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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50M21 965.0 968.2 960.1 960.3 960.4 0.4 110,291 287,158
S50N21 963.2 965.5 959.5 960.0 959.8 -0.2 111 145
S50Q21 963.7 964.9 958.0 957.6 958.2 0.6 15 65
S50U21 961.9 964.2 956.3 956.8 956.4 -0.2 33,260 69,366
S50221 962.0 963.8 955.6 956.3 956.0 -0.3 3,667 16,344
S50H22 959.0 961.0 952.8 953.3 953.0 -0.2 1,328 5,574

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDM21 31.64 31.75 31.62 31.62 31.74 0.12 644 15,979
USDN21 31.62 31.74 31.62 31.59 31.71 0.14 592 696
usDQ21 31.65 31.75 31.61 31.59 31.75 0.15 24 3,378
usbu21 31.62 31.75 31.62 31.60 31.74 0.14 4,971 35,880

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 65,897 49,769 16,128 24,255 24,289 -34 58,520 74,614 -16,094
Metal Futures 15,111 12,586 2,525 4,813 4,440 373 15,468 18,366 -2,898
Single Stock Futures 121,775 39,364 82,411 195,127 240,717 -45590 202,632 239,453 -36,821
Currency Futures 0 0 0 1,481 804 677 4,750 5,427 -677

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10M21 26,910 26,680 26,830 26,810 20 2,151 3,311
GFM21 26,890 26,690 26,820 26,860 -60 31 411
GOM21 1,790 1,774 1,779 1,785 -7 14,667 16,027
SVFM21 26 26 26 26 0 327 1,294
GF10Q21 26,970 26,720 26,870 26,860 10 2,540 5,668
GFQ21 26,930 26,740 26,860 26,890 -30 11 436
GOuU21 1,795 1,779 1,783 1,790 -7 14,563 18,543
SVFU21 26 26 26 26 0 222 1,429
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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

98
189
280

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Daysto  Current
maturity spot (USD)

6 1,776.3

68 1,776.3

127 1,776.3

Days t.o Current FX
maturity
6 31.705
36 31.705
98 31.705

dividend

152
2.0
173

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
961.99
961.99
961.99
961.99

Current
FX
31.708
31.708
31.708

Us1yy

0.11%
0.11%
0.11%

Fair future
price

951.2
968.9
957.0

Fair future
price
26,783
26,899
27,014

I R 1 NI

Current

956.6
956
953.1

Current

future price

26,850
26,880
26,930

I

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

Premium / Discount

premium /
from fair price (Bt) discount (%)
67 0.3%
-19 -0.1%
-84 -0.3%

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

Fair gold spot price

31.46
31.51
31.56
31.61
31.66
31.71
31.76
31.81
31.86
31.91
31.96

THB/USD

1,726
25,811
25,852
25,893
25,934
25,975

26,057
26,098
26,139
26,180
26,221

1,736
25,960
26,001
26,043
26,084
26,125

26,208
26,249
26,290
26,332
26,373

1,746
26,110
26,151
26,193
26,234
26,276

26,359
26,400
26,442
26,483
26,525

1,756
26,259
26,301
26,343
26,384
26,426

26,510
26,551
26,593
26,635
26,677

premium /

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
31.72 31.74 0.02 0.1%
31.78 31.73 -0.05 -0.2%
31.92 31.74 -0.18 -0.6%

Gold spot (USD/oz)

1,766 1,776 1,786 1,796 1,806
26,409 26,708 26,857 27,007
26,451 26,750 26,900 27,050
26,493 26,793 26,943 27,093
26,535 26,835 26,985 27,136
26,577 26,878 27,028 27,179

26,963 27,113 27,264
26,703 27,005 27,156 27,307
26,745 27,047 27,199 27,350
26,787 27,090 27,242 27,393
26,829 27,132 27,284 27,436

Premium / Discount

1,816
27,156
27,200
27,243
27,286
27,329

27,415
27,459
27,502
27,545
27,588

1,826
27,306
27,349
27,393
27,436
27,479

27,566
27,610
27,653
27,696
27,740
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