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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,014.3 1,015.9 1,006.4 1,012.2 1,010.0 -2.3 147,126 247,756
S50J22 1,007.0 1,007.0 1,004.0 1,010.0 1,004.6 -5.4 8 192
S50K22 1,007.0 1,007.7 1,003.2 1,008.0 1,003.8 -4.2 10 63
S50M22 1,009.0 1,009.5 1,000.3 1,006.1 1,003.5 -2.5 90,319 139,830
S50U22 1,003.9 1,004.0 995.2 1,000.8 998.1 2.7 4,207 19,654
S50Z222 1,002.9 1,004.0 995.1 1,000.5 998.1 2.4 2,055 10,658

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.59 33.59 33.50 33.60 33.56 -0.04 6,191 25,282
usSbJ22 33.57 33.57 33.51 33.63 33.54 -0.09 83 564
USDK22 33.54 33.54 33.48 33.59 33.53 -0.06 32 2,966
USDM22 33.55 33.55 33.45 33.58 33.50 -0.08 12,812 99,724

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 129,159 136,436 7,277 31,185 28,235 2,950 83,381 79,054 4,327
Metal Futures 30,657 25,379 5,278 8,409 7,214 1,195 20,039 26,512 6,473
Single Stock Futures 20,594 20,427 167 322,440 324,058 -1,618 287,009 285,558 1,451
Currency Futures 0 0 0 1,391 6,846 -5,455 17,727 12,272 5,455

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,965 1,943 1,957 1,940 17 26,943 11,363
SVFH22 26 25 26 25 1 163 688
GF10J22 31,330 31,000 31,210 31,040 170 2,795 8,143
GFJ22 31,300 31,080 31,240 31,010 230 62 285
GF10M22 31,340 31,030 31,240 31,040 200 2,030 7,011
GFM22 31,300 31,080 31,200 31,070 130 26 249
GOM22 1,972 1,949 1,963 1,947 16 25,438 18,557
SVFM22 26 25 26 25 1 440 971
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Expiration Days to 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 2 1.58% 0.0 1008.81 1008.9 1009.9 1.0 0.1 1.1
S50M22 29-Jun-22 93 1.67% 15.2 1008.81 998.0 1003.6 56 0.6 5.2
S50U22 29-Sep-22 185 1.79% 2.0 1008.81 1016.0 998.1 -17.9 -1.8 -10.7
S$50722 29-Dec-22 276 1.65% 17.3 1008.81 1004.2 998.1 -6.1 -0.6 -10.7
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 31 1,953.8 2.50% 33.666 31,332 31,320 -12 0.0%
GFM22 29-Jun-22 93 1,953.8 2.53% 33.666 31,468 31,330 -138 -0.4%
GFQ22 30-Aug-22 155 1,953.8 2.59% 33.666 31,612 31,350 -262 -0.8%
Expiration Days to f—— Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 2 33.66 2.60% 0.11% 33.66 33.57 -0.09 -0.3%
usDJ22 28-Apr-22 31 33.66 2.60% 0.11% 33.73 33.58 -0.15 -0.4%
uUsbDM22 29-dun-22 93 33.66 2.60% 0.11% 33.87 33.53 -0.34 -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)

1,904 1,914 1,924 1,934 1,944 1,954 1,964 1,974 1,984 1,994 2,004
33.42 30,243 30,402 30,560 30,719 30,878 31,196 31,355 31,514 31,672 31,831
33.47 30,288 30,447 30,606 30,765 30,924 31,243 31,402 31,561 31,720 31,879
33.52 30,333 30,493 30,652 30,811 30,971 31,289 31,449 31,608 31,767 31,927
33.57 30,379 30,538 30,698 30,857 31,017 31,336 31,495 31,655 31,815 31,974
33.62 30424 30,584 30,743 30,903 31,063 31,383 31,542 31,702 31,862 32,022

THB/USD 33.67
33.72 30,514 30,675 30,835 30,995 31,476 31,636 31,797 31,957 32,117
33.77 30,560 30,720 30,881 31,041 31,202 31,523 31,683 31,844 32,004 32,165
33.82 30,605 30,766 30,926 31,087 31,248 31,569 31,730 31,891 32,052 32,212
33.87 30,650 30,811 30,972 31,133 31,294 31,616 31,777 31,938 32,099 32,260
33.92 30,695 30,856 31,018 31,179 31,340 31,663 31,824 31,985 32,146 32,308
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