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ssuUanara SET50 Index Futures
Price Open

Interest

Settlement Price Volume

S50G23 986.0 992.5 984.4 987.7 990.4 2.7 31 122
S50H23 979.5 987.5 978.6 982.7 984.8 1.8 171,317 551,584
S50J23 979.3 985.7 979.3 983.0 984.4 14 14 151
S50M23 979.0 985.8 977.5 981.9 983.6 1.4 19,798 58,144
S50U23 976.5 982.2 974.8 978.3 980.2 1.9 2,705 23,755
S§50723 976.8 982.1 974.4 978.2 980.0 17 3,578 13,460

s#quaaa Currency Futures

s Settlement Price Volume e
Interest
Open High Low Prior Last Change
USDG23 33.73 33.86 33.65 33.70 33.86 0.16 187 29,317
USDH23 33.60 33.74 33.51 33.59 33.73 0.14 25,413 124,946
uUSDJ23 33.48 33.62 33.46 33.47 33.62 0.15 452 1,140
USDM23 33.29 33.43 33.21 33.29 33.43 0.13 3,249 36,606

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 84,713 62,540 22,173 32,890 35,171 -2,281 79,840 99,732 -19,892
Metal Futures 18,954 19,608 -654 1,464 1,407 57 14,931 14,334 597
Single Stock Futures 41,083 31,083 10,000 72,570 80,193 -7,623 76,019 78,396 -2,377
Currency Futures 201 201 0 16,546 8,337 8,209 15,769 23,978 -8,209

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,000 29,820 29,950 29,920 20 1,335 3,424
GFG23 29,990 29,830 29,920 29,930 -10 27 172
GOH23 1,883 1,868 1,871 1,878 -7 26,452 24,952
SVFH23 22 22 22 22 0 79 1,057
GF10J23 30,050 29,900 30,010 29,980 20 1,785 4,939
GFJ23 30,030 30,000 30,000 29,980 20 13 173
GF10M23 30,100 29,950 30,040 30,020 10 661 3,245
GFM23 30,050 30,040 30,050 30,030 20 31 107
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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
maturity
-47
44
135
226

Days to  Current

maturity spot (USD)
-47 1,851.9
13 1,851.9
72 1,851.9

Days t_o Current FX
maturity
-47 33.768
-15 33.768
44 33.768

2.50%
2.53%
2.59%

2.60%
2.60%
2.60%

R FV of periodic Current
dividend spot

1.58% 0.0 990.97

1.67% 15.2 990.97

1.79% 2.0 990.97

1.65% 17.3 990.97

Current
FX
33.78
33.78
33.78

0.11%
0.11%
0.11%

TRINITY

Fair future  Current
price
988.9 1007.94
977.8 984.5
995.5 983.3
983.9 980.2

Fair future  Current
price future price
29,640 29,705
29,762 29,820
29,888 29,920

Fair future  Current
price future price
33.66 34.63
33.73 32.76
33.87 33.67

Premium / Discount

future price from fair price (pts)

19.0

6.7

-12.2
-3.7

Premium / Discount

from fai

r price (Bt)
65
58
32

Premium / Discount

from fai

r price (Bt)

0.97
-0.98
-0.20

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

Fair gold spot price

33.52
33.57
33.62
33.67
33.72
33.77
33.82
33.87
33.92
33.97
34.02

THB/USD

1,802
28,709
28,752
28,794
28,837
28,880

28,966
29,009
29,051
29,094
29,137

1,812
28,868
28,911
28,954
28,997
29,040

29,127
29,170
29,213
29,256
29,299

1,822
29,027
29,071
29,114
29,157
29,201

29,287
29,331
29,374
29,417
29,460

1,832
29,187
29,230
29,274
29,317
29,361

29,448
29,492
29,535
29,579
29,622

Gold spot (USD/oz)
1,852

1,842
29,346
29,390
29,434
29,477
29,521

1,862
29,665
29,709
29,753
29,798
29,842

29,930
29,975
30,019
30,063
30,107

1,872
29,824
29,869
29,913
29,958
30,002

30,091
30,136
30,180
30,225
30,269

premium /

19
0.7
-1.2
-0.4

premium /

discount (%)

0.2%
0.2%
0.1%

premium /

discount (%)

2.9%
-2.9%
-0.6%

1,882
29,983
30,028
30,073
30,118
30,162

30,252
30,297
30,341
30,386
30,431

Premium / Discount
discount (%) from spot price (pts)
17.0
-6.5
=77
-10.8

1,892
30,143
30,188
30,233
30,278
30,323

30,413
30,458
30,502
30,547
30,592

1,902
30,302
30,347
30,392
30,438
30,483

30,573
30,619
30,664
30,709
30,754
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