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SET50 Index Futures Mar-21 (S50H21)
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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50H21 931.0 963.4 931.0 929.0 963.0 33.4 220,537 311,130
S50J21 933.5 958.9 933.5 923.9 958.9 37.2 69 163
S50K21 929.0 949.5 929.0 926.5 949.5 33.3 11 20
S50M21 926.5 958.5 926.5 924.6 958.0 33.0 30,873 29,005
S50U21 924.0 955.7 924.0 922.2 955.4 32.8 3,222 9,464
S50221 921.0 956.3 921.0 922.8 956.0 32.7 1,634 4,413

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDH21 30.32 30.34 30.26 30.30 30.30 - 3,282 26,072
usSDJ21 - - - 30.37 - -0.09 - 7,300
USDK21 - - - 30.37 - -0.08 - 1
USDM21 30.33 30.34 30.28 30.31 30.31 - 1,208 21,080

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 104,146 82,908 21,238 44,968 56,028 -11,060 107,232 117,410 -10,178
Metal Futures 19,909 16,293 3,616 7,801 6,256 1,545 18,894 24,055 -5,161
Single Stock Futures 43,528 23,880 19,648 81,318 147,374 -66,056 141,234 94,826 46,408
Currency Futures 0 0 0 1,121 1,639 -518 3,369 2,851 518

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GOH21 1,740 1,722 1,730 1,725 6 28,124 18,631
SVFH21 27 26 27 26 1 1,165 1,482
GF10J21 25,050 24,850 24,980 24,900 70 7,965 12,080
GFJ21 25,040 24910 24,960 24,920 40 237 646
GF10M21 25,090 24,890 25,010 24,950 50 1,396 4,798
GFM21 25,070 24,900 25,000 24,950 30 38 226
GOM21 1,743 1,725 1,734 1,728 6 6,119 6,051
SVFM21 27 26 27 26 1 17 131
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50H21 30-Mar-21 1.58% 964.34
S50M21 29-dun-21 117 1.67% 15.2 964.34
S50U21 29-Sep-21 209 1.79% 20 964.34
S50721 29-Dec-21 300 1.65% 173 964.34
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFJ21 29-Apr-21 56 1,715.3 2.50% 30.356
GFM21 29-Jdun-21 117 1,715.3 2.53% 30.356
GFQ21 30-Aug-21 179 1,715.3 2.59% 30.356

Us1yy

Expiration Days t_o Current FX
date maturity
USDH21 30-Mar-21 26 30.35
usDJ21 29-Apr-21 56 30.35
USDM21 29-Jun-21 117 30.35

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

1,665
30.10 23,826
30.15 23,866
30.20 23,905
30.25 23,945
30.30 23,984

THB/USD 30.35
30.40 24,064
3045 24,103
30.50 24,143
30.55 24,182
30.60 24,222

1,675
23,969
24,009
24,049
24,089
24,128

24,208
24,248
24,288
24,328
24,367

1,685
24,112
24,152
24,192

24,353
24,393
24,433
24,473
24,513

1,695
24,255
24,296
24,336
24,376
24,416

24,497
24,537
24,578
24,618
24,658

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
-3. . -1.9

954 .4 957.6 3.2 0.3 -6.7
9723 955 -17.3 -1.8 -9.3
960.3 955.5 -4.8 -0.5 -8.8

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
24,845 24,780 -65 -0.3%
24,952 24,810 -142 -0.6%
25,067 25,000 -67 -0.3%

Fair future  Current  Premium /Discount premium /

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

30.40 30.30 -0.10 -0.3%

30.47 30.28 -0.19 -0.6%

30.59 30.31 -0.28 -0.9%

Gold spot (USD/oz)

1,705 1,715 1,725 1,735 1,745 1,755 1,765
24,398 24,685 24,828 24971 25114 25257
24,439 24,726 24,869 25012 25155 25299
24,479 24,767 24910 25,054 25,197 25,341
24,520 24,808 24,951 25,095 25,239 25,383
24561 24849 24993 25137 25281 25425

24,931
24,972
25,013
25,054
25,095

25,075 25,220 25,364 25,509
25,116 25,261 25,406 25,551
25,158 25,303 25,447 25,592
25,199 25344 25489 25,634
25240 25,385 25531 25,676
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