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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50U21 995.0 1,004.9 986.2 995.4 986.6 -8.5 201,765 328,818
S50v21 996.5 1,001.9 985.5 993.0 985.5 7.2 46 121
S50X21 1,001.2 1,001.2 988.1 995.3 988.1 7.2 39 78
S50221 992.9 1,002.6 984.0 993.1 984.2 -8.4 30,147 61,412
S50H22 989.4 998.6 980.5 989.5 980.6 -8.4 6,296 12,592
S50M22 987.1 996.0 978.2 987.0 978.3 -8.2 2,354 8,562

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.48 32.64 32.43 32.44 32.64 0.19 6,590 48,904
usbva21 32.55 32.62 32.55 32.45 32.62 0.17 12 690
USDX21 32.49 32.62 32.49 32.46 32.62 0.16 41 68
usbz21 32.49 32.65 32.46 32.46 32.63 0.16 13,904 71,518

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 86,509 78,139 8,370 43,575 51,489 -7,914 110,563 111,019 -456
Metal Futures 7,671 10,627 -2,956 1,971 4,324 -2,353 13,102 7,793 5,309
Single Stock Futures 19,740 35,263 -15,523 123,467 159,130 -35,663 184,992 133,806 51,186
Currency Futures 0 0 0 7,887 5,160 2,727 12,660 15,387 -2,727

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,826 1,811 1,812 1,825 -13 13,465 12,205
SVFU21 25 24 24 25 0 74 2,853
GF10Vv21 28,220 28,070 28,110 28,170 -70 1,256 4,894
GFV21 28,160 28,100 28,100 28,130 -30 61 209
GF10Zz21 28,260 28,110 28,140 28,220 -80 861 5,802
GFzZ21 28,200 28,140 28,200 28,170 30 23 156
GOz21 1,830 1,814 1,815 1,828 -13 6,392 12,107
SVFZz21 25 25 25 25 0 191 284
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FV of periodic Current

dividend

15.2
2.0
173

spot
991.33
991.33
991.33
991.33

Current
FX

I R 1 NI

I

2.50%
2.53%
2.59%

32.678
32.678
32,678

Us1yy

Expiration Days to
date maturity
S50U21 29-Sep-21 1.58%
S50721 29-Dec-21 112 1.67%
S50H22 30-Mar-22 203 1.79%
S50M22 29-dun-22 294 1.65%
Gold
Expiration Daysto Current
date maturity spot (USD)
GFV21 28-Oct-21 50 1,795.9
GFz21 29-Dec-21 112 1,795.9
GFG22 25-Feb-22 170 1,795.9
USD
Expiration Days t_o Current FX
date maturity
usbu21 29-Sep-21 21 32.675
usbDv21 28-Oct-21 50 32.675
usbDz21 29-Dec-21 112 32.675

2.60%
2.60%
2.60%

0.11%
0.11%
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

1,746
3243 26,909
32.48 26,950
3253 26,992
3258 27,033
3263 27,075

THB/USD 32.68
32.73 27,158
32.78 27,199
3283 27,241
32.88 27,282
3293 27,324

1,756
27,063
27,105
27,146
27,188
27,230

27,313
27,355
27,397
27,438
27,480

1,766
27,217
27,259
27,301
27,343
27,385

27,469
27,511
27,553
27,595
27,637

1,776
27,371
27,413
27,456
27,498
27,540

27,624
27,667
27,709
27,751
27,793

Fair future  Current  Premium /Discount premium/ Premium /Discount
price future price from fair price (pts) discount (%) from spot price (pts)
-5. . -4.4

981.3 984.7 34 0.3 -6.6
999.3 981.1 -18.2 -1.8 -10.2
9874 978.8 -8.6 -0.9 -125

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
27,991 27,990 -1 0.0%
28,113 28,000 -113 -0.4%
28,234 27,970 -264 -0.9%

Fair future  Current  Premium /Discount premium /

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

32.72 32.63 -0.09 -0.3%

32.79 32.62 -0.17 -0.5%

32.93 32.62 -0.31 -0.9%

Gold spot (USD/oz)

1,786 1,796 1,806 1,816 1,826 1,836 1,846
27,525 27,833 27,988 28,142 28296 28450
27,568 27,876 28,031 28,185 28,339 28,494
27,610 27919 28,074 28,229 28,383 28,538
27,653 27,962 28,117 28,272 28427 28582
27,695 28,005 28,160 28,315 28470 28,625

28,091
28,134
28,177
28,220
28,263

28,247 28,402 28558 28,713
28,290 28,446 28,601 28,757
28,333 28,489 28,645 28,801
28,376 28,532 28,689 28,845
28,419 28,576 28,732 28,889
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