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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50X22 985.1 985.1 983.9 989.5 984.7 -6.3 3 58
S50222 987.8 988.2 982.5 988.5 982.5 -5.7 138,214 412,031
S50F23 986.5 986.5 982.0 987.6 982.2 -5.4 21 99
S50H23 982.0 982.4 977.2 982.5 977.4 -4.9 19,380 61,959
S50M23 979.7 979.7 974.2 979.2 974.3 -4.7 3,962 20,502
S50U23 972.7 972.7 968.1 973.3 968.2 -4.8 1,371 11,161

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDX22 35.81 35.84 35.57 35.76 35.84 0.08 937 5,893
usbDz22 35.67 35.71 35.42 35.64 35.68 0.04 47,723 131,222
USDF23 35.61 35.63 35.34 35.55 35.63 0.08 3,069 5,805
USDH23 35.35 35.42 35.14 35.31 35.41 0.10 7,125 44,183

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 43,744 56,186 -12,442 31,072 33,364 -2,292 88,135 73,401 14,734
Metal Futures 6,604 9,526 -2,922 4,060 3,007 1,053 9,207 7,338 1,869
Single Stock Futures 3,057 18,831 -15,774 18,430 41,508  -23,078 52,695 13,843 38,852
Currency Futures 0 0 0 25,089 22,563 2,526 35,061 37,587 -2,526

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10z22 29,950 29,740 29,850 29,880 -40 2,690 6,676
GFz22 29,890 29,760 29,840 29,890 -50 220 274
GOz22 1,771 1,759 1,760 1,766 -7 10,669 17,878
SVFZ22 22 21 21 22 0 254 474
GF10G23 30,000 29,790 29,880 29,940 -60 1,877 4,896
GFG23 30,000 29,840 29,900 29,990 -80 200 220
GOH23 1,796 1,784 1,785 1,791 -6 2,716 6,647
SVFH23 22 22 22 22 0 33 614
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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)
31 1,752.0
91 1,752.0
150 1,752.0

Days to

.. Current FX
maturity
31 35.715
63 35.715
122 35.715

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
983.27
983.27
983.27
983.27

Current

FX
35.75
35.75
35.75

Ustyy

0.11%
0.11%
0.11%

Fair future
price
984.6
973.7
991.6
979.6

Fair future
price
29,835
29,960
30,091

I R I NI

I

Premium / Discount

Current  Premium/Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
982.8 -1.8 -0.2
977.6 3.9 04
9745 -174 1.7
968.5 -1 -1

Current  Premium/Discount premium /
future price from fair price (Bt) discount (%)
29,860 25 0.1%
29,920 -40 -0.1%
29,980 -1 -0.4%

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

Fair gold spot price

35.47
35.52
35.57
35.62
35.67
35.72
35.77
35.82
35.87
35.92
35.97

THB/USD

1,702
28,690
28,730
28,771
28,811

28,933
28,973
29,013
29,054
29,094

1,712
28,858
28,899
28,940
28,980

29,103
29,143
29,184
29,225
29,265

1,722
29,027
29,068
29,109
29,150
29,191

29,273
29,313
29,354
29,395
29,436

1,732
29,196
29,237
29,278
29,319

29,443
29,484
29,525
29,566
29,607

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
35.79 35.68 -0.11 -0.3%
35.87 35.57 -0.30 -0.8%
36.01 35.37 -0.64 -1.8%

Gold spot (USD/oz)

1,742 1,752 1,762 1,772 1,782
29,364 29,701 29,870 30,038
29,406 29,743 29,912 30,081
29,447 29,785 29,954 30,123
29,488 29,827 29,996 30,165
29,530 29,869

29,953 30,123 30,293
29,654 29,994 30,165 30,335
29,695 30,036 30,207 30,377
29,737 30,078 30,249 30,420
29,778 30,120 30,291 30,462

1,792
30,207
30,250
30,292
30,335

30,463
30,505
30,548
30,590
30,633

1,802
30,376
30,418
30,461
30,504

30,633
30,675
30,718
30,761
30,804

T
a0

uSEnuannIng n3Ra 3

1119, 179 81A1TU19NBN B N11195 T 25-26, 20 nuKEINILE LWASINT NF9NNY 10120 Tns@n 0-2088-9100 Tnvan 0-2088-9399

G o do L P R . . . S e aa e o e o e o
meuatividaiaulasdayarinidenpuasdediduiiideteld uilbitedunstudurugnieuasanuauysnfiesdeyain Tnaiddudnnineg vita 4oia faavinmeanuanslunisudou wlas
anuiuatlszanmunisaline tUnnglusnenuativillneldfewsesomd monuatiuiddnglszasdiielddszneunisindulazesinamu Ineldlfidunistiniednauliinamuinnisdesiens

o e oA - &
nannIneg wmmﬂmmwmmu‘lm wﬂﬂng'lummu



