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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50J21 947.0 955.0 947.0 946.1 951.2 5.1 107 183
S50K21 945.1 955.3 9451 945.5 953.5 8 63 110
S50M21 942.0 956.1 942.0 945.0 950.4 5.6 155,918 285,627
S50U21 939.6 952.5 939.5 941.8 946.9 5%3) 11,731 14,311
S50221 940.0 952.9 940.0 942.4 947.3 5.2 2,422 6,738
S50H22 938.8 949.4 937.8 938.9 944.0 5.2 718 1,607

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDJ21 31.46 31.46 31.40 31.47 31.42 -0.05 5,787 2,497
USDK21 31.43 31.48 31.39 31.44 31.39 0.03 8,777 562
USDM21 31.47  31.48 31.39 31.48 31.43 -0.05 6,994 39,628
usbu21 31.46 31.48 31.40 31.48 31.45 -0.03 936 2,594

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 71,836 49,924 21,912 30,344 32,607 -2,263 68,779 88,428 -19,649
Metal Futures 16,677 15,650 1,027 3,726 4,610 -884 16,749 16,892 -143
Single Stock Futures 19,232 20,018 -786 87,546 91,549 -4,003 95,413 90,624 4,789
Currency Futures 0 0 0 12,429 11,412 1,017 10,065 11,082 -1,017

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10J21 26,290 26,090 26,110 26,100 20 2,035 6,060
GFJ21 26,250 26,080 26,110 26,080 30 25 476
GF10M21 26,330 26,120 26,150 26,120 40 1,512 6,045
GFM21 26,300 26,130 26,130 26,140 -10 21 244
GOM21 1,761 1,746 1,748 1,746 2 27,447 14,213
SVFM21 26 25 25 25 0 409 1,318
GF10Q21 26,350 26,150 26,180 26,140 40 510 4,945
GFQ21 26,230 26,160 26,160 26,140 10 11 90
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Expiration Days to R 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)
S50M21 29-Jun-21 . -8. -0. -5.3
S50U21 29-Sep-21 170 1.67% 15.2 955.9 948.3 9471 -1.2 -0.1 -8.8
S50721 29-Dec-21 261 1.79% 20 955.9 966.2 947.6 -18.6 -1.9 -8.3
S50H22 30-Mar-22 352 1.65% 17.3 955.9 954.0 944 1 -9.9 -1.0 -11.8
Gold
Expiration Daysto Current Current Fair future Current Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFJ21 29-Apr-21 17 1,740.8 2.50% 31.506 26,100 26,120 20 0.1%
GFM21 29-Jun-21 78 1,740.8 2.53% 31.506 26,211 26,020 -191 -0.7%
GFQ21 30-Aug-21 140 1,740.8 2.59% 31.506 26,330 26,070 -260 -1.0%

Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity Current FX LA price future price from fair price (Bt) discount (%)
usDJ21 29-Apr-21 17 315 2.60% 0.11% 31.54 31.42 -0.12 -0.4%
USDM21 29-Jun-21 78 315 2.60% 0.11% 31.67 31.43 -0.24 -0.8%
usbu21 29-Sep-21 170 315 2.60% 0.11% 31.87 31.45 -0.42 -1.3%

* 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)

1,691 1,701 1,711 1,721 1,731 1,741 1,751 1,761 1,771 1,781 1,791
3125 25,115 25264 25412 25561 25,709 26,006 26,155 26,303 26,452 26,601
31.30 25,155 25304 25453 25,602 25,750 26,048 26,197 26,346 26,494 26,643
3135 25,196 25345 25494 25643 25,792 26,090 26,239 26,388 26,537 26,686
3140 25236 25385 25534 25683 25,833 26,131 26,280 26,430 26,579 26,728
31.45 25,724 25,874 26,173

THB/USD 31.50
31.55 25,956 26,256
31.60 25396 25547 25697 25847 25,997 26,298 26,448 26,598 26,748 26,899
31.65 25437 25587 25,738 25,888 26,038 26,339 26,490 26,640 26,791 26,941
31.70 25477 25,628 25,778 25,929 26,080 26,381 26,532 26,682 26,833 26,984
31.75 25517 25,668 25819 25970 26,121 26,423 26,573 26,724 26,875 27,026
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