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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 1:;2:": st
Open High Low Prior Last Change
S50K22 958.3 969.0 956.6 950.1 968.4 18.3 96 213
S50M22 954.2 968.8 953.1 948.5 968.2 19 230,249 369,237
S50N22 953.2 965.3 952.3 948.2 965.3 17.1 38 97
S50U22 947.5 962.0 947.3 942.4 961.7 18.8 26,781 43,417
S50222 947.9 960.3 946.3 941.2 959.9 18.3 4,640 16,241
S50H23 942.2 956.0 942.2 937.4 955.4 17.7 3,104 5,743

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.76 34.82 34.52 34.76 34.53 -0.23 724 1,501
USbM22 34.75 34.79 34.51 34.76 34.53 -0.23 14,862 159,140
USDN22 34.59 34.65 34.47 34.70 34.50 -0.20 12 100
usbu22 34.61 34.65 34.38 34.61 34.40 -0.22 4,411 42,748

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 117,527 79,612 37,915 45,366 52,980 -7,614 102,015 132,316 -30,301
Metal Futures 29,362 27,194 2,168 7,653 4,676 2,977 26,819 31,964 -5,145
Single Stock Futures 11,926 6,165 5,761 79,848 79,621 227 84,160 90,148 -5,988
Currency Futures 0 0 0 1,914 4,836 -2,922 17,664 14,801 2,863

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,130 29,830 30,030 30,180 -170 3,253 9,463
GFM22 30,110 29,930 30,030 30,150 -120 21 284
GOM22 1,833 1,805 1,831 1,829 3 50,371 30,718
SVFM22 22 21 22 21 1 274 1,451
GF10Q22 30,150 29,860 30,060 30,200 -150 1,077 4,825
GFQ22 30,140 30,070 30,140 30,190 -60 4 138
GOuU22 1,844 1,817 1,842 1,839 3 7,510 9,634
SVFU22 22 21 22 21 1 324 825
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Expiration Days to 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)
S50M22 29-Jun-22 42 1.58% 0.0 970.51 9723 967.5 -4.8 -0.5 -3.0
S50U22 29-Sep-22 134 1.67% 15.2 970.51 961.4 961.2 -0.2 0.0 9.3
S50222 29-Dec-22 225 1.79% 2.0 970.51 979.3 959.5 -19.8 -2.0 -11.0
S50H23 30-Mar-23 316 1.65% 17.3 970.51 967.2 1022.9 55.7 5.8 52.4
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFM22 29-Jun-22 42 1,818.2 2.50% 34.506 29,908 29,880 -28 -0.1%
GFQ22 30-Aug-22 104 1,818.2 2.53% 34.506 30,038 29,910 -128 -0.4%
GFV22 28-Oct-22 163 1,818.2 2.59% 34.506 30,169 29,970 -199 -0.7%

Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity (SIS LA price future price from fair price (Bt) discount (%)
USDM22 29-Jun-22 42 345 2.60% 0.11% 34.60 34.55 -0.05 -0.1%
USDN22 26-Jul-22 69 345 2.60% 0.11% 34.66 34.46 -0.20 -0.6%
usSbu22 29-Sep-22 134 345 2.60% 0.11% 34.82 34.42 -0.40 -1.1%

* 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)

1,768 1,778 1,788 1,798 1808 1,818 1,828 1,838 1,848 1,858 1,868
3425 28,786 28,949 29,112 29275 29,438 29,763 29,926 30,089 30,252 30,414
3430 28,828 28,991 29,154 29317 29,480 29,807 29,970 30,133 30,296 30,459
3435 28,870 29,034 29,197 29,360 29,523 29,850 30,013 30,177 30,340 30,503
3440 28,912 29,076 29,239 29403 29,566 29,893 30,057 30,220 30,384 30,548
3445 28,954 29,118 29,282 29446 29,609 29,937 30,101 30,264 30,428 30,592

THB/USD 34.50
34.55 29,038 29,203 29,367 29,531 30,024 30,188 30,352 30,516 30,681
3460 29,080 29,245 29409 29,574 29,738 30,067 30,232 30,396 30,561 30,725
34.65 29,122 29,287 29452 29,617 29,781 30,111 30,275 30,440 30,605 30,770
3470 29,165 29,329 29,494 29,659 29,824 30,154 30,319 30,484 30,649 30,814
34.75 29,207 29,372 29,537 29,702 29,867 30,198 30,363 30,528 30,693 30,858
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