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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,008.0 1,016.7 1,007.7 1,009.9 1,015.2 5 184,092 174,297
S50J22 1,005.0 1,012.7 1,005.0 1,004.6 1,012.7 7.8 90 240
S50K22 1,005.7 1,012.0 1,005.5 1,003.8 1,012.0 8.2 22 81
S50M22 1,001.8 1,010.4 1,001.6 1,003.6 1,009.7 5.8 211,634 237,750
S50U22 994.6 1,004.6 994.6 998.1 1,003.8 515! 5,174 20,626
S50Z222 996.0 1,004.4 996.0 998.1 1,003.6 5.2 1,492 10,844

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.55 33.79 33.55 33.56 33.76 0.20 14,379 23,115
usSbJ22 33.56 33.77 33.56 33.54 33.76 0.22 621 836
USDK22 33.55 33.76 33.55 33.53 33.76 0.23 2,684 5,642
USDM22 33.50 33.74 33.50 33.50 33.70 0.20 26,276 109,256

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 296,371 278,439 17,932 37,089 43,553 -6,464 69,044 80,512  -11,468
Metal Futures 19,179 24,124 -4,945 6,233 8,852 -2,619 26,175 18,611 7,564
Single Stock Futures 122,607 120,957 1,650 312,855 291,795 21,060 351,826 374,536  -22,710
Currency Futures 0 0 0 28623 1,696 26,927 15,334 42264  -26,930

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,961 1,925 1,931 1,957 -25 15,845 9,907
SVFH22 26 25 25 26 -1 305 486
GF10J22 31,330 30,950 31,040 31,210 -170 2,829 7,987
GFJ22 31,320 30,980 31,020 31,240 -220 31 274
GF10M22 31,340 30,970 31,050 31,240 -190 2,054 6,986
GFM22 31,330 31,000 31,020 31,200 -180 18 249
GOM22 1,968 1,933 1,938 1,963 -26 28,128 19,063
SVFM22 26 25 25 26 -1 520 1,318
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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 1 1.58% 0.0 1012.43 10125 1014.9 24 0.2 25
S50M22 29-Jun-22 92 1.67% 15.2 1012.43 10016 1009.4 7.8 0.8 -3.0
S50U22 29-Sep-22 184 1.79% 2.0 1012.43 10196 1003.6 -16.0 -1.6 -8.8
S$50722 29-Dec-22 275 1.65% 17.3 1012.43  1007.8 1003.3 -45 -0.5 9.1
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 30 1,939.6 2.50% 33.725 31,157 30,840 -317 -1.0%
GFM22 29-Jun-22 92 1,939.6 2.53% 33.725 31,292 31,010 -282 -0.9%
GFQ22 30-Aug-22 154 1,939.6 2.59% 33.725 31,435 31,140 -295 -0.9%
Expiration Days to c t X Fair future  Current  Premium /Discount premium /
date maturity drren price future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 1 33.715 2.60% 0.11% 33.72 33.78 0.06 0.2%
usDJ22 28-Apr-22 30 33.715 2.60% 0.11% 33.78 33.76 -0.02 -0.1%
uUsbDM22 29-dun-22 92 33.715 2.60% 0.11% 33.93 33.71 -0.22 -0.6%
* 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)
1,890 1,900 1,910 1,920 1,930 1,940 1,950 1,960 1,970 1,980 1,990
33.47 30,058 30,217 30,376 30,535 30,694 31,012 31,171 31,330 31,489 31,648
33.52 30,103 30,262 30,421 30,580 30,740 31,058 31,218 31,377 31,536 31,696
33.57 30,147 30,307 30,467 30,626 30,786 31,105 31,264 31,424 31,583 31,743
33.62 30,192 30,352 30,512 30,672 30,831 31,151 31,311 31,471 31,630 31,790
33.67 30,237 30,397 30,557 30,717 30,877 31,197 31,357 31,517 31,677 31,837
THB/USD 33.72
33.77 30,327 30,488 30,648 30,809 30,969 31,290 31,451 31,611 31,772 31,932
33.82 30,372 30,533 30,693 30,854 31,015 31,336 31,497 31,658 31,819 31,979
33.87 30417 30,578 30,739 30,900 31,061 31,383 31,544 31,705 31,866 32,027
33.92 30,462 30,623 30,784 30,945 31,107 31,429 31,590 31,751 31,913 32,074
33.97 30,507 30,668 30,830 30,991 31,152 31,475 31,637 31,798 31,960 32,121
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