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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50K21 949.6 950.6 919.3 956.0 919.3 -36.6 265 145
S50M21 952.0 952.9 918.3 955.5 918.3 -36.3 363,156 364,212
S50N21 929.0 929.0 917.6 950.0 917.6 -32.4 16 16
S50U21 948.8 949.1 915.0 951.9 915.0 -36.2 32,318 25,317
S50221 946.7 948.3 914.9 951.1 915.0 -35.7 7,077 9,889
S50H22 943.3 945.3 912.0 948.2 912.0 -35.4 3,081 3,390

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDK21 31.18 31.21 31.09 31.13 31.09 -0.04 7,277 422
USDM21 31.18 31.23 31.07 31.12 31.09 -0.02 13,161 38,807
USDN21 31.18 31.22 31.17 31.19 31.22 0.01 2,058 -
usbu21 31.18 31.23 31.08 31.15 31.12 -0.04 1,528 5,449

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 136,401 210,190 -73,789 87,893 69,149 18,744 181,619 126,574 55,045
Metal Futures 19,684 16,237 3,447 6,356 5,343 1,013 13,880 18,340 -4,460
Single Stock Futures 17,459 27,793 -10,334 117,965 141,494 -23,529 149,367 115,504 33,863
Currency Futures 0 0 0 9,059 13,177 4,118 14,965 10,847 4,118

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10M21 26,480 26,190 26,330 26,230 110 2,824 7,133
GFM21 26,460 26,190 26,310 26,250 60 109 541
GOM21 1,786 1,767 1,781 1,770 12 29,312 21,326
SVFM21 27 26 27 26 0 475 1,638
GF10Q21 26,520 26,250 26,380 26,280 100 667 6,560
GFQ21 26,440 26,260 26,380 26,270 110 17 293
GOuU21 1,789 1,771 1,785 1,774 12 6,275 5,736
GF10Vv21 26,560 26,290 26,430 26,300 130 241 791
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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

1.58%
1.67%
1.79%
1.65%

Daysto  Current
maturity spot (USD)
54 1,784.1
116 1,784.1
175 1,784.1

Days t.o Current FX
maturity
54 31.17
84 31.17
146 31.17

dividend
0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
929.63
929.63
929.63
929.63

Current
FX
31.176
31.176
31.176

Us1yy

0.11%
0.11%
0.11%

Fair future
price

920.8
938.5
926.3

Fair future
price
26,536
26,652
26,769

I R 1 NI

Current

9157
9154
912.8

Current

future price

26,450
26,460
26,350

I

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

-5.1
-23.1
-13.5

Premium / Discount

premium /
from fair price (Bt) discount (%)
-86 -0.3%
-192 -0.7%
-419 -1.6%

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

Fair gold spot price

30.92
30.97
31.02
31.07
31.12
31.17
31.22
31.27
31.32
31.37
31.42

THB/USD

1,734
25,486
25,528
25,569
25,610
25,651

25,734
25,775
25,816
25,857
25,898

1,744
25,633
25,675
25,716
25,758
25,799

25,882
25,923
25,965
26,006
26,048

1,754
25,780
25,822
25,864
25,905
25,947

26,030
26,072
26,114
26,155
26,197

1,764
25,927
25,969
26,011
26,053
26,095

26,179
26,221
26,263
26,305
26,347

premium /

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
31.29 31.10 -0.19 -0.6%
31.35 31.20 -0.15 -0.5%
31.48 31.11 -0.37 -1.2%

Gold spot (USD/oz)

1,774 1,784 1,794 1,804 1,814
26,074 26,368 26,515 26,662
26,116 26,411 26,558 26,705
26,159 26,453 26,601 26,748
26,201 26,496 26,644 26,791
26,243 26,539 26,687 26,835

26,624 26,772 26,921
26,369 26,667 26,815 26,964
26,412 26,709 26,858 27,007
26,454 26,752 26,901 27,050
26,496 26,795 26,944 27,093

Premium / Discount

-13.9

-14.2

-16.8
1,824 1,834
26,809 26,956
26,852 27,000
26,896 27,043
26,939 27,087
26,982 27,130
27,069 27,218
27,113 27,261
27,156 27,305
27,199 27,348
27,243 27,392
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