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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50v21 963.6 971.8 962.4 960.9 968.2 7.4 1,049 363
S50X21 965.7 970.0 965.5 961.1 967.2 6.1 44 141
S50221 962.9 970.9 960.5 960.1 967.1 6.9 155,750 319,456
S50H22 958.0 966.0 956.5 956.0 962.6 6.6 13,535 36,996
S50M22 954.2 963.8 954.2 954.2 960.4 6.2 4,616 12,467
S50U22 951.6 959.8 951.6 950.5 956.6 6.0 1,301 959

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDVv21 33.65 33.81 33.60 33.64 33.80 0.16 97 366
USDX21 33.69 33.79 33.69 33.68 33.79 0.11 63 112
usDz21 33.64  33.80 33.64 33.64 33.77 0.13 9,004 117,599
USDH22 33.66 33.81 33.66 33.65 33.77 0.12 755 4,921

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 75,687 66,394 9,293 27,683 26,440 1,243 72,925 83,461 -10,536
Metal Futures 17,676 19,389 -1,713 4,136 4,601 -465 17,734 15,556 2,178
Single Stock Futures 12,724 24,011 -11,287 83,095 127,125 -44,030 143,907 88,590 55,317
Currency Futures 0 0 0 808 1,556 -748 9,111 8,363 748

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Vv21 28,230 28,020 28,130 28,080 60 1,853 5,154
GFV21 28,230 28,050 28,140 28,080 60 54 190
GF10Z21 28,270 28,060 28,190 28,120 70 1,254 8,323
GFzZ21 28,250 28,100 28,220 28,100 60 8 131
GOz21 1,768 1,752 1,754 1,759 -4 28,474 16,746
SVFZ21 23 22 23 22 0 193 959
GF10G22 28,300 28,100 28,220 28,160 60 738 3,461
GFG22 28,300 28,220 28,270 28,130 140 3 62
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Fair future  Current
price future price
964.0 962.6
982.0 960.4
969.9 956.5

I

Fair future  Current
price future price
28,411 28,420
28,534 28,420
28,655 28,420

Expiration Days to FV of periodic Current
date maturity dividend spot
S50Z21 29-Dec-21 1.58% 971.22
S50H22 30-Mar-22 176 1.67% 15.2 971.22
S50M22 29-Jun-22 267 1.79% 2.0 971.22
S50U22 29-Sep-22 359 1.65% 173 971.22
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFV21 28-Oct-21 23 1,766.2 2.50% 33.788
GFz21 29-Dec-21 85 1,766.2 2.53% 33.788
GFG22 25-Feb-22 143 1,766.2 2.59% 33.788
USD
Expiration  Daysto o i px Us1Yy
date maturity
usbDVva1 28-Oct-21 23 33.785 2.60% 0.11%
usbDz21 29-Dec-21 85 33.785 2.60% 0.11%
USDH22 29-Dec-21 85 33.785 2.60% 0.11%

Fair future  Current
price future price
33.84 33.75
33.98 33.75
33.98 33.77

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

Fair gold spot price

1,716
3354 27,356
33.59 27,397
33.64 27,438
3369 27,479
3374 27,5520

THB/USD 33.79
33.84 27,601
33.89 27,642
3394 27,683
33.99 27,724
34.04 27,764

1,726 1,736 1,746
27,516 27,675 27,835
27557 27,717 27,876
27,598 27,758 27918
27639 27,799 27,959
27,680 27,840 28,001

27,762 27,923 28,084

27,803 27,964 28,125
27,844 28,005 28,167
27,885 28,047 28,208
27,926 28,088 28,250

Gold spot (USD/oz)
1,766

1,756
27,994
28,036
28,078
28,119
28,161

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

. -0. -4.2

-1.4 -0.1 -8.6

-21.6 2.2 -10.8

-13.4 -1.4 147
Premium / Discount premium /
from fair price (Bt) discount (%)

9 0.0%

-114 -0.4%

-235 -0.8%
Premium / Discount premium /
from fair price (Bt) discount (%)

-0.09 -0.3%

-0.23 -0.7%

-0.21 -0.6%
1,776 1,786 1,796 1,806 1,816
28,313 28,472 28,632 28,791 28,950
28,355 28,515 28,674 28,834 28,994
28,397 28,557 28,717 28,877 29,037
28,440 28,600 28760 28920 29,080
28,482 28,642 28,802 28,963 29,123

28,566 28,727 28,888 29,049 29,209
28,608 28,769 28,931 29,092 29,253
28,651 28,812 28,973 29,135 29,296
28,693 28,854 29,016 29,177 29,339
28,735 28,897 29,059 29,220 29,382
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