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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50N21 925.4 925.9 920.0 929.0 923.2 -5.8 50 201
S50Q21 920.1 920.3 917.6 927.6 920.0 -7.6 20 154
S50U21 922.0 922.0 915.2 923.8 917.0 -6.3 136,771 324,681
S50221 921.2 921.2 914.4 922.6 916.2 -6.0 10,812 35,258
S50H22 919.9 919.9 911.6 920.1 913.5 -6.1 1,555 7,286
S50M22 914.0 914.0 907.6 916.1 910.0 -5.7 1,558 2,310

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDN21 32.90 32.90 32.90 32.87 32.90 0.03 1 321
usbQ21 32.92 32.93 32.90 32.87 32.93 0.06 13 3,984
usbu21 32.92 32.94 32.89 32.88 32.94 0.05 5,868 71,504
usbz21 3294 3294 32.92 32.89 32.94 0.05 2,379 33,292

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 46,668 49,078 -2,410 26,694 24,978 1,716 77,404 76,710 694
Metal Futures 27,463 23,375 4,088 7,446 6,056 1,390 22,116 27,594 -5,478
Single Stock Futures 24,453 12,925 11,528 65,821 55,211 10,610 50,959 73,097 -22,138
Currency Futures 0 0 0 3,821 20 3,801 4,440 8,241 -3,801

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Q21 28,340 28,080 28,270 28,100 150 2,874 4,377
GFQ21 28,330 28,080 28,300 28,060 160 55 313
Gou21 1,813 1,798 1,806 1,800 6 40,609 21,955
SVFU21 26 25 26 25 0 158 2,996
GF10Vv21 28,380 28,130 28,300 28,150 140 949 4,477
GFV21 28,380 28,130 28,360 28,160 200 50 221
GF10z21 28,410 28,170 28,340 28,190 150 1,363 2,144
GFzZ21 28,370 28,210 28,370 28,160 110 7 22
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50U21 29-Sep-21 1.58% 923.24
S50721 29-Dec-21 156 1.67% 15.2 923.24
S50H22 30-Mar-22 247 1.79% 2.0 923.24
S50M22 29-dun-22 338 1.65% 173 923.24
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFQ21 30-Aug-21 35 1,807.6 2.50% 32.956
GFV21 28-Oct-21 94 1,807.6 2.53% 32.956
GFZ21 29-Dec-21 156 1,807.6 2.59% 32.956
USD
Expiration  Daysto o i px Us1Yy
date maturity
USDN21 29-Jul-21 3 32.95 2.60% 0.11%
usbu21 29-Sep-21 65 32.95 2.60% 0.11%
usbDz21 29-Dec-21 156 32.95 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

1,758
32,70 27,317
3275 27,359
32.80 27,401
3285 27,443
3290 27,484

THB/USD 32.95
33.00 27,568
33.05 27,610
33.10 27,651
33.15 27,693
33.20 27,735

1,768
27,473
27,515
27,557
27,599
27,641

27,725
27,767
27,809
27,851
27,893

1,778
27,628
27,670
27,713
27,755
27,797

27,882
27,924
27,966
28,008
28,051

1,788
27,784
27,826
27,869
27,911
27,953

28,038
28,081
28,123
28,166
28,208

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
. . -5.7

9147 916.6 1.9 0.2 -6.6
9325 914 -185 -2.0 -9.2
920.2 910.4 -9.8 -1.1 -12.8

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
28,384 28,240 -144 -0.5%
28,501 28,320 -181 -0.6%
28,631 28,360 -271 -0.9%

Fair future  Current  Premium /Discount premium /

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

32.96 32.90 -0.06 -0.2%

33.10 32.93 -0.17 -0.5%

33.30 32.94 -0.36 -11%

Gold spot (USD/oz)

1,798 1,808 1,818 1,828 1,838 1,848 1,858
27,939 28,250 28,405 28,561 28,716 28,872
27,982 28,293 28,449 28,604 28,760 28,916
28,024 28,336 28,492 28,648 28,804 28,960
28,067 28,379 28536 28,692 28,848 29,004
28,110 28,423 28579 28,735 28,892 29,048

28,509
28,552
28,595
28,639
28,682

28,666 28,823 28,980 29,136
28,709 28,866 29,024 29,181
28,753 28,910 29,067 29,225
28,796 28,954 29,111 29,269
28,840 28,997 29,155 29,313
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