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duaa1a SET50 Index Futures

e Settlement Price Volume SRS
Interest
Open High Low Prior Last Change
S50F17 961.1 977.1 961.1 975.5 972.8 -2.8 22 227
S50G17 972.5 972.7 972.5 974.4 972.7 -1.8 3 44
S50H17 975.7 978.0 970.7 974.2 971.1 -3.1 72,657 288,014
S50M17 970.2 972.1 965.3 969.0 965.9 -3.2 3,959 11,205
S50U17 964.4 966.2 959.4 962.7 959.6 -3.0 449 3,403
S50717 962.6 966.0 959.7 962.4 960.0 25 208 1,073
#3Uaana Currency Futures
fez Settlement Price Volume Inotzs:st
Open High Low Prior Last Change
USDF17 3524  35.29 35.24 35.29 35.29 - 16 77
USDG17 3525 35.32 35.25 35.32 35.29 -0.03 18 192
USDH17 35.31  35.33 35.27 35.39 35.28 -0.11 1410 9,967
USDM17 35.36  35.36 35.32 35.41 35.35 -0.06 63 3,116
aiﬂuawﬂamuamﬁ Futures aulszinaniinasnu (dauan)
Long Short Net Long Short Net Long Short Net
SETS50 Index Futures 14,866 15,299 -433 15,848 14,675 1,173 46,584 47,324 -740
Metal Futures 340 824 -484 3,508 3,528 -20 3,928 3,424 504
Single Stock Futures 1,214 176 1,038 100,755 121,379  -20,624 124,572 104,986 19,586
Currency Futures 20 15 5 476 236 240 1,011 1,256 -245
#quUaana Futures Gold & Oil Futures
iz Settlement Price Volume Inotzs:st
High Low Close Prior Change
Future Bt50
GFG17 20,460 20,350 20,400 20,480 -80 295 1,388
GFJ17 20,540 20,440 20,490 20,570 -80 122 1,727
GFM17 20,620 20,560 20,560 20,590 -30 18 59
Future Bt10
GF10G17 20,460 20,340 20,390 20,470 -80 4,780 13,624
GF10J17 20,550 20,430 20,480 20,560 -80 1,823 9,819
GF10M17 20,610 20,490 20,550 20,630 -80 738 922
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TRINITY
SECURITIES

Expiration
date
S50H17 30-Mar-17
S50M17 29-Jun-17
S50U17 28-Sep-17
S50717 28-Dec-17
Gold
Expiration
date
GFG17 27-Feb-17
GFJ17 27-Apr-17
GFM17 29-Jun-17

Expiration

date
USDF17 30-Jan-17
USDG17 27-Feb-17
USDH17 30-Mar-17

Days to

Days to
maturity

70
161
252
343

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to  Current

maturity spot (USD)
39 1,203.7
98 1,203.7
161 1,203.7

. Current FX
maturity
11 35.404
39 35.404
70 35.404

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
972.59
972.59
972.59
972.59

Current

FX
35.434
35.434
35.434

us1vyy

0.11%
0.11%
0.11%

Fair future
price
975.6
964.7
982.7
970.6

Fair future
price
20,328
20,412
20,507

Fair future
price
35.43
35.50
35.57

I R I NI

I

Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
971.1 -4.5 -0.5
965.8 11 0.1
959.7 -23.0 -2.3
959.9 -10.7 -1.1

Current
future price
20,420
20,510
20,550

Current
future price
35.99
35.29
35.28

Premium / Discount
from fair price (Bt)

92
98
43

Premium / Discount
from fair price (Bt)
0.55
-0.21
-0.29

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

Fair gold spot price

35.15
35.20
35.25
35.30
35.35
35.40
35.45
35.50
3555
35.60
35.65

THB/USD

1,154
19,280
19,307
19,334
19,362

19,444
19,472
19,499
19,526
19,554

1,164
19,447
19,474
19,502
19,530

19,613
19,640
19,668
19,696
19,723

1174
19,614
19,642
19,670
19,698
19,725

19,781
19,809
19,837
19,865
19,893

1,184
19,781
19,809
19,837
19,865
19,893

19,950
19,978
20,006
20,034
20,062

1,194
19,948
19,976
20,005
20,033
20,062

20,147
20,175
20,203
20,232

Gold spot (USD/oz)

1,204

1,214
20,282
20,311
20,340
20,369
20,398

20,455
20,484
20,513
20,542
20,571

1,224
20,449
20,478
20,508
20,537

20,624
20,653
20,682
20,711
20,740

premium /
discount (%)

0.5%
0.5%
0.2%

premium /
discount (%)

1.6%
-0.6%
-0.8%

1,234
20,616
20,646
20,675
20,704
20,734

20,792
20,822
20,851
20,880
20,910

-15

-6.8

-12.9

-12.7
1,244 1,254
20,784 20,951
20,813 20,980
20,843 21,010
20,872 21,040
20,902 21,070
20,961 21,129
20,990 21,159
21,020 21,189
21,050 21,219
21,079 21,249
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