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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntzr est
Open High Low Prior Last Change
S50v21 982.6 985.8 977.9 981.1 985.8 3.8 498 128
S50X21 982.4 984.6 976.5 982.8 984.4 1.6 117 186
S50221 980.3 984.8 975.9 980.2 984.2 3.8 159,083 360,489
S50H22 975.0 979.9 971.5 975.7 979.2 3.5 11,797 42,677
S50M22 974.0 978.2 970.1 974.2 977.8 3.6 3,156 14,228
S50U22 971.0 975.2 967.0 971.2 974.6 3.3 1,294 4,315

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usDVv21 33.15 33.17 33.05 33.13 33.11 -0.02 39 372
USDX21 33.11 33.11 33.09 33.14 33.09 -0.03 51 64
usDz21 33.14  33.19 33.06 33.16 33.13 -0.03 12,843 105,552
USDH22 33.16 33.19 33.05 33.19 33.14 -0.05 1,721 18,268

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 79,767 63,209 16,558 26,148 28,566 -2,418 70,030 84,170 -14,140
Metal Futures 13,403 11,910 1,493 3,951 3,607 344 11,135 12,972 -1,837
Single Stock Futures 12,458 20,668 -8,210 92,306 96,290 -3,984 108,751 96,557 12,194
Currency Futures 0 0 0 1,524 4,149 -2,625 13,130 10,505 2,625

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Vv21 28,460 28,340 28,390 28,350 30 894 1,929
GFV21 28,420 28,370 28,370 28,320 50 5 173
GF10Z21 28,500 28,370 28,430 28,380 40 1,352 9,689
GFzZ21 28,500 28,390 28,390 28,350 40 23 224
GOz21 1,812 1,803 1,807 1,802 4 21,045 16,043
SVFZ21 25 24 24 24 0 121 838
GF10G22 28,530 28,420 28,460 28,410 50 780 4,186
GFG22 28,490 28,420 28,420 28,370 70 19 98
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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% 984.04
1.67% 15.2 984.04
1.79% 2.0 984.04
1.65% 173 984.04

Daysto Current Current
maturity spot (USD) FX

1 1,792.5 2.50% 33.176

63 1,7925 2.53% 33.176

121 1,792.5 2.59% 33.176

Daysto o rentFX  THIYY Us1YY
maturity
1 3317 2.60% 0.11%
63 33.17 2.60% 0.11%
63 33.17 2.60% 0.11%

Fair future
price

9759
993.9
981.9

Fair future
price
28,269
28,391
28,511

Fair future
price
33.17
33.31
33.31

Current

Premium / Discount

premium /

Premium / Discount

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

979.2
977.8
974.5

Current
future price
28,330
28,350
28,380

Current
future price
33.14
33.23
33.21

3.3

-16.1
-7.4

Premium / Discount premium /
from fair price (Bt) discount (%)
61 0.2%
-41 -0.1%
-131 -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

THB/U

32.92
32.97
33.02
33.07
33.12
33.17
33.22
33.27
33.32
33.37
33.42

SD

1,743
27,266
27,308
27,349
27,391
27,432

27,515
27,556
27,598
27,639
27,680

1,753 1,763 1,773
27423 27,579 27,736
27464 27,621 27,778
27,506 27,663 27,820
27548 27,705 27,862
27,589 27,747 27,904

27,673 27,831 27,989
27,7114 27,872 28,031
27,756 27,914 28,073
27,798 27,956 28,115
27,839 27,998 28,157

Gold spot (USD/oz)

1,783
27,892
27,935
27977
28,019
28,062

28,146
28,189
28,231
28,274
28,316

1,793

Premium / Discount premium /
from fair price (Bt) discount (%)
-0.03 -0.1%
-0.08 -0.2%
-0.10 -0.3%
1,803 1,813 1,823
28,205 28,362 28,518
28,248 28,405 28,561
28,291 28,448 28,605
28,334 28,491 28,648
28,377 28,534 28,691

28,462 28,620
28,505 28,663
28,548 28,706
28,591 28,749
28,634 28,792

28,778
28,821
28,865
28,908
28,951

-4.8
-6.2
-9.5

1,833
28,675
28,718
28,762
28,805
28,849

1,843
28,831
28,875
28,919
28,962
29,006

28,936 29,094
28,979 29,138
29,023 29,181
29,067 29,225
29,110 29,269
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