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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntzr est
Open High Low Prior Last Change
S50N21 925.1 929.5 924.3 936.7 926.7 -10 151 256
S50Q21 925.1 926.4 921.4 936.4 923.7 -12.8 167 173
S50U21 922.0 925.5 919.4 935.2 922.4 -12.9 146,973 341,434
S50221 920.3 924.5 918.8 933.8 921.4 -12.4 15,034 34,645
S50H22 920.0 921.4 916.1 931.0 918.7 -12.4 3,013 6,801
S50M22 914.9 917.3 912.2 926.8 914.5 -12.3 1,931 1,753

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDN21 32.89 32.89 32.84 32.75 32.84 0.10 20 539
usbQ21 32.89 32.89 32.87 32.73 32.87 0.14 8 3,993
usbu21 32.86 32.91 32.85 32.75 32.88 0.12 7,378 67,368
usbz21 32.85 32.92 32.85 32.76 32.87 0.11 2,921 28,591

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 52,180 64,154 -11,974 30,067 25,366 4,701 85,022 77,749 7,273
Metal Futures 37,346 50,774  -13,428 9,054 11,165 2,111 46,134 30,595 15,539
Single Stock Futures 14,913 9,309 5,604 58,213 59,105 -892 58,815 63,527 -4,712
Currency Futures 0 0 0 3,942 2,474 1,468 6,385 7,853 -1,468

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Q21 28,480 28,180 28,230 28,430 -220 6,519 5,249
GFQ21 28,440 28,190 28,230 28,440 -210 68 338
Gou21 1,830 1,805 1,807 1,826 -19 66,791 27,087
SVFU21 26 25 26 26 -1 1,280 2,793
GF10Vv21 28,510 28,230 28,270 28,480 -220 1,621 4,721
GFV21 28,430 28,220 28,220 28,460 -210 24 192
GF10Z21 28,550 28,270 28,300 28,510 -210 610 1,130
GFzZ21 28,450 28,310 28,310 28,520 -240 11 33
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50U21 29-Sep-21 1.58% 0.0 930.44
S50721 29-Dec-21 162 1.67% 15.2 930.44
S50H22 30-Mar-22 253 1.79% 2.0 930.44
S50M22 29-dun-22 344 1.65% 173 930.44
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFQ21 30-Aug-21 41 1,812.9 2.50% 32.826
GFV21 28-Oct-21 100 1,812.9 2.53% 32.826
GFZ21 29-Dec-21 162 1,812.9 2.59% 32.826
USD
Expiration  Daysto o i px Us1Yy
date maturity
USDN21 29-Jul-21 9 32.82 2.60% 0.11%
usbu21 29-Sep-21 71 32.82 2.60% 0.11%
usbDz21 29-Dec-21 162 32.82 2.60% 0.11%

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

Fair gold spot price

1,763
3257 27,292
32,62 27,334
32,67 27,376
32,72 27418
32.77 27,460

THB/USD 32.82
32.87 27,544
3292 27,586
3297 27,627
33.02 27,669
33.07 27,711

1,773
27447
27,489
27,531
27,573
27,616

27,700
27,742
27,784
27,826
27,868

1,783
27,602
27,644
27,687
27,729
27,771

27,856
27,898
27,941
27,983
28,026

1,793
27,757
27,799
27,842
27,885
27,927

28,012
28,055
28,098
28,140
28,183

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
-1. -8.1

9223 9214 -0.9 -0.1 -9.0
940.1 918.6 -215 -2.3 -11.8
927.8 9145 -13.3 -1.4 -15.9

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
28,367 28,280 -87 -0.3%
28,484 28,300 -184 -0.6%
28,614 28,360 -254 -0.9%

Fair future  Current  Premium /Discount premium /

price future price from fair price (Bt) discount (%)

32.84 32.85 0.01 0.0%

32.98 32.87 -0.11 -0.3%

33.19 32.87 -0.32 -1.0%

Gold spot (USD/oz)

1,803 1,813 1,823 1,833 1,843 1,853 1,863
27,912 28,221 28,376 28531 28,686 28,840
27,954 28,264 28,420 28,575 28,730 28,885
27,997 28,308 28463 28618 28,774 28,929
28,040 28,351 28,507 28,662 28,818 28,973
28,083 28,394 28,550 28,706 28862 29,017

28,481
28,524
28,568
28,611
28,654

28,637 28,794 28,950 29,106
28,681 28,837 28994 29,150
28,724 28,881 29,038 29,195
28,768 28,925 29,082 29,239
28,812 28,969 29,126 29,283
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