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squaaa SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50M21 984.0 990.6 981.1 980.9 990.4 9 130,624 300,287
S50N21 982.0 985.6 981.1 979.7 985.6 9 26 108
S50Q21 986.5 986.5 986.5 978.4 986.5 9 1 13
S50U21 979.0 986.3 977.0 976.9 986.2 8.7 18,908 45,107
S50z21 978.7 985.1 976.0 976.0 985.0 8.7 5,311 12,658
S50H22 977.0 982.4 973.5 973.4 982.4 8.6 1,981 5,119

s#quaaa Currency Futures

s Settlement Price Volume LT
Interest
Open High Low Prior Last Change
UsSbDM21 31.15 31.15 31.03 31.18 31.08 -0.10 10,716 22,674
USDN21 31.10 31.10 31.06 31.28 31.06 -0.22 102 613
USDQ21 31.10 31.10 31.05 31.20 31.06 -0.14 106 581
usbu21 31.14 31.14 31.06 31.20 31.11 -0.09 3,007 10,980

aquaadauugns Futures anlsziaminasnu (feyan)

Long Short Net Long Short Net Long Short Net
SETS50 Index Futures 61,794 61,686 108 32,846 32,072 774 76,307 77,189 -882
Metal Futures 21,526 20,780 746 7,606 3,955 3,651 19,224 23,621 -4,397
Single Stock Futures 22,148 63,381 -41,233 128,250 107,780 20,470 162,848 142,085 20,763
Currency Futures 0 0 0 2,507 356 2,151 2,479 4,630 -2,151

d#quaaa Futures Gold & Oil Futures

Erce Settlement Price Volume Open

Interest
High Low Close Prior Change
GF10M21 28,110 27,760 27,980 27,890 80 3,049 5,451
GFM21 28,120 27,790 27,950 27,880 70 73 449
GOM21 1,904 1,872 1,894 1,882 12 41,676 17,735
SVFM21 28 28 28 28 0 354 2,121
GF10Q21 28,160 27,800 28,020 27,940 80 1,859 5,595
GFQ21 28,090 27,860 28,000 27,900 100 14 344
GOuU21 1,908 1,875 1,897 1,885 13 21,062 12,144
SVFU21 29 28 28 28 0 669 723
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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 13 1.58% 0.0 979.39 979.9 9795 -0.4 0.0 0.1
S50U21 29-Sep-21 105 1.67% 15.2 979.39 969.0 975.8 6.8 0.7 -3.6
S50z21 29-Dec-21 196 1.79% 2.0 979.39 986.9 975.1 -11.8 -1.2 -4.3
S50H22 30-Mar-22 287 1.65% 17.3 979.39 974.9 972.2 -2.7 -0.3 -7.2
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFM21 29-Jun-21 13 1,854.5 2.50% 31.176 27,506 27,530 24 0.1%
GFQ21 30-Aug-21 75 1,854.5 2.53% 31.176 27,625 27,580 -45 -0.2%
GFV21 28-Oct-21 134 1,854.5 2.59% 31.176 27,744 27,570 -174 -0.6%
USD
Expiration  Days to Current BX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
UsSDM21 29-Jun-21 13 31.17 2.60% 0.11% 31.20 31.15 -0.05 -0.2%
USDN21 29-Jul-21 43 31.17 2.60% 0.11% 31.26 31.14 -0.12 -0.4%
usbu21 29-Sep-21 105 31.17 2.60% 0.11% 31.39 31.16 -0.23 -0.7%

* 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)

1805 1815 1825 1835 1845 1855 1865 1875 1,885 1,895 1,905

30.92 26,521 26,668 26,815 26,962 27,109 27,403 27,550 27,697 27,844 27,991
3097 26,564 26,711 26,858 27,006 27,153 27,447 27594 27,742 27,889 28,036
31.02 26,607 26,754 26,902 27,049 27,197 27,491 27,639 27,786 27,934 28,081
31.07 26,650 26,945 27,240 27,536 27,683
3112 26,693 26,988 27,284 27,580 27,728
THB/USD 31.17
3122 26,778 26,927 27,075 27,224
31.27 26,821 26,970 27,118 27,267
3132 26,864 27,013 27,162 27,311
31.37 26,907 27,056 27,205 27,354
3142 26,950 27,099 27,249 27,398

27,669 27,817 27,966 28,114 28,262
27,713 27,862 28,010 28,159 28,308
27,757 27,906 28,055 28,204 28,353
27,802 27,951 28,100 28,249 28,398
27,846 27,995 28,145 28,294 28,443
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