19 waaau 2565

QUICK WIN| TFEX (@}

lag AUaBy wadunovy (1I99A8)

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

SET50 iIndex Futures Jun-22 (S50M22) 1 2500 FJTUF EF
rr, B 150000.0
M nf 970.00 100000.0
W., 500 50000.00
| “'Jﬂ 00 e 0.00
Ji v MA § 20179 00
n[' LK W I : - -100000.
"LW/ - ‘Wm,nx 5000 -150000.
] Mﬁw 500 -200000.
o000 -250000.
:Ml%u b1 Isnz  sps  snz s 5 min 4 lani lans 4 6113 6720 mn I Day
FUTUREI FUTUREC
50000
40000 150000.0
30000 100000.0
19578
10000
© -50000.0
10999 100000
20000 i )
Day Day
r ies-2 published on i iew.com, May 19, 2022 09:03 UTC+7
SET50 INDEX (JUN 2022), 3, TFEX 0973.2 H973.5 L973.0 C973.4 :0.4 (+0.04%) THB
976.0
N  ssovaozz | o734 ]
972.0
970.0
968.0
966.0
964.0
P i R R ~ ~ ~m = i s T =
. 272(959.5) 960.0
! ' o “W h \‘ - 1(‘7\8{9“75 6) :Z.i
Wil WI‘I Wl - 8 .0
‘\“‘h\u\"‘”ﬂ‘l” ! “| W i | H,. o 954.0
| ‘H\H “‘ g il | “\ == e 2(951.3) 952.0
it i, » Y
I ‘H w [ “"H ‘ R e 00
o/ “\ P Iy i
! \ UIWI 946.0
m\ I, 0.886(944.5)
944.0
942.0
940.0
12:00 12 12:00 13 12:00 17 12:00 18 12:00 19 12:00 15:00 e

7 TradingView

s o ' = o Y R o gy v | o 1= ' S A D 7|
nagn s depuatmniiaidu 10 9un 964 liredsinliuihenadude i T auegamesnununisiausuiinansfeninndn e
n196N OPEN LONG nautiaasniwna]uuadufiliudaliseanavinnnlesneudnnduaunisialy Intra-day trade wsifinasans

Trailing stop AMEIUEIINTIANEBNAINAWUIAY 5 Points 178188 S50M22 a9u1TlarIng1 955
wailunenduiuwmndaussausnsailily BET OPEN SHORT unaruuasun ineselaviinlsneutesinduasnluszudnadu

TnamuunqndRI1AUYEa CUT LOSS 1Ha31A1a1aY1ii 5 Points 1ia%i Risk-Control #sa1ie S50M22 Tlaiuile 982

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
RINITY 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
S50K22 970.6 975.5 964.7 968.4 975.5 8 134 177
S50M22 970.0 973.9 962.6 967.5 973.4 5.6 204,447 363,668
S50N22 966.3 969.9 961.3 965.3 969.8 8.3 17 97
S50U22 963.9 966.9 956.3 961.2 966.5 5.1 17,201 44,191
S50222 962.1 965.0 954.9 959.5 964.5 4.8 5,010 17,065
S50H23 958.0 960.7 950.6 955.1 960.3 5.1 2,157 5,896

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.50 34.99 34.49 34.53 34.58 0.05 852 1,123
USbM22 34.49 34.67 34.47 34.53 34.57 0.04 11,937 157,786
USDN22 34.43 34.58 34.43 34.50 34.58 0.07 3 102
usbu22 34.37 34.53 34.34 34.39 34.45 0.06 6,534 48,173

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 85,167 72,569 12,598 43,808 40,210 3,598 99,991 116,187 -16,196
Metal Futures 17,564 19,101 1,537 4,685 4,661 24 18,310 16,797 1,513
Single Stock Futures 7,904 11,600 -3,696 51,549 58,291 -6,742 70,027 59,589 10,438
Currency Futures 0 0 0 1,477 9,235 -7,758 17,597 9,904 7,693

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,120 29,810 29,900 30,010 -90 2,519 9,236
GFM22 30,120 29,880 29,950 30,030 -80 25 278
GOM22 1,840 1,812 1,823 1,831 -8 30,473 31,341
SVFM22 22 22 22 22 0 128 1,450
GF10Q22 30,150 29,850 29,950 30,050 -90 991 5117
GFQ22 30,150 29,860 29,980 30,130 -150 21 141
GOou22 1,851 1,823 1,835 1,842 -8 5,032 10,151
SVFU22 22 22 22 22 0 19 840
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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 41 1.58% 0.0 977.01 978.8 973.1 5.7 -0.6 -3.9
S50U22 29-Sep-22 133 1.67% 15.2 977.01 967.9 966.3 -1.6 -0.2 -10.7
S50222 29-Dec-22 224 1.79% 2.0 977.01 985.8 964.3 215 2.2 -12.7
S50H23 30-Mar-23 315 1.65% 17.3 977.01 973.8 1022.9 4941 5.0 459
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 41 1,815.9 2.50% 34.629 29,974 30,010 36 0.1%
GFQ22 30-Aug-22 103 1,815.9 2.53% 34.629 30,104 30,040 -64 -0.2%
GFV22 28-Oct-22 162 1,815.9 2.59% 34.629 30,236 30,040 -196 -0.6%

Expiration Days to f—— Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 41 34.61 2.60% 0.11% 34.71 34.63 -0.08 -0.2%
USDN22 26-Jul-22 68 34.61 2.60% 0.11% 34.77 34.57 -0.20 -0.6%
usbu22 29-Sep-22 133 34.61 2.60% 0.11% 34.93 34.49 -0.44 -1.2%

* 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)

1,766 1,776 1,786 1,796 1806 1816 1,826 1,836 1,846 1856 1,866
3436 28,841 29,005 29,168 29,331 29,494 29,821 29,984 30,148 30,311 30,474
3441 28,883 29,047 29,210 29,374 29,537 29,865 30,028 30,192 30,355 30,519
34.46 28,925 29,089 29,253 29,417 29,580 29,908 30,072 30,236 30,399 30,563
3451 28,967 29,131 29,295 29,459 29,623 29,951 30,115 30,279 30,443 30,607
3456 29,009 29,173 29,338 29,502 29,666 29,995 30,159 30,323 30,488 30,652

THB/USD 34.61
3466 29,093 29,258 29423 29,587 30,081 30,246 30,411 30,576 30,740
34.71 29,135 29,300 29,465 29,630 29,795 30,125 30,290 30,455 30,620 30,785
34.76 29,177 29,342 29,507 29,673 29,838 30,168 30,334 30,499 30,664 30,829
34.81 29,219 29,384 29,550 29,715 29,881 30,212 30,377 30,543 30,708 30,874
34.86 29,261 29,427 29,592 29,758 29,924 30,255 30,421 30,586 30,752 30,918
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