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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,017.2 1,024.0 1,017.2 1,015.7 1,023.0 7.2 33,480 27,923
S50J22 1,017.0 1,023.0 1,017.0 1,013.9 1,019.0 HI5) 278 337
S50K22 1,015.9 1,021.7 1,015.9 1,012.8 1,020.6 7.8 31 105
S50M22 1,013.9 1,021.0 1,013.0 1,011.1 1,017.9 7.0 175,912 331,117
S50U22 1,008.0 1,014.5 1,007.2 1,004.9 1,011.8 6.9 11,615 27,403
S50Z222 1,007.2 1,013.8 1,007.1 1,005.0 1,011.1 6.3 5,425 12,412

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.67 33.67 33.44 33.69 33.44 -0.27 2,487 13,475
usSbJ22 33.60 33.61 33.31 33.68 33.31 -0.37 980 10,666
USDK22 33.66 33.66 33.28 33.68 33.28 -0.40 5,397 343
USDM22 33.62 33.62 33.24 33.63 33.25 -0.38 35,865 115,905

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 108,829 75,033 33,796 32,105 37,120 -5,015 85,992 114,773  -28,781
Metal Futures 35,700 32,273 3,427 11,183 8,094 3,089 29,239 35,755 6,516
Single Stock Futures 44,013 39,975 4,038 198,703 197,461 1,242 191,394 196,674 -5,280
Currency Futures 0 0 0 5,451 26,821 -21,370 46,274 24,904 21,370

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,927 1,890 1,918 1,912 6 16,472 4,993
SVFH22 25 24 25 25 0 73 376
GF10J22 30,710 30,220 30,400 30,660 -270 5,439 6,970
GFJ22 30,600 30,260 30,430 30,700 -270 49 265
GF10M22 30,720 30,230 30,430 30,670 -260 3,729 6,733
GFM22 30,620 30,260 30,450 30,730 -290 41 261
GOM22 1,934 1,899 1,925 1,920 5 45,897 18,930
SVFM22 25 24 25 25 0 420 1,382
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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 1022.83 1022.8 1022.9 0.1 0.0 0.1
S50M22 29-Jun-22 90 1.67% 15.2 1022.83 1011.9 1018.1 6.2 0.6 4.7
S50U22 29-Sep-22 182 1.79% 2.0 1022.83 1030.0 1011.8 -18.2 -1.8 -11.0
S$50722 29-Dec-22 273 1.65% 17.3 1022.83 1018.3 1011.3 -7.0 0.7 -11.5
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 28 1,930.8 2.50% 33.206 30,534 30,700 166 0.5%
GFM22 29-Jun-22 90 1,930.8 2.53% 33.206 30,666 30,700 34 0.1%
GFQ22 30-Aug-22 152 1,930.8 2.59% 33.206 30,806 30,740 -66 -0.2%
Expiration Days to f—— Fair future  Current  Premium /Discount premium /
date maturity price  future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 -1 33.2 2.60% 0.11% 33.20 33.42 0.22 0.7%
usDJ22 28-Apr-22 28 33.2 2.60% 0.11% 33.26 33.31 0.05 0.1%
UsSbDM22 29-Jdun-22 90 33.2 2.60% 0.11% 33.40 33.25 -0.15 -0.5%
* 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)
1,881 1,891 1,901 1,911 1,921 1,931 1,941 1951 1961 1,971 1,981
3295 29457 29,614 29,770 29,927 30,084 30,397 30,554 30,710 30,867 31,023
33.00 29,502 29,659 29,816 29,973 30,129 30,443 30,600 30,757 30,914 31,071
33.05 29,547 29,704 29,861 30,018 30,175 30,489 30,646 30,803 30,960 31,118
33.10 29,591 29,749 29,906 30,063 30,221 30,535 30,693 30,850 31,007 31,165
33.15 29,636 29,794 29,951 30,109 30,266 30,581 30,739 30,897 31,054 31,212
THB/USD 33.20
33.25 29,725 29,883 30,042 30,200 30,674 30,832 30,990 31,148 31,306
33.30 29,770 29,928 30,087 30,245 30,403 30,720 30,878 31,086 31,195 31,353
33.35 29,815 29,973 30,132 30,290 30,449 30,766 30,924 31,083 31,242 31,400
33.40 29,860 30,018 30,177 30,336 30,495 30,812 30,971 31,130 31,288 31,447
3345 29,904 30,063 30,222 30,381 30,540 30,858 31,017 31,176 31,335 31,494
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