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ssuUaana SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50G23 1,001.2 1,001.2 996.1 997.8 998.0 0.2 16 112
S50H23 997.0 999.0 992.4 995.0 995.6 0.3 184,380 566,462
S50J23 994.4 997.1 991.9 993.7 993.5 -0.2 57 60
S50M23 994.3 996.8 990.8 993.2 993.6 0.2 21,181 46,195
S50U23 991.0 992.6 986.5 989.1 989.6 0.4 3,547 22,096
S50z23 990.8 992.5 986.8 989.3 989.7 0.2 3,115 11,094

#quaaa Currency Futures

s Settlement Price Volume S
Interest
Open High Low Prior Last Change
USDG23 33.55 33.74 33.50 33.57 33.53 -0.03 7,049 37,907
USDH23 33.45 33.62 33.39 33.44 33.43 -0.02 33,532 139,092
uUsDJ23 33.34 33.53 33.29 33.23 33.39 0.11 613 652
USDM23 33.15 33.32 33.08 33.15 33.13 -0.02 9,159 37,577

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 66,097 74,802 -8,705 39,774 37,629 2,145 106,425 99,865 6,560
Metal Futures 22,157 20,641 1,516 3,581 3,346 235 15,409 17,160 -15751:
Single Stock Futures 37,271 40,134 -2,863 82,370 131,028 -48,658 144,379 92,858 51,521
Currency Futures 230 256 -26 15,298 23,700 -8,402 36,466 28,038 8,428

s#qUaaa Futures Gold & Oil Futures

AES Settlement Price Volume Open

Interest
High Low Close Prior Change
GF10G23 30,100 29,920 30,020 29,990 20 3,387 4,050
GFG23 30,090 29,940 30,000 29,980 20 75 172
GOH23 1,893 1,880 1,890 1,889 2 29,867 24,691
SVFH23 23 22 23 23 0 120 1,021
GF10J23 30,170 29,990 30,100 30,070 30 2,388 5,820
GFJ23 30,160 30,100 30,150 30,060 20 20 156
GF10M23 30,200 30,040 30,130 30,110 20 765 3,619
GFM23 30,180 30,060 30,180 30,000 170 21 154
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Expiration  Days to FV of periodic Current Fair future  Current  Premium /Discount premium /

Premium / Discount

date maturity Ri dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50222 29-Dec-22 -41 1.58% 0.0 998.25 996.5 1007.94 115 1.2 9.7
S50H23 30-Mar-23 50 1.67% 15.2 998.25 985.4 995.3 9.9 1.0 -3.0
S50M23 29-Jun-23 141 1.79% 20 998.25 1003.2 993.4 -9.8 -1.0 -4.9
S50U23 28-Sep-23 232 1.65% 17.3 998.25 991.5 989.5 -2.0 -0.2 -8.8
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 -41 1,876.5 2.50% 33.51 29,805 29,705 -101 -0.3%
GFG23 27-Feb-23 19 1,876.5 2.53% 33.51 29,929 29,930 1 0.0%
GFJ23 27-Apr-23 78 1,876.5 2.59% 33.51 30,055 29,980 -75 -0.3%
USD
Expiration  Days to c t EX Fair future  Current  Premium /Discount premium/
date maturity drren price future price from fair price (Bt) discount (%)
uUsSDz22 29-Dec-22 -41 33.49 2.60% 0.11% 33.40 34.63 1.23 3.7%
USDF23 30-Jan-23 -9 33.49 2.60% 0.11% 33.47 32.76 -0.71 -2.1%
USDH23 30-Mar-23 50 33.49 2.60% 0.11% 33.60 33.45 -0.15 -0.5%
* 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)
1,827 1,837 1,847 1,857 1,867 1,877 1,887 1,897 1,907 1,917 1,927
33.23 28,852 29,010 29,168 29,326 29,484 29,800 29,958 30,116 30,274 30,432
33.28 28,896 29,054 29,212 29,370 29,529 29,845 30,003 30,162 30,320 30,478
33.33 28,939 29,098 29,256 29,415 29,573 29,890 30,048 30,207 30,365 30,524
33.38 28,983 29,141 29,300 29,459 29,617 29,935 30,093 30,252 30,411 30,569
3343 29,026 29,185 29,344 29,503 29,662 29,980 30,139 30,297 30,456 30,615

THB/USD 33.48
3353 29,113 29,272 29,432 29,591
33,58 29,156 29,316 29,476 29,635
33.63 29,200 29,360 29,519 29,679
33.68 29,243 29,403 29,563 29,723
33.73 29,287 29,447 29,607 29,768

30,069 30,229 30,388
30,114 30,274 30,433
30,159 30,319 30,479
30,204 30,364 30,524
30,249 30,409 30,569

30,547
30,593
30,639
30,684
30,730

30,707
30,753
30,798
30,844
30,890
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