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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change
S50K22 981.6 987.5 974.9 978.0 974.9 -3.1 70 262
S50M22 979.1 987.2 973.2 977.2 974.9 2.7 219,584 375,796
S50N22 980.0 984.5 971.9 976.2 972.3 -3.9 25 129
S50U22 972.7 980.2 966.6 970.4 968.1 -2.6 27,285 49,934
S50222 969.7 978.2 964.8 968.6 966.3 -2.4 5,510 18,791
S50H23 966.0 973.3 960.0 963.8 961.6 -3.0 2,591 6,225

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.13 34.23 34.09 34.14 34.23 0.09 142 771
USbM22 34.12 34.22 34.06 34.13 34.21 0.08 8,965 152,018
USDN22 34.06 34.17 34.06 34.10 34.14 0.05 1,033 1,084
usbu22 34.00 34.08 33.93 34.00 34.07 0.07 1,816 58,713

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 87,410 83,062 4,348 46,088 45,665 423 121,567 126,338 -4,771
Metal Futures 20,187 16,502 3,685 5,070 4,896 174 14,458 18,317 -3,859
Single Stock Futures 11,717 12,845 -1,128 59,840 58,524 1,316 64,917 65,105 -188
Currency Futures 0 0 0 2,987 2,275 712 8,939 9,586 -647

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,280 30,110 30,210 30,140 80 1,873 8,893
GFM22 30,270 30,140 30,260 30,100 160 29 356
GOM22 1,873 1,857 1,860 1,860 1 28,590 24,147
SVFM22 22 22 22 22 0 64 1,467
GF10Q22 30,310 30,130 30,260 30,170 90 1,227 5,104
GFQ22 30,290 30,250 30,280 30,130 150 4 135
GOou22 1,882 1,868 1,870 1,870 1 7,026 9,679
SVFU22 23 22 22 22 0 147 920
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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)
34 1,846.2
96 1,846.2
155 1,846.2

Days to

.. Current FX
maturity
34 34.245
61 34.245
126 34.245

dividend

2.60%
2.60%
2.60%

spot
977.46
977.46
977.46
977.46

Current
FX
34.248
34.248
34.248

Us1yy

0.11%
0.11%
0.11%

Fair future
price
978.9
968.0
985.9
973.9

Fair future
price
30,125
30,255
30,387

I R |

N |

I

Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
9745 4.4 -0.5
967.8 -0.2 0.0
966.2 -19.7 -2.0
1022.9 49.0 5.0

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,130 5 0.0%
30,210 -45 -0.1%
30,230 -157 -0.5%

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

Fair gold spot price

34.00
34.05
34.10
34.15
34.20
34.25
34.30
34.35
34.40
34.45
34.50

THB/USD

1,796
29,024
29,067
29,110
29,152
29,195

29,281
29,323
29,366
29,409
29,451

1,806
29,186
29,229
29,272
29,315
29,358

29,444
29,487
29,529
29,572
29,615

1,816
29,348
29,391
29,434
29,477
29,520

29,607
29,650
29,693
29,736
29,779

1,826
29,509
29,553
29,596
29,639
29,683

29,770
29,813
29,856
29,900
29,943

Fair future  Current  Premium /Discount premium /
price  future price from fair price (Bt) discount (%)
34.32 34.32 0.00 0.0%
34.39 34.28 -0.11 -0.3%
34.54 34.20 -0.34 -1.0%

Gold spot (USD/oz)

1836 1,846 1,856 1,866 1,876
29,671 29,994 30,156 30,317
29,714 30,038 30,200 30,362
29,758 30,082 30,244 30,406
29,802 30,126 30,289 30,451
29,845 30,170 30,333 30,495

30,259 30,422 30,585
29,976 30,303 30,466 30,629
30,020 30,347 30,510 30,674
30,064 30,391 30,555 30,718
30,107 30,435 30,599 30,763

-3.0

-9.7

113

454
1,886 1,896
30,479 30,640
30,524 30,685
30,568 30,730
30,613 30,776
30,658 30,821
30,748 30,911
30,793 30,956
30,837 31,001
30,882 31,046
30,927 31,091
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