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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50H21 955.0 958.3 946.7 962.4 953.7 -9.1 180,556 296,224
S50J21 950.0 952.1 946.0 961.1 951.2 -10.9 21 170
S50K21 950.2 952.0 950.1 959.8 952.0 -9 10 30
S50M21 951.0 953.5 942.0 957.6 949.3 -8.7 22,701 29,538
S50U21 949.9 951.0 939.8 955.0 946.8 -8.7 2,587 9,481
S50221 950.5 950.8 940.4 955.5 947.2 -8.7 1,247 4,451

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDH21 30.37  30.41 30.33 30.30 30.37 0.07 3,606 25,263
usSDJ21 30.34 30.34 30.34 30.28 30.34 0.07 1 7,300
USDK21 30.36 30.36 30.36 30.29 30.36 0.07 1 2
USDM21 30.38 30.42 30.34 30.31 30.38 0.07 3,343 19,273

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 69,950 97,201 -27,251 40,360 34,028 6,332 96,812 75,893 20,919
Metal Futures 23,007 25,498 -2,491 8,607 7,666 941 29,031 27,481 1,550
Single Stock Futures 24,937 47,300 -22,363 125,898 139,415 -13,517 146,346 110,466 35,880
Currency Futures 0 0 0 221 4,233 -4,012 6,730 2,718 4,012

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GOH21 1,728 1,703 1,717 1,731 -14 37,660 18,421
SVFH21 27 26 26 27 -1 1,244 1,814
GF10J21 24,970 24,620 24,780 24,970 -220 7,954 10,196
GFJ21 25,730 24,660 24,770 24,960 -210 151 645
GF10M21 25,000 24,660 24,810 25,000 -200 1,479 4,559
GFM21 25,770 24,700 24,810 24,980 -170 74 249
GOM21 1,731 1,707 1,720 1,734 -15 9,691 6,127
SVFM21 27 26 26 27 -1 719 447
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Expiration

date
S50H21 30-Mar-21
S50M21 29-Jun-21
S50U21 29-Sep-21
S50721 29-Dec-21

Gold
Expiration
date
GFJ21 29-Apr-21
GFM21 29-Jdun-21

GFQ21 30-Aug-21

Expiration

date
USDH21 30-Mar-21
usDJ21 29-Apr-21
uUSDM21 29-Jun-21

Days to

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Daysto Current

maturity spot (USD)
55 1,700.2
116 1,700.2
178 1,700.2

.. Current FX
maturity
25 30.46
55 30.46
116 30.46

dividend
0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
953.61
953.61
953.61
953.61

Current
FX
30.466
30.466
30.466

0.11%
0.11%
0.11%

Fair future
price

943.6
9614
9493

Fair future
price
24,714
24,820
24,934

Fair future
price
30.51
30.57
30.70

I R 1 NI

Current

948.9
946.3
946.8

Current
future price
24,600
24,590
24,770

Current
future price
30.37
30.35
30.38

I

Premium / Discount
future price from fair price (pts)

Premium / Discount

from fail

r price (Bt)
114
230

-164

Premium / Discount

from fail

r price (Bt)

-0.14
-0.22
-0.32

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

Fair gold spot price

30.21
30.26
30.31
30.36
30.41
THB/USD 30.46
30.51
30.56
30.61
30.66
30.71

1,650
23,696
23,736
23,775
23,814
23,853

23,932
23,971
24,010
24,049
24,089

1,660
23,840
23,879
23,919
23,958
23,998

24,077
24116
24,156
24,195
24,235

1,670
23,984
24,023
24,063

24,261
24,301
24,341
24,380

1,680
24,127
24,167
24,207
24,247
24,287

24,367
24,407
24,447
24,487
24,526

Gold spot (USD/oz)
1,700

1,690
24,271
24,311
24,351
24,391
24,431

1,710
24558
24,599
24,639
24,680
24,720

24,802
24,842
24,883
24,924
24,964

1,720
24,702
24,742
24,783
24,824
24,865

24,947
24,988
25,029
25,069
25,110

premium /

premium /

discount (%)

-0.5%
-0.9%
-0.7%

premium /

discount (%)

-0.5%
-0.7%
-11%

1,730
24,845
24,886
24,927
24,968
25,010

25,092
25,133
25,174
25,215
25,256

Premium / Discount
discount (%) from spot price (pts)

0.3

-4.7
-7.3
-6.8

1,740
24,989
25,030
25,071
25,113
25,154

25,237
25,278
25,320
25,361
25,402

1,750
25,132
25,174
25,215
25,257
25,299

25,382
25,423
25,465
25,507
25,548
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