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ssuUanara SET50 Index Futures

Price Open
Interest

Settlement Price Volume

S50G23 985.0 988.9 984.0 987.5 987.0 -0.5 23 131
S50H23 981.6 985.8 979.7 984.3 983.6 -0.5 169,309 552,633
S50J23 983.0 984.6 981.2 983.2 983.4 0.2 25 163
S50M23 980.8 984.4 978.7 982.8 982.5 -0.3 19,573 60,423
S50U23 978.8 982.0 977.0 980.6 980.0 -0.6 2,753 25,001
S§50723 978.8 981.8 977.0 980.4 980.1 -0.3 2,577 13,408

s#quaaa Currency Futures

Racs Settlement Price Volume ]
Interest
Open High Low Prior Last Change
USDG23 33.85 34.29 33.68 33.78 34.26 0.48 1,269 28,311
USDH23 33.67 34.19 33.50 33.66 34.15 0.48 99,955 99,146
usbDJ23 33.48 34.06 33.47 33.56 34.03 0.49 2,504 1,219
USDM23 33.40 33.87 33.25 33.37 33.86 0.46 21,617 38,268

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 68,829 83,552 -14,723 23,501 24,644 -1,143 101,930 86,064 15,866
Metal Futures 73,710 80,519 -6,809 5,596 5,845 -249 40,740 33,682 7,058
Single Stock Futures 28,119 19,879 8,240 95,625 83,435 12,190 82,265 102,695 -20,430
Currency Futures 110 60 50 75,841 33,807 42,034 53,952 96,036 -42,084

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,030 29,790 29,950 29,950 10 4,068 3,310
GFG23 30,010 29,790 29,910 29,950 -40 68 170
GOH23 1,885 1,846 1,849 1,877 -27 89,683 25,155
SVFH23 22 22 22 22 0 849 1,132
GF10J23 30,090 29,850 30,040 30,010 20 5,383 4,637
GFJ23 30,080 29,860 30,080 30,030 -40 21 177
GF10M23 30,130 29,910 30,070 30,070 - 1,557 3,100
GFM23 30,110 30,040 30,040 30,050 -10 4 108
U3HMMANNIWE N3G 3170, 179 81ANTLNINEN BA N1IIBT b 25-26, 29 ARUENTIG LIAFINT N39MNY 10120 Tnsdni 0-2088-9100 Tnva13 0-2088-9399 2
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Expiration  Days to FV of periodic Current
. Rf -
date maturity dividend spot
S50722 29-Dec-22 -49 1.58% 0.0 986.19
S50H23 30-Mar-23 42 1.67% 15.2 986.19
S50M23 29-Jun-23 133 1.79% 2.0 986.19
S50U23 28-Sep-23 224 1.65% 17.3 986.19
Gold
Expiration Daysto Current Current
date maturity spot (USD) FX
GFZ22 29-Dec-22 -49 1,834.2 2.50% 34.322
GFG23 27-Feb-23 11 1,834.2 2.53% 34.322
GFJ23 27-Apr-23 70 1,834.2 2.59% 34.322
USD
Expiration  Daysto . oo py USLYY
date maturity
uUsSDz22 29-Dec-22 -49 34.31 2.60% 0.11%
USDF23 30-Jan-23 -17 3431 2.60% 0.11%
USDH23 30-Mar-23 42 3431 2.60% 0.11%

Fair future
price
984.1
972.9
990.6
979.0

Fair future
price
29,823
29,946
30,073

Fair future

price
34.20
34.27
34.41

TRINITY

Premium / Discount

218
2.4
-3.7

Current  Premium /Discount premium /
future price from fair price (pts) discount (%) from spot price (pts)
1007.94 23.9 24
983.8 10.9 1.1
9825 -8.1 -0.8
980 1.0 0.1

Current

future price

29,705
30,060
30,100

Current

future price

34.63
32.76
34.25

Premium / Discount

from fai

r price (Bt)
118

114

27

Premium / Discount

from fai

r price (Bt)

0.43
-1.52
-0.16

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

Fair gold spot price

1,784 1,794 1804 1814
3406 28886 29,048 29,209 29,371
3411 28928 29090 29252 29414
3416 28970 29,133 29,295 29,458
3421 29,013 29,175 29,338 29501
3426 29,055 29218 29,381 29,544
THBUSD  34.31
3436 29,140 29,303 29,467 29,630
3441 29,182 29346 29510 29,673
3446 29225 29389 29552 29,716
3451 29267 29431 29595 29,759
3456 29,310 29474 29,638 29,803

Gold spot (USD/oz)
1,834

1,824
29,533
29,577
29,620
29,663
29,707

1,844
29,857
29,901
29,945
29,989
30,032

30,120
30,164
30,208
30,251
30,295

1,854
30,019
30,063
30,107
30,151
30,195

30,283
30,327
30,371
30,416
30,460

premium /

discount (%)

-0.4%
0.4%
0.1%

premium /

discount (%)

1.3%
-4.4%
-0.5%

1,864
30,181
30,225
30,269
30,314
30,358

30,447
30,491
30,535
30,580
30,624

-6.2

1,874
30,343
30,387
30,432
30,476
30,521

30,610
30,655
30,699
30,744
30,788

1,884
30,505
30,549
30,594
30,639
30,684

30,773
30,818
30,863
30,908
30,952
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