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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50K21 960.6 960.6 954.7 963.3 956.0 -7.3 16 173
S50M21 960.5 962.3 953.2 962.5 955.7 -7 139,561 302,000
S50N21 950.0 950.0 950.0 960.5 950.0 -10.5 1 1
S50U21 956.0 958.5 949.5 958.7 952.1 -6.8 9,733 20,475
S50221 956.0 958.0 948.9 957.7 951.2 -6.6 1,976 9,440
S50H22 954.0 954.0 946.0 955.0 948.4 -6.8 1,091 2,952

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDK21 31.20 31.25 31.13 31.23 31.13 -0.10 2,999 311
USDM21 31.20 31.24 31.08 31.23 31.08 -0.11 11,435 36,463
USDN21 31.20 31.25 31.15 31.25 31.15 -0.06 3,772 -
usbu21 31.20 31.24 31.14 31.22 31.14 -0.07 983 5,007

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 48,499 71,567 -23,068 27,803 24,021 3,782 76,076 56,790 19,286
Metal Futures 32,730 37,679 -4,949 7,642 7,209 433 31,070 26,554 4,516
Single Stock Futures 9,974 17,919 -7,945 82,874 103,903 -21,029 116,545 87,571 28,974
Currency Futures 0 0 0 6,414 9,355 -2,941 12,775 9,834 2,941

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10M21 26,490 26,170 26,240 26,410 -180 5,888 7,022
GFM21 26,460 26,190 26,250 26,430 -180 92 571
GOM21 1,785 1,760 1,770 1,779 -9 52,631 24,119
SVFM21 27 26 26 26 0 296 1,851
GF10Q21 26,530 26,220 26,290 26,450 -170 1,495 6,507
GFQ21 26,510 26,230 26,300 26,490 -220 53 295
GOuU21 1,788 1,763 1,774 1,783 -9 10,311 6,298
GF10Vv21 26,560 26,280 26,300 26,490 -190 660 798
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Expiration
date
S50M21 29-Jun-21
S50U21 29-Sep-21
S50721 29-Dec-21
S50H22 30-Mar-22
Gold
Expiration
date
GFM21 29-Jdun-21
GFQ21 30-Aug-21
GFV21 28-Oct-21

Expiration

date
uUSDM21 29-Jun-21
USDN21 29-Jul-21
usbu21 29-Sep-21

Days to
maturity

FV of periodic Current

it dividend spot

1.67%
1.79%
1.65%

Daysto  Current

maturity spot (USD)
55 1,775.8
117 1,775.8
176 1,775.8

Days t.o Current FX
maturity
55 31.19
85 31.19
147 31.19

2.60%
2.60%
2.60%

955.97
955.97
955.97

Current

FX
31.196
31.196
31.196

Us1yy

0.11%
0.11%
0.11%

I R 1 NI

T Y

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

Fair gold spot price

30.94
30.99
31.04
31.09
31.14
31.19
31.24
31.29
31.34
31.39
31.44

THB/USD

1,726
25,381
25422
25,463
25504
25545

25,668
25,709
25,750
25,791

1,736
25,528
25,569
25,610
25,652
25,693

25,817
25,858
25,899
25,940

1,746
25,675
25,716
25,758
25,799
25,841

25,924
25,965
26,007
26,048
26,090

1,756
25,822
25,864
25,905
25,947
25,989

26,114
26,156
26,198
26,239

26,137

26,263
26,305
26,347
26,389

26,433

26,518

26,729

26,877

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
9473 951.9 4.6 0.5 -4.1
965.2 951.1 -141 -15 -4.9
953.1 948.2 -4.9 -0.5 -7.8

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)

26,432 26,250 -182 -0.7%
26,547 26,290 -257 -1.0%
26,663 26,290 -373 -1.4%

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)

31.31 31.12 -0.19 -0.6%

31.37 31.19 -0.18 -0.6%

31.50 31.15 -0.35 -1.1%

Gold spot (USD/oz)

1,766 1,776 1,786 1,796 1,806 1,816 1,826
25,969 26,263 26,410 26,557 26,704 26,851
26,011 26,306 26,453 26,600 26,748 26,895
26,053 26,348 26,496 26,643 26,791 26,938
26,095 26,390 26,538 26,686 26,834 26,982

27,025

26,560 26,709 26,858 27,006 27,155
26,603 26,752 26,901 27,050 27,199
26,645 26,794 26,944 27,093 27,242
26,688 26,837 26986 27,136 27,285
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