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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50K22 983.5 984.7 976.4 977.8 984.7 6.9 37 224
S50M22 979.1 984.2 974 1 976.1 984.0 7.8 177,459 380,491
S50N22 974.0 974.0 973.3 973.3 973.3 - 2 108
S50U22 974.8 977.2 967.5 969.4 977.1 7.7 20,059 49,418
S50222 971.0 975.2 965.6 967.5 975.0 7.5 4,772 18,732
S50H23 968.8 970.1 961.0 962.7 970.0 7.3 2,370 6,245

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.30 34.42 34.19 34.25 34.21 -0.04 416 977
USbM22 34.25 34.42 34.17 34.19 34.19 -0.01 15,253 158,144
USDN22 34.28 34.36 34.28 34.28 34.36 -0.11 7 104
usbu22 34.14 34.27 34.04 34.10 34.06 -0.05 6,140 58,065

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 91,795 65,945 25,850 32,305 33,394 -1,089 80,599 105,360 -24,761
Metal Futures 21,136 19,348 1,788 6,298 5,610 688 18,701 21,177 -2,476
Single Stock Futures 8,701 29,174 -20,473 35,043 57,798 -22,755 85,291 42,063 43,228
Currency Futures 0 0 0 2,959 8,194 -5,235 18,545 13,394 5,151

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,320 29,950 30,290 30,090 180 2,808 9,500
GFM22 30,330 29,970 30,330 30,160 170 61 351
GOM22 1,868 1,837 1,867 1,850 17 34,160 24,868
SVFM22 22 22 22 22 0 89 1,466
GF10Q22 30,350 29,990 30,310 30,110 200 1,195 5,195
GFQ22 30,340 30,010 30,340 30,200 140 29 137
GOou22 1,878 1,848 1,878 1,861 16 6,743 9,432
SVFU22 22 22 22 22 0 24 917
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Expiration
date
S50M22 29-dun-22
S50U22 29-Sep-22
S50222 29-Dec-22
S50H23 30-Mar-23
Gold
Expiration
date
GFM22 29-Jun-22
GFQ22 30-Aug-22
GFV22 28-Oct-22

Expiration

date
USDM22 29-Jun-22
USDN22 26-Jul-22
usbu22 29-Sep-22

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to Current

maturity spot (USD)
36 1,847.8
98 1,847.8
157 1,847.8

Days to

.. Current FX
maturity
36 34.155
63 34.155
128 34.155

dividend

2.60%
2.60%
2.60%

spot
986.94
986.94
986.94
986.94

Current
FX
34.165
34.165
34.165

Us1yy

0.11%
0.11%
0.11%

Fair future
price
988.5
977.6
995.6
983.6

Fair future
price
30,082
30,212
30,344

I R I NI

I

Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
983.9 -4.6 -0.5
9771 -0.5 -0.1
975 -20.6 -2.1
1022.9 39.3 4.0

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,050 -32 -0.1%
30,070 -142 -0.5%
30,150 -194 -0.6%

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

Fair gold spot price

33.91
33.96
34.01
34.06
34.11
34.16
34.21
34.26
34.31
34.36
34.41

THB/USD

1,798
28,973
29,016
29,059
29,102
29,144

29,230
29,272
29,315
29,358
29,401

1,808
29,135
29,177
29,220
29,263
29,306

29,392
29,435
29,478
29,521
29,564

1,818
29,296
29,339
29,382
29,425
29,469

29,555
29,598
29,641
29,685
29,728

1,828
29,457
29,500
29,544
29,587
29,631

29,717
29,761
29,804
29,848
29,891

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
34.24 34.12 -0.12 -0.3%
34.30 34.17 -0.13 -0.4%
34.46 33.99 -0.47 -1.3%

Gold spot (USD/oz)

1838 1,848 1,858 1,868 1,878
29,618 29,940 30,101 30,263
29,662 29,984 30,146 30,307
29,705 30,029 30,190 30,352
29,749 30,073 30,235 30,397
29,793 30,117 30,279 30,441

30,205 30,368 30,530
29,924 30,249 30,412 30,575
29,967 30,294 30,457 30,620
30,011 30,338 30,501 30,664
30,055 30,382 30,545 30,709

-3.0

98

119

36.0
1,888 1,898
30,424 30,585
30,469 30,630
30,514 30,675
30,558 30,720
30,603 30,765
30,693 30,856
30,738 30,901
30,783 30,946
30,828 30,991
30,872 31,036
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