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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50U21 988.0 992.5 976.6 990.5 977.5 -13.2 201,555 331,643
S50v21 984.6 991.0 976.4 987.3 976.4 -10.9 64 121
S50X21 984.3 987.1 977.4 986.8 977.4 -9.4 15 72
S50221 984.1 990.0 974.5 987.9 975.2 -12.9 37,371 64,103
S50H22 981.9 986.6 971.4 984.5 971.9 -12.7 5,960 13,145
S50M22 984.0 984.0 968.6 982.0 969.6 -12.6 1,988 8,823

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbu21 32.75 32.80 32.68 32.77 32.73 -0.04 7,797 48,076
usbva21 32.77  32.77 32.73 32.80 32.73 -0.07 7 637
USDX21 32.72 32.77 32.72 32.78 32.75 -0.04 4 69
usbz21 32.75 32.81 32.69 32.78 32.74 -0.04 3,467 71,828

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 79,854 96,027 -16,173 40,438 39,061 1,377 126,661 111,865 14,796
Metal Futures 19,038 20,783 -1,745 6,168 5,028 1,140 18,619 18,014 605
Single Stock Futures 25,084 24,539 545 129,534 114,808 14,726 115,799 131,070 -15,271
Currency Futures 0 0 0 1,796 5,789 -3,993 9,479 5,486 3,993

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
Gou21 1,803 1,783 1,797 1,798 -2 25,231 12,024
SVFU21 24 24 24 24 0 107 2,816
GF10Vv21 28,060 27,810 27,940 28,020 -80 2,162 4,853
GFV21 27,940 27,840 27,940 28,020 -80 32 216
GF10Zz21 28,100 27,850 27,970 28,060 -100 1,226 5,575
GFzZ21 27,910 27,880 27,880 28,000 -40 6 166
GOz21 1,806 1,787 1,800 1,802 -3 13,775 13,130
SVFZz21 25 24 24 24 0 336 453
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50U21 29-Sep-21 1.58% 981.86
S50721 29-Dec-21 110 1.67% 15.2 981.86
S50H22 30-Mar-22 201 1.79% 2.0 981.86
S50M22 29-dun-22 292 1.65% 173 981.86
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFV21 28-Oct-21 48 1,797.4 2.50% 32.716
GFz21 29-Dec-21 110 1,797.4 2.53% 32.716
GFG22 25-Feb-22 168 1,797.4 2.59% 32.716
USD
Expiration  Daysto o i px Us1Yy
date maturity
usbu21 29-Sep-21 19 32.71 2.60% 0.11%
usbDv21 28-Oct-21 48 32.71 2.60% 0.11%
usbDz21 29-Dec-21 110 32.71 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

1,747
3246 26,961
3251 27,002
3256 27,044
3261 27,086
3266 27,127

THB/USD 32.71
3276 27,210
3281 27,252
3286 27,293
3291 27,335
3296 27,376

1,757
27,115
27,157
27,199
27,241
27,282

27,366
27,408
27,449
27,491
27,533

1,767
27,270
27,312
27,354
27,396
27,438

27,522
27,564
27,606
27,648
27,690

1,777
27 424
27,466
27,508
27,551
27,593

27,677
27,719
27,762
27,804
27,846

Fair future  Current  Premium /Discount premium/ Premium /Discount

price future price from fair price (pts) discount (%) from spot price (pts)
-5. . -4.6

9717 975 3.3 0.3 -6.9
989.6 971.8 -17.8 -1.8 -10.1
977.7 969.4 -8.3 -0.8 -125

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
28,043 27,930 -113 -0.4%
28,165 27,980 -185 -0.7%
28,287 28,040 -247 -0.9%

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
32.75 32.73 -0.02 -0.1%
32.82 32.73 -0.09 -0.3%
32.96 32.74 -0.22 -0.7%

Gold spot (USD/oz)
1,787 1,797 1,807 1,817 1,827 1,837 1,847
27,578 27,887 28,041 28,195 28,350 28,504
27,621 27,930 28,084 28,239 28,393 28,548
27,663 27,973 28,127 28,282 28,437 28,592
27,706 28,016 28,171 28,326 28,481 28,636
27,748 28,058 28,214 28369 28524 28,679

28,144
28,187
28,230
28,273
28,316

28,300 28,456 28,612 28,767
28,343 28,499 28,655 28,811
28,387 28,543 28,699 28,855
28,430 28,586 28,743 28,899
28,473 28,630 28,786 28,943
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