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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50H22 1,015.0 1,021.8 1,014.8 1,009.3 1,017.9 8.8 159,094 325,158
S50J22 1,013.9 1,017.5 1,013.9 1,007.0 1,017.0 10 22 173
S50K22 1,015.5 1,016.5 1,013.5 1,005.6 1,013.5 10.9 8 61
S50M22 1,009.0 1,015.0 1,009.0 1,003.6 1,011.7 8.4 50,127 72,768
S50U22 1,006.0 1,009.2 1,003.2 997.8 1,006.0 8.3 8,037 19,240
S50Z222 1,003.5 1,008.7 1,003.1 997.8 1,005.6 7.9 2,504 9,892

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.34 33.43 33.21 33.41 33.24 -0.17 20,061 50,073
usSbJ22 33.33 33.33 33.23 33.39 33.23 -0.16 32 356
USDK22 33.37 33.37 33.20 33.37 33.26 -0.13 101 156
USDM22 33.30 33.37 33.15 33.36 33.19 -0.16 29,294 65,080

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 85,716 60,706 25,010 46,085 45,560 525 87,991 113526  -25,535
Metal Futures 34,056 34,631 -575 11,421 9,205 2,216 26,198 27,839 -1,641
Single Stock Futures 20,478 19,887 591 98,880 92,669 6,211 98,434 105,236 -6,802
Currency Futures 0 0 0 12,194 25144  -12,950 37,294 24,344 12,950

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,943 1,897 1,942 1,924 17 35,543 15,686
SVFH22 25 25 25 25 1 83 745
GF10J22 30,730 30,170 30,670 30,550 130 5,148 8,008
GFJ22 30,700 30,250 30,640 30,570 -300 67 291
GF10M22 30,750 30,190 30,680 30,560 130 3,419 6,639
GFM22 30,650 30,600 30,620 30,600 -310 3 293
GOM22 1,950 1,904 1,948 1,930 18 25,598 17,678
SVFM22 26 25 26 25 0 175 878
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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 1019.17 10197 -1, -0. -14
S50M22 29-dun-22 103 1.67% 152 1019.17 10089 1012 3.1 0.3 7.2
S50U22 29-Sep-22 195 1.79% 2.0 1019.17  1027.0 1006.1 -20.9 -2.0 -1341
S50722 29-Dec-22 286 1.65% 173 1019.17 10152 1005.7 -95 -0.9 -135
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 41 1,942.1 2.50% 33.255 30,785 30,620 -165 -0.5%
GFM22 29-Jdun-22 103 1,942.1 2.53% 33.255 30,919 30,650 -269 -0.9%
GFQ22 30-Aug-22 165 1,942.1 2.59% 33.255 31,061 30,710 -351 1.1%
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 12 33.245 2.60% 0.11% 33.27 33.23 -0.04 -0.1%
usDJ22 28-Apr-22 41 33.245 2.60% 0.11% 33.34 33.24 -0.10 -0.3%
USDM22 29-Jun-22 103 33.245 2.60% 0.11% 33.48 33.17 -0.31 -0.9%

* 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)

1,892 1,902 1,912 1,922 1,932 1,942 1,952 1,962 1,972 1,982 1,992
33.01 29,684 29,841 29,997 30,154 30,311 30,625 30,782 30,939 31,096 31,253
33.06 29,729 29,886 30,043 30,200 30,357 30,671 30,828 30,986 31,143 31,300
33.11 29,774 29,931 30,088 30,246 30,403 30,718 30,875 31,032 31,190 31,347
33.16 29,819 29,976 30,134 30,291 30,449 30,764 30,922 31,079 31,237 31,395
33.21 29,864 30,021 30,179 30,337 30,495 30,811 30,968 31,126 31,284 31,442

THB/USD 33.26
33.31 29,953 30,112 30,270 30,428 30,903 31,062 31,220 31,378 31,537
33.36 29,998 30,157 30,316 30,474 30,633 30,950 31,108 31,267 31,425 31,584
33.41 30,043 30,202 30,361 30,520 30,679 30,996 31,155 31,314 31472 31,631
33.46 30,088 30,247 30,406 30,565 30,724 31,043 31,202 31,361 31,520 31,679
33.51 30,133 30,293 30452 30,611 30,770 31,089 31,248 31,407 31,567 31,726
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