QUICK wm‘ TFEX

S50222

High
Low
Open
Last

SAvg
EAvg

EAvg
EAvg

9/19/22

Index Futures Dec

20 ffueneu 2565

lag AUaBy wadunovy (1I99A8)

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

$=974-969

R=984-986

22 (S50222)

1030.00

1020.00

I
o

10 = 986.39

1010.00
1000.00

75 = 971.94
200 = 973.11

— -

i

0.00

50 = 974.26

)
)

-/

¢

-
il
T

AR
%

}

N
}

I"ﬂ

—
\::-:
i
I

|

Valu

Value / Open Inte

rest

vt gl

100000
50000
0

12120

113 inz 211 2114 3l1

3114

lan1

16 613

[zn1

8115

Feb Ma

[471
v Tpr

May

61
lun

\m Jen I
Bl fa

ug

}an

Day

‘llpll'u

i

UTUREFE

995.00

.l“ﬂl

250000.0

200000.0

990.00

m.
il ' | B
l‘ p | '

| 1 i |‘

u.,

985.00

Iﬂ'

i it Mn Fl
T

8.00

126224.

00

50000.00

W

0.00

[8/8_[6/15 [8r22

[an2 o9 [9;26

-50000.0

Joria Jans Jaris Jana

[srzn lsr21

71 7n1 (718 (7125

[913
Sep

81
Jun lug

941
Sep

1043
j0ct

Day

FUTUREI

FUTUREC

0.00

-50000.0

[sn12 [9ns o726 103

-20000

[771
Jun

[rn1 7518 Tijes sn [e/8 [8/15 [8ie2
fug

= -140021.00
9/19/22

aTalalala)
-119669.0

-150000.

-200000.

941 [anz

7 \Cram mmis 2 mmcas

Ty T

[8p1
[Sen

[Oct

Day

Jaug

Jun

[Sep

9713 [9/26 1073
j0ct

Day

nagn - Uawileidu 10 3un 984-986 e lilMaavimihdudud ol Fauseae019unun s @B NEn AR MINAZIALLEL

degnfilsaidsaunneuudaly OPEN SHORT wnavuuasuilieesdu 10 4 or Gap resistance udasallnvininlsneutesa

natawn Tuszndnedy Tnaniuunqesaaauwse CUT LOSS Liatnavuiiu 5 Points Wia1in Risk-Control Wialila 550222 Tln
9 987

[S%R7)

wrilunenduiumnaziauinudiuflisatasasmineuudares il bet OPEN LONG_wna°) uuasufiliudose lanevinnnlasau

ARNALTUNILANA9979 Trailing stop AREUTUINGIAIBANAINFWNUAYE 5 Points 178Li8 S50722 A4NTlas1N91 968

?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

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

@TRINITY SECURITIES ° TRINITY SECURITIES GROUP

PZINS
CIT) WWW.TRINITYTHALCOM

N1

O 02-088-9100



TRINITY PR

SECURITIES

a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50U22 979.5 981.8 976.8 979.5 979.0 -0.7 139,030 413,839
S50vV22 982.0 982.2 978.3 979.6 979.9 0.3 64 228
S50X22 982.6 982.6 978.8 977.5 979.0 1.5 36 63
S50222 979.0 981.0 976.7 978.5 978.1 -0.5 39,198 109,796
S50H23 974.3 975.6 971.5 972.9 972.5 -0.2 4,784 28,961
S50M23 969.0 970.1 966.5 967.4 967.5 0.1 901 9,058

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbu22 36.97 37.05 36.85 36.99 36.96 -0.04 26,852 125,467
usbva2 36.91 36.97 36.75 36.97 36.89 -0.08 67 32,515
USDX22 36.86 36.86 36.74 36.87 36.79 -0.08 37 748
usDz22 36.69 36.79 36.57 36.70 36.69 -0.01 19,801 51,045

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 63,016 81,163 -18,147 37,893 35,791 2,102 83,104 67,059 16,045
Metal Futures 25,564 20,897 4,667 3,337 2,309 1,028 19,850 25,545 -5,695
Single Stock Futures 7,240 15,698 -8,458 59,222 61,665 -2,443 68,013 57,112 10,901
Currency Futures 0 0 0 13,080 17,045 -3,965 33,677 29,712 3,965

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GOu22 1,683 1,660 1,666 1,662 4 24,182 24,958
SVFU22 20 19 19 19 0 380 1,480
GF10v22 29,510 29,240 29,270 29,290 -20 2,916 8,735
GFV22 29,510 29,270 29,310 29,300 10 33 170
GF10z22 29,580 29,300 29,330 29,370 -30 1,535 6,732
GFz22 29,580 29,350 29,380 29,370 - 18 156
G0Oz22 1,703 1,681 1,686 1,683 3 18,778 17,726
SVFZ22 20 19 20 19 0 132 601
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Expiration
date
S50U22 29-Sep-22
S50722 29-Dec-22
S50H23 30-Mar-23
S50M23 29-Jun-23
Gold
Expiration
date
GFQ22 30-Aug-22
GFV22 28-Oct-22
GFz22 29-Dec-22

Expiration

date
usbu22 29-Sep-22
usbDV22 28-Oct-22
usDz22 29-Dec-22

Days to
maturity

100
191
282

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to Current
maturity spot (USD)
-21 1,666.2
38 1,666.2
100 1,666.2

Days to

.. Current FX
maturity
9 36.88
38 36.88
100 36.88

dividend

2.60%
2.60%
2.60%

spot
981.37
981.37
981.37
981.37

Current

FX
36.886
36.886
36.886

Us1yy

0.11%
0.11%
0.11%

Fair future
price
981.8
970.8
988.6
976.7

Fair future
price
29,171
29,291
29,422
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Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
978.8 -3.0 -0.3
978 72 0.7
972.7 -15.9 -1.6
967.5 -9.2 -0.9

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,016 844 2.9%
29,410 119 0.4%
29,500 78 0.3%

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

Fair gold spot price

36.63
36.68
36.73
36.78
36.83
36.88
36.93
36.98
37.03
37.08
37.13

THB/USD

1,616
28,140
28,179
28,217
28,255
28,294

28,371
28,409
28,447
28,486
28,524

1,626
28,314
28,353
28,392
28,430
28,469

28,546
28,585
28,623
28,662
28,701

1,636
28,488
28,527
28,566
28,605
28,644

28,722
28,761
28,799
28,838
28,877

1,646
28,662
28,702
28,741
28,780
28,819

28,897
28,936
28,975
29,015
29,054

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
36.90 36.93 0.03 0.1%
36.98 36.86 -0.12 -0.3%
37.13 36.67 -0.46 -1.2%

Gold spot (USD/oz)

1656 1,666 1,676 1,686 1,696
28,837 29,185 29,359 29,533
28,876 29,225 29,399 29,573
28,915 29,264 29,439 29,614
28,955 29,304 29,479 29,654
28,994 29,344 29519 29,694
29,073 29,424 29,599 29,775
29,112 29,464 29,639 29,815
29,151 29,503 29,680 29,856
29,191 29,543 29,720 29,896
29,230 29,583 29,760 29,936

-2.6

-34

-8.7

-13.9
1,706 1,716
29,707 29,881
29,748 29,922
29,788 29,963
29,829 30,004
29,869 30,044
29,950 30,126
29,991 30,167
30,032 30,208
30,072 30,248
30,113 30,289
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