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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50J22 978.9 979.8 974.0 983.4 979.8 -3.6 166 83
S50K22 977.6 978.1 973.0 983.5 977.6 -5.9 176 232
S50M22 976.8 977.9 971.5 981.3 976.9 -4.6 185,871 346,647
S50U22 970.9 971.9 965.6 975.0 971.0 -4.2 18,069 32,262
S50222 971.0 971.0 964.9 973.7 969.9 -4.0 3,594 14,502
S50H23 966.0 967.3 961.5 970.3 966.3 -4.2 1,463 3,253

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
usSbJ22 34.27 34.40 34.27 34.23 34.32 0.09 333 951
USDK22 34.24 34.40 34.24 34.23 34.32 0.09 3,029 6,794
USDM22 34.22 34.37 34.19 34.19 34.29 0.10 23,761 157,560
usbu22 34.11 34.26 34.10 34.07 34.20 0.11 4,542 24,483

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 63,856 85,152 -21,296 39,625 35,927 3,698 105,858 88,260 17,598
Metal Futures 16,289 17,761 -1,472 3,583 3,906 -323 16,033 14,238 1,795
Single Stock Futures 6,838 6,029 809 66,276 61,519 4,757 63,975 69,541 -5,566
Currency Futures 0 0 0 4,810 12,774 -7,964 26,725 18,773 7,952

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GF10J22 31,150 30,900 30,920 30,980 -30 666 2,733
GFJ22 31,160 30,950 31,000 30,960 20 69 237
GF10M22 31,190 30,930 30,980 31,010 - 2,848 6,443
GFM22 31,230 30,990 30,990 30,990 - 58 262
GOM22 1,916 1,892 1,901 1,909 -7 24,787 29,196
SVFM22 24 24 24 24 0 621 1,768
GF10Q22 31,210 30,960 30,990 31,030 -20 1,280 3,420
GFQ22 31,210 31,010 31,010 31,010 40 37 172
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Expiration
date
S50M22 29-Jun-22
S50U22 29-Sep-22
S50722 29-Dec-22
S50H23 30-Mar-23
Gold
Expiration
date
GFJ22 28-Apr-22
GFM22 29-Jdun-22
GFQ22 30-Aug-22
USD
Expiration
date
usDJ22 28-Apr-22
uUSbm22 29-Jun-22
usbu22 29-Sep-22

Days to
maturity

Rf

1.67%
1.79%
1.65%

Daysto Current
maturity spot (USD)

0 1,883.8

62 1,883.8

124 1,883.8

Days t_o Current FX
maturity
0 34.375
62 34.375
154 34.375

dividend

2.60%
2.60%
2.60%

FV of periodic Current

spot

978.76
978.76
978.76

Current

FX
34.385
34.385
34.385

Us1yy

0.11%
0.11%
0.11%

Fair future
price

970.6
988.6
976.5

Fair future
price
30,789
30,922
31,062

T RINIT

Current

Premium / Discount

0.2

970.8
969.7 -18.9
1022.9 46.4

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,980 191 0.6%
30,880 -42 -0.1%
30,940 -122 -0.4%

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

34.13
34.18
34.23
34.28
34.33
34.38
34.43
34.48
34.53
34.58
34.63

THB/USD

1,834
29,745
29,789
29,832
29,876
29,920

30,007
30,050
30,094
30,138
30,181

1,844
29,908
29,951
29,995
30,039
30,083

30,170
30,214
30,258
30,302
30,346

1,854
30,070
30,114
30,158
30,202
30,246

30,334
30,378
30,422
30,466
30,510

1,864
30,232
30,276
30,321
30,365
30,409

30,498
30,542
30,586
30,631
30,675

premium /

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
34.38 34.39 0.02 0.0%
34.52 34.35 -017 -0.5%
34.74 34.20 -0.54 -1.6%

Gold spot (USD/oz)

1,874 1,884 1,894 1,904 1,914
30,394 30,719 30,881 31,043
30,439 30,764 30,926 31,088
30,483 30,809 30,971 31,134
30,528 30,854 31,016 31,179
30,572 30,899

30,989 31,152 31,316
30,706 31,084 31,197 31,361
30,750 31,079 31,243 31,407
30,795 31,124 31,288 31,452
30,839 31,169 31,333 31,498

Premium / Discount
future price from fair price (pts) discount (%) from spot price (pts)

2.1

-8.0
-9.1
44.1

1,924
31,205
31,251
31,297
31,342

31,479
31,525
31,571
31,617
31,662

1,934
31,367
31,413
31,459
31,505

31,643
31,689
31,735
31,781
31,827
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