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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50N22 950.0 950.9 942.2 947.5 945.7 -1.8 180 1,017
S50Q22 944.3 951.7 943.0 947.0 944 1 -2.9 7 90
S50U22 943.0 948.5 938.1 944.8 941.9 -3.5 215,967 358,333
S50222 946.0 947.5 937.6 943.9 940.6 -3.4 20,435 47,296
S50H23 940.0 943.4 933.6 939.9 937.0 -3.5 2,136 10,515
S50M23 932.5 938.2 929.4 935.5 932.1 -3.5 1,447 1,146

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 35.59 35.68 35.55 35.60 35.64 0.04 1,468 9,311
usbQ22 35.54 35.59 35.54 35.55 35.58 0.03 66 377
usbu22 35.49 35.57 35.46 35.46 35.53 0.06 22,054 129,569
usDz22 35.30 35.38 35.28 35.27 35.31 0.06 5,129 13,031

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 84,201 81,876 2325 38,606 40,875 2,269 117,365 117,421 -56
Metal Futures 40,462 35179 5,283 9,029 6,480 2549 28352 36,184 -7,832
Single Stock Futures 18,696 14,766 3,930 96,173 56,841 39,332 63,227 106,489  -43,262
Currency Futures 5 35 30 10,742 5,998 4744 17,970 22,684 4,714

ajUaaa Futures Gold & Oil Futures

il Settlement Price Volume EESh
Interest
High Low Close Prior Change
GF10Q22 30,780 30,360 30,700 30,490 200 4,304 6,651
GFQ22 30,760 30,360 30,690 30,450 240 92 196
GOou22 1,827 1,800 1,818 1,811 8 58,048 27,294
SVFU22 20 20 20 20 0 600 2,087
GF10v22 30,810 30,390 30,730 30,510 220 3,480 3,702
GFV22 30,810 30,380 30,810 30,510 300 43 148
GF10z22 30,830 30,420 30,750 30,540 210 893 1,453
GFz22 30,790 30,430 30,790 30,560 240 35 28
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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 -6 1.58% 0.0 950.85 950.6 962.49 11.9 1.3 116
S50U22 29-Sep-22 86 1.67% 15.2 950.85 939.5 941.3 1.8 0.2 -9.6
S50222 29-Dec-22 177 1.79% 2.0 950.85 957.1 940.5 -16.6 -1.7 -10.4
S50H23 30-Mar-23 268 1.65% 17.3 950.85 945.2 1022.9 77.7 8.2 724
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 -6 1,798.9 2.50% 35.715 30,526 30,285 -241 -0.8%
GFQ22 30-Aug-22 56 1,798.9 2.53% 35.715 30,658 30,690 32 0.1%
GFV22 28-Oct-22 115 1,798.9 2.59% 35.715 30,789 30,810 21 0.1%

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 -6 35.705 2.60% 0.11% 35.69 35.06 -0.63 -1.8%
USDN22 26-Jul-22 21 35.705 2.60% 0.11% 35.76 35.68 -0.08 -0.2%
usbu22 29-Sep-22 86 35.705 2.60% 0.11% 35.92 35.56 -0.36 -1.0%

* 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)

1,749 1,759 1,769 1,779 1,789 1,799

35.46 29,474 29,642 29,811 29,979 30,148
35,51 29,515 29,684 29,853 30,022 30,190

1,809 1,819 1,829 1,839 1,849
30,485 30,654 30,822 30,991 31,159
30,528 30,697 30,866 31,034 31,203

35,56 29,557 29,726 29,895 30,064 30,233 30,571 30,909 31,078 31,247
35.61 29,937 30,275 30,614
35.66 29,979 30,318 30,657

THB/USD 35.71
35.76 29,723 29,893 30,063 30,233
35.81 29,765 29,935 30,105 30,275 30,446
35.86 29,806 29,977 30,147 30,318 30,488
3591 29,848 30,019 30,189 30,360 30,531
3596 29,889 30,060 30,231 30,402 30,573

30,743 30,913 31,083 31,253 31,423
30,786 30,956 31,126 31,296 31,467
30,829 30,999 31,170 31,340 31,511
30,872 31,043 31,213 31,384 31,555
30,915 31,086 31,257 31,428 31,599
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