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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50H22 1,002.8 1,011.1 1,000.3 995.4 1,009.3 13.9 161,832 320,172
S50J22 998.0 1,007.0 997.9 992.4 1,007.0 14.6 21 162
S50K22 997.7 1,005.6 997.3 991.9 1,005.6 13.7 12 59
S50M22 996.6 1,005.0 994.5 989.1 1,003.7 145 41,765 66,014
S50U22 990.3 999.2 989.3 984.1 997.8 13.7 7,464 19,977
S50Z222 990.1 999.2 989.1 984.1 997.8 13.7 2,957 9,430

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.53 33.54 33.38 33.49 33.41 -0.08 12,851 58,153
usSbJ22 33.54 33.54 33.39 33.51 33.39 -0.12 11 377
USDK22 33.36 33.38 33.36 33.49 33.37 -0.12 16 220
USDM22 33.48 33.49 33.33 33.46 33.37 -0.10 8,832 59,887

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 64,265 66,808 -2,543 37,266 40,345 -3,079 112,520 106,898 5,622
Metal Futures 30,588 32,170 -1,582 10,016 10,291 -275 26,165 24,308 1,857
Single Stock Futures 16,207 18,804 -2,597 72,433 74,170 1,737 89,929 85,595 4,334
Currency Futures 0 0 0 4,254 2,640 1,614 17,456 19,070 -1,614

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,931 1,908 1,924 1,929 -6 33,404 16,450
SVFH22 25 25 25 25 0 44 749
GF10J22 30,820 30,390 30,540 30,770 -220 4,309 8,728
GFJ22 30,820 30,400 30,570 30,770 -200 102 307
GF10M22 30,830 30,410 30,560 30,790 -230 2,855 6,754
GFM22 30,710 30,460 30,590 30,800 -200 39 293
GOM22 1,938 1,915 1,930 1,936 -6 24,333 18,354
SVFM22 25 25 25 25 0 233 860
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Expiration Days to FV of periodic Current Fair future  Current  Premium /Discount premium/ Premium /Discount

Rf

date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50H22 30-Mar-22 1.58% 0.0 101195 10125 1009.3 -3. . 2.7
S50M22 29-dun-22 104 1.67% 152 101195 1001.7 1003.6 1.9 0.2 -84
S50U22 29-Sep-22 196 1.79% 2.0 101195 10197 997.8 219 22 -14.2
S50722 29-Dec-22 287 1.65% 173 101195 10079 997.8 -10.1 -1.0 -14.2
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFJ22 28-Apr-22 42 1,908.0 2.50% 33.236 30,230 30,580 350 1.2%
GFM22 29-Jdun-22 104 1,908.0 2.53% 33.236 30,361 30,600 239 0.8%
GFQ22 30-Aug-22 166 1,908.0 2.59% 33.236 30,500 30,280 -220 -0.7%
USD
Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 13 33.23 2.60% 0.11% 33.26 33.40 0.14 0.4%
usDJ22 28-Apr-22 42 33.23 2.60% 0.11% 33.33 33.33 0.00 0.0%
USDM22 29-Jun-22 104 33.23 2.60% 0.11% 33.47 33.36 -0.11 -0.3%

* 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)

1,858 1,868 1,878 1,888 1,898 1,908 1,918 1,928 1,938 1,948 1,958
3298 29,127 29,283 29,440 29,597 29,754 30,067 30,224 30,381 30,538 30,694
33.03 29,171 29,328 29,485 29,642 29,799 30,113 30,270 30,427 30,584 30,741
33.08 29,215 29,372 29,529 29,687 29,844 30,158 30,316 30,473 30,630 30,787
33.13 29,259 29,417 29,574 29,732 29,889 30,204 30,361 30,519 30,676 30,834
33.18 29,303 29461 29,619 29,776 29,934 30,250 30,407 30,565 30,723 30,880

THB/USD 33.23
33.28 29,392 29,550 29,708 29,866 30,341 30,499 30,657 30,815 30,973
33.33 29,436 29,594 29,753 29,911 30,069 30,386 30,545 30,703 30,862 31,020
33.38 29480 29,639 29,797 29,956 30,115 30,432 30,591 30,749 30,908 31,067
33.43 29,524 29,683 29,842 30,001 30,160 30,477 30,636 30,795 30,954 31,113
33.48 29,568 29,727 29,886 30,046 30,205 30,523 30,682 30,841 31,000 31,160
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