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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50U21 985.6 991.7 982.2 984.8 985.5 0.9 168,305 342,075
S50v21 985.0 987.2 982.2 983.4 984.6 1.2 39 133
S50X21 987.0 987.0 982.0 986.5 985.0 1.4 21 25
S50221 985.0 989.4 980.0 982.7 983.4 0.7 19,391 57,651
S50H22 981.8 985.8 976.2 978.9 979.5 0.8 4,134 12,137
S50M22 976.3 983.2 974.0 976.3 977.3 1.0 1,211 7,698

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.36 32.38 32.30 32.24 32.36 0.12 9,373 50,669
usbva21 32.37 32.38 32.34 32.25 32.34 0.09 49 755
USDX21 32.35 32.37 32.35 32.28 32.37 0.09 71 71
usbz21 32.37 3240 32.30 32.25 32.36 0.11 6,400 62,891

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 82,987 71,661 11,326 29,015 24,703 4,312 81,099 96,737 -15,638
Metal Futures 19,585 21,399 -1,814 6,144 6,259 -115 20,244 18,315 1,929
Single Stock Futures 24,045 24,505 -460 156,455 136,248 20,207 135,463 155,210 -19,747
Currency Futures 0 0 0 2,177 6,269 -4,092 13,716 9,624 4,092

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,817 1,803 1,815 1,815 0 25,612 12,101
SVFU21 24 24 24 24 0 376 3,003
GF10Vv21 27,940 27,630 27,900 27,810 90 3,370 5,686
GFV21 27,920 27,650 27,880 27,850 30 38 207
GF10Zz21 27,970 27,680 27,940 27,850 90 1,725 5,324
GFzZ21 27,950 27,690 27,950 27,870 80 10 152
GOz21 1,821 1,806 1,818 1,818 - 14,465 11,993
SVFZz21 24 24 24 24 0 77 77
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Expiration Days to 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)
S50U21 29-Sep-21 1.58% . . . -25
S50721 29-Dec-21 118 1.67% 15.2 988.2 9784 983.4 5.0 0.5 -4.8
S50H22 30-Mar-22 209 1.79% 2.0 988.2 996.4 979.7 -16.7 -1.7 -8.5
S50M22 29-dun-22 300 1.65% 173 988.2 9845 977.3 -7.2 -0.7 -10.9
Gold
Expiration Daysto Current Current Fair future  Current Premium/Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFV21 28-Oct-21 56 1,813.1 2.50% 32.296 27,940 27,800 -140 -0.5%
GFz21 29-Dec-21 118 1,813.1 2.53% 32.296 28,062 27,900 -162 -0.6%
GFG22 25-Feb-22 176 1,813.1 2.59% 32.296 28,183 28,000 -183 -0.7%
USD
Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity Current FX USTYY price future price from fair price (Bt) discount (%)
usbu21 29-Sep-21 27 32.29 2.60% 0.11% 32.35 32.36 0.01 0.0%
usbDvz1 28-Oct-21 56 32.29 2.60% 0.11% 32.41 32.34 -0.07 -0.2%
usbDz21 29-Dec-21 118 32.29 2.60% 0.11% 32.55 32.36 -0.19 -0.6%
* 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)
1,763 1,773 1,783 1,793 1,803 1,813 1,823 1,833 1,843 1853 1,863
32.04 26,851 27,008 27,156 27,308 27,460 27,765 27917 28,070 28,222 28,374
32.09 26,893 27,046 27,198 27351 27,503 27,808 27,961 28113 28266 28418
32.14 26,935 27,088 27,241 27,393 27,546 27,852 28,004 28,157 28,310 28,463
3219 26,977 27,130 27,283 27436 27,589 27,895 28,048 28201 28354 28507
3224 27,019 27172 27,325 27479 27,632 27,938 28,092 28,245 28,398 28,551
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3239 27,144 27,298 27,452 27,606 28,068 28,222 28,376 28530 28,684
3244 27,186 27,341 27,495 27,649 28,112 28,266 28,420 28574 28,728
3249 27228 27,383 27,537 27,692 28,155 28,309 28,464 28,618 28,773
3254 27270 27,425 27580 27,734 28,198 28,353 28,508 28,662 28,817
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