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VPVR (Number Of Rows, 24, Up/Dov, 70) 485,808K 988.385K

Vol 255.471K
€DC ActionZone V2 2020 (close, 12, 26, 1, Top, D, 1) 1002083340 1002.911888 0.000000 1.000000 n/a n/a n/a n/a

EMA (200, close, 0) 968.6
MA (200, close, 0) 965.0
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MCDX (50, close) 109.00 3.0

SQZMOM_LB (20, 2,20, 1.5) -16.7 0.0
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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50H22 977.5 989.6 971.6 978.4 989.2 10.7 255,471 367,419
S50J22 981.0 988.0 971.6 978.4 987.1 8.8 50 159
S50K22 975.3 985.5 970.5 975.7 985.5 9.8 28 51
S50M22 975.0 985.0 967.0 974.0 984.8 10.7 40,179 51,616
S50U22 970.5 980.3 963.2 969.7 980.1 10.4 5,892 19,398
S50Z222 970.7 979.6 963.0 969.8 979.3 9.5 3,471 9,088

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.19 33.23 33.05 33.16 33.05 -0.09 20,080 68,687
usSbJ22 33.18 33.19 33.07 33.17 33.07 -0.10 36 323
USDK22 33.17 33.21 33.11 33.13 33.11 -0.06 603 293
USDM22 33.16 33.20 33.03 33.13 33.03 -0.09 11,028 47,696

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 106,558 99,214 7,344 56,812 52,823 3,989 141,721 153,054  -11,333
Metal Futures 72,941 73,923 982 25,909 27,482 -1,573 55,005 52,450 2,555
Single Stock Futures 16,338 12,804 3,534 104,606 86,335 18,271 88,848 110,653  -21,805
Currency Futures 0 0 0 16,444 2,846 13,598 15,303 28,896  -13,593

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 2,066 2,004 2,018 2,008 11 86,929 17,704
SVFH22 27 26 26 26 1 248 958
GF10J22 32,700 31,640 31,720 31,650 120 10,932 10,290
GFJ22 32,620 31,660 31,860 31,700 130 212 292
GF10M22 32,700 31,640 31,700 31,660 130 7,460 7,096
GFM22 32,620 31,660 31,720 31,720 - 174 286
GOM22 2,071 2,010 2,024 2,013 11 43,752 18,493
SVFM22 27 26 26 26 0 819 702
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Expiration
date
S50H22 30-Mar-22
S50M22 29-Jun-22
S50U22 29-Sep-22
S50722 29-Dec-22
Gold
Expiration
date
GFG22 25-Feb-22
GFJ22 28-Apr-22
GFM22 29-Jun-22
USD
Expiration
date
USDF22 28-Jan-22
USDH22 30-Mar-22
uUSbm22 29-Jun-22

Days to
maturity

Rf

1.67%
1.79%
1.65%

Daysto Current
maturity spot (USD)
-13 1,985.9
49 1,985.9
111 1,985.9

Days t_o Current FX
maturity
-41 33.025
20 33.025
111 33.025

152
2.0
173

2.50%
2.53%
2.59%

TH1YY

2.60%
2.60%
2.60%

FV of periodic Current
dividend

spot
994.96
994.96
994.96
994.96

Current

FX
33.035
33.035
33.035

Us1yy

0.11%
0.11%
0.11%

Fair future
price

984.9
1002.9
991.0

Fair future
price
31,156
31,290
31,430

I R |

Current

984.7
980.1
979.3

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
29,565 -1,591 -5.1%
31,220 -70 -0.2%
31,160 -270 -0.9%

N |

I

Premium / Discount

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

Fair gold spot price

32.78
32.83
32.88
32.93
32.98
33.03
33.08
33.13
33.18
33.23
33.28

THB/USD

1,936
30,159
30,205
30,251
30,297
30,343

30,435
30,481
30,527
30,573
30,619

1,946
30,315
30,361
30,407
30,454
30,500

30,592
30,639
30,685
30,731
30,777

1,956
30,471
30,517
30,564
30,610
30,657

30,750
30,796
30,843
30,889
30,936

1,966
30,627
30,673
30,720
30,767
30,813

30,907
30,954
31,000
31,047
31,094

premium /

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
32.93 33.24 0.31 0.9%
33.07 33.00 -0.07 -0.2%
33.28 32.98 -0.30 -0.9%

Gold spot (USD/oz)

1976 1,986 1,996 2,006 2,016
30,782 31,094 31,250 31,405
30,829 31,141 31,297 31,453
30,876 31,189 31,345 31,501
30,923 31,236 31,393 31,549
30,970 31,284 31,440 31,597
31,064 31,379 31,536 31,693
31,111 31,426 31,583 31,741
31,158 31,473 31,631 31,789
31,205 31,521 31,679 31,837
31,252 31,568 31,726 31,885

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

5.9

-10.3

-14.9

-15.7
2,026 2,036
31,561 31,717
31,609 31,765
31,658 31,814
31,706 31,862
31,754 31,911
31,850 32,007
31,898 32,056
31,946 32,104
31,995 32,153
32,043 32,201

aad

VSENMAINTNY NIRA §11i9, 179 81A1TUNINEN BH N8 T Tw 25-26, 20 AUNEMSLA 1LARINT NIINKY 10120 Inaenyi 0-2088-9100 Inv813 0-2088-9399

%
o o o

& o \ o &4 S A v o e 5 P 4 P VI
T’W?JQ’WNQUUN@Q”’VUI&TQ?JW@HW LW’W_WIJT’WQLLW&‘F'E’J’W Lﬂwgm ‘Galiald leiuﬂ'ﬂLﬂuﬂ"li‘tluﬂuﬂg"mqﬂm'ﬂ\iLLW%F’W"}’WN@NHTNW@\W@};{WI&!’] TneLFEnuannin

e oaad o

& NTUR A

n1in fanvimeanuanslumsnaou wlas

& a o & o & ‘o P 5 o Heio cd g9 o = o "y Fo A o 5 o o &
mwmum@ﬂi:mmmimmﬂ ﬂﬂi’]ﬂ{]’Lui"]ﬂ\!’\l&ﬂuuutﬂﬂblwﬂ’ﬂ\!LLQ\!E\’]\!VH’W T’]EN’]H@UUHNQM]‘UT:R\WLwﬂ‘lﬁ]ﬂixﬂ’ﬂi_lﬂ’]Tlﬂﬁﬂul’ﬂﬂlﬂxluﬂﬂxl“qu Tne Tl Lﬂumﬁmmmm"muluuﬂmv!ummmwmmﬂ

wannine sidemaransn1aniedulas flsngluseau



