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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50X22 987.1 992.4 987.1 988.0 992.4 4.4 4 76
S50222 989.0 992.0 985.9 983.6 991.8 8.1 173,725 423,830
S50F23 985.0 988.5 984.6 981.3 988.5 7.2 29 89
S50H23 982.0 986.0 980.2 978.0 985.9 7.8 28,690 58,501
S50M23 978.0 982.5 976.7 974.8 982.5 7.3 4,607 18,948
S50U23 972.1 976.2 970.6 968.5 976.2 75 2,472 10,292

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDX22 36.09 36.25 36.07 36.06 36.24 0.18 1,428 7,966
usbDz22 35.97 36.14 35.94 35.95 36.10 0.16 32,727 122,973
USDF23 35.91 36.01 35.86 35.83 36.01 0.18 2,285 1,848
USDH23 35.66 35.83 35.63 35.66 35.81 0.16 4,168 40,515

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 74,209 60,536 13,673 35,294 39,584 -4,290 100,024 109,407 -9,383
Metal Futures 12,815 15,908 -3,093 2,152 2,471 -319 17,971 14,559 3,412
Single Stock Futures 25,201 26,240 -1,039 106,868 76,861 30,007 82,329 111,297  -28,968
Currency Futures 0 0 0 23,899 16,790 7,109 18,463 25,572 -7,109

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10z22 30,040 29,880 29,990 30,000 - 2,028 6,472
GFz22 30,050 29,900 30,030 29,970 60 52 289
GOz22 1,760 1,744 1,750 1,759 -9 22,888 20,661
SVFZ22 21 21 21 21 0 46 483
GF10G23 30,100 29,940 30,070 30,050 20 701 4,638
GFG23 30,090 29,960 30,090 30,040 60 23 176
GOH23 1,785 1,769 1,776 1,784 -9 6,098 7,548
SVFH23 22 21 21 22 0 146 627
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Expiration
date
S50722 29-Dec-22
S50H23 30-Mar-23
S50M23 29-Jun-23
S50U23 28-Sep-23
Gold
Expiration
date
GFz22 29-Dec-22
GFG23 27-Feb-23
GFJ23 27-Apr-23

Expiration

date
usbDz22 29-Dec-22
USDF23 30-Jan-23
USDH23 30-Mar-23

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to Current

maturity spot (USD)
35 1,754.6
95 1,754.6
154 1,754.6

Days to

.. Current FX
maturity
35 36.025
67 36.025
126 36.025

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
987.84
987.84
987.84
987.84

Current

FX
36.035
36.035
36.035

Ustyy

0.11%
0.11%
0.11%

Fair future
price
989.4
978.4
996.4
984.5

Fair future
price
30,126
30,252
30,384

I R I NI

I

Premium / Discount

Current  Premium/Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
991.7 23 0.2
985.8 74 0.8
982.1 143 -1.4
976 -8.5 -0.9

Current  Premium/Discount premium /
future price from fair price (Bt) discount (%)
30,030 -96 -0.3%
30,100 -152 -0.5%
30,170 -214 -0.7%

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

Fair gold spot price

35.78
35.83
35.88
35.93
35.98
36.03
36.08
36.13
36.18
36.23
36.28

THB/USD

1,705
28,987
29,027
29,068
29,108
29,149

29,230
29,270
29,311
29,351
29,392

1,715
29,157
29,197
29,238
29,279
29,320

29,401
29,442
29,483
29,523
29,564

1,725
29,327
29,368
29,409
29,450
29,491

29,573
29,614
29,655
29,696
29,736

1,735
29,497
29,538
29,579
29,620
29,662

29,744
29,785
29,826
29,868
29,909

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
36.11 35.93 -0.18 -0.5%
36.19 35.81 -0.38 -1.1%
36.34 35.64 -0.70 -1.9%

Gold spot (USD/oz)

1,745 1,755 1,765 1,775 1,785
29,667 30,007 30,177 30,347
29,708 30,049 30,219 30,389
29,750 30,091 30,261 30,432
29,791 30,133 30,303 30,474
29,833 30,175
29,915 30,258 30,430 30,601
29,957 30,300 30,472 30,644
29,998 30,342 30,514 30,686
30,040 30,384 30,556 30,729
30,081 30,426 30,599 30,771

1,795
30,517
30,560
30,602
30,645

30,773
30,816
30,858
30,901
30,943

1,805
30,687
30,730
30,773
30,816

30,944
30,987
31,030
31,073
31,116
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