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SETS0 INDEX, 1D, SET 0965.30 H969.58 L961.60 C967.19 +1.54 (+0.16%) THB
Vol: The data vendor doesn't provide volume data for this symbol.

Tnity Ribbon (Ema cross) (20, 80, 12, 26) 956.49 955.93

MA (200, close, 0, SMA, 5) 983.48 1'
EMA (200, close, 0, SMA, 5) 973.87
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SETS50 INDEX FUTURES (SEP 2022), 15, TFEX 0961.5 H962.5 L961.2 C962.3 +0.8 (+0.08%) THB
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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50Q22 961.1 964.2 959.7 960.5 964.2 3.7 28 425
S50U22 958.4 962.5 955.7 958.4 962.3 3.7 164,644 453,644
S50v22 960.0 960.0 956.9 958.4 959.0 0.6 5 66
S50222 956.0 960.7 954 1 956.9 960.5 3.4 17,113 52,692
S50H23 951.7 955.3 949 1 951.7 955.3 3.2 4,703 13,319
S50M23 945.7 949.8 944.4 946.7 949.7 2.7 2,573 4,058

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbQ22 36.03 36.21 35.99 36.09 36.20 0.11 3,190 7,457
usbu22 35.97 36.14 35.88 36.01 36.13 0.12 37,763 165,633
usbva2 - - - 35.93 - 0.10 - 908
usDz22 35.72 35.92 35.66 35.77 35.92 0.15 3,593 21,366

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 66,968 64,597 2,371 29,148 33,812 4664 92950 90,657 2,293
Metal Futures 31,285 28,862 2,423 5,854 7,906 2,052 25786 26,157 -371
Single Stock Futures 14,334 10,690 3,644 60,760 60,899 139 65,584 69,089 -3,505
Currency Futures 15 15 0 10,144 15,196 5,052 34,387 29,335 5,052

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 30,630 30,350 30,410 30,450 -10 3,810 6,686
GFQ22 30,600 30,350 30,450 30,450 - 122 201
GOou22 1,797 1,771 1,775 1,785 -9 42,015 26,758
SVFU22 21 20 20 20 0 114 2,314
GF10v22 30,650 30,390 30,440 30,500 -30 2,034 3,680
GFV22 30,560 30,430 30,490 30,480 10 34 164
GF10z22 30,690 30,420 30,490 30,530 -20 933 4,134
GFz22 30,540 30,460 30,460 30,540 -80 13 119
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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

1.58%
1.67%
1.79%
1.65%

FV of periodic Current

Days to Current
maturity spot (USD)
-36 1,758.0
26 1,758.0
85 1,758.0

.. Current FX
maturity
-36 36.15
-9 36.15
56 36.15

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
967.19
967.19
967.19
967.19

Current
FX
36.156
36.156
36.156

0.11%
0.11%
0.11%

Fair future
price
965.7
954.5
972.2
960.4

Fair future
price
30,138
30,268
30,396

Fair future
price
36.06
36.13
36.29

I R I NI

Current

962.49
962.1
960.3

10229

I

Premium / Discount
future price from fair price (pts)
-3.2

76

-11.9
62.5

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

30,285 146

30,340 72

30,370 -26

Current  Premium / Discount

future price from fair price (Bt)
35.06 -1.00
36.68 0.55
36.11 -0.18

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

Fair gold spot price

35.91
35.96
36.01
36.06
36.11
36.16
36.21
36.26
36.31
36.36
36.41

THB/USD

1,708
29,150
29,190
29,231
29,272

29,393
29,434
29,475
29,515
29,556

1,718
29,321
29,361
29,402
29,443

29,566
29,606
29,647
29,688
29,729

1,728
29,491
29,532
29,573
29,614

29,738
29,779
29,820
29,861
29,902

1,738
29,662
29,703
29,744
29,786

29,910
29,951
29,992
30,034
30,075

30,123
30,165
30,206
30,248

Gold spot (USD/oz)
1,748
29,833
29,874
29,916
29,957
29,999

1,758

1,768
30,174
30,216
30,258
30,300
30,342

30,426
30,468
30,510
30,552
30,594

1,778
30,345
30,387
30,429
30,471

30,598
30,640
30,683
30,725
30,767

premium /

premium /
discount (%)
0.5%
0.2%
-0.1%

premium /
discount (%)

-2.8%
1.5%
-0.5%

1,788
30,515
30,558
30,600
30,643

30,770
30,813
30,855
30,898
30,940

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

1,798 1,808
30,686 30,857
30,729 30,900
30,771 30,942
30,814 30,985

30,942
30,985
31,028
31,070
31,113

31,114
31,157
31,200
31,243
31,286
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