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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50M22 960.0 964.0 959.0 963.8 962.8 -1.31 42,386 32,072
S50N22 959.7 960.0 955.9 960.4 957.4 -3 50 647
S50Q22 954.1 957.5 954.0 958.5 955.4 -3.1 15 85
S50U22 952.0 956.5 951.3 956.9 952.3 -4.5 182,946 329,784
S50222 951.5 955.4 950.3 955.7 951.2 -4.5 10,817 39,342
S50H23 947.5 951.0 946.4 951.7 946.9 -4.5 1,630 9,581

ajiaaa Currency Futures

s Settlement Price Volume Iﬁgﬁ:st
Open High Low Prior Last Change
USDM22 35.16  35.19 35.04 35.13 35.10 -0.07 9,220 64,061
USDN22 35.11 35.15 35.00 35.05 35.13 0.08 1,390 3,258
usbQ22 35.05 35.11 34.93 34.99 35.10 0.11 336 288
usbu22 35.00 35.06 34.87 34.93 35.03 0.11 22,888 105,443
a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)
Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 103,652 101,811 1,841 33,452 37,009 -3,557 100,993 99,277 1,716
Metal Futures 17,466 22,816 -5,350 5,286 3,868 1,418 25,017 21,085 3,932
Single Stock Futures 20,395 19,890 505 230,450 207,592 22,858 214,082 237,445 -23,363
Currency Futures 225 1,116 -891 10,053 9,434 619 27,459 27,187 272
ajUaaa Futures Gold & Oil Futures
il Settlement Price Volume EESh
Interest
High Low Close Prior Change
GF10M22 30,500 30,300 30,300 30,440 -155 2,412 1,835
GFM22 30,510 30,300 30,320 30,440 -155 43 200
GOM22 1,827 1,812 1,812 1,825 -13 10,985 13,694
SVFM22 21 21 21 21 0 167 717
GF10Q22 30,570 30,380 30,420 30,470 -50 2,342 8,771
GFQ22 30,560 30,390 30,400 30,480 -80 48 202
GOou22 1,842 1,826 1,830 1,840 -10 29,078 23,358
SVFU22 22 21 21 22 0 400 1,711
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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% 0.0 963.08 963.0 962.49 -0.5 -0.1 -0.6
S50U22 29-Sep-22 91 1.67% 15.2 963.08 952.0 9524 04 0.0 -10.7
S50222 29-Dec-22 182 1.79% 2.0 963.08 969.7 951.2 -18.5 -1.9 -11.9
S50H23 30-Mar-23 273 1.65% 17.3 963.08 957.8 1022.9 65.1 6.8 59.8
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 1,813.7 2.50% 35.295 30,426 30,285 -141 -0.5%
GFQ22 30-Aug-22 61 1,813.7 2.53% 35.295 30,557 30,500 -57 -0.2%
GFV22 28-Oct-22 120 1,813.7 2.59% 35.295 30,688 30,460 -228 -0.7%

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 35.285 2.60% 0.11% 35.28 35.06 -0.22 -0.6%
USDN22 26-Jul-22 26 35.285 2.60% 0.11% 35.35 35.15 -0.20 -0.6%
usbu22 29-Sep-22 91 35.285 2.60% 0.11% 35.51 35.05 -0.46 -1.3%

* 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)

1,764 1,774 1,784 1,794 1,804 1,814 1,824 1,834 1,844 1,854 1,864
35.04 29,371 29,538 29,704 29,871 30,037 30,370 30,537 30,703 30,870 31,036
35.09 29,413 29,580 29,747 29,913 30,080 30,414 30,580 30,747 30,914 31,081
35.14 29,455 29,622 29,789 29,956 30,123 30,457 30,624 30,791 30,958 31,125
35.19 29,497 29,664 29,831 29,999 30,166 30,500 30,668 30,835 31,002 31,169
35.24 29,539 29,706 29,874 30,041 30,209 30,544 30,711 30,879 31,046 31,214

THB/USD 35.29
35.34 29,623 29,791 29,959 30,127 30,630 30,798 30,966 31,134 31,302
35.39 29,665 29,833 30,001 30,169 30,337 30,674 30,842 31,010 31,178 31,347
35.44 29,706 29,875 30,043 30,212 30,380 30,717 30,885 31,054 31,222 31,391
35.49 29,748 29,917 30,086 30,254 30,423 30,760 30,929 31,098 31,266 31,435
35,54 29,790 29,959 30,128 30,297 30,466 30,804 30,973 31,142 31,310 31,479
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