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duaa1a SET50 Index Futures

e Settlement Price Volume SRS
Interest
Open High Low Prior Last Change
S50717 1,106.6  1,1144  1,105.3  1,105.3  1,114.2 8.8 79,090 308,161
S50F18 1,108.8  1,112.0 1,1085  1,103.9  1,112.0 8.8 5 17
S50G18 1,108.5  1,111.0 1,1085  1,102.7  1,111.0 8.8 4 6
S50H18 1,1059  1,1143 1,1059  1,1059 1,114.3 8.1 14,629 46,602
S50M18 1,102.0 1,1105 1,102.0 1,101.9  1,110.5 8.4 987 4,454
S50U18 1,100.6  1,108.1  1,099.5  1,099.2  1,107.7 8.6 424 4,629
#3Uaana Currency Futures
fez Settlement Price Volume Inotzs:st
Open High Low Prior Last Change
usDz17 3251 3252 32.37 32.55 32.40 -0.15 1259 18,554
USDF18 3250 32.50 32.44 32.57 32.44 -0.13 5 50
USDG18 3251 3251 32.42 32.53 32.42 -0.11 11 75
USDH18 3249 3251 32.35 32.54 32.40 -0.14 564 7,802
aiﬂuawﬂamuamﬁ Futures aulszinaniinasnu (dauan)
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 18,679 13,908 4,771 25,123 22,480 2,643 51,337 58,751 -7,414
Metal Futures 2,046 3,878 -1,832 9,051 8,469 582 9,448 8,198 1,250
Single Stock Futures 8,148 5,284 2,864 87,580 157,994  -70,414 149,502 81,952 67,550
Currency Futures 66 20 46 835 213 622 938 1,606 -668
#quUaana Futures Gold & Oil Futures
iz Settlement Price Volume Inotzs:st
High Low Close Prior Change
Future Bt50
GFz17 19,450 19,220 19,370 19,210 170 636 2,750
GFG18 19,480 19,250 19,410 19,270 140 381 1,155
GFJ18 19,530 19,290 19,460 19,330 130 396 629
Future Bt10
GF10z17 19,450 19,210 19,380 19,230 140 7,582 35,099
GF10G18 19,490 19,250 19,420 19,260 150 5,248 22,514
GF10J18 19,540 19,290 19,460 19,310 150 6,302 11,634
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Expiration  Days to FV of periodic Current
date maturity dividend spot
S50717 28-Dec-17 13 1.58% 0.0 1111.49
S50H18 30-Mar-18 105 1.67% 15.2 1111.49
S50M18 28-Jun-18 195 1.79% 2.0 1111.49
S50U18 27-Sep-18 286 1.65% 17.3 1111.49
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFz17 28-Dec-17 13 1,253.1 2.50% 32.5065
GFG18 27-Feb-18 74 1,253.1 2.53% 32.5065
GFJ18 27-Apr-18 133 1,253.1 2.59% 32.5065

Expiration  Days to

. Current FX
date maturity
usbz17 28-Dec-17 13 32.5025
USDF18 30-Jan-18 46 32.5025
USDH18 29-Mar-18 104 32.5025

2.60%
2.60%
2.60%

0.11%
0.11%
0.11%

I R I NI

I

Premium / Discount

2.6
25
-1.2

Fair future  Current  Premium /Discount premium /
price future price from fair price (pts) discount (%) from spot price (pts)
11121 11141 2.0 0.2
1101.7 1114 12.3 11
1120.2 1110.3 -9.9 -0.9
1108.7 1107.8 -0.9 -0.1

Fair future  Current
price future price
19,379 19,350
19,462 19,390
19,546 19,400

Fair future  Current
price future price
32.53 32.40
32.60 32.44
32.73 32.40

Premium / Discount

from fai

r price (Bt)

-29
=72

-146

Premium / Discount

from fair price (Bt)
-0.13
-0.16
-0.33

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

Fair gold spot price

1,203
3225 18,444
3230 18473
32.35 18,501
32.40
32.45

THB/USD 32.50
3255 18,616
32.60 18,644
32,65 18,673
32,70 18,702
32.75 18,730

1,213
18,597
18,626
18,655

18,770
18,799
18,828
18,857
18,886

1,223
18,751
18,780
18,809
18,838
18,867

18,925
18,954
18,983
19,012
19,041

1,233
18,904
18,933
18,963

19,080
19,109
19,139
19,168
19,197

Gold spot (USD/oz)
1,253

1,243
19,057
19,087
19,116
19,146
19,176

1,263
19,364
19,394
19,424
19,454
19,484

19,544
19,574
19,604
19,634
19,664

1,273

19,517

19,548
19,578

19,699
19,729
19,759
19,790
19,820

premium /
discount (%)

-0.2%
-0.4%
-0.7%

premium /
discount (%)

-0.4%
-0.5%
-1.0%

1,283
19,671
19,701
19,732

19,854
19,884
19,915
19,945
19,976

1,293

19,824

19,855
19,885

20,008
20,039
20,070
20,101
20,131

-3.7

1,303
19,977
20,008
20,039

20,163
20,194
20,225
20,256
20,287
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