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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50v21 975.0 977.7 968.3 976.3 968.4 -7.9 54 322
S50X21 974.3 977.0 967.9 976.1 967.9 -8.2 46 139
S50221 973.8 976.5 965.5 974.6 966.0 -8.3 189,865 337,682
S50H22 970.7 972.0 961.0 970.0 961.4 -8.2 19,855 39,400
S50M22 969.0 969.6 959.1 967.6 959.5 -7.9 4,722 11,894
S50U22 965.5 965.5 956.0 963.6 956.2 =741 2,425 1,553

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDVv21 33.79 33.97 33.79 33.77 33.95 0.17 45 367
USDX21 33.85 33.97 33.82 33.76 33.97 0.19 20 111
usDz21 33.78 33.99 33.78 33.76 33.92 0.16 10,771 120,102
USDH22 33.77  33.96 33.77 33.73 33.93 0.20 3,765 8,937

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 69,405 80,023 -10,618 47,813 34,508 13,305 99,749 102,436 -2,687
Metal Futures 21,126 25,067 -3,941 4,666 5,176 -510 21,619 17,168 4,451
Single Stock Futures 18,855 34,568 -15,713 153,681 206,918 -53,237 237,005 168,055 68,950
Currency Futures 0 0 0 1,728 353 1,375 12,873 14,248 -1,375

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Vv21 28,350 28,160 28,200 28,210 -10 1,653 5,354
GFV21 28,340 28,160 28,210 28,220 -10 51 193
GF10Z21 28,380 28,200 28,280 28,260 - 1,544 9,246
GFz21 28,330 28,240 28,260 28,270 -10 7 133
GOz21 1,766 1,749 1,751 1,761 -10 34,350 18,194
SVFZ21 23 22 22 23 0 134 856
GF10G22 28,410 28,240 28,280 28,280 - 777 3,844
GFG22 28,350 28,250 28,290 28,270 20 12 67
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Expiration Days to FV of periodic Current Fair future Current Premium/Discount premium/ Premium /Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50Z21 29-Dec-21 1.58% 973.25 976.8 -10. -1. -7.0
S50H22 30-Mar-22 174 1.67% 15.2 973.25 965.9 961.8 -4.1 -0.4 -115
S50M22 29-Jun-22 265 1.79% 20 973.25 984.0 959.7 -24.3 -25 -13.6
S50U22 29-Sep-22 357 1.65% 17.3 973.25 971.9 956.5 -15.4 -1.6 -16.8
Gold
Expiration Daysto Current Current Fair future Current Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFV21 28-Oct-21 21 1,760.5 2.50% 33.836 28,355 28,360 5 0.0%
GFZz21 29-Dec-21 83 1,760.5 2.53% 33.836 28,478 28,400 -78 -0.3%
GFG22 25-Feb-22 141 1,760.5 2.59% 33.836 28,599 28,380 -219 -0.8%

Expiration Days to Fair future  Current  Premium /Discount premium /

date maturity Current FX LA price future price from fair price (Bt) discount (%)
usbDva1 28-Oct-21 21 33.83 2.60% 0.11% 33.88 33.87 -0.01 0.0%
usbDz21 29-Dec-21 83 33.83 2.60% 0.11% 34.02 33.85 -0.17 -0.5%
USDH22 29-Dec-21 83 33.83 2.60% 0.11% 34.02 33.84 -0.18 -0.5%

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

Fair gold spot price

Gold spot (USD/oz)

1,711 1,721 1,731 1,741 1,751 1,761 1,771 1,781 1,791 1,801 1,811
33.58 27,302 27,462 27,621 27,781 27,941 28,260 28,420 28,579 28,739 28,898
33.63 27,343 27,503 27,663 27,822 27,982 28,302 28,462 28,622 28,782 28,941
33.68 27,384 27544 27,704 27,864 28,024 28,344 28,504 28,664 28,824 28,984
33.73 27,424 27584 27,745 27,905 28,065 28,386 28,546 28,707 28,867 29,027
33.78 27,465 27,625 27,786 27,947 28,107 28,428 28,589 28,749 28,910 29,070

THB/USD 33.83
33.88 27546 27,707 27,868 28,029 28,512 28,673 28,834 28,995 29,157
3393 27,587 27,748 27,909 28,071 28,232 28,554 28,716 28,877 29,038 29,200
3398 27,627 27,789 27,950 28,112 28,273 28,597 28,758 28,920 29,081 29,243
34.03 27,668 27,830 27,992 28,153 28,315 28,639 28,800 28,962 29,124 29,286
34.08 27,709 27,871 28,033 28,195 28,357 28,681 28,843 29,005 29,167 29,329
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