,783

1,730
29,546
29,587
29,628
29,669
29,710

29,792
29,833
29,874
29,916
29,957

1,740
29,716
29,758
29,799
29,840
29,882

29,964
30,006
30,047
30,088
30,130

1,750
29,887
29,929
29,970
30,012
30,054

30,137
30,178
30,220
30,261
30,303

Gold spot (USD/oz)

1,760

1,770
30,229
30,271
30,313
30,355
30,397

30,481
30,523
30,565
30,607
30,649

1,780
30,400
30,442
30,484
30,527
30,569

30,654
30,696
30,738
30,780
30,823

premium /

premium /
discount (%)
0.3%
-0.1%
-0.4%

premium /
discount (%)

-2.9%
1.4%
1.1%

1,790
30,571
30,613
30,656
30,698
30,741

30,826
30,868
30,911
30,953
30,996

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

74

64.2
1,800 1,810
30,741 30,912
30,784 30,955
30,827 30,998
30,870 31,041
30,912 31,084
30,998 31,170
31,041 31,213
31,084 31,256
31,126 31,299
31,169 31,342
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