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duaa1a SET50 Index Futures

e Settlement Price Volume SRS
Interest
Open High Low Prior Last Change
S50Z15 813.0 814.0 807.5 815.2 812.0 -2.87 48,949 27,278
S50F16 807.9 807.9 798.1 807.5 799.2 -8.5 29 76
S50G16 798.4 800.0 797.3 812.2 797.8 -14.4 6 17
S50H16 795.0 796.5 788.5 797.5 790.5 -6.6 74,453 269,787
S50M16 782.8 782.8 776.6 783.4 777.0 -5.6 1,699 7,891
S50U16 766.8 772.0 765.1 772.4 767.5 -4.4 521 3,737

#3Uaana Currency Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change

USsDz15 36.09 36.12 36.09 36.10 36.11 0.02 242 6,749

USDF16 36.14 36.14 36.12 36.14 36.12 -0.02 3 326

USDG16 - - - 36.17 - -0.01 - 95

USDH16 36.22 36.24 36.15 36.20 36.22 0.02 328 9,634

aiﬂuawﬂamuamﬁ Futures aulszinaniinasnu (dauan)
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 34,983 59,717 -24,734 41,872 17,359 24,513 49,013 48,792 221
Energy Futures 7 4 3 1 1 0 11 7 4
Metal Futures 532 1,848 -1,316 3,849 2,925 924 2,904 2,512 392
Single Stock Futures 1,159 547 612 45,658 42,554 3,104 44,448 48,164 -3,716
Currency Futures 54 70 -16 7 14 -7 591 568 23
#quUaana Futures Gold & Oil Futures
Price . Open
Settlement Price Volume IntZr est
High Low Close Prior Change

Future Bt50
GFz15 18,440 18,410 18,420 18,430 -112 476 717
GFG16 18,510 18,450 18,460 18,520 -60 338 1,178
GFJ16 18,580 18,530 18,540 18,590 -50 47 311
Future Bt10
GF10z15 18,450 18,400 18,410 18,440 -122 2,461 4,499
GF10G16 18,530 18,450 18,460 18,530 -70 3,008 10,998
GF10J16 18,590 18,530 18,530 18,600 -70 894 4,779
Brent Crude Oil Futures
BRF16 1,363 1,358 1,358 1,366 -8 7 282
BRG16 1,390 1,390 1,390 1,400 -10 4 95
BRH16 - - - 1,427 -7 - 3
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SET50
Expiration  Days to Rt 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)
S50H16 30-Mar-16 91 1.58% 0.0 811.78 815.0 790.9 -24.1 -3.0 -20.9
S50M16 29-Jun-16 182 1.67% 15.2 811.78 803.5 777.8 -25.7 -3.2 -34.0
S50U16 29-Sep-16 274 1.79% 2.0 811.78 820.8 768 -52.8 -6.4 -43.8
S50716 29-Dec-16 365 1.65% 17.3 811.78 8080 " #NAME? 7 #NAME? " #NAME? 7 #NAME?
Gold
Expiration Daysto Current Current Fair future  Current Premium / Discount  premium/
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
GFG16 26-Feb-16 58 1,069.8 2.50% 36.114 18,437 18,440 3 0.0%
GFJ16 28-Apr-16 120 1,069.8 2.53% 36.114 18,518 18,520 2 0.0%
GFM16 29-Jun-16 182 1,069.8 2.59% 36.114 18,603 18,630 27 0.1%
Brent
Expiration Daysto Current Current Fair future Current Premium/Discount  premium/
date maturity spot (USD) FX price future price  from fair price (Bt) discount (%)
BRF16 29-Jan-16 30 37.32 2.50% 36.114 1,351 1,385 34 2.6%
BRG16 29-Feb-16 61 37.32 2.50% 36.114 1,353 1,390 37 2.7%
BRH16 31-Mar-16 92 37.32 2.53% 36.114 1,356 1,425 69 5.1%
UsSD
Expiration  Days to Current EX Fair future Current Premium/Discount  premium/
date maturity price future price  from fair price (Bt) discount (%)
USDF16 28-Jan-16 29 36.084 2.60% 0.11% 36.16 36.12 -0.04 -0.1%
USDG16 26-Feb-16 58 36.084 2.60% 0.11% 36.23 36.16 -0.07 -0.2%
USDH16 30-Mar-16 91 36.084 2.60% 0.11% 36.31 36.22 -0.09 -0.2%

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

Fair gold spot price

Gold spot (USD/oz)

1,020 1,030 1,040 1,050 1,060 1,070 1,080 1,090 1,100 1,110 1,120

3583 17,370 17,541 17,711 17,881 18,051 18,392 18,562 18,733 18,903 19,073

35.88 17,394 17,565 17,736 17,906 18,077 18,418 18,588 18,759 18,930 19,100

3593 17,419 17,589 17,760 17,931 18,102 18,443 18,614 18,785 18,956 19,127

3598 17,443 17,614 17,785 17,956 18,127 18,469 18,640 18,811 18,982 19,153

36.03 17,467 17,638 17,810 17,981 18,152 18,495 18,666 18,837 19,009
THB/USD 36.08

36.13

36.18

36.23

36.28

36.33

Fair Brent spot price

Brent spot (USD/bbl)
27 29 31 33 35 37 39 41 43 45 47

35.83
35.88
35.93
35.98
36.03
THB/USD 36.08
36.13
36.18
36.23
36.28
36.33
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