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aqUaaa SET50 Index Futures

Price . Open
Settlement Price Volume I ntZr est
Open High Low Prior Last Change
S50J22 978.0 983.9 978.0 979.8 983.8 4.43 70 41
S50K22 977.8 980.0 976.1 977.6 979.0 1.6 21 240
S50M22 977.5 979.2 973.7 976.7 978.1 1.2 127,650 349,737
S50N22 972.8 976.7 972.8 974.9 976.7 1.8 29 27
S50U22 971.8 973.3 968.1 970.8 972.0 1.2 8,031 32,554
S50Z222 969.3 971.9 966.9 969.7 970.7 1.0 2,524 14,463

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
usSbJ22 34.35 34.46 34.34 34.32 34.45 0.12 104 851
USDK22 34.35 34.46 34.35 34.32 34.44 0.12 130 6,795
USDM22 34.29 34.45 34.29 34.29 34.43 0.13 15,223 161,325
USDN22 34.31 34.43 34.31 34.31 34.42 0.11 57 31

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 54,190 58,810 -4,620 23,544 20,824 2,720 61,172 59,272 1,900
Metal Futures 28,767 31,644 -2,877 6,839 6,083 756 27,037 24,916 2,121
Single Stock Futures 15,949 7,699 8,250 69,296 64,141 5,155 60,430 73,835  -13,405
Currency Futures 0 0 0 6,105 4514 1,591 12,154 13,632 -1,478

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GF10J22 31,100 30,720 30,990 30,950 -3 1,395 1,832
GFJ22 31,970 30,760 31,940 30,980 -33 81 204
GF10M22 31,160 30,750 30,980 31,010 -10 3,874 6,971
GFM22 31,080 30,790 31,000 30,990 10 77 256
GOM22 1,912 1,882 1,895 1,902 -7 46,254 30,699
SVFM22 24 23 23 24 0 333 1,749
GF10Q22 31,190 30,800 31,010 31,010 - 2,233 4,468
GFQ22 31,030 30,810 31,030 31,050 -20 56 192
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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)
-1 1,888.7
61 1,888.7
123 1,888.7

Days t_o Current FX
maturity
-1 34.345
61 34.345
153 34.345

dividend
0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

TH1YY

2.60%
2.60%
2.60%

FV of periodic Current

spot
983.54
983.54
983.54
983.54

Current

FX
34.355
34.355
34.355

Us1yy

0.11%
0.11%
0.11%

Fair future
price

975.3
993.4
981.3

Fair future
price
30,840
30,973
31,113

I R |

Current

972
970.7
1022.9

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,947 107 0.3%
31,070 97 0.3%
31,100 -13 0.0%

N |

I

Premium / Discount

-3.3
-22.7
41.6

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

Fair gold spot price

34.11
34.16
34.21
34.26
34.31
34.36
34.41
34.46
34.51
34.56
34.61

THB/USD

1,839
29,807
29,851
29,895
29,938
29,982

30,070
30,113
30,157
30,201
30,244

1,849
29,969
30,013
30,057
30,101
30,145

30,233
30,277
30,321
30,365
30,409

1,859
30,132
30,176
30,220
30,264
30,308

30,397
30,441
30,485
30,529
30,573

1,869
30,294
30,338
30,382
30,427
30,471

30,560
30,605
30,649
30,693
30,738

premium /

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
34.34 34.44 0.10 0.3%
34.49 34.40 -0.09 -0.3%
34.71 34.30 -0.41 -1.2%

Gold spot (USD/oz)

1879 1,889 1,899 1,909 1,919
30,456 30,780 30,942 31,104
30,500 30,825 30,987 31,150
30,545 30,870 31,033 31,195
30,590 30,915 31,078 31,241
30,634 30,960 31,124 31,287

31,061 31,214 31,378
30,768 31,096 31,260 31,423
30,813 31,141 31,305 31,469
30,858 31,186 31,350 31,515
30,902 31,231 31,396 31,560

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

-5.6

115

1258

39.4
1,929 1,939
31,266 31,428
31,312 31,474
31,358 31,521
31,404 31,567
31,450 31,613
31,541 31,705
31,587 31,751
31,633 31,797
31,679 31,843
31,725 31,889
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