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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume In tzr =
Open High Low Prior Last Change
S50Q22 986.4 987.4 985.9 981.5 985.9 4.4 38 306
S50U22 980.0 986.6 979.3 979.0 982.9 4 185,632 497,017
S50vV22 980.8 986.4 980.8 979.7 983.5 3.8 21 127
S50222 978.0 984.7 977.8 977.4 981.2 4.0 26,703 58,790
S50H23 972.0 977.9 971.9 971.1 974.7 3.7 4,732 14,469
S50M23 967.6 973.2 967.2 966.7 970.2 3.7 2,961 5,399

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbQ22 35.10 35.49 35.06 35.20 35.48 0.28 1,419 1,738
usbu22 35.10 35.44 35.00 35.14 35.43 0.28 50,106 130,108
usbva2 35.00 35.35 34.93 35.05 35.35 0.30 600 3,811
usDz22 34.86 35.20 34.75 34.89 35.17 0.28 6,091 22,817

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 109,664 77,325 32,339 34,646 39,508 -4,862 75,777 103,254 -27,477
Metal Futures 20,448 21,740 -1,292 6,545 8,261 -1,716 24,212 21,204 3,008
Single Stock Futures 12,997 14,663 -1,666 67,841 51,823 16,018 59,850 74,202 -14,352
Currency Futures 10 7 3 29,212 8,520 20,692 28,994 49,696  -20,702

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10Q22 30,330 29,860 30,090 29,930 150 3,215 6,493
GFQ22 30,290 29,880 30,070 29,930 140 120 264
GOou22 1,807 1,787 1,787 1,797 -9 34,165 21,077
SVFU22 21 20 20 21 0 49 2,179
GF10v22 30,340 29,910 30,130 29,970 170 2,482 4,094
GFV22 30,310 29,920 30,120 29,980 140 47 160
GF10z22 30,390 29,950 30,180 30,020 160 1,416 3,993
GFz22 30,340 30,050 30,170 30,000 170 24 127
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SET50

Expiration

date

S50M22 29-Jun-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
uUSbM22 29-Jun-22
USDN22 26-Jul-22
usbu22 29-Sep-22

Days to
maturity

-48

44
135
226

1.58%
1.67%
1.79%
1.65%

FV of periodic Current

Days to Current

maturity spot (USD)
-48 1,781.4
14 1,781.4
73 1,781.4

Days t_o Current FX
maturity
-48 35.555
-21 35.555
44 35.555

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
986.65
986.65
986.65
986.65

Current
FX
35.558
35.558
35.558

0.11%
0.11%
0.11%

Fair future

price
984.6
973.5
991.2
979.5

Fair future

price
30,010
30,138
30,265

Fair future

price
35.44
35.50
35.66

I R I NI

Current

I

Premium / Discount

future price from fair price (pts)
962.49
983
9814
1022.9

Current

30,285
30,020
30,050

Premium / Discount
future price from fair price (Bt)

275
-118
-215

Current  Premium / Discount

future price from fair price (Bt)
35.06 -0.38
36.68 1.18
35.41 -0.25

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

Fair gold spot price

35.31
35.36
35.41
35.46
35.51
35.56
35.61
35.66
35.71
35.76
35.81

THB/USD

1,731
29,055
29,097
29,138
29,179
29,220

29,302
29,343
29,385
29,426
29,467

1,741
29,223
29,265
29,306
29,347
29,389

29,472
29,513
29,554
29,596
29,637

1,751
29,391
29,433
29,474
29,516
29,558

29,641
29,682
29,724
29,766
29,807

1,761
29,559
29,601
29,643
29,684
29,726

29,810
29,852
29,894
29,936
29,978

Gold spot (USD/oz)

1,771
29,727
29,769
29,811
29,853
29,895

30,021
30,064
30,106
30,148

1,781

1,791
30,062
30,105
30,147
30,190
30,233

30,318
30,360
30,403
30,446
30,488

1,801
30,230
30,273
30,316
30,359
30,401

30,487
30,530
30,573
30,615
30,658

premium /

premium /
discount (%)

0.9%
-0.4%
-0.7%

premium /
discount (%)
-1.1%
3.3%
-0.7%

1,811
30,398
30,441
30,484
30,527
30,570

30,656
30,699
30,742
30,785
30,828

Premium / Discount
discount (%) from spot price (pts)

24.2

-3.6

5.3

36.3
1,821 1,831
30,566 30,734
30,609 30,777
30,652 30,821
30,696 30,864
30,739 30,908
30,826 30,995
30,869 31,038
30,912 31,082
30,955 31,125
30,999 31,169
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