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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50G23 995.0 1,000.5 995.0 994.8 1,000.0 5.2 61 110
S50H23 992.1 998.5 991.6 990.3 997.6 7.2 181,255 584,021
S50J23 995.2 996.8 995.2 987.6 996.5 8.9 13 14
S50M23 991.0 995.9 990.0 988.6 995.3 6.8 17,566 44,404
S50U23 985.7 991.7 985.7 984.6 991.2 6.4 2,550 21,978
S50223 985.5 991.7 985.5 984.8 991.0 6.1 1,715 10,394

ajiaaa Currency Futures

s Settlement Price Volume Il:izs:st
Open High Low Prior Last Change
USDG23 32.94 32.94 32.76 32.92 32.77 -0.15 5,108 45,164
USDH23 32.85 32.87 32.62 32.82 32.67 -0.15 36,465 167,175
usbDJ23 32.69 32.69 32.58 32.72 32.63 -0.14 17 160
USDM23 3253 3255 32.32 32.50 32.37 -0.13 5,221 31,442
a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)
Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 89,901 63,232 26,669 34,597 32,520 2,077 78,662 107,408 -28,746
Metal Futures 38,962 25,787 13,175 5,921 5,580 341 22,473 35989  -13,516
Single Stock Futures 18,858 64,016  -45,158 70,053 97,893  -27,840 151,190 78,192 72,998
Currency Futures 42 11 31 13,059 17,637 4578 35797 31,250 4,547
a9ilaaa Futures Gold & Oil Futures
e Settlement Price Volume 2]
Interest
High Low Close Prior Change
GF10G23 30,210 29,880 30,100 29,900 200 7,073 3,829
GFG23 30,180 29,880 30,090 29,890 200 151 250
GOH23 1,948 1,919 1,941 1,921 21 39,902 25,833
SVFH23 24 23 24 23 0 843 1,163
GF10J23 30,260 29,950 30,150 29,980 170 4,558 6,395
GFJ23 30,230 30,110 30,150 29,970 200 34 152
GF10M23 30,300 29,990 30,180 30,020 160 2,081 3,664
GFM23 30,280 30,190 30,190 30,050 140 14 121
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Expiration Days to FV of periodic Current Fair future  Current  Premium/Discount premium/ Premium /Discount
date maturity dividend spot price  future price from fair price (pts) discount (%) from spot price (pts)
S$50722 29-Dec-22 -35 1.58% 0.0 1002.39 10009 1007.94 71 0.7 5.6
S50H23 30-Mar-23 56 1.67% 15.2 1002.39 989.8 997.5 77 0.8 -4.9
S50M23 29-Jun-23 147 1.79% 2.0 1002.39 10076 995.4 12.2 -1.2 -7.0
S50U23 28-Sep-23 238 1.65% 17.3 1002.39 996.0 991 -5.0 -0.5 -11.4
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price future price from fair price (Bt) discount (%)
GFZ22 29-Dec-22 -35 1,927.8 2.50% 32.683 29,877 29,705 -172 -0.6%
GFG23 27-Feb-23 25 1,927.8 2.53% 32.683 30,001 30,270 269 0.9%
GFJ23 27-Apr-23 84 1,927.8 2.59% 32.683 30,128 30,320 192 0.6%
Expiration Days to c t X Fair future  Current  Premium/Discount premium /
date maturity drren price future price from fair price (Bt) discount (%)
usbDz22 29-Dec-22 -35 32.671 2.60% 0.11% 32.59 34.63 2.04 6.2%
USDF23 30-Jan-23 -3 32.671 2.60% 0.11% 32.66 32.76 0.09 0.3%
USDH23 30-Mar-23 56 32.671 2.60% 0.11% 32.80 32.77 -0.03 -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
Gold spot (USD/oz)
1,878 1,888 1,898 1,908 1,918 1,928 1,938 1,948 1,958 1,968 1,978
3243 28,942 29,096 29,250 29,404 29,558 29,866 30,021 30,175 30,329 30,483
3248 28,986 29,141 29,295 29,449 29,604 29,912 30,067 30,221 30,376 30,530
32,53 29,031 29,186 29,340 29,495 29,649 29,959 30,113 30,268 30422 30,577
3258 29,076 29,230 29,385 29,540 29,695 30,005 30,159 30,314 30,469 30,624
3263 29,120 29,275 29430 29,585 29,740 30,051
THB/USD 32.68
32.73 29,209 29,365 29,521 29,676 30,143 30,298 30,454 30,609 30,765
32.78 29,254 29,410 29,566 29,721 29,877 30,189 30,345 30,500 30,656 30,812
32.83 29,299 29,455 29,611 29,767 29,923 30,235 30,391 30,547 30,703 30,859
32.88 29,343 29,500 29,656 29,812 29,968 30,281 30,437 30,593 30,750 30,906
3293 29,388 29,544 29,701 29,857 30,014 30,327 30,483 30,640 30,796 30,953
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