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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,010.2 1,014.7 1,009.3 1,011.7 1,012.4 0.5 118,134 303,928
S50J22 1,008.2 1,010.9 1,008.2 1,007.5 1,008.9 1.4 17 183
S50K22 - - - 1,006.5 - 2.2 - 61
S50M22 1,005.0 1,007.9 1,002.9 1,005.4 1,005.6 - 34,129 78,588
S50U22 999.0 1,002.7 998.1 1,000.3 1,000.6 -0.2 3,883 18,737
S50Z222 999.5 1,002.0 997.7 999.8 1,000.0 0.1 1,376 9,951

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.51 33.71 33.46 33.51 33.51 - 14,598 36,432
usSbJ22 33.53 33.68 33.48 33.51 33.49 -0.02 242 512
USDK22 33.51 33.65 33.48 33.48 33.49 - 1,055 2,232
USDM22 33.48 33.66 33.42 33.47 33.45 -0.02 19,879 90,474

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 59,034 57,911 1,123 29,498 34,526 -5,028 69,007 65,102 3,905
Metal Futures 22,533 21,865 668 7,857 7,454 403 17,799 18,870 -1,071
Single Stock Futures 30,219 26,823 3,396 131,652 114,287 17,365 118,735 139,496  -20,761
Currency Futures 0 0 0 15,655 14,902 753 20,119 20,872 -753

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,940 1,919 1,925 1,924 2 21,958 14,410
SVFH22 25 25 25 25 0 27 742
GF10J22 31,010 30,640 30,720 30,690 20 3,988 8,276
GFJ22 31,010 30,640 30,640 30,700 -60 75 316
GF10M22 31,030 30,660 30,740 30,700 30 2,486 6,595
GFM22 31,020 30,700 30,700 30,690 10 25 292
GOM22 1,947 1,925 1,932 1,931 2 17,338 18,421
SVFM22 26 25 25 25 0 141 1,007
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Expiration Days to R FV of periodic Current Fair future  Current  Premium /Discount premium/ Premium /Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50H22 30-Mar-22 1.58% . 101253 10128 . -0. -0.3
S50M22 29-dun-22 98 1.67% 152 101253  1002.0 1005.4 34 0.3 71
S50U22 29-Sep-22 190 1.79% 2.0 101253  1020.0 1000.1 -19.9 -2.0 -12.4
S50722 29-Dec-22 281 1.65% 173 101253  1008.2 999.9 -8.3 -0.8 -12.6
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 36 1,920.7 2.50% 33.485 30,646 30,680 34 0.1%
GFM22 29-Jdun-22 98 1,920.7 2.53% 33.485 30,779 30,530 -249 -0.8%
GFQ22 30-Aug-22 160 1,920.7 2.59% 33.485 30,920 30,570 -350 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 7 33.475 2.60% 0.11% 33.49 33.52 0.03 0.1%
usDJ22 28-Apr-22 36 33.475 2.60% 0.11% 33.56 33.51 -0.05 -0.1%
USDM22 29-Jun-22 98 33.475 2.60% 0.11% 33.70 33.47 -0.23 -0.7%
* 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)
1,871 1,881 1,891 1,901 1,911 1,921 1,931 1,941 1,951 1,961 1,971
33.23 29,544 29,702 29,859 30,017 30,175 30,491 30,649 30,807 30,965 31,123
33.28 29,588 29,746 29,904 30,063 30,221 30,537 30,695 30,853 31,012 31,170
33.33 29,632 29,791 29,949 30,108 30,266 30,583 30,741 30,900 31,058 31,217
33.38 29,677 29,836 29,994 30,153 30,312 30,629 30,787 30,946 31,105 31,263
33.43 30,357 30,675
THB/USD 33.48
33.53 29,810 29,970 30,129 30,288 30,766 30,926 31,085 31,245 31,404
33.58 29,855 30,014 30,174 30,334 30,493 30,812 30,972 31,132 31,291 31,451
33.63 29,899 30,059 30,219 30,379 30,539 30,858 31,018 31,178 31,338 31,498
33.68 29,944 30,104 30,264 30,424 30,584 30,904 31,064 31,224 31,384 31,544
33.73 29,988 30,148 30,309 30,469 30,629 30,950 31,110 31,271 31,431 31,591
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