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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50F21 973.5 973.5 951.7 971.5 956.9 -14.6 76 276
S50G21 973.1 973.1 951.6 968.7 955.3 -13.4 13 158
S50H21 968.9 972.4 948.5 968.7 953.5 -14.6 245,275 297,361
S50M21 964.0 968.3 944.8 964.7 949.9 -14.5 20,785 23,727
S50U21 962.0 965.7 942.0 962.2 947.3 -14.7 3,006 8,431
S50221 962.5 965.4 942.2 961.8 947.5 -14.3 1,943 2,487

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDF21 - - - 29.99 - 0.02 - 4,003
USDG21 30.00 30.04 30.00 29.99 30.04 0.05 53 4,810
USDH21 29.99 30.06 29.96 30.01 30.03 0.03 5,564 41,005
USDM21 29.98 30.08 29.98 30.02 30.03 0.01 2,657 8,804

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 102,419 100,716 1,703 47,679 50,891 -3,212 121,000 119,491 1,509
Metal Futures 16,261 14,206 2,055 3,861 3,252 609 10,407 13,071 -2,664
Single Stock Futures 16,657 22,885 -6,228 106,087 63,934 42,153 82,623 118,548 -35,925
Currency Futures 0 0 0 1,095 5,100 -4,005 7,179 3,174 4,005

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10G21 26,520 26,260 26,500 26,270 240 3,709 6,394
GFG21 26,470 26,290 26,460 26,300 160 46 527
GOH21 1,861 1,841 1,859 1,845 14 22,074 20,636
SVFH21 26 25 26 25 0 144 1,782
GF10J21 26,560 26,300 26,550 26,310 250 1,022 6,385
GFJ21 26,530 26,330 26,530 26,300 230 23 509
GF10M21 26,600 26,350 26,590 26,350 250 386 1,706
GFM21 26,560 26,420 26,560 26,370 130 10 73
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50H21 30-Mar-21 1.58% . 957.86
S50M21 29-dun-21 162 1.67% 15.2 957.86
S50U21 29-Sep-21 254 1.79% 20 957.86
S50721 29-Dec-21 345 1.65% 173 957.86
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFG21 25-Feb-21 38 1,802.0 2.50% 30.096
GFJ21 29-Apr-21 101 1,802.0 2.53% 30.096
GFM21 29-Jun-21 162 1,802.0 2.59% 30.096

Us1yy

Expiration Days t_o Current FX
date maturity
usDG21 24-Feb-21 37 30.09
USDH21 30-Mar-21 71 30.09
USDM21 29-Jun-21 162 30.09

2.60%
2.60%
2.60%

0.11%
0.11%
0.11%

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

Fair gold spot price

1,752
29.84 24850
29.89 24,892
29.94 24,933
2999 24,975
3004 25017

THB/USD 30.09
30.14 25,100
30.19 25,141
30.24 25,183
30.29 25,225
30.34 25,266

1,762
24,992
25,034
25,076
25117
25,159

25,243
25,285
25,327
25,369
25,411

1,772
25,134
25,176
25,218
25,260
25,302

25,386
25,428
25,471
25,513
25,555

1,782
25,276
25,318
25,360
25,403
25,445

25,530
25,572
25,614
25,657
25,699

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
. . -3.8

949.9 950.2 0.3 0.0 7.7
967.9 947.5 -20.4 2.1 -10.4
955.7 947.5 -8.2 -0.9 -10.4

Fair future  Current  Premium /Discount premium /

price future price from fair price (Bt) discount (%)

25,846 26,150 304 1.2%

25,960 26,200 240 0.9%

26,077 26,500 423 1.6%

Fair future  Current  Premium /Discount premium /

price future price from fair price (Bt) discount (%)

30.17 30.04 -0.13 -0.4%

30.24 30.04 -0.20 -0.6%

30.42 30.03 -0.39 -1.3%

Gold spot (USD/oz)

1,792 1,802 1,812 1,822 1,832 1,842 1,852
25,417 25,701 25,843 25985 26,127 26,268
25,460 25744 25886 26,028 26,170 26,312
25,503 25,787 25929 26,072 26,214 26,356
25,545 25,830 25973 26,115 26,258 26,400
25,588 25873 26,016 26,159 26302 26444

25,959
26,003
26,046
26,089
26,132

26,103 26,246 26,389 26,532
26,146 26,290 26433 26,577
26,189 26,333 26477 26,621
26,233 26,377 26,521 26,665
26,276 26,420 26,564 26,709
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