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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change
S50N22 937.3 940.1 929.5 938.1 937.9 -0.2 113 768
S50Q22 940.1 940.1 927.0 935.4 936.5 1.1 99 87
S50U22 937.3 937.5 924 1 935.2 933.8 -1.3 282,644 403,242
S50222 937.3 937.3 924.0 935.0 934.0 -1.1 29,883 55,917
S50H23 932.8 933.1 920.8 931.1 930.0 -1.1 6,020 12,077
S50M23 927.0 927.8 916.0 925.9 924.6 -1.2 2,309 2,675

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 36.57 36.73 36.57 36.50 36.58 0.08 7,010 5,493
usbQ22 36.54 36.65 36.52 36.41 36.52 0.11 700 922
usbu22 36.41 36.60 36.41 36.35 36.44 0.08 36,417 164,693
usDz22 36.18 36.39 36.17 36.14 36.22 0.08 4,782 19,350

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 90,717 118,705 -27,988 53,029 51,814 1,215 177,322 150,549 26,773
Metal Futures 24,656 23,161 1,495 7,105 7,022 83 18,749 20,327 -1,578
Single Stock Futures 8,821 12,195 -3,374 45,922 47,688 -1,766 57,979 52,839 5,140
Currency Futures 78 88 -10 16,138 12,561 3,577 32,693 36,260 -3,567

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 29,890 29,640 29,670 29,820 -140 3,150 11,091
GFQ22 29,880 29,630 29,680 29,810 -90 97 257
GOou22 1,727 1,710 1,715 1,729 -14 32,994 36,196
SVFU22 19 18 18 19 -1 187 2,398
GF10v22 29,930 29,680 29,720 29,850 -130 1,682 5,219
GFV22 29,920 29,700 29,750 29,860 -90 28 168
GF10z22 29,970 29,730 29,750 29,890 -130 2,119 3,169
GFz22 29,960 29,730 29,780 29,820 -40 44 126
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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 -19 1.58% 0.0 940.9 940.1 962.49 224 2.4 216
S50U22 29-Sep-22 73 1.67% 15.2 940.9 928.9 933.9 5.0 0.5 -7.0
S$50222 29-Dec-22 164 1.79% 2.0 940.9 946.5 933.9 -12.6 -1.3 -7.0
S50H23 30-Mar-23 255 1.65% 17.3 940.9 934.6 1022.9 88.3 95 82.0
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 -19 1,710.9 2.50% 36.558 29,692 30,285 593 2.0%
GFQ22 30-Aug-22 43 1,710.9 2.53% 36.558 29,819 29,680 -139 -0.5%
GFV22 28-Oct-22 102 1,710.9 2.59% 36.558 29,947 29,720 -227 -0.8%

Expiration Days to Fair future  Current  Premium /Discount premium /

date maturity Current FX price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 -19 36.555 2.60% 0.11% 36.51 35.06 -1.45 -4.0%
USDN22 26-Jul-22 8 36.555 2.60% 0.11% 36.57 36.61 0.04 0.1%
usbu22 29-Sep-22 73 36.555 2.60% 0.11% 36.74 36.46 -0.28 -0.8%

* 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)

1,661 1,671 1,681 1,691 1,701 1,711 1,721 1,731 1,741 1,751 1,761
36.31 28,664 28,836 29,009 29,181 29,354 29,699 29,872 30,044 30,217 30,389
36.36 28,703 28,876 29,049 29,221 29,394 29,740 29,913 30,085 30,258 30,431
36.41 28,743 28,916 29,089 29,262 29,435 29,781 29,954 30,127 30,300 30,473
36.46 28,782 28,955 29,129 29,302 29475 29,822 29,995 30,168 30,342 30,515
36.51 28,821 28,995 29,168 29,342 29,516 29,863 30,036 30,210 30,383 30,557

THB/USD 36.56
36.61 28,900 29,074 29,248 29422 29,944 30,118 30,292 30,466 30,640
36.66 28,940 29,114 29,288 29,463 29,637 29,985 30,160 30,334 30,508 30,682
36.71 28,979 29,154 29,328 29,503 29,677 30,026 30,201 30,375 30,550 30,724
36.76 29,019 29,194 29,368 29,543 29,718 30,067 30,242 30,416 30,591 30,766
36.81 29,058 29,233 29,408 29,583 29,758 30,108 30,283 30,458 30,633 30,808
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