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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50H22 1,018.5 1,018.7 1,006.5 1,012.2 1,006.5 -5.4 152,115 295,305
S50J22 1,011.8 1,012.1 1,004.0 1,008.9 1,004.0 -4.9 38 190
S50K22 1,014.5 1,014.5 1,004.5 1,008.7 1,004.5 -4.2 4 61
S50M22 1,010.3 1,011.8 1,000.3 1,005.4 1,000.3 -4.8 55,991 83,046
S50U22 1,006.0 1,006.5 995.5 1,000.1 995.5 -4.4 5,495 19,330
S50Z222 1,005.0 1,005.9 995.5 999.9 995.5 -4.3 2,353 10,335

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.49 33.68 33.44 33.51 33.60 0.09 12,317 30,244
usSbJ22 33.45 33.66 33.45 33.49 33.56 0.09 108 567
USDK22 33.44 33.65 33.44 33.48 33.58 0.10 273 2,470
USDM22 33.45 33.62 33.39 33.45 33.54 0.09 25,043 96,445

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 80,573 84,653 -4,080 41,175 37,169 4,006 94,248 94,174 74
Metal Futures 18,365 18,713 -348 7,563 7,243 320 17,070 17,042 28
Single Stock Futures 44,297 40,424 3,873 106,776 123,780 -17,004 132,223 119,092 13,131
Currency Futures 0 0 0 16,265 15,052 1,213 21,476 22,689 -1,213

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,931 1,912 1,930 1,926 4 18,152 14,133
SVFH22 25 25 25 25 0 53 735
GF10J22 30,870 30,470 30,820 30,710 130 4,557 7,980
GFJ22 30,870 30,500 30,870 30,640 230 88 295
GF10M22 30,890 30,490 30,840 30,730 130 1,704 6,633
GFM22 30,870 30,530 30,870 30,700 170 40 296
GOM22 1,938 1,919 1,937 1,932 4 15,677 18,935
SVFM22 25 25 25 25 0 241 1,077
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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% 1008.61 1008.9 1006.8 -2. . -1.8
S50M22 29-dun-22 97 1.67% 152 1008.61 998.0 1000.6 26 0.3 -8.0
S50U22 29-Sep-22 189 1.79% 2.0 1008.61 1016.0 995.7 -20.3 -2.0 -12.9
S50722 29-Dec-22 280 1.65% 173 1008.61 1004.2 995.6 -8.6 -0.9 -13.0
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 35 1,936.6 2.50% 33.706 31,102 31,100 -2 0.0%
GFM22 29-Jdun-22 97 1,936.6 2.53% 33.706 31,237 31,090 -147 -0.5%
GFQ22 30-Aug-22 159 1,936.6 2.59% 33.706 31,379 31,050 -329 -1.0%
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 6 337 2.60% 0.11% 33.71 33.64 -0.07 -0.2%
usDJ22 28-Apr-22 35 337 2.60% 0.11% 33.78 33.61 -017 -0.5%
USDM22 29-Jun-22 97 337 2.60% 0.11% 33.92 33.60 -0.32 -1.0%

* 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)

1,887 1,897 1,907 1,917 1,927 1,937 1,947 1,957 1,967 1,977 1,987
33.45 29,996 30,155 30,314 30,473 30,632 30,950 31,109 31,268 31427 31,586
33.50 30,041 30,201 30,360 30,519 30,678 30,997 31,156 31,315 31474 31,634
33.55 30,086 30,246 30,405 30,565 30,724 31,043 31,202 31,362 31,521 31,681
33.60 30,131 30,291 30,450 30,610 30,770 31,089 31,249 31,409 31,568 31,728
33.65 30,176 30,336 30,496 30,656 30,816 31,135 31,295 31455 31,615 31,775

THB/USD 33.70
33.75 30,265 30,426 30,586 30,747 31,228 31,388 31,549 31,709 31,870
33.80 30,310 30,471 30,632 30,792 30,953 31,274 31,435 31,596 31,756 31917
33.85 30,355 30,516 30,677 30,838 30,999 31,321 31,481 31,642 31,803 31,964
33.90 30,400 30,561 30,722 30,883 31,045 31,367 31,528 31,689 31,850 32,011
33.95 30445 30,606 30,768 30,929 31,090 31,413 31,574 31,736 31,897 32,059
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