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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change
S50N22 946.5 949.0 943.3 943.8 949.0 5.2 406 632
S50Q22 944.6 948.8 941.3 941.4 948.2 6.8 34 96
S50U22 940.5 946.3 937.0 937.8 945.7 8 234,316 401,238
S50222 940.5 945.7 936.6 937.5 945.4 7.8 27,374 55,001
S50H23 935.1 941.4 932.8 933.1 941.2 8.0 3,476 12,771
S50M23 930.1 935.7 927.5 927.7 935.4 7.6 2,840 3,066

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDN22 36.92 36.94 36.71 36.92 36.72 -0.20 3,392 10,492
usbQ22 36.90 36.93 36.63 36.88 36.63 -0.25 7,362 1,059
usbu22 36.75 36.79 36.55 36.81 36.56 -0.24 43,487 171,657
usbz22 36.57 36.58 36.33 36.58 36.35 -0.23 4,703 21,932
a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)
Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 89,518 82,228 7,290 42,292 47,036 -4,744 136,636 139,182 -2,546
Metal Futures 37,791 29,515 8,276 12,987 8,110 4,877 22,375 35,528 -13,153
Single Stock Futures 18,392 25,156 6,764 68,996 65,087 3909 90,712 87,857 2,855
Currency Futures 235 145 90 22,608 19,001 3,607 36,101 39,798 -3,697
ajUaaa Futures Gold & Oil Futures
e Settlement Price Volume 2]
Interest
High Low Close Prior Change
GF10Q22 30,130 29,620 30,130 29,650 470 4,994 9,230
GFQ22 30,100 29,640 30,100 29,700 510 129 231
GOou22 1,737 1,697 1,736 1,699 38 47,362 34,466
SVFU22 19 19 19 19 0 75 2,378
GF10v22 30,170 29,670 30,150 29,700 460 2,084 3,985
GFV22 30,150 29,690 30,150 29,750 520 36 170
GF10z22 30,200 29,710 30,200 29,730 470 2,050 3,052
GFZz22 30,200 29,740 30,190 29,780 410 54 147
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

Days to
maturity
-26
66
157
248

1.58%
1.67%
1.79%
1.65%

FV of periodic Current

Days to Current
maturity spot (USD)
-26 1,719.8
36 1,719.8
95 1,719.8

.. Current FX
maturity
-26 36.645
1 36.645
66 36.645

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
950.2
950.2
950.2
950.2

Current
FX
36.648
36.648
36.648

0.11%
0.11%
0.11%

Fair future
price
9491
937.9
955.5
943.7

Fair future
price
29,905
30,034
30,161

Fair future
price
36.58
36.65
36.81

I R I NI

Current

962.49
945.8
945.3

10229

I

Premium / Discount
future price from fair price (pts)
134

79

-10.2
79.2

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

30,285 380

30,040 6

30,120 -41

Current  Premium / Discount

future price from fair price (Bt)
35.06 -1.52
36.63 -0.02
36.47 -0.34

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

Fair gold spot price

36.39
36.44
36.49
36.54
36.59
36.64
36.69
36.74
36.79
36.84
36.89

THB/USD

1,670
28,883
28,923
28,962
29,002
29,042

29,121
29,161
29,200
29,240
29,280

1,680
29,056
29,096
29,136
29,176
29,216

29,295
29,335
29,375
29,415
29,455

1,690
29,229
29,269
29,309
29,349
29,389

29,470
29,510
29,550
29,590
29,630

1,700
29,402
29,442
29,483
29,523
29,563

29,644
29,685
29,725
29,765
29,806

1,710
29,575
29,615
29,656
29,697
29,737

29,859
29,900
29,940
29,981

Gold spot (USD/oz)

1,720

1,730
29,921
29,962
30,003
30,044
30,085

30,167
30,208
30,250
30,291
30,332

1,740
30,094
30,135
30,176
30,218
30,259

30,342
30,383
30,424
30,466
30,507

premium /

Premium / Discount

discount (%) from spot price (pts)
123

premium /
discount (%)

1.3%
0.0%
-0.1%

premium /
discount (%)

-4.2%
0.0%
-0.9%

1,750
30,267
30,308
30,350
30,391
30,433

30,516
30,558
30,599
30,641
30,683

72.7

1,760 1,770
30,440 30,613
30,481 30,655
30,523 30,697
30,565 30,739
30,607 30,781
30,691 30,865
30,732 30,907
30,774 30,949
30,816 30,991
30,858 31,033
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