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aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irﬁzfgst
Open High Low Prior Last Change
S50J22 986.0 987.7 981.4 980.5 983.4 2.9 60 224
S50K22 984.8 986.0 981.2 979.2 983.5 4.3 163 112
S50M22 983.0 986.1 978.5 978.4 981.1 2.9 163,486 354,974
S50U22 977.5 979.8 972.4 972.1 974.9 2.9 12,362 31,768
S50222 975.0 978.2 971.0 970.9 973.7 2.8 2,905 14,149
S50H23 970.9 974.5 967.6 967.3 970.3 3.0 814 3,113

#qilaaa Currency Futures

Az Settlement Price Volume L
Interest
Open High Low Prior Last Change
usbJ22 34.05 34.26 34.05 34.02 34.23 0.21 747 1,051
USDK22 34.00 34.26 33.95 34.01 34.24 0.22 104 8,628
UsbMm22 33.99 34.23 33.96 34.00 34.19 0.19 21,039 161,882
usbu22 33.86 34.11 33.85 33.87 34.07 0.20 2,769 20,967

asﬂuam‘iamuﬂnﬁ Futures auilszinniinasnu ()

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 80,007 76,995 3,012 28,129 28,238 -109 71,654 74,557 -2,903
Metal Futures 21,852 28,148 -6,296 5,340 4,609 731 24,022 18,457 5,565
Single Stock Futures 5,961 13,580 -7,619 59,457 63,532 -4,075 75,749 64,055 11,694
Currency Futures 0 0 0 5,931 6,781 -850 18,728 17,776 952

a#5Uaaa Futures Gold & Oil Futures

i Settlement Price Volume L

Interest
High Low Close Prior Change
GF10J22 31,010 30,680 31,000 31,040 -60 1,385 3,081
GFJ22 31,010 30,690 30,960 31,030 -70 27 243
GF10M22 31,050 30,730 31,040 31,090 -80 4,203 6,076
GFM22 31,030 30,760 31,030 31,090 -100 30 269
GOM22 1,917 1,899 1,909 1,923 -14 36,107 28,748
SVFM22 24 24 24 24 0 407 1,803
GF10Q22 31,060 30,770 31,040 31,090 -60 1,787 3,005
GFQ22 31,040 30,790 31,010 31,050 -40 40 165
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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)
S50M22 29-Jun-22 . -2, -0. .
S50U22 29-Sep-22 155 1.67% 152 981.16 973.0 975 2.0 0.2 -6.2
S50722 29-Dec-22 246 1.79% 20 981.16 991.1 9737 -17.4 -1.8 -75
S50H23 30-Mar-23 337 1.65% 173 981.16 979.0 1022.9 43.9 45 417
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 1 1,901.4 2.50% 34.295 30,998 31,000 2 0.0%
GFM22 29-dun-22 63 1,901.4 2.53% 34.295 31,131 31,030 -101 -0.3%
GFQ22 30-Aug-22 125 1,901.4 2.59% 34.295 31,272 31,080 -192 -0.6%
USD
Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
usDJ22 28-Apr-22 1 34.285 2.60% 0.11% 34.29 34.30 0.01 0.0%
USDM22 29-Jun-22 63 34.285 2.60% 0.11% 34.43 34.26 -0.17 -0.5%
usbu22 29-Sep-22 155 34.285 2.60% 0.11% 34.65 34.15 -0.50 -1.4%

* 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)

1,851 1,861 1,871 1,881 1,891 1,901 1,911 1,921 1,931 1,941 1,951
34.04 29,952 30,113 30,275 30,437 30,599 30,922 31,084 31,246 31,408 31,569
34.09 29,996 30,158 30,320 30,482 30,644 30,968 31,130 31,292 31454 31,616
34.14 30,040 30,202 30,364 30,526 30,689 31,013 31,175 31,338 31,500 31,662
34.19 30,084 30,246 30,409 30,571 30,734 31,0569 31,221 31,384 31,546 31,709
34.24 30,128 30,290 30453 30,616 30,779 31,104 31,267 31,429 31,592 31,755

THB/USD 34.29

3434 30,216 30,379 30,542 30,705 31,195 31,358 31,521 31,684 31,848
3439 30,260 30,423 30,586 30,750 30,913 31,240 31,404 31,567 31,731 31,894
34.44 30,304 30,467 30,631 30,795 30,958 31,286 31,449 31,613 31,777 31,940
3449 30,348 30,512 30,675 30,839 31,003 31,331 31,495 31,659 31,823 31,987
3454 30,392 30,556 30,720 30,884 31,048 31,377 31,541 31,705 31,869 32,033
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