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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50N22 955.5 958.0 942.9 957.4 943.0 -14.4 307 887
S50Q22 955.3 955.3 941.3 955.4 941.3 -14.1 31 88
S50U22 952.4 953.9 939.3 952.4 939.5 -12.8 245,964 355,676
S50222 951.0 953.1 938.7 951.2 939.0 -12.3 27,601 46,302
S50H23 948.4 948.8 935.1 947.2 935.3 -11.9 3,909 10,497
S50M23 944.9 944.9 930.9 944 1 930.9 -12.9 849 736

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 35.07 35.29 35.07 35.13 35.29 0.16 2,667 5,421
usbQ22 35.04 35.26 35.02 35.10 35.23 0.13 129 319
usbu22 34.98 35.21 34.93 35.04 35.20 0.15 24,274 111,638
usDz22 34.79 34.97 34.73 34.82 34.97 0.15 4,461 6,789

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 96,389 103,574 -7,185 50,926 42,721 8,205 131,346 132,366 -1,020
Metal Futures 24,802 28,613 -3,811 6,378 5,019 1,359 26,343 23,891 2,452
Single Stock Futures 8,145 25,644 -17,499 86,344 52,110 34,234 72,018 88,753 -16,735
Currency Futures 10 119 -109 12,800 5,798 7,002 18,721 25,614 -6,893

ajUaaa Futures Gold & Oil Futures

il Settlement Price Volume EESh
Interest
High Low Close Prior Change
GF10Q22 30,610 30,420 30,480 30,420 60 3,928 8,400
GFQ22 30,610 30,430 30,480 30,400 80 68 223
GOou22 1,846 1,826 1,826 1,830 -4 44,689 25,738
SVFU22 21 21 21 21 0 310 1,752
GF10v22 30,630 30,450 30,490 30,440 60 1,155 3,919
GFV22 30,640 30,460 30,610 30,420 110 20 149
GF10z22 30,650 30,480 30,510 30,460 50 1,177 1,160
GFz22 30,600 30,550 30,550 30,510 80 3 4
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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 -2 1.58% 0.0 951.07 951.0 962.49 115 1.2 11.4
S50U22 29-Sep-22 90 1.67% 15.2 951.07 939.9 939.6 -0.3 0.0 -115
S$50222 29-Dec-22 181 1.79% 2.0 951.07 957.5 938.9 -18.6 -1.9 -12.2
S50H23 30-Mar-23 272 1.65% 17.3 951.07 945.6 1022.9 77.3 8.2 71.8
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 -2 1,804.1 2.50% 35.376 30,332 30,285 -47 -0.2%
GFQ22 30-Aug-22 60 1,804.1 2.53% 35.376 30,463 30,390 -73 -0.2%
GFV22 28-Oct-22 119 1,804.1 2.59% 35.376 30,594 30,430 -164 -0.5%

Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity Current FX THIYY USTYY price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 -2 35.37 2.60% 0.11% 35.37 35.06 -0.31 -0.9%
USDN22 26-Jul-22 25 35.37 2.60% 0.11% 35.43 35.28 -0.15 -0.4%
usbu22 29-Sep-22 90 35.37 2.60% 0.11% 35.59 35.15 -0.44 -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)

1,754 1,764 1,774 1,784 1,794 1,804 1,814 1,824 1,834 1,844 1,854

35.12 29,282 29,449 29,616 29,783 29,950 30,284 30,451 30,618 30,785 30,951
35.17 29,324 29,491 29,658 29,825 29,993 30,327 30,494 30,661 30,828 30,996
35.22 29,366 29,533 29,700 29,868 30,035 30,370 30,705 30,872 31,040
35.27 29,407 29,575 29,742 30,078 30,413
35.32 29,449 29,617 29,785 30,120 30,456
THB/USD 35.37
3542 29,532 29,701 29,869 30,037 30,206
35.47 29,574 29,743 29,911 30,080 30,248
35,52 29,616 29,784 29,953 30,122 30,291
35,57 29,657 29,826 29,995 30,165 30,334
3562 29,699 29,868 30,038 30,207 30,376

30,542 30,711 30,879 31,048 31,216
30,586 30,754 30,923 31,091 31,260
30,629 30,798 30966 31,135 31,304
30,672 30,841 31,010 31,179 31,348
30,715 30,884 31,054 31,223 31,392
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