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asuUaana SET50 Index Futures

Price i Open
Settlement Price Volume Interest

Open High Low Prior Last Change
S50J16 866.0 878.0 866.0 864.7 878.0 13.3 25 88
S50K16 876.5 876.5 876.5 862.9 876.5 13.3 1 15
S50M16 862.8 874.5 862.3 860.2 873.9 14 81,745 218,608
S50U16 853.0 863.6 852.7 850.6 863.0 12.6 3,875 8,703
S50Z16 851.9 861.4 851.4 849.3 860.9 11.6 567 3,688
S50H17 848.9 855.9 846.5 843.5 855.0 11.6 427 1,621

#5lnana Currency Futures

i Settlement Price Volume L
Interest

Open High Low Prior Last Change
USDJ16 - - - 35.07 - - - 270
USDK16 - - - 35.11 - -0.02 - 37
USDM16 35.10 35.12 35.06 35.17 35.10 -0.07 217 8,794
UsSDU16 35.18 35.20 35.18 35.18 35.19 - 56 1,843

astuandfannugns Futures amilszinminasnu (fayaun)

Foreign \ Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 16,714 12,235 4,479 14,427 14,672 -245 55,499 59,733 -4,234
Energy Futures 83 28 55 0 0 0 110 165 -55
Metal Futures 679 233 446 3,370 2,770 600 3,215 4,261 -1,046
Single Stock Futures 454 591 -137 14,997 33,268 -18,271 36,850 18,442 18,408
Currency Futures 0 1 -1 0 48 -48 273 224 49

#quUaaa Futures Gold & Oil Futures

. Open

High Low Close Prior Change

Future Bt50

GFJ16 21,010 20,820 20,960 20,830 130 271 1,142
GFM16 21,020 20,850 21,020 20,860 150 105 678
GFQ16 21,070 21,000 21,070 20,950 120 18 236
Future Bt10

GF10J16 21,010 20,830 20,960 20,830 130 3,974 9,873
GF10M16 21,030 20,860 20,990 20,860 130 2,282 7,083
GF10Q16 21,110 20,910 21,050 20,920 130 614 3,046
Brent Crude Oil Futures

BRJ16 1,528 1,475 1,525 1,467 58 90 170
BRK16 1,530 1,479 1,524 1,473 51 95 180
BRM16 1,542 1,515 1,534 1,490 44 8 13
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Expiration Days to FV of periodic Current Fair future  Current  Premium /Discount premium/ Premium /Discount

Rf

date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50M16 29-Jun-16 72 1.58% 0.0 880.09 882.9 874.2 -8.7 -1.0 -5.9
S50U16 29-Sep-16 164 1.67% 15.2 880.09 871.6 863.2 -8.4 -1.0 -16.9
S50716 29-Dec-16 255 1.79% 2.0 880.09 889.2 860.9 -28.3 -3.2 -19.2
S50H17 30-Mar-17 346 1.65% 17.3 880.09 876.7 855.1 -21.6 -25 -25.0
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) X price future price from fair price (Bt) discount (%)
GFJ16 28-Apr-16 10 1,236.5 2.50% 35.097 20,642 20,960 318 1.5%
GFM16 29-Jun-16 72 1,236.5 2.53% 35.097 20,731 21,010 279 1.3%
GFQ16 30-Aug-16 134 1,236.5 2.59% 35.097 20,825 21,070 245 1.2%
Brent
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) X price future price from fair price (Bt) discount (%)
BRJ16 29-Apr-16 11 40.91 2.50% 35.097 1,437 1,525 88 6.1%
BRK16 31-May-16 43 40.91 2.50% 35.097 1,440 1,524 84 5.8%
BRM16 30-Jun-16 73 40.91 2.53% 35.097 1,443 1,534 91 6.3%
UsD
Expiration Days to Fair future  Current  Premium /Discount premium /
. Current FX X . . . .
date maturity price future price from fair price (Bt) discount (%)
USDJ16 28-Apr-16 10 35.067 2.60% 0.11% 35.09 35.07 -0.02 -0.1%
USDK16 30-May-16 42 35.067 2.60% 0.11% 35.17 35.09 -0.08 -0.2%
USDM16 29-Sep-16 164 35.067 2.60% 0.11% 35.46 35.10 -0.36 -1.0%

* 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)
1,189 1,199 1,209 1,219 1,229 1,239 1,249 1,259 1,269 1,279 1,289
34.82 19,672 19,838 20,003 20,169 20,334 20,665 20,831 20,996 21,162 21,327

3487 19,701 19,866 20,032 20,198 20,364 20,695 20,861 21,027 21,192 21,358
3492 19,729 19,895 20,061 20,227 20,393 20,725 20,891 21,057 21,223 21,389
3497 19,757 19,923 20,090 20,256 20,422 20,754 20,921 21,087 21,253 21,419
35.02 19,785 19,952 20,118 20,285 20,451 20,784 20,951 21,117 21,283 21,450
THB/USD 35.07
35.12 19,842 20,009 20,176 20,343
35.17 19,870 20,037 20,204 20,372
35.22 19,898 20,066 20,233 20,401
35.27 19,927 20,094 20,262 20,430
35.32 19,955 20,123 20,291 20,459

20,843 21,010 21,177 21,344 21511
20,873 21,040 21,207 21,375 21,542
20,903 21,070 21,238 21,405 21,572
20,932 21,100 21,268 21,435 21,603
20,962 21,130 21,298 21,466 21,634

Fair Brent spot price

Brent spot (USD/bbl)
31 33 35 37 39 41 43 45 47 49 51
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THB/USD 35.07
35.12
35.17
35.22
35.27
35.32
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