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ssuUanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50G23 998.0 1,003.5 997.3 999.1 1,003.2 4.2 35 124
S50H23 994.0 1,001.4 993.3 996.1 1,001.0 5 172,435 574,624
S50J23 993.3 999.7 993.2 994.4 999.2 4.8 35 36
S50M23 993.0 998.8 991.6 994.3 998.8 4.3 19,850 43,137
S50U23 988.0 994.4 987.0 990.3 994.3 4.0 3,270 21,286
S50z23 988.6 994.5 987.7 990.4 994.5 3.9 3,115 10,339

s#quaaa Currency Futures

s Settlement Price Volume e
Interest
Open High Low Prior Last Change
USDG23 32.70 32.98 32.70 32.72 32.90 0.20 5,855 42,293
USDH23 32.62 32.89 32.58 32.62 32.78 0.17 54,566 159,003
uUSDJ23 32.53 32.78 32.53 32.53 32.71 0.16 43 162
USDM23 32.34 32.57 32.28 32.34 32.47 0.16 4,632 32,255

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 74,875 54,656 20,219 36,345 40,226 -3,881 87,520 103,858 -16,338
Metal Futures 37,405 56,533 -19,128 7,082 9,765 -2,683 49,114 27,303 21,811
Single Stock Futures 32,958 14,566 18,392 65,641 105,994 -40,353 100,259 78,298 21,961
Currency Futures 233 278 -45 37,759 16,924 20,835 33,399 54,189 -20,790

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,540 30,010 30,030 30,540 -510 7,185 4,956
GFG23 30,490 30,030 30,050 30,530 -480 84 193
GOH23 1,972 1,927 1,930 1,973 -43 59,412 31,466
SVFH23 25 24 24 24 -1 889 954
GF10J23 30,620 30,080 30,100 30,610 -510 6,424 8,316
GFJ23 30,600 30,110 30,140 30,570 -440 33 154
GF10M23 30,640 30,130 30,140 30,640 -500 1,974 4,079
GFM23 30,580 30,160 30,160 30,600 -440 30 140
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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

-39
52
143
234

Days to  Current

maturity spot (USD)
-39 1,863.4
21 1,863.4
80 1,863.4

. Current FX
maturity
-39 33.547
-7 33.547
52 33.547

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

R FV of periodic Current
dividend spot

1.58% 0.0 1004.22

1.67% 15.2 1004.22

1.79% 2.0 1004.22

1.65% 17.3 1004.22

Current
FX
33.569
33.569
33.569

0.11%
0.11%
0.11%

Fair future
price
1002.5
991.5
1009.3
997.6

Fair future
price
29,654
29,776
29,902

Fair future
price
33.46
33.53
33.67

TRINITY

Current

1007.94
1001.1
998.6
994.3

Current

future price

29,705
29,790
29,850

Current

future price

34.63
32.76
33.19

Premium / Discount
future price from fair price (pts)

-10.7
-3.3

Premium / Discount
from fair price (Bt)

-52

Premium / Discount

from fair price (Bt)
117
-0.78
-0.48

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

Fair gold spot price

33.30
33.35
33.40
33.45
33.50
33.55
33.60
33.65
33.70
33.75
33.80

THB/USD

1,813
28,701
28,744
28,787
28,830
28,873

28,959
29,002
29,045
29,089
29,132

1,823
28,859
28,902
28,946
28,989
29,032

29,119
29,162
29,206
29,249
29,292

1,833
29,017
29,061
29,104
29,148
29,192

29,279
29,322
29,366
29,409
29,453

1,843
29,176
29,219
29,263
29,307
29,351

29,438
29,482
29,526
29,570
29,614

Gold spot (USD/oz)

1,853
29,334
29,378
29,422
29,466
29,510

1,863

1,873
29,650
29,695
29,739
29,784
29,828

29,917
29,962
30,007
30,051
30,096

1,883
29,809
29,853
29,898
29,943
29,988

30,077
30,122
30,167
30,211
30,256

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

0.5
1.0
-1.1
-0.3

premium /
discount (%)

0.2%
0.0%
-0.2%

premium /
discount (%)

3.5%
-2.3%
-1.4%

1,893
29,967
30,012
30,057
30,102
30,147

30,237
30,282
30,327
30,372
30,417

Premium / Discount

3.7

-3.1
-5.6
-9.9

1,903
30,125
30,170
30,216
30,261
30,306

30,397
30,442
30,487
30,532
30,578

1,913
30,283
30,329
30,374
30,420
30,465

30,556
30,602
30,647
30,693
30,738
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