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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50G23 1,001.0 1,001.0 994.8 1,001.2 994.8 -6.4 54 92
S50H23 998.3 999.4 990.1 998.9 990.1 -8.6 187,614 593,153
S50J23 995.6 995.6 987.6 1,000.4 987.6 -12.8 32 12
S50M23 995.2 996.5 988.3 996.1 988.6 -7.5 17,833 47,507
S50U23 990.0 991.8 984.4 991.7 984.7 =741 3,383 22,281
S50223 991.0 992.0 984.6 992.0 984.7 -7.2 2,890 10,689

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDG23 32.65 32.92 32.61 32.63 32.92 0.29 524 48,295
USDH23 32.55 32.83 32.51 32.55 32.82 0.27 35,752 169,548
usbJ23 32.55 32.72 32.55 32.45 32.72 0.27 22 153
USDM23 32.24 32.52 32.21 32.23 32.51 0.27 3,246 31,233

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 56,508 99,163  -42,655 37,298 35,633 1,665 118,000 77,010 40,990
Metal Futures 19,479 25,905 6,426 6,108 6,804 696 26,292 19,170 7,122
Single Stock Futures 63,454 36,054 27,400 141,124 172,920 -31,796 180,400 176,004 4,396
Currency Futures 0 130 -130 18,968 9,958 9,010 22,817 31,697 -8,880

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10G23 30,050 29,820 29,910 29,990 -90 3,543 6,809
GFG23 30,050 29,830 29,890 29,990 -100 161 243
GOH23 1,948 1,921 1,921 1,942 -21 34,606 29,388
SVFH23 24 23 23 24 -1 997 1,150
GF10J23 30,100 29,880 29,980 30,030 -50 2,673 5,157
GFJ23 30,100 29,990 29,990 30,060 -90 42 155
GF10M23 30,150 29,930 30,020 30,080 -60 1,675 3,490
GFM23 30,100 29,940 30,050 30,090 -40 28 108
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50722 29-Dec-22 -34 1.58% 0.0 992.95
S50H23 30-Mar-23 57 1.67% 15.2 992.95
S50M23 29-Jun-23 148 1.79% 2.0 992.95
S50U23 28-Sep-23 239 1.65% 17.3 992.95
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFZ22 29-Dec-22 -34 1,929.5 2.50% 32.872
GFG23 27-Feb-23 26 1,929.5 2.53% 32.872
GFJ23 27-Apr-23 85 1,929.5 2.59% 32.872

Expiration Days t.o f——
date maturity
usbDz22 29-Dec-22 -34 32.863
USDF23 30-Jan-23 -2 32.863
USDH23 30-Mar-23 57 32.863

2.60%
2.60%
2.60%

Ustyy

0.11%
0.11%
0.11%

Fair future
price
9915
980.4
998.2
986.5

Fair future
price
30,078
30,203
30,331

I R I NI

I

Premium / Discount

Current  Premium/Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
1007.94 16.5 1.7
990.3 9.9 1.0
988.6 -9.6 -1.0
984.6 1.9 -0.2

Current  Premium/Discount premium /
future price from fair price (Bt) discount (%)
29,705 -373 -1.2%
30,170 -33 -0.1%
30,220 -1 -0.4%

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

Fair gold spot price

32.61
32.66
32.71
32.76
32.81
32.86
32.91
32.96
33.01
33.06
33.11

THB/USD

1,880
29,134
29,179
29,223
29,268
29,313

29,402
29,447
29,491
29,536
29,581

1,890
29,289
29,334
29,379
29,424
29,469

29,558
29,603
29,648
29,693
29,738

1,900
29,444
29,489
29,534
29,579
29,625

29,715
29,760
29,805
29,850
29,895

1,910
29,599
29,644
29,690
29,735
29,781

29,871
29,917
29,962
30,007
30,053

Fair future  Current  Premium/Discount premium /
price  future price from fair price (Bt) discount (%)
32.79 34.63 1.84 5.6%
32.86 32.76 -0.10 -0.3%
32.99 32.70 -0.29 -0.9%

Gold spot (USD/oz)

1,920 1,930 1,940 1,950 1,960
29,754 30,064 30,219 30,374
29,800 30,110 30,265 30,421
29,845 30,156 30,312 30,467
29,891 30,202 30,358 30,514
29,937 30,248

30,341 30,497 30,654
30,073 30,387 30,543 30,700
30,119 30,433 30,590 30,747
30,165 30,479 30,636 30,793
30,210 30,525 30,682 30,840

1,970
30,529
30,576
30,623
30,670

30,810
30,857
30,904
30,950
30,997

1,980
30,684
30,731
30,778
30,825

30,966
31,013
31,060
31,108
31,155
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