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a9Uaaa SET50 Index Futures

Price . Open
Settlement Price Volume Intzrest
Open High Low Prior Last Change
S50U22 991.3 998.2 989.4 1,001.2 995.7 -5.5 209,838 441,202
S50vV22 990.1 998.3 989.8 1,000.7 998.2 -2.5 44 162
S50X22 992.1 996.0 992.1 998.5 996.0 -25 4 31
S50222 988.6 995.6 987.1 998.3 993.6 -4.7 52,343 87,526
S50H23 983.0 989.9 981.2 992.2 987.8 -4.4 8,955 22,520
S50M23 978.4 984.3 976.1 986.8 982.6 -4.2 2,368 9,690

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
usbu22 36.23 36.69 36.16 36.24 36.58 0.36 64,744 125,792
usbva2 36.14 36.60 36.14 36.15 36.51 0.36 7,242 32,851
USDX22 36.49 36.51 36.43 36.10 36.45 0.35 23 516
usDz22 35.96 36.42 35.92 35.97 36.32 0.34 29,519 43,207

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SETS50 Index Futures 79,483 111,325  -31,842 48,729 46,083 2,646 145340 116,144 29,196
Metal Futures 29,947 35,655 -5,708 5,060 6,107 -1,047 35678 28,923 6,755
Single Stock Futures 25122 27,695 2,573 85,791 89,692 -3,901 95,657 89,183 6,474
Currency Futures 0 0 0 39,374 22,124 17,250 62,154 79,404  -17,250

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GOu22 1,735 1,701 1,709 1,731 -22 41,273 27,294
SVFU22 20 19 20 20 0 267 1,385
GF10v22 29,820 29,550 29,690 29,780 -80 4,460 9,055
GFV22 29,720 29,000 29,720 29,830 -110 5 195
GF10z22 29,890 29,610 29,770 29,830 -60 2,390 6,471
GFz22 29,810 29,690 29,810 29,890 -110 11 148
G0Oz22 1,755 1,721 1,728 1,750 -22 20,824 15,358
SVFZ22 20 20 20 20 0 136 411
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SET50
Expiration Days to

date maturity

FV of periodic Current

dividend

spot

Fair future
price

I R I NI

Current

I

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

premium /

Premium / Discount

S50U22 29-Sep-22 14

1.58%

0.0

996.41

997.0

995.7

S50222 29-Dec-22 105 1.67% 15.2 996.41 986.1 993.6 75 -
S50H23 30-Mar-23 196 1.79% 2.0 996.41 1004.0 987.8 -16.2 1.6 -8.6
S50M23 29-Jun-23 287 1.65% 17.3 996.41 992.2 982.6 -9.6 1.0 -13.8
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price  future price from fair price (Bt) discount (%)
GFQ22 30-Aug-22 -16 1,696.5 2.50% 36.636 29,511 30,016 505 1.7%
GFV22 28-Oct-22 43 1,696.5 2.53% 36.636 29,631 29,600 -31 -0.1%
GFz22 29-Dec-22 105 1,696.5 2.59% 36.636 29,764 29,700 -64 -0.2%
Expiration Days to Fair future  Current  Premium /Discount premium /
date maturity Current FX THIYY USTYY price future price from fair price (Bt) discount (%)
usbu22 29-Sep-22 14 36.63 2.60% 0.11% 36.67 36.57 -0.10 -0.3%
usDV22 28-Oct-22 43 36.63 2.60% 0.11% 36.74 36.49 -0.25 -0.7%
usDz22 29-Dec-22 105 36.63 2.60% 0.11% 36.89 36.29 -0.60 -1.6%
* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason
Fair gold spot price
Gold spot (USD/oz)
1,647 1657 1,667 1,677 1,687 1,697 1,707 1,717 1,727 1,737 1,747
36.39 28,476 28,649 28,822 28,995 29,168 29,514 29,687 29,860 30,032 30,205
36.44 28515 28,688 28,861 29,035 29,208 29,554 29,727 29,901 30,074 30,247
36.49 28554 28,728 28,901 29,074 29,248 29,595 29,768 29,942 30,115 30,288
36.54 28,593 28,767 28,941 29,114 29,288 29,635 29,809 29,983 30,156 30,330
36.59 28,806 28,980 29,154 29,328 29,676 29,850 30,024
THB/USD 36.64
36.69 28,711 28,885 29,059 29,234 29,757 29,931 30,106 30,280 30,454
36.74 28,750 28,924 29,099 29,274 29,448 29,798 29,972 30,147 30,321 30,496
36.79 28,789 28,964 29,139 29,314 29,488 29,838 30,013 30,188 30,363 30,537
36.84 28,828 29,003 29,178 29,353 29,528 29,879 30,054 30,229 30,404 30,579
36.89 28,867 29,043 29,218 29,393 29,569 29,919 30,095 30,270 30,445 30,621
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