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SETS0 INDEX (SEP 2021), 6h, TFEX 0998.9 H999.4 1994.2 C996.5 2.4 (~0.24%) "THB
CDC ActionZone V3 2020 (close, 50, 202, 1, Top, D, 1) 948.427886 936.556090 0.000000 0.000000 n/a n/a nfa n/a
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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50U21 984.5 999.4 982.9 985.7 996.5 9.8 193,469 349,893
S50v21 984.1 998.0 982.8 984.6 994.8 10.2 43 131
S50X21 986.2 997.2 986.2 985.1 994.5 9.4 11 35
S50221 982.5 996.9 980.7 983.4 994.4 9.8 25,274 58,631
S50H22 979.7 992.8 976.8 979.7 990.1 9.4 5,428 12,648
S50M22 978.9 990.3 974.5 977.3 987.5 9.7 1,888 7,946

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.44  32.50 32.43 32.36 32.47 0.11 8,833 50,508
usbva21 32.44  32.51 32.44 32.34 32.48 0.14 9 763
USDX21 32.44  32.50 32.44 32.37 32.49 0.11 31 99
usbz21 3247  32.52 32.43 32.36 32.47 0.12 6,082 66,252

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 81,112 76,888 4,224 37,944 44,304 -6,360 107,057 104,921 2,136
Metal Futures 21,588 20,306 1,282 5,469 5,435 34 17,294 18,610 -1,316
Single Stock Futures 16,171 11,784 4,387 100,326 103,107 -2,781 105,773 107,379 -1,606
Currency Futures 0 0 0 2,827 7,256 -4,429 12,128 7,699 4,429

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,821 1,810 1,817 1,815 3 26,393 12,301
SVFU21 24 24 24 24 0 245 2,979
GF10Vv21 28,060 27,790 28,040 27,900 150 4,019 5,155
GFV21 27,990 27,800 27,980 27,880 150 44 194
GF10Zz21 28,080 27,830 28,080 27,940 140 1,770 5,544
GFzZ21 28,090 27,900 28,090 27,950 100 9 150
GOz21 1,824 1,813 1,821 1,818 3 11,166 12,179
SVFZz21 24 24 24 24 0 15 91
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Expiration Days to
date maturity
S50U21 29-Sep-21
S50721 29-Dec-21 117
S50H22 30-Mar-22 208
S50M22 29-Jun-22 299

Gold
Expiration Days to

1.58%
1.67%
1.79%
1.65%

Current

date maturity spot (USD)

GFV21 28-Oct-21 55
GFZz21 29-Dec-21 117
GFG22 25-Feb-22 175

usb
Expiration Days to

date maturity
usbu21 29-Sep-21 26
usbDVv21 28-Oct-21 55
usDz21 29-Dec-21 117

1,808.7
1,808.7
1,808.7

Current FX

32.43
32.43
32.43

FV of periodic Current

dividend
0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
998.81
998.81
998.81
998.81

Current
FX
32.436
32.436
32.436

Us1yy

0.11%
0.11%
0.11%

I R 1 NI

Fair future  Current

999.9 995.5
989.1 993.2
1007.1 989.1
995.2 987

Fair future  Current
price future price
27,991 27,960
28,113 27,990
28,235 28,070

Fair future  Current

price future price
32.49 32.47
32.55 32.48
32.69 32.48

I

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

41

-18.0

Premium / Discount premium /

from fair price (Bt) discount (%)
-31 -0.1%
-123 -0.4%
-165 -0.6%

-8.2

Premium / Discount

-0.02
-0.07
-0.21

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

Fair gold spot price

1,759
32.19 26,905
32.24 26,947
3229 26,989
3234 27,031
3239 27,073

THB/USD 32.44
3249 27,156
3254 27,198
3259 27,240
32,64 27,282
3269 27,323

1,769
27,058
27,100
27,142
27,184
27,227

27,311
27,353
27,395
27,437
27,479

1,779
27,211
27,254
27,296
27,338
27,380

27,465
27,507
27,550
27,592
27,634

1,789
27,364
27,407
27,449
27,492
27,534

27,619
27,662
27,704
27,747
27,789

Gold spot (USD/oz)

1,799 1,809
27,517
27,560
27,603
27,646
27,688

1,819
27,823
27,867
27,910
27,953
27,996

28,083
28,126
28,169
28,212
28,256

1,829
27,976
28,020
28,063
28,107
28,150

28,237
28,281
28,324
28,367
28,411

premium /

premium /
from fair price (Bt) discount (%)

-0.1%
-0.2%
-0.6%

1,839
28,129
28,173
28,217
28,260
28,304

28,391
28,435
28,479
28,523
28,566

28,458

28,546
28,590
28,634
28,678
28,722

Premium / Discount

1,849
28,282
28,326
28,370
28,414

-3.3
-5.6
-9.7
11.8

1,859
28,435
28,479
28,524
28,568
28,612

28,700
28,744
28,789
28,833
28,877
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