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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50N22 939.0 944.0 938.4 939.3 943.8 4.5 157 638
S50Q22 935.6 942.4 935.6 941.6 941.4 -0.2 10 92
S50U22 933.8 939.9 931.3 934.3 937.6 BI5 229,842 412,007
S50222 935.0 939.4 931.3 934.2 937.3 3.3 26,591 54,465
S50H23 930.2 935.3 927.6 930.1 933.1 3.0 3,857 12,790
S50M23 922.5 929.5 922.5 925.0 927.9 2.7 1,361 2,774

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 36.69 36.96 36.64 36.66 36.92 0.26 10,652 9,765
usbQ22 36.69 37.08 36.60 36.60 36.89 0.28 99 962
usbu22 36.53 36.84 36.49 36.52 36.80 0.29 32,675 172,154
usDz22 36.30 36.60 36.24 36.29 36.57 0.29 6,428 22,256

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 98,287 63,724 34,563 46,983 58,556 -11,573 116,548 139,538 -22,990
Metal Futures 15,093 17,737 -2,644 4,486 6,286 -1,800 19,506 15,062 4,444
Single Stock Futures 7,024 9,089 -2,065 40,174 42,463 -2,289 48,566 44,212 4,354
Currency Futures 241 151 90 15,974 22,424 -6,450 33,639 27,279 6,360

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 29,900 29,570 29,640 29,870 -220 1,663 10,171
GFQ22 29,830 29,600 29,700 29,900 -200 25 223
GOou22 1,726 1,696 1,698 1,725 -26 26,893 38,931
SVFU22 19 18 19 19 -1 104 2,393
GF10v22 29,940 29,620 29,680 29,920 -220 995 4,137
GFV22 29,800 29,680 29,720 29,950 -200 8 176
GF10z22 29,980 29,670 29,730 29,950 -220 768 2,859
GFz22 29,840 29,690 29,780 29,910 -130 7 146
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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

Days to
maturity
-23
69
160
251

1.58%
1.67%
1.79%
1.65%

FV of periodic Current

Days to Current
maturity spot (USD)
-23 1,717.0
39 1,717.0
98 1,717.0

.. Current FX
maturity
-23 36.775
4 36.775
69 36.775

dividend

0.0
15.2

2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
944.99
944.99
944.99
944.99

Current
FX
36.785
36.785
36.785

0.11%
0.11%
0.11%

Fair future
price
944.0
932.8
950.4
938.5

Fair future
price
29,974
30,103
30,231

Fair future
price
36.72
36.79
36.95

I R I NI

Current

962.49
937.8
937.5

10229

I

Premium / Discount
future price from fair price (pts)

1

8.4

5.0
-12.9
84.4

Current  Premium / Discount
future price from fair price (Bt)

30,285 311

30,040 -63

30,050 181

Current  Premium / Discount

future price from fair price (Bt)
35.06 -1.66
36.78 -0.01
36.65 -0.30

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

Fair gold spot price

36.53
36.58
36.63
36.68
36.73
36.78
36.83
36.88
36.93
36.98
37.03

THB/USD

1,667
28,941
28,981
29,021
29,060
29,100

29,179
29,219
29,258
29,298
29,338

1,677
29,115
29,155
29,195
29,235
29,274

29,354
29,394
29,434
29,474
29,514

1,687
29,289
29,329
29,369
29,409
29,449

29,529
29,569
29,609
29,649
29,690

1,697
29,462
29,503
29,543
29,583
29,624

29,704
29,745
29,785
29,825
29,866

1,707
29,636
29,676
29,717
29,758
29,798

29,879
29,920
29,960
30,001
30,042

Gold spot (USD/oz)

1,717

1,727
29,983
30,024
30,065
30,106
30,147

30,229
30,270
30,311
30,352
30,394

1,737
30,157
30,198
30,239
30,281
30,322

30,404
30,446
30,487
30,528
30,570

premium /

premium /
discount (%)

1.0%
-0.2%
-0.6%

premium /
discount (%)

-4.5%
0.0%
-0.8%

1,747
30,330
30,372
30,413
30,455
30,496

30,579
30,621
30,662
30,704
30,746

Premium / Discount
discount (%) from spot price (pts)
175

77.9

1,757
30,504
30,546
30,587
30,629
30,671

30,754
30,796
30,838
30,880
30,922

1,767
30,678
30,720
30,762
30,804
30,846

30,930
30,972
31,014
31,056
31,098
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