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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50v21 967.0 978.3 965.3 968.3 976.2 8 1,365 325
S50X21 966.7 977.3 965.4 967.2 976.1 8.9 36 140
S50221 965.2 977.2 963.1 967.0 974.9 7.6 179,871 331,279
S50H22 960.0 972.4 958.5 962.6 970.3 7.4 15,006 36,518
S50M22 956.9 970.0 956.5 960.4 968.0 7.2 4,869 12,042
S50U22 954.9 965.3 953.0 956.5 963.9 741 1,688 1,254

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDVv21 33.72 33.82 33.70 33.80 33.82 -0.03 94 358
USDX21 33.73 33.77 33.73 33.79 33.75 -0.03 16 112
usDz21 33.78 33.85 33.70 33.77 33.77 -0.01 8,908 118,689
USDH22 33.76 33.84 33.72 33.77 33.73 -0.04 2,296 6,765

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 83,957 79,835 4,122 32,782 33,956 -1,174 86,096 89,044 -2,948
Metal Futures 25,237 23,758 1,479 5,657 5,803 -146 19,773 21,106 -1,333
Single Stock Futures 24,611 16,281 8,330 115,569 133,425 -17,856 138,138 128,612 9,526
Currency Futures 0 0 0 3,472 382 3,090 7,842 10,932 -3,090

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Vv21 28,420 28,090 28,220 28,140 70 2,425 5,162
GFV21 28,430 28,110 28,220 28,140 80 79 192
GF10Z21 28,470 28,140 28,260 28,190 70 2,403 9,063
GFz21 28,450 28,220 28,270 28,160 110 21 135
GOz21 1,774 1,752 1,762 1,755 6 35,228 16,202
SVFZ21 23 23 23 23 0 399 903
GF10G22 28,490 28,170 28,280 28,220 60 1,102 3,700
GFG22 28,420 28,180 28,350 28,270 - 11 64
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Expiration
date
S50721 29-Dec-21
S50H22 30-Mar-22
S50M22 29-Jun-22
S50U22 29-Sep-22
Gold
Expiration
date
GFV21 28-Oct-21
GFz21 29-Dec-21
GFG22 25-Feb-22
USD
Expiration
date
usbDVva1 28-Oct-21
usbz21 29-Dec-21
USDH22 29-Dec-21

Days to
maturity

FV of periodic Current

dividend spot
1.58% 978.86
1.67% 15.2 978.86
1.79% 2.0 978.86
1.65% 17.3 978.86

Daysto Current Current

maturity spot (USD) FX
22 1,759.6 2.50% 33.826
84 1,759.6 2.53% 33.826
142 1,759.6 2.59% 33.826

Daysto o rentFX  THIYY Us1YY
maturity
22 33.82 2.60% 0.11%
84 33.82 2.60% 0.11%
84 33.82 2.60% 0.11%

Fair future
price

9716
989.7
9776

Fair future
price
28,334
28,457
28,578

Fair future
price
33.87
34.01
34.01

Current

Premium / Discount

premium /

Premium / Discount

future price from fair price (pts) discount (%) from spot price (pts)

970
967.6
963.6

Current
future price
28,310
28,260
28,270

Current
future price
33.82
33.80
33.84

-1.6
-22.1
-14.0

Premium / Discount premium /

from fair price (Bt) discount (%)
-24 -0.1%
-197 -0.7%
-308 -11%

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

Fair gold spot price

THB/U

33.57
33.62
33.67
33.72
33.77
33.82
33.87
33.92
33.97
34.02
34.07

SD

1,710
27,280
27,320
27,361
27,402
27,442

27,523
27,564
27,605
27,645
27,686

1,720 1,730 1,740
27439 27,599 27,758
27,480 27,640 27,800
27,521 27,681 27,841
27562 27,722 27,882
27,603 27,763 27,924

27,684

27,845

28,006

27,725 27,887 28,048
27,766 27,928 28,089
27,807 27,969 28,131
27,848 28,010 28,172

Gold spot (USD/oz)

1,750
27,918
27,960
28,001
28,043
28,084

28,167
28,209
28,251
28,292

28,334

1,760

Premium / Discount premium /
from fair price (Bt) discount (%)
-0.05 -0.2%
-0.21 -0.6%
-0.17 -0.5%
1,770 1,780 1,790
28,237 28,397 28,556
28,279 28,439 28,599
28,321 28,481 28,641
28,363 28,524 28,684
28,405 28,566 28,726

28,489 28,650
28,532 28,693
28,574 28,735
28,616 28,777
28,658 28,820

28,811
28,854
28,897
28,939
28,982

4.3

-8.9
-11.3
-15.3

1,800
28,716
28,759
28,801
28,844
28,887

1,810
28,875
28,918
28,961
29,004
29,047

28,972 29,133
29,015 29,176
29,058 29,219
29,101 29,262
29,144 29,305
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