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ssuUanara SET50 Index Futures

Price . Open
Settlement Price Volume IntZrest
Open High Low Prior Last Change
S50G23 998.3 998.3 991.0 998.0 991.7 -6.3 65 115
S50H23 996.0 996.5 986.1 995.3 988.4 -7 221,820 578,940
S50J23 992.5 992.9 985.6 993.5 986.6 -6.9 58 106
S50M23 993.7 994.5 985.0 993.4 987.0 -6.5 23,786 51,707
S50U23 991.0 991.0 981.5 989.5 983.5 -6.1 3,602 23,115
S50z23 990.7 990.7 981.5 989.5 983.6 -6.3 3,055 12,135

s#quaaa Currency Futures

s Settlement Price Volume e
Interest
Open High Low Prior Last Change
USDG23 33.58 33.61 33.38 33.54 33.38 -0.15 3,412 37,219
USDH23 33.45 33.53 33.25 33.42 33.29 -0.13 28,211 135,660
USDJ23 33.36 33.38 33.16 33.34 33.16 -0.16 161 712
USDM23 33.14 33.20 32.97 33.13 32.97 -0.15 2,440 37,796

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 65,924 106,625 -40,701 43,503 41,457 2,046 142,959 104,304 38,655
Metal Futures 45,258 44,656 602 7,597 5,473 2,124 24,069 26,795 -2,726
Single Stock Futures 48,447 17,430 31,017 179,241 143,385 35,856 150,999 217,872 -66,873
Currency Futures 231 171 60 13,107 16,756 -3,649 24,584 20,995 3,589

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,070 29,890 30,020 30,010 - 4,872 3,607
GFG23 30,060 29,900 29,990 30,000 -10 144 171
GOH23 1,901 1,881 1,900 1,890 9 56,562 23,175
SVFH23 23 22 23 23 0 89 1,027
GF10J23 30,150 29,950 30,060 30,100 -40 3,977 7,000
GFJ23 30,140 29,970 30,090 30,080 -10 74 171
GF10M23 30,180 30,000 30,110 30,130 -20 1,335 3,328
GFM23 30,180 30,070 30,130 30,170 -40 61 113
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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

TRINITY

Days to R FV of periodic Current Fair future  Current  Premium /Discount
maturity dividend spot price future price from fair price (pts)
-42 1.58% 0.0 992.32 990.5 1007.94 17.4
49 1.67% 15.2 992.32 9794 988.3 8.9
140 1.79% 2.0 992.32 997.1 986.9 -10.2
231 1.65% 17.3 992.32 9855 9834 2.1

Days to  Current Current Fair future  Current Premium / Discount
maturity spot (USD) FX price future price from fair price (Bt)
-42 18774 2.50% 33.589 29,888 29,705 -183
18 1,877.4 2.53% 33.589 30,012 29,920 -92
77 18774 2.59% 33.589 30,139 29,960 -179

Days to Fair future  Current Premium / Discount
. Current FX ) ) .
maturity price future price from fair price (Bt)
-42 33.577 2.60% 0.11% 33.48 34.63 1.15
-10 33.577 2.60% 0.11% 33.55 32.76 -0.80
49 33.577 2.60% 0.11% 33.69 33.34 -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

33.33
33.38
33.43
33.48
33.53
33.58
33.63
33.68
33.73
33.78
33.83

THB/USD

Gold spot (USD/oz)

1,827 1,837 1,847 1,857 1,867 1,877 1,887
28,947 29,105 29,263 29,422 29,580 29,897
28,990 29,149 29,307 29,466 29,625 29,942
29,033 29,192 29,351 29,510 29,669 29,987
29,077 29,236 29,395 29,554 29,713 30,032
29,120 29,280 29,439 29,598 29,758 30,076

29,207 29,367 29,527 29,687 30,166

29,251 29411 29,571 29,731 30,211
29,294 29,454 29,615 29,775 30,256
29,337 29,498 29,659 29,819 30,301
29,381 29,542 29,702 29,863 30,346

1,897
30,055
30,101
30,146
30,191
30,236

30,326
30,371
30,416
30,461
30,506

premium /

18
0.9
-1.0
-0.2

premium /

discount (%)
-0.6%
-0.3%
-0.6%

premium /

discount (%)

3.4%
-2.4%
-1.0%

1,907
30,214
30,259
30,304
30,350
30,395

30,486
30,531
30,576
30,622
30,667

Premium / Discount
discount (%) from spot price (pts)
15.6
-4.0
54
-8.9

1,917
30,372
30,418
30,463
30,509
30,555

30,646
30,691
30,737
30,782
30,828

1,927
30,531
30,576
30,622
30,668
30,714

30,805
30,851
30,897
30,943
30,989
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