QUICK WIN| TFEX (@}

11 waraau 2565

lag AUaBy wadunovy (1I99A8)

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

SET50 :Index : Futures: Jun-22 (S50M22) =
| _ 05,00 FUTURE 100000.0
o . 50000.00
F
q'ill 13
iy J r“'" . Oéggoo 0
1 et od g A -
L] MI“ ""..;,hu "1"*||| l ' el 55.00 vv\l ..\ .
TG Y - £ 104818.0
“, u i 950.00
Wi | u " -150000.
| 94500 -200000.
5 min M:‘i: 4711 (4118 (4125 —5123 E“[‘In 6113 [6/20 7|:l1| Day
FUTUREI FUTUREC 150000.0
40000
30000 53 0.00
k0208 50000.00
10000 0.00
0
-50000.0
471 an1 (4518 [are o2 [6/9 [616 [5j23 6/13 [6/20 il Da [41 [a11 [418 [a725 [5/2 [6/3 [5/16 [5/23 6/13 [6/20 71 D
Mar May ul y Mar May ul ay
High = 961.20 SET50 Index -Futures. Jun-22 (’Q:nM‘)‘J) 1040.00
Low = 94510 : e : : 1030.00
Open = 947.00 N 1020.00
Close = 959.50 'HJ"/WW L 1010.00
EAvg 10 = 970.22 i '\ 1000.00
I | f I ‘ R -
"Tl i 1] ! l‘T i : I 1 o ! Lol 990.00
Ith i /-I- iy ) Rk T R
I+ H ’ i M 1\ I i**l 'T*” - M da70100
| T ' Bl i : : R 055 50
i " | ]’J i Il je50.00
i 1 U 940.00
I ! 930.00
b 920.00
il M 910.00
RS 900.00
890.00
Macd E26-E12 = -1108_ ' __ MACD o
Signal E9 = -7.81 - ==
Relative L‘.frnnnfh Inrln ; 1 00
i g ar “‘u, RTTEE 0y 50
%D M3 = 1206 | : ! n T o
%K 9 S3 = 17.83 P~ T W‘%»}‘“WW :
%D S3 = 12.28 |- : ~ s
Value / Open Interest
Value / Op Int = 348703. LT JOOn: I III
5” 0]22 1011 10411 111 11115 121 12113 113 117 211 2{14 31 3114 lan a1
[Aug Bep Oct Nov ec an [Feb |Mar pr May Day

nagns: asulanduaulsidu 10 Sui 970 AafazinlduhdudsaailudieliBousaasanseununisiaunuiiaandingn

fiffapailunnsdin OPEN SHORT mauaaunauussinuniineselavinnn lsneudeusdanauasmnluszud1edu Inafunqasn

21ANUYFE CUT LOSS tla3IA121aAY)1LIN 5 Points 1a%11 Risk-Control #sa1ie S50M22 Tpiuile 972

wsi lunenauAunIndeeeuiaeNnewAa1n1sn BET OPEN LONG waa°) puasuNlwuanldsaanavinnilsnaumanauauunly

Intra-day trade WANAN329 Trailing stop ﬁ’muzmﬂmﬂ’m'ﬂﬂmm}’funwﬁu 5 Points #38L88 S50M22 aduntlasinan 942

?wmuﬁmummmmu‘ﬂmwammwﬂmngu,m L‘Dﬂ’)’]l,ﬂu‘ﬂu’]LﬁﬂﬂﬂiﬂLLmiﬂﬂﬂLﬂuﬂ’]i‘ﬂuﬂuﬂ'}’mﬂﬂDFI‘rNLLZ\] mwmummmm mamuuq IE"I?;I‘LIT]:WM@WVI?WEI Wi‘u[ﬂ e N'%W]’]

mamfmawﬁlunmﬂmﬂul,mmmwmwmﬂ?wmmmimmw] wﬂmﬂg’l,ummmauuu‘l:mﬂimrﬂm LAIAMIN mmmamuummﬂiwmﬂLwa'lmﬂunﬂumimmﬁu’l@mmuﬂmwu

@TRINITY SECURITIES ° TRINITY SECURITIES GROUP

IﬁilbLNbLE"lLﬂuﬂ’1?‘Du’mi“ﬂ‘ﬂﬂ‘miﬂ,ﬁuﬂ@QV]HV]’]T’]’]?‘*H@‘M?@"LI’]?;I AANNINEN marﬂmm?mqnﬁmu’lm wﬂmng’lui'mmu

N1

PZINS
CIT) WWW.TRINITYTHALCOM

O 02-088-9100




TRINITY PR

SECURITIES

a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50K22 951.2 960.0 946.7 949.9 960.0 10.1 115 207
S50M22 947.0 961.2 9451 948.0 959.4 115 226,380 348,703
S50N22 943.7 953.9 943.7 948.3 953.9 5.6 18 90
S50U22 942.0 954.9 939.3 942.2 953.3 11.1 23,832 37,924
S50Z22 941.2 953.7 938.1 941.2 951.9 10.9 4,581 15,351
S50H23 938.0 949.7 934.1 937.0 947.9 11.0 3,160 4,584

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.61 34.61 34.52 34.59 34.54 -0.05 337 2,118
USbM22 34.59 34.59 34.45 34.59 34.48 -0.10 17,465 162,767
USDN22 34.51 34.51 34.48 34.53 34.48 -0.05 7 67
usbu22 34.46 34.46 34.33 34.45 34.39 -0.06 4,326 35,382

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 88,318 87,125 1,193 47,105 47,900 795 122,663 123,061 -398
Metal Futures 19,581 25,002 -5,421 4,311 5,225 914 21,608 15,273 6,335
Single Stock Futures 12,087 8,584 3,503 92,571 98,764 6,193 104,358 101,668 2,690
Currency Futures 0 0 0 9,079 5,479 3,600 12,901 16,293 -3,392

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,770 30,540 30,600 30,740 -160 3,218 7,309
GFM22 30,700 30,580 30,630 30,660 -30 57 255
GOM22 1,877 1,859 1,866 1,870 -4 33,379 30,011
SVFM22 22 22 22 22 0 227 1,548
GF10Q22 30,790 30,580 30,620 30,760 -140 1,350 4,571
GFQ22 30,710 30,590 30,670 30,770 -100 23 173
GOou22 1,888 1,871 1,877 1,882 -5 6,332 10,787
SVFU22 22 22 22 22 0 86 1,015
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Expiration
date
S50M22 29-dun-22
S50U22 29-Sep-22
S50222 29-Dec-22
S50H23 30-Mar-23
Gold
Expiration
date
GFJ22 28-Apr-22
GFM22 29-Jun-22
GFQ22 30-Aug-22

Expiration

date
usDJ22 28-Apr-22
UsbDM22 29-Jdun-22
usbu22 29-Sep-22

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to Current
maturity spot (USD)
-13 1,839.9
49 1,839.9
111 1,839.9

Days to

.. Current FX
maturity
-13 34.635
49 34.635
141 34.635

dividend

2.60%
2.60%
2.60%

spot
965.49
965.49
965.49
965.49

Current
FX
34.638
34.638
34.638

Us1yy

0.11%
0.11%
0.11%

Fair future
price
967.6
956.6
974.5
962.5

Fair future
price
30,266
30,396
30,533

I R I NI

I

Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
959.5 -8.1 -0.8
953.3 -3.3 -0.3
952.1 224 -23
1022.9 60.4 6.3

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,947 681 2.3%
30,310 -86 -0.3%
30,370 -163 -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

34.39
34.44
34.49
34.54
34.59
34.64
34.69
34.74
34.79
34.84
34.89

THB/USD

1,790
29,254
29,297
29,340
29,382
29,425

29,510
29,552
29,595
29,637
29,680

1,800
29,418
29,461
29,503
29,546
29,589

29,675
29,717
29,760
29,803
29,846

1,810
29,581
29,624
29,667
29,710
29,753

29,839
29,882
29,925
29,968
30,011

1,820
29,745
29,788
29,831
29,875
29,918

30,004
30,048
30,091
30,134
30,177

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
34.60 34.44 -0.16 -0.5%
34.75 34.59 -0.16 -0.5%
34.97 34.45 -0.52 -1.5%

Gold spot (USD/oz)

1830 1,840 1,850 1,860 1,870
29,908 30,235 30,399 30,562
29,952 30,279 30,443 30,606
29,995 30,323 30,487 30,651
30,039 30,367 30,531 30,695
30,082 30,411 30,575 30,740

30,499 30,664 30,829
30,213 30,543 30,708 30,873
30,256 30,587 30,752 30,917
30,300 30,631 30,796 30,962
30,343 30,675 30,841 31,006

-6.0

-12.2

-13.4

57.4
1,880 1,890
30,725 30,889
30,770 30,934
30,815 30,979
30,859 31,024
30,904 31,069
30,993 31,158
31,038 31,203
31,083 31,248
31,128 31,293
31,172 31,338
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