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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50Q22 965.3 966.1 962.0 964.2 962.2 -2 62 469
S50U22 964.8 965.3 958.1 962.1 961.5 -0.4 170,841 461,651
S50vV22 962.5 963.7 959.4 959.0 961.2 2.2 28 68
S50222 963.7 963.7 956.6 960.3 959.9 -0.4 17,825 53,099
S50H23 957.5 957.8 951.3 954.9 954.5 -0.3 3,654 13,663
S50M23 953.0 953.0 946.7 949.4 949.8 0.5 2,850 4,040

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbQ22 36.17 36.29 35.98 36.20 36.00 -0.20 2,158 6,509
usbu22 36.12 36.23 35.90 36.13 35.92 -0.19 35,792 164,681
usbva2 35.95 35.95 35.86 36.03 35.86 -0.17 4 910
usDz22 35.90 35.99 35.66 35.92 35.69 -0.23 8,876 25,021

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SETS50 Index Futures - 73,157 195 35,003 29,676 5327 87,295 92427  -5132
Metal Futures 23,780 21,326 2,454 6,525 5,101 1424 20,543 24,421 -3,878
Single Stock Futures 10,954 16,634  -5680 46,083 84,207 -38,124 95498 51,694 43,804
Currency Futures 15 10 5 7,196 16,978 9,782 39,634 29,842 9,792

ajilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 30,540 30,330 30,470 30,440 30 2,284 6,152
GFQ22 30,510 30,340 30,480 30,450 30 33 200
GOou22 1,789 1,765 1,789 1,775 14 35,033 25,433
SVFU22 20 20 20 20 0 71 2,337
GF10v22 30,570 30,370 30,510 30,470 50 1,455 3,438
GFV22 30,550 30,370 30,530 30,490 40 15 163
GF10Z22 30,600 30,410 30,550 30,510 30 1,045 4,142
GFz22 30,520 30,440 30,520 30,460 60 3 122
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Premium / Discount

SET50
Expiration Days to FV of periodic Current
date maturity dividend spot
S50M22 29-Jun-22 -37 1.58% 0.0 967.29
S50U22 29-Sep-22 55 1.67% 15.2 967.29
S50Z22 29-Dec-22 146 1.79% 2.0 967.29
S50H23 30-Mar-23 237 1.65% 17.3 967.29
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFM22 29-Jun-22 -37 1,788.5 2.50% 35.723
GFQ22 30-Aug-22 25 1,788.5 2.53% 35.723
GFV22 28-Oct-22 84 1,788.5 2.59% 35.723

Expiration Days to

.. Current FX
date maturity
USDM22 29-Jun-22 -37 35.71
USDN22 26-Jul-22 -10 35.71
usbu22 29-Sep-22 55 35.71

TH1YY

2.60%
2.60%
2.60%

Us1yy

0.11%
0.11%
0.11%

Fair future  Current  Premium /Discount premium /
price future price from fair price (pts) discount (%) from spot price (pts)
965.7 962.49 -3.2 -0.3
954.6 961.7 71 0.7
972.2 959.9 -12.3 -1.3
960.5 1022.9 62.4 6.5

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
30,292 30,285 -7 0.0%
30,422 30,540 18 0.4%
30,551 30,590 39 0.1%

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

Fair gold spot price

1,739
3546 29,303
35.51 29,344
35.56 29,385
35.61 29,427
35.66 29,468

THB/USD 35.71

35.76 29,551
35.81 29,592
35.86 29,633
35.91 29,675
35.96 29,716

1,749
29,471
29,513
29,554
29,596
29,637

29,721
29,762
29,804
29,845
29,887

1,759
29,640
29,682
29,723
29,765
29,807

29,891
29,932
29,974
30,016
30,058

1,769
29,808
29,850
29,892
29,934
29,976

30,061
30,103
30,145
30,187
30,229

Fair future  Current  Premium /Discount premium/
price future price from fair price (Bt) discount (%)
35.62 35.06 -0.56 -1.6%
35.69 36.68 0.99 2.8%
35.84 35.76 -0.08 -0.2%

Gold spot (USD/oz)

1,779 1,789 1,799 1,809 1,819
29,977 30,314 30,483 30,651
30,019 30,357 30,526 30,694
30,061 30,399 30,569 30,738
30,104 30,442 30,611 30,781
30,146 30,485 30,654 30,824

30,570 30,740 30,910
30,273 30,613 30,783 30,954
30,315 30,656 30,826 30,997
30,357 30,699 30,869 31,040
30,400 30,741 30,912 31,083

1,829
30,820
30,863
30,907
30,950
30,993

31,080
31,124
31,167
31,211
31,254

1,839
30,988
31,032
31,076
31,119
31,163

31,250
31,294
31,338
31,381
31,425
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