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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 1:;2:": st
Open High Low Prior Last Change
S50X22 977.1 982.7 9771 983.2 980.9 -2.3 12 48
S50222 978.7 983.8 9771 982.8 979.3 -3.3 149,472 421,464
S50F23 977.0 981.1 977.0 982.2 978.5 -3.7 12 100
S50H23 973.8 978.4 972.0 977.6 974.0 -3.4 20,750 64,076
S50M23 969.4 975.4 969.0 974.5 971.0 -3.3 3,995 20,630
S50U23 965.0 969.2 963.2 968.5 964.8 -3.6 1,303 11,114

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDX22 35.82 35.86 35.51 35.84 35.53 -0.31 3,041 3,041
usbDz22 35.69 35.75 35.43 35.68 35.46 -0.23 37,630 129,264
USDF23 35.63 35.65 35.33 35.63 35.35 -0.28 371 5,647
USDH23 35.40 35.48 35.10 35.41 35.13 -0.27 9,269 45,631

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 73,483 56,533 16,950 28,950 30,930 -1,980 73,111 88,081  -14,970
Metal Futures 13,069 11,502 1,567 2,015 1,423 592 12,726 14,885 2,159
Single Stock Futures 15,741 14,034 1,707 42,642 73,755 -31,113 84,380 54,974 29,406
Currency Futures 0 0 0 14,698 22,066 7,368 39,003 31,635 7,368

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10z22 29,860 29,760 29,810 29,840 -20 1,143 6,743
GFz22 29,860 29,770 29,770 29,840 -70 29 278
GOz22 1,772 1,756 1,771 1,759 11 20,565 17,484
SVFZ22 22 21 22 21 0 328 587
GF10G23 29,910 29,820 29,870 29,880 -10 525 5,015
GFG23 29,920 29,910 29,920 29,910 -70 8 222
GOH23 1,797 1,781 1,795 1,785 10 4,609 7,064
SVFH23 22 22 22 22 0 271 590
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Expiration
date
S50722 29-Dec-22
S50H23 30-Mar-23
S50M23 29-Jun-23
S50U23 28-Sep-23
Gold
Expiration
date
GFz22 29-Dec-22
GFG23 27-Feb-23
GFJ23 27-Apr-23

Expiration

date
usbDz22 29-Dec-22
USDF23 30-Jan-23
USDH23 30-Mar-23

Days to
maturity

FV of periodic Current

1.58%
1.67%
1.79%
1.65%

Days to Current

maturity spot (USD)
30 1,739.3
90 1,739.3
149 1,739.3

Days to

.. Current FX
maturity
30 35.79
62 35.79
121 35.79

dividend

0.0
15.2
2.0
17.3

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

spot
979.53
979.53
979.53
979.53

Current
FX
35.796
35.796
35.796

Ustyy

0.11%
0.11%
0.11%

Fair future
price
980.8
969.9
987.8
975.8

Fair future
price
29,655
29,779
29,909

I R I NI

I

Premium / Discount

Current  Premium/Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
979.5 -1.3 -0.1
974.2 43 04
971.2 -16.6 1.7
964.9 -10.9 -1

Current  Premium/Discount premium /
future price from fair price (Bt) discount (%)
29,710 55 0.2%
29,750 -29 -0.1%
29,840 -69 -0.2%

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

Fair gold spot price

35.55
35.60
35.65
35.70
35.75
35.80
35.85
35.90
35.95
36.00
36.05

THB/USD

1,690
28,547
28,587
28,627
28,667
28,707

28,788
28,828
28,868
28,908
28,948

1,700
28,716
28,756
28,796
28,837
28,877

28,958
28,998
29,039
29,079
29,120

1,710
28,885
28,925
28,966
29,007
29,047

29,128
29,169
29,210
29,250
29,291

1,720
29,054
29,094
29,135
29,176
29,217

29,299
29,340
29,381
29,421
29,462

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
35.86 35.64 -0.22 -0.6%
35.94 35.55 -0.39 -1.1%
36.09 35.35 -0.74 -2.0%

Gold spot (USD/oz)

1,730 1,740 1,750 1,760 1,770
29,223 29,560 29,729 29,898
29,264 29,602 29,771 29,940
29,305 29,644 29,813 29,982
29,346 29,685 29,855 30,025
29,387 29,727

29,810 29,980 30,151
29,510 29,852 30,022 30,193
29,551 29,893 30,064 30,235
29,593 29,935 30,106 30,277
29,634 29,976 30,148 30,319

1,780
30,067
30,110
30,152
30,194

30,321
30,363
30,406
30,448
30,490

1,790
30,236
30,279
30,321
30,364

30,491
30,534
30,577
30,619
30,662
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