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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50M22 957.0 959.9 954.2 948.0 958.4 10.4 222,374 225,578
S50N22 953.0 957.0 953.0 948.8 955.2 6.4 445 542
S50Q22 953.0 954.5 952.5 945.2 954.1 10.7 27 84
S50U22 948.6 953.0 948.3 942.2 951.9 9.7 248,281 266,770
S50222 949.0 952.4 948.0 941.9 951.3 9.5 11,255 35,394
S50H23 945.9 948.0 943.6 937.5 947.3 9.6 1,925 8,662

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USbMm22 35.49 35.54 35.31 35.48 35.32 -0.16 9,054 80,644
USDN22 35.44 35.47 35.24 35.43 35.24 -0.19 235 2,569
usDQ22 35.32 35.32 35.23 35.40 35.23 -0.18 12 40
usbu22 35.33 35.39 35.14 35.32 35.16 -0.16 17,067 98,447

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 350,851 335,443 15,408 38,516 39,920 -1,404 94,940 108,944 -14,004
Metal Futures 19,803 16,795 3,008 5,555 3,592 1,963 17,047 22,018 -4,971
Single Stock Futures 98,133 118,083 -19,950 526,320 506,664 19,656 410,502 410,208 294
Currency Futures 272 176 96 4,947 6,284 -1,337 21,149 19,908 1,241

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,930 30,720 30,840 30,840 - 768 3,613
GFM22 30,920 30,740 30,920 30,840 80 19 245
GOM22 1,841 1,818 1,839 1,829 11 15,360 18,038
SVFM22 22 21 22 21 0 313 1,089
GF10Q22 30,980 30,770 30,870 30,860 10 1,871 9,069
GFQ22 30,970 30,840 30,890 30,900 -10 37 159
GOou22 1,855 1,833 1,853 1,842 10 22,729 18,733
SVFU22 22 21 22 21 1 255 1,137
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SET50
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-Jun-22 1 1.58% 0.0 958.71 958.8 958.4 -0.4 0.0 -0.3
S50U22 29-Sep-22 93 1.67% 15.2 958.71 947.7 951.9 42 04 -6.8
S50222 29-Dec-22 184 1.79% 2.0 958.71 965.4 951.4 -14.0 -15 7.3
S50H23 30-Mar-23 275 1.65% 17.3 958.71 953.5 1022.9 69.4 7.3 64.2
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFM22 29-Jun-22 1 1,820.9 2.50% 35.356 30,604 30,680 76 0.2%
GFQ22 30-Aug-22 63 1,820.9 2.53% 35.356 30,736 30,730 -6 0.0%
GFV22 28-Oct-22 122 1,820.9 2.59% 35.356 30,868 30,870 2 0.0%

Expiration Days to Current FX Fair future  Current  Premium /Discount premium /
date maturity price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 1 35.35 2.60% 0.11% 35.35 35.39 0.04 0.1%
USDN22 26-Jul-22 28 35.35 2.60% 0.11% 35.42 35.33 -0.09 -0.2%
usbu22 29-Sep-22 93 35.35 2.60% 0.11% 35.58 35.24 -0.34 -0.9%

* 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)

1,771 1,781 1,791 1,801 1,811 1,821

35.10 29,546 29,713 29,879 30,046 30,213
35.15 29,588 29,755 29,922 30,089 30,256
35.20 29,630 29,797 29,965 30,299 30,634 30,968 31,136 31,303
35.25 30,342 30,677
35.30 30,385 30,721
THB/USD 35.35
3540 29,798 29,967 30,135 30,303 30,471
35.45 29,840 30,009 30,177 30,346 30,514
35,50 29,882 30,051 30,220 30,389 30,557
35,55 29,925 30,094 30,263 30,431 30,600
35,60 29,967 30,136 30,305 30,474 30,644

1,831 1,841 1,851 1,861 1,871
30,547 30,714 30,880 31,047 31,214
30,590 30,757 30,924 31,092 31,259

30,808 30,976 31,144 31,313 31,481
30,851 31,020 31,188 31,357 31,525
30,895 31,064 31,232 31,401 31,570
30,938 31,107 31,276 31,445 31,614
30,982 31,151 31,320 31,490 31,659
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