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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50G23 991.4 991.5 986.0 991.7 991.3 -0.4 24 114
S50H23 987.0 988.9 981.6 988.3 987.1 -1.3 183,930 582,716
S50J23 988.0 988.0 982.3 986.6 986.0 -0.6 11 114
S50M23 986.1 987.4 980.5 986.9 985.8 -1.2 21,901 53,863
S50U23 983.0 983.6 9771 983.4 982.2 -1.3 3,401 23,636
S50223 983.7 984.0 977.0 983.2 982.4 -0.9 4,131 12,628

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDG23 33.36 33.51 33.36 33.39 33.42 0.03 7,361 31,336
USDH23 33.29 33.41 33.25 33.29 33.31 0.01 22,575 132,600
usbJ23 33.22 33.29 33.17 33.18 33.17 0.01 113 767
USDM23 33.00 33.10 32.94 32.98 33.00 0.02 2,456 38,086

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 67,932 90,955 -23,023 35,133 34,487 646 110,333 87,956 22,377
Metal Futures 27,864 29,679 -1,815 2,062 2,399 -337 20,587 18,435 2,152
Single Stock Futures 37,278 10,760 26,518 130,744 87,868 42,876 88,034 157,428  -69,394
Currency Futures 141 0 141 10,708 16,840 -6,132 23,379 17,388 5,991

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]
Interest
High Low Close Prior Change
GF10G23 30,020 29,830 29,950 30,010 -70 2,537 3,663
GFG23 30,000 29,860 29,960 29,990 -30 40 171
GOH23 1,900 1,885 1,896 1,900 -4 38,959 24,205
SVFH23 23 22 23 23 0 94 1,033
GF10J23 30,090 29,900 30,010 30,060 -50 1,967 5,181
GFJ23 30,060 29,960 30,060 30,070 -10 8 172
GF10M23 30,130 29,950 30,050 30,110 -60 575 3,318
GFM23 30,100 30,050 30,100 30,130 -30 2 112
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Expiration Days to FV of periodic Current
date maturity dividend spot
S50722 29-Dec-22 -43 1.58% 0.0 991.51
S50H23 30-Mar-23 48 1.67% 15.2 991.51
S50M23 29-Jun-23 139 1.79% 2.0 991.51
S50U23 28-Sep-23 230 1.65% 17.3 991.51
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFZ22 29-Dec-22 -43 1,866.2 2.50% 33.59
GFG23 27-Feb-23 17 1,866.2 2.53% 33.59
GFJ23 27-Apr-23 76 1,866.2 2.59% 33.59

Expiration

date
usbDz22 29-Dec-22
USDF23 30-Jan-23
USDH23 30-Mar-23

Days to

.. Current FX
maturity
-43 33.57
-1 33.57
48 33.57

2.60%
2.60%
2.60%

Ustyy

0.11%
0.11%
0.11%

Fair future
price
989.7
978.6
996.3
984.6

Fair future
price
29,709
29,831
29,958
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Premium / Discount

Current  Premium/Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
1007.94 18.3 1.8
987 8.4 0.9
985.7 10.6 -1
982.1 -25 -0.3

Current  Premium/Discount premium /
future price from fair price (Bt) discount (%)
29,705 -4 0.0%
29,760 -71 -0.2%
29,850 -108 -0.4%

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

Fair gold spot price

33.34
33.39
33.44
33.49
33.54
33.59
33.64
33.69
33.74
33.79
33.84

THB/USD

1,816
28,778
28,821
28,864
28,907
28,950

29,037
29,080
29,123
29,166
29,209

1,826
28,936
28,980
29,023
29,066
29,110

29,197
29,240
29,283
29,327
29,370

1,836
29,095
29,138
29,182
29,226
29,269

29,357
29,400
29,444
29,487
29,531

1,846
29,253
29,297
29,341
29,385
29,429

29,516
29,560
29,604
29,648
29,692

Fair future  Current  Premium /Discount premium /
price future price from fair price (Bt) discount (%)
33.47 34.63 1.16 3.5%
33.54 32.76 -0.79 -2.4%
33.68 33.38 -0.30 -0.9%

Gold spot (USD/oz)

1,856 1,866 1,876 1,886 1,896
29,412 29,729 29,887 30,045
29,456 29,773 29,932 30,091
29,500 29,818 29,977 30,136
29,544 29,862 30,021 30,181
29,588 29,907

29,996 30,156 30,316
29,720 30,041 30,201 30,361
29,765 30,085 30,246 30,406
29,809 30,130 30,290 30,451
29,853 30,174 30,335 30,496

1,906
30,204
30,249
30,294
30,340

30,476
30,521
30,566
30,612
30,657

1,916
30,362
30,408
30,453
30,499

30,636
30,681
30,727
30,772
30,818
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