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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50N22 945.5 945.6 938.0 938.5 939.3 0.8 127 693
S50Q22 945.0 945.3 938.7 937.2 941.6 4.4 13 86
S50U22 941.0 942.0 933.5 934.2 934.2 0.1 241,514 417,130
S50222 941.0 942.0 933.5 934.2 934.2 - 23,994 53,550
S50H23 936.0 937.8 929.3 930.1 930.1 - 3,029 12,555
S50M23 930.8 932.2 924.0 924.7 925.0 0.3 2,227 2,812

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 36.59 36.69 36.57 36.57 36.66 0.09 1,703 6,652
usbQ22 36.52 36.60 36.52 36.51 36.60 0.09 32 932
usbu22 36.46 36.56 36.43 36.43 36.52 0.09 15,682 174,065
usbz22 36.20 36.31 36.20 36.22 36.29 0.07 2,470 20,957
a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)
Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 90,590 89,111 1,479 42,445 42,939 -494 137,869 138,854 -985
Metal Futures 9,662 9,974 -312 2,970 2,804 166 9,027 8,881 146
Single Stock Futures 11,426 7,116 4310 36,558 50,086 -13,528 54,349 45,131 9,218
Currency Futures 210 180 30 7,800 3,042 4,758 11,877 16,665 -4,788
ajUaaa Futures Gold & Oil Futures
e Settlement Price Volume 2]
Interest
High Low Close Prior Change
GF10Q22 29,900 29,790 29,890 29,850 20 1,576 9,983
GFQ22 29,910 29,860 29,910 29,820 80 6 219
GOou22 1,729 1,720 1,725 1,727 -2 13,852 36,263
SVFU22 19 19 19 19 - 11 2,396
GF10v22 29,940 29,820 29,920 29,890 30 539 4,434
GFV22 29,910 29,870 29,910 29,880 70 3 173
GF10z22 29,990 29,880 29,940 29,930 20 457 2,767
GFZz22 29,910 29,910 29,910 29,910 - 1 143
V3ENRE NG N3RA 9119, 179 81A1TUNINAN BA N8BT TU 25-26, 20 AUKFINTLA 1LATINT N8Ny 10120 Insdwrf 0-2088-9100 Invany 0-2088-9399 2
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SET50

Expiration

date

S50M22 29-Jun-22
S50U22 29-Sep-22
S50222 29-Dec-22
S50H23 30-Mar-23
Gold

Expiration

date

GFM22 29-Jun-22
GFQ22 30-Aug-22
GFV22 28-Oct-22

Expiration

date
uUSbM22 29-Jun-22
USDN22 26-Jul-22
usbu22 29-Sep-22

Days to
maturity

-22

70
161
252

1.58%
1.67%
1.79%
1.65%

Days to Current

maturity spot (USD)
-22 1,691.0
40 1,691.0
99 1,691.0

Days t_o Current FX
maturity
-22 36.755
5 36.755
70 36.755

0.0
15.2

2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

FV of periodic Current
dividend

spot
941.96
941.96
941.96
941.96

Current
FX
36.765
36.765
36.765

0.11%
0.11%
0.11%

Fair future

price
9411
929.9
947.4
935.5

Fair future

price
29,506
29,633
29,760

Fair future

price
36.70
36.77
36.93

I R I NI

Current

I

Premium / Discount

future price from fair price (pts)
214
44
-13.2
87.4

962.49
934.3
934.2

10229

Current
30,285

29,740
29,800

Premium / Discount
future price from fair price (Bt)

778
107
40

Current  Premium / Discount

future price from fair price (Bt)
35.06 -1.64
36.68 -0.09
36.54 -0.39

* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason

Fair gold spot price

36.51
36.56
36.61
36.66
36.71
36.76
36.81
36.86
36.91
36.96
37.01

THB/USD

1,641
28,474
28,513
28,552
28,591
28,630

28,708
28,747
28,786
28,825
28,864

1,651
28,648
28,687
28,726
28,766
28,805

28,883
28,923
28,962
29,001
29,040

1,661
28,821
28,861
28,900
28,940
28,979

29,058
29,098
29,137
29,177
29,216

1,671
28,995
29,035
29,074
29,114
29,154

29,233
29,273
29,313
29,352
29,392

1,681
29,168
29,208
29,248
29,288
29,328

29,448
29,488
29,528
29,568

Gold spot (USD/oz)

1,691

1,701
29,516
29,556
29,596
29,637
29,677

29,758
29,799
29,839
29,879
29,920

1,711
29,689
29,730
29,770
29,811
29,852

29,933
29,974
30,014
30,055
30,096

premium /

premium /
discount (%)
2.6%
0.4%
0.1%

premium /
discount (%)
-4.5%
-0.2%
-11%

1,721
29,863
29,903
29,944
29,985
30,026

30,108
30,149
30,190
30,231
30,272

Premium / Discount
discount (%) from spot price (pts)

205

7.7

7.8

80.9
1,731 1,741
30,036 30,210
30,077 30,251
30,118 30,292
30,160 30,334
30,201 30,375
30,283 30,458
30,324 30,499
30,365 30,541
30,406 30,582
30,447 30,623
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