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ssuUanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50F23 1,005.6 1,009.4 1,004.6 1,006.0 1,009.3 3.3 50 213
S50G23 1,004.5 1,008.5 1,004.5 1,005.8 1,007.9 2.1 16 119
S50H23 1,001.0 1,007.3 1,000.8 1,004.6 1,005.7 1.2 141,420 572,683
S50M23 997.0 1,003.6 997.0 1,001.2 1,002.3 1.3 13,438 41,530
S50U23 992.0 998.5 992.0 996.1 997.0 1.3 1,995 18,050
S50z23 993.0 998.2 993.0 996.1 997.0 1.1 2,115 7,432

s#quaaa Currency Futures

Racs Settlement Price Volume ]
Interest
Open High Low Prior Last Change
USDF23 32.83 33.07 32.76 32.82 33.00 0.18 5,880 37,787
USDG23 32.77 32.97 32.66 32.75 32.90 0.15 4,189 18,588
USDH23 32.72 32.88 32.53 32.62 32.83 0.21 41,143 130,948
USDM23 32.35 32.56 32.25 32.33 3251 0.18 4,890 27,498

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 51,892 57,089 -5,197 25,408 25,365 43 81,734 76,580 5,154
Metal Futures 24,850 25,765 -915 3,756 3,911 -155 25,345 24,275 1,070
Single Stock Futures 15,112 9,588 5,524 48,134 72,433 -24,299 70,330 51,555 18,775
Currency Futures 192 227 -35 30,878 16,146 14,732 29,743 44,440 -14,697

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,120 29,860 30,060 29,950 110 4,764 4,895
GFG23 30,090 29,880 30,040 29,950 90 135 287
GOH23 1,946 1,922 1,931 1,935 -5 35,179 27,014
SVFH23 25 24 24 24 -1 278 1,881
GF10J23 30,140 29,900 30,110 29,970 120 3,021 4,516
GFJ23 30,150 29,950 30,150 30,020 130 7 185
GF10M23 30,180 29,940 30,140 30,000 140 1,485 1,869
GFM23 30,180 29,980 30,180 29,990 190 2 72
U3HMMANNIWE N3G 3170, 179 81ANTLNINEN BA N1IIBT b 25-26, 29 ARUENTIG LIAFINT N39MNY 10120 Tnsdni 0-2088-9100 Tnva13 0-2088-9399 2 |
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Expiration
date
S50222 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
USD
Expiration
date
uUsSDz22 29-Dec-22
USDF23 30-Jan-23
USDH23 30-Mar-23

Days to

Days to
maturity

-22
69
160
251

Days to  Current

maturity spot (USD)
-22 1,922.1
38 1,922.1
97 1,922.1

. Current FX
maturity
-22 32.85
10 32.85
69 32.85

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

R FV of periodic Current
dividend spot

1.58% 0.0 1010.31

1.67% 15.2 1010.31

1.79% 2.0 1010.31

1.65% 17.3 1010.31

Current
FX
32.87
32.87
32.87

0.11%
0.11%
0.11%

Fair future
price
1009.3
998.4
1016.3
1004.6

Fair future
price
29,986
30,110
30,239

Fair future
price
32.80
32.87
33.01

TRINITY

Current

1007.94
1005.8
1002.5

997.4

Current

future price

29,705
30,200
30,250

Current

future price

34.63
32.96
32.81

Premium / Discount
future price from fair price (pts)
-1.4

-13.8
-7.2

Premium / Discount
from fair price (Bt)
-281

Premium / Discount

from fair price (Bt)
1.83
0.09
-0.20

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

Fair gold spot price

32.61
32.66
32.71
32.76
32.81
32.86
3291
32.96
33.01
33.06
33.11

THB/USD

1,872
29,014
29,058
29,103
29,147
29,192

29,281
29,325
29,370
29,414
29,459

1,882
29,169
29,214
29,258
29,303
29,348

29,437
29,482
29,527
29,572
29,616

1,892
29,324
29,369
29,414
29,459
29,504

29,594
29,639
29,684
29,729
29,774

1,902
29,479
29,524
29,569
29,615
29,660

29,750
29,795
29,841
29,886
29,931

Gold spot (USD/oz)

1,912
29,634
29,679
29,725
29,770
29,816

29,952
29,997
30,043
30,088

1,922

1,932
29,944
29,990
30,036
30,082
30,128

30,219
30,265
30,311
30,357
30,403

1,942
30,099
30,145
30,191
30,237
30,283

30,376
30,422
30,468
30,514
30,560

premium /
discount (%) from spot price (pts)

-0.1
0.7
-1.4
-0.7

premium /
discount (%)

-0.9%
0.3%
0.0%

premium /
discount (%)

5.6%
0.3%
-0.6%

1,952
30,254
30,300
30,347
30,393
30,439

30,532
30,579
30,625
30,671
30,718

Premium / Discount

2.4
-4.5
-7.8
-12.9

1,962
30,409
30,455
30,502
30,549
30,595

30,689
30,735
30,782
30,828
30,875

1,972
30,564
30,611
30,658
30,704
30,751

30,845
30,892
30,939
30,986
31,032

usEnmannIwg n3ia S1im, 179 era1sunenan & naas 5w 25-26, 20 aunaNsla LWAFINS N3NNI 10120 Tnsdny 0-2088-9100 Tnsans 0-2088-9399

Cde o X o Ao ad A4 e a y oY P U = o
muruaiuildniaulaedeyavifilinguasdedudumiidedeld udlitiedunisfiudurugniesazanuanysnfiasdayaiiu Tnausdmsnnineg vada <in gaavieanudnalunisulfou wa
pmiwBetaznnnsaline tdsnglumenuaivillaglifeusedamdh senuaiuifiingszasdiieldiszneunsdadulazesinasu eldlfidunsmindadnaulfinasuinnsdestens

o o oo - &
NaNNINe MT’ﬂ[ﬂi"m’Ti‘W’Nﬂ’TiNu‘lm’] wﬂmng'luiwmwu



