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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume Irg:zf:st
Open High Low Prior Last Change
S50X22 990.0 990.4 987.7 992.4 989.5 -2.9 12 61
S50222 993.4 993.5 987.3 991.7 988.6 -3.2 130,789 419,784
S50F23 988.5 988.5 986.7 988.5 987.6 -0.9 17 91
S50H23 987.0 987.5 981.7 985.8 982.7 -3.3 22,719 61,733
S50M23 983.3 984.0 978.5 982.1 979.5 -2.9 3,924 19,572
S50U23 977.5 978.0 972.3 976.0 973.3 2.7 1,607 10,749

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDX22 36.26 36.26 35.75 36.24 35.76 -0.48 5,272 5,674
usbDz22 36.11 36.14 35.61 36.11 35.63 -0.47 48,134 125,652
USDF23 36.01 36.03 35.51 36.01 35.55 -0.46 2,445 3,718
USDH23 35.81 35.82 35.30 35.82 35.33 -0.51 8,976 42,694

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 47,659 60,655 -12,996 29,791 28,421 1,370 81,618 69,992 11,626
Metal Futures 25,319 24,381 938 6,100 4,947 1,153 19,744 21,835 -2,091
Single Stock Futures 9,458 18,907 -9,449 59,288 58,619 669 71,037 62,257 8,780
Currency Futures 0 0 0 28,597 25,181 3,416 37,953 41,369 -3,416

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]
Interest
High Low Close Prior Change
GF10z22 30,100 29,870 29,910 30,000 -120 4,038 6,070
GFz22 30,100 29,890 29,890 30,030 -140 56 308
GOz22 1,769 1,740 1,767 1,750 16 33,391 17,971
SVFZ22 22 21 22 21 0 308 540
GF10G23 30,160 29,930 29,940 30,070 -130 3,422 4,304
GFG23 30,160 29,990 29,990 30,100 -110 4 177
GOH23 1,793 1,765 1,791 1,775 16 8,196 6,743
SVFH23 22 22 22 21 0 228 638
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Expiration Days to FV of periodic Current Fair future  Current Premium /Discount premium/ Premium /Discount
date maturity dividend spot price  future price from fair price (pts) discount (%) from spot price (pts)
S$50722 29-Dec-22 34 1.58% 0.0 988.13 989.6 988.5 -1.1 -0.1 0.4
S50H23 30-Mar-23 125 1.67% 15.2 988.13 978.7 982.5 38 0.4 -5.6
S50M23 29-Jun-23 216 1.79% 2.0 988.13 996.7 979.2 -175 1.8 -8.9
S50U23 28-Sep-23 307 1.65% 17.3 988.13 984.7 973.3 114 1.2 -14.8
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price  future price from fair price (Bt) discount (%)
GFZ22 29-Dec-22 34 1,754.3 2.50% 35.729 29,863 29,870 7 0.0%
GFG23 27-Feb-23 94 1,754.3 2.53% 35.729 29,988 29,930 -58 -0.2%
GFJ23 27-Apr-23 153 1,754.3 2.59% 35.729 30,119 30,030 -89 -0.3%
Expiration Days to Fair future  Current  Premium/Discount premium /
date maturity (SIS LA price future price from fair price (Bt) discount (%)
usbDz22 29-Dec-22 34 35.71 2.60% 0.11% 35.79 35.66 -0.13 -0.4%
USDF23 30-Jan-23 66 35.71 2.60% 0.11% 35.87 35.55 -0.32 -0.9%
USDH23 30-Mar-23 125 35.71 2.60% 0.11% 36.02 35.34 -0.68 -1.9%
* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason
Fair gold spot price
Gold spot (USD/oz)
1,704 1,714 1,724 1,734 1,744 1,754 1,764 1,774 1,784 1,794 1,804
35.46 28,728 28,896 29,065 29,234 29,402 29,739 29,908 30,076 30,245 30,413
35.51 28,768 28,937 29,106 29,275 29,444 29,781 29,950 30,119 30,288 30,456
35.56 28,809 28,978 29,147 29,316 29,485 29,823 29,992 30,161 30,330 30,499
35.61 28,849 29,019 29,188 29,357 29,526 29,865 30,034 30,204 30,373 30,542
35.66 28,890 29,069 29,229 29,398 29,568 29,907
THB/USD 35.71
35.76 28,971 29,141 29311 29,481 29,991 30,161 30,331 30,501 30,671
35.81 29,011 29,182 29,352 29,622 29,692 30,033 30,203 30,373 30,543 30,714
35.86 29,0562 29,222 29,393 29,563 29,734 30,075 30,245 30,416 30,586 30,757
35.91 29,092 29,263 29,434 29,605 29,775 30,117 30,287 30,458 30,629 30,799
35.96 29,133 29,304 29,475 29,646 29,817 30,159 30,329 30,500 30,671 30,842
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