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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change
S50K22 952.0 952.0 942.5 955.8 945.0 -10.8 169 249
S50M22 950.0 951.0 9411 957.2 943.8 -13.1 245,827 368,509
S50N22 946.3 946.5 939.5 947.2 941.9 -5.2 41 79
S50U22 943.0 944.9 935.4 950.9 938.1 -12.8 25,901 37,715
S50222 943.8 943.8 934.2 949.6 936.4 -12.7 4,997 15,622
S50H23 939.0 939.7 930.8 946.1 933.1 -12.8 3,867 4,525

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.62 34.74 34.58 34.63 34.72 0.09 802 1,833
USbM22 34.57 34.75 34.54 34.56 34.71 0.15 16,588 164,631
USDN22 34.55 35.00 34.53 34.57 34.69 0.12 15 85
usbu22 34.46 34.60 34.42 34.45 34.58 0.13 4,351 40,068

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 95,659 101,971 -6,312 52,940 48,689 4,251 132,203 130,142 2,061
Metal Futures 26,660 26,757 -97 7,618 5,779 1,839 23,163 24,905 -1,742
Single Stock Futures 45,344 8,844 36,500 174,778 83,368 91,410 60,336 188,246 -127,910
Currency Futures 0 0 0 3,297 4,009 -712 18,282 17,636 646

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,630 30,310 30,560 30,470 80 2,764 8,470
GFM22 30,630 30,310 30,560 30,550 10 90 271
GOM22 1,862 1,840 1,853 1,856 -2 43,731 30,492
SVFM22 22 21 21 22 0 190 1,486
GF10Q22 30,650 30,340 30,590 30,500 80 1,336 4,744
GFQ22 30,640 30,480 30,640 30,530 110 23 124
GOou22 1,873 1,852 1,865 1,867 -1 8,331 10,326
SVFU22 22 22 22 22 0 256 956
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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)
S50M22 29-dun-22 47 1.58% 0.0 950.31 952.3 9441 -8.2 -0.9 -6.2
S50U22 29-Sep-22 139 1.67% 15.2 950.31 941.3 938.1 -3.2 -0.3 -12.2
S50222 29-Dec-22 230 1.79% 2.0 950.31 959.1 936.9 222 2.3 -13.4
S50H23 30-Mar-23 321 1.65% 17.3 950.31 947.0 1022.9 75.9 8.0 72.6
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 -15 1,823.8 2.50% 34.696 30,047 30,947 900 3.0%
GFM22 29-Jun-22 47 1,823.8 2.53% 34.696 30,176 30,160 -16 -0.1%
GFQ22 30-Aug-22 109 1,823.8 2.59% 34.696 30,312 30,340 28 0.1%
Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity (SIS LA price future price from fair price (Bt) discount (%)
usDJ22 28-Apr-22 -15 34.69 2.60% 0.11% 34.65 34.44 -0.21 -0.6%
UsbDM22 29-Jdun-22 47 34.69 2.60% 0.11% 34.80 34.69 -0.11 -0.3%
usbu22 29-Sep-22 139 34.69 2.60% 0.11% 35.02 34.59 -0.43 -1.2%

* 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)

1,774 1,784 1,794 1,804 1,814 1,824 1,834 1,844 1,854 1,864 1,874
34.44 29,038 29,201 29,365 29,529 29,692 30,020 30,184 30,347 30,511 30,675
34.49 29,080 29,244 29,408 29,572 29,736 30,063 30,227 30,391 30,555 30,719
3454 29,122 29,286 29,450 29,615 29,779 30,107 30,271 30,435 30,600 30,764
3459 29,164 29,329 29,493 29,657 29,822 30,151 30,315 30,479 30,644 30,808
3464 29,206 29,371 29,536 29,700 29,865 30,194

THB/USD 34.69
34.74 29,291 29,456 29,621 29,786 30,281 30,447 30,612 30,777 30,942
34.79 29,333 29,498 29,663 29,829 29,994 30,325 30,490 30,656 30,821 30,986
34.84 29,375 29,541 29,706 29,872 30,037 30,369 30,534 30,700 30,865 31,031
3489 29,417 29,583 29,749 29915 30,080 30,412 30,578 30,744 30,910 31,075
3494 29,459 29,625 29,791 29,957 30,124 30,456 30,622 30,788 30,954 31,120
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