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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50X21 990.5 993.7 988.8 986.2 988.8 2.6 15 118
S50221 986.5 993.4 985.5 986.3 988.3 2 144,038 362,969
S50F22 985.6 990.5 985.1 983.5 986.9 3.4 26 91
S50H22 982.1 988.0 980.7 981.3 983.1 1.9 16,687 52,134
S50M22 980.6 986.7 979.9 980.3 982.1 2.2 4,589 21,194
S50U22 978.3 984.2 977.5 978.0 979.7 1.7 2,923 6,454

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
USDX21 33.09 33.39 33.09 33.05 33.39 0.29 23 12
usbDz21 33.11 33.38 33.09 33.10 33.33 0.23 21,244 105,271
USDF22 33.26 33.26 33.26 33.04 33.26 0.22 1 8,402
USDH22 33.05 33.32 33.05 33.04 33.28 0.24 5,313 38,814

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 64,855 59,120 5,735 25,387 26,815 -1,428 78,036 82,343 -4,307
Metal Futures 23,420 28,399 -4,979 6,213 4,839 1,374 23,202 19,597 3,605
Single Stock Futures 28,133 35,100 -6,967 369,928 141,280 228,648 171,314 392,995 -221,681
Currency Futures 0 0 0 15,873 3,062 12,811 10,708 23,519  -12,811

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10Zz21 28,470 28,100 28,400 28,280 120 3,396 6,085
GFz21 28,470 28,120 28,400 28,300 100 125 166
GOz21 1,799 1,784 1,795 1,798 -4 31,658 23,794
SVFZ21 24 23 24 24 0 178 807
GF10G22 28,500 28,140 28,430 28,320 120 2,600 5,010
GFG22 28,490 28,200 28,490 28,320 100 21 226
GOH22 1,805 1,790 1,801 1,804 -4 13,187 20,583
SVFH22 24 24 24 24 0 363 1,065
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Fair future  Current
price future price
979.8 983.2
997.7 982.5
985.8 979.7

I

Fair future  Current
price future price
28,328 28,350
28,443 28,420
28,572 28,450

Expiration Days to FV of periodic Current
date maturity dividend spot
S50Z21 29-Dec-21 1.58% 989.19
S50H22 30-Mar-22 125 1.67% 15.2 989.19
S50M22 29-Jun-22 216 1.79% 2.0 989.19
S50U22 29-Sep-22 308 1.65% 173 989.19
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFz21 29-Dec-21 34 1,784.1 2.50% 33.326
GFG22 25-Feb-22 92 1,784.1 2.53% 33.326
GFJ22 28-Apr-22 154 1,784.1 2.59% 33.326
USD
Expiration  Daysto o i px Us1Yy
date maturity
usbDz21 29-Dec-21 34 33.32 2.60% 0.11%
USDF22 28-Jan-22 64 33.32 2.60% 0.11%
USDH22 30-Mar-22 125 33.32 2.60% 0.11%

Fair future  Current
price future price
33.40 33.38
33.47 33.34
33.61 33.35

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

Fair gold spot price

1,734
3309 27,275
33.14 27,316
33.19 27,357
3324 27,399
3329 27,440

THB/USD 33.34
33.39 27,522
3344 27,5563
3349 27,605
33.54 27,646
3359 27,687

1,744 1,754 1,764
27432 27590 27,747
27,474 27,631 27,789
27,515 27,673 27,831
27557 27,715 27,873
27,598 27,756 27,915

27,681 27,840 27,998
27,722 27,881 28,040
27,764 27,923 28,082
27,805 27,965 28,124
27,847 28,006 28,166

Gold spot (USD/oz)
1,774 1,784
27,904
27,946
27,988
28,031
28,073

Premium / Discount premium/ Premium /Discount
from fair price (pts) discount (%) from spot price (pts)
-2. . -0.9
34 04 -6.0
-15.2 -15 -6.7
-6.1 -0.6 -9.5
Premium / Discount premium /
from fair price (Bt) discount (%)

22 0.1%

-23 -0.1%

-122 -0.4%
Premium / Discount premium /
from fair price (Bt) discount (%)

-0.02 -0.1%

-0.13 -0.4%

-0.26 -0.8%
1,794 1,804 1,814 1,824 1,834
28,219 28,376 28,533 28,691 28,848
28,261 28419 28576 28,734 28,891
28,304 28,462 28,620 28,777 28,935
28,347 28,505 28663 28821 28,979
28,389 28,548 28,706 28,864 29,022

28,475 28,633 28,792 28,951 29,109
28517 28,676 28,835 28,994 29,153
28,560 28,719 28,878 29,037 29,197
28,602 28,762 28921 29,081 29,240
28,645 28,805 28,964 29,124 29,284
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