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ssuUaana SET50 Index Futures

Price - Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50G23 1,003.0 1,004.8 998.3 1,000.0 999.1 -0.9 59 111
S50H23 998.9 1,002.4 995.0 997.5 996.0 -1.4 183,233 582,927
S50J23 999.1 999.5 994.4 996.5 994.4 -2.1 15 18
S50M23 997.0 999.7 992.9 995.4 994.2 -1.1 15,917 45,187
S50U23 992.0 995.3 989.0 991.0 990.4 -0.7 2,500 22,234
S50223 991.6 995.0 989.2 990.9 990.5 -0.5 1,834 10,557

#quaaa Currency Futures

s Settlement Price Volume S
Interest
Open High Low Prior Last Change
USDG23 32.75 32.85 32.63 32.77 32.74 -0.05 4,698 43,144
USDH23 32.66 32.77 32.41 32.67 32.62 -0.05 44,821 165,246
uUsDJ23 32.54 32.54 32.53 32.58 32.53 -0.05 2 162
USDM23 32.37 32.46 32.22 32.37 32.34 -0.03 1,712 31,449

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 68,354 84,126 -15,772 34,305 32,017 2,288 100,899 87,415 13,484
Metal Futures 38,508 30,190 8,318 7,956 6,003 1,953 23,373 33,644 -10,271
Single Stock Futures 34,868 37,901 -3,033 132,639 119,492 13,147 136,263 146,377 -10,114
Currency Futures 243 383 -140 24,143 16,491 7,652 31,038 38,550 -7,512

s#qUaaa Futures Gold & Oil Futures

AES Settlement Price Volume Open

Interest
High Low Close Prior Change
GF10G23 30,550 30,130 30,550 30,100 440 6,313 3,888
GFG23 30,540 30,160 30,530 30,090 440 124 190
GOH23 1,976 1,938 1,973 1,942 31 42,386 25,894
SVFH23 24 24 24 24 1 217 1,180
GF10J23 30,620 30,200 30,590 30,150 460 5,033 8,841
GFJ23 30,570 30,190 30,570 30,170 400 27 151
GF10M23 30,650 30,250 30,650 30,180 460 2,499 4,504
GFM23 30,600 30,320 30,600 30,190 410 30 125
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Expiration
date
S50222 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
USD
Expiration
date
uUsSDz22 29-Dec-22
USDF23 30-Jan-23
USDH23 30-Mar-23

Days to

Days to
maturity

-36
55
146
237

Days to  Current

maturity spot (USD)
-36 1,917.0
24 1,917.0
83 1,917.0

. Current FX
maturity
-36 33.021
-4 33.021
55 33.021

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

R FV of periodic Current
dividend spot

1.58% 0.0 999.11
1.67% 15.2 999.11
1.79% 2.0 999.11
1.65% 17.3 999.11

Current
FX
33.034
33.034
33.034

0.11%
0.11%
0.11%

Fair future

price
997.5
986.5
1004.3
992.6

Fair future
price
30,027
30,151
30,279

Fair future
price
32.94
33.01
33.15

TRINITY

Current

1007.94
996.1
994.3
990.3

Current

future price

29,705
30,110
30,200

Current

future price

34.63
32.76
32.80

Premium / Discount
future price from fair price (pts)
104

-10.0
-2.3

Premium / Discount
from fair price (Bt)
-322

-41
-79

Premium / Discount
from fair price (Bt)
1.69
-0.26
-0.35

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

Fair gold spot price

32.77
32.82
32.87
32.92
32.97
33.02
33.07
33.12
33.17
33.22
33.27

THB/USD

1,867
29,081
29,126
29,170
29,214
29,259

29,348
29,392
29,436
29,481
29,525

1,877
29,237
29,282
29,326
29,371
29,416

29,505
29,549
29,594
29,639
29,683

1,887
29,393
29,438
29,483
29,527
29,572

29,662
29,707
29,752
29,797
29,841

1,897
29,549
29,594
29,639
29,684
29,729

29,819
29,864
29,909
29,954
30,000

Gold spot (USD/oz)

1,907
29,704
29,750
29,795
29,840
29,886

30,022
30,067
30,112
30,158

1,917

1,927
30,016
30,062
30,108
30,153
30,199

30,291
30,337
30,382
30,428
30,474

1,937
30,172
30,218
30,264
30,310
30,356

30,448
30,494
30,540
30,586
30,632

premium /
discount (%) from spot price (pts)

1.0
1.0
-1.0
-0.2

premium /
discount (%)

-1.1%
-0.1%
-0.3%

premium /
discount (%)

5.1%
-0.8%
-1.0%

1,947
30,327
30,374
30,420
30,466
30,513

30,605
30,651
30,698
30,744
30,790

Premium / Discount

8.8

-3.0
-4.8
-8.8

1,957
30,483
30,530
30,576
30,623
30,669

30,762
30,809
30,855
30,902
30,948

1,967
30,639
30,686
30,733
30,779
30,826

30,920
30,966
31,013
31,060
31,106
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