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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 1:;2:": st
Open High Low Prior Last Change
S50K22 981.0 983.0 978.5 974.9 980.6 5.7 21 277
S50M22 977.0 982.7 976.1 974.5 980.1 HI5) 144,890 390,360
S50N22 975.0 980.0 975.0 972.3 978.0 5.7 20 133
S50U22 971.5 975.8 969.5 967.8 973.3 515! 14,633 51,039
S50222 970.0 973.7 967.8 966.2 971.3 5.2 3,830 19,350
S50H23 965.5 968.4 963.0 960.8 966.0 5.4 1,277 6,631

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDK22 34.24 34.33 34.20 34.23 34.20 -0.03 94 800
USbM22 34.23 34.33 34.18 34.21 34.18 -0.03 21,787 152,326
USDN22 34.17 34.29 34.17 34.15 34.26 0.03 61 1,055
usbu22 34.10 34.20 34.06 34.07 34.06 -0.01 3,467 59,211

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SETS50 Index Futures 70,527 54,479 16,048 23,044 24,855 -1,811 71,100 85,337  -14,237
Metal Futures 18,701 21,473 2,772 4,240 5,964 1,724 22,062 17,566 4,496
Single Stock Futures 8,928 9,038 -110 46,551 58,440 -11,889 63,668 51,669 11,999
Currency Futures 260 365 -105 3,459 5,785 2,326 21,690 19,259 2,431

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10M22 30,260 30,010 30,040 30,220 -180 2,077 8,922
GFM22 30,160 30,050 30,050 30,260 -210 60 302
GOM22 1,861 1,847 1,850 1,861 -11 34,814 25,210
SVFM22 22 22 22 22 0 96 1,474
GF10Q22 30,300 30,050 30,060 30,260 -200 1,147 5,237
GFQ22 30,210 30,050 30,060 30,280 -200 23 130
GOuU22 1,870 1,857 1,861 1,871 -11 5,780 10,143
SVFU22 22 22 22 22 0 44 923
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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)
33 1,846.7
95 1,846.7
154 1,846.7

Days to

.. Current FX
maturity
33 34.21
60 34.21
125 34.21

dividend
0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
983.09
983.09
983.09
983.09

Current

FX
34.216
34.216
34.216

Us1yy

0.11%
0.11%
0.11%

Fair future
price
9845
973.6
991.6
979.6

Fair future
price
30,102
30,233
30,365

I R |

N |

I

Premium / Discount

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
980 -45 -0.5
973.3 -0.3 0.0
971.4 -20.2 -2.0
1022.9 43.3 4.4

Current  Premium /Discount premium /
future price from fair price (Bt) discount (%)
30,140 38 0.1%
30,190 -43 -0.1%
30,070 -295 -1.0%

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

Fair gold spot price

33.96
34.01
34.06
34.11
34.16
34.21
34.26
34.31
34.36
34.41
34.46

THB/USD

1,797
28,999
29,042
29,085
29,127
29,170

29,256
29,298
29,341
29,384
29,426

1,807
29,161
29,204
29,247
29,290
29,333

29,418
29,461
29,504
29,547
29,590

1,817
29,322
29,365
29,409
29,452
29,495

29,581
29,624
29,668
29,711
29,754

1,827
29,484
29,527
29,570
29,614
29,657

29,744
29,788
29,831
29,874
29,918

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
34.29 34.22 -0.07 -0.2%
34.35 34.17 -0.18 -0.5%
34.50 34.11 -0.39 -1.1%

Gold spot (USD/oz)

1,837 1,847 1857 1,867 1,877
29,645 29,968 30,129 30,291
29,689 30,012 30,174 30,335
29,732 30,056 30,218 30,380
29,776 30,100 30,262 30,425
29,820 30,144 30,307 30,469
29,907 30,233 30,395 30,558
29,951 30,277 30,440 30,603
29,994 30,321 30,484 30,648
30,038 30,365 30,529 30,692
30,082 30,409 30,573 30,737

1,887
30,452
30,497
30,542
30,587

30,721
30,766
30,811
30,856
30,901

1,897
30,614
30,659
30,704
30,749

30,884
30,929
30,974
31,019
31,064

a o o o Aad o a s & Y o
yIEnwannIwd n3ia 91ia, 179 81a17019n8n TA N19aT TU 25-26, 29 AuUAINTLA LLAFINT NTINNY 10120 InAN 0-2088-9100 Iy a1 0-2088-9399

G o do L P R . . . S e aa e o e o e o
meuatividaiaulasdayarinidenpuasdediduiiideteld uilbitedunstudurugnieuasanuauysnfiesdeyain Tnaiddudnnineg vita 4oia faavinmeanuanslunisudou wlas
anudiuatlszanunisaline tUnnglusmenuativillneldfewsesomd monuatiuiddnglszasdiielddszneunisindulazesinamu Ineldlfidunistiniednaaubiinamuinnisdestens

o e o a <
nannIneg Mmmmﬁmqmn\m’lm wﬂﬂng'lummu



