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ssuUanara SET50 Index Futures
Price Open
Interest

Settlement Price Volume

S50G23 991.9 996.9 989.1 991.6 996.9 53 36 136
S50H23 989.0 994.9 986.0 989.1 994.6 5.6 177,398 535,724
S50J23 986.6 993.0 986.6 987.3 993.0 5.7 25 136
S50M23 987.2 993.0 984.7 987.3 992.9 55 23,080 59,207
S50U23 984.1 989.6 982.0 984.3 989.5 5.2 5,092 22,439
S§50723 983.9 989.8 981.8 984.4 989.6 5.3 2,848 12,938

s#quaaa Currency Futures

Racs Settlement Price Volume ]
Interest
Open High Low Prior Last Change
USDG23 34.34 34.66 34.33 34.40 34.62 0.22 1,529 24,147
USDH23 34.28 34.55 34.23 34.29 34.40 0.13 39,439 79,408
usbDJ23 34.23 34.44 34.23 34.16 34.36 0.20 236 4,593
USDM23 33.94 34.21 33.91 33.95 34.12 0.18 5,894 37,134

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 66,223 61,661 4,562 36,861 35,990 871 105,395 110,828 -5,433
Metal Futures 11,086 12,171 -1,085 2,377 2,555 -178 11,199 9,936 1,263
Single Stock Futures 28,245 35,115 -6,870 101,966 138,127 -36,161 139,785 96,754 43,031
Currency Futures 100 200 -100 26,985 10,851 16,134 20,976 37,010 -16,034

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,280 30,130 30,190 30,160 30 810 2,470
GFG23 30,250 30,190 30,190 29,940 250 21 185
GOH23 1,859 1,843 1,847 1,856 -8 14,287 22,234
SVFH23 22 22 22 22 0 36 1,190
GF10J23 30,370 30,200 30,280 30,250 30 2,660 7,760
GFJ23 30,340 30,200 30,280 30,030 250 20 176
GF10M23 30,390 30,240 30,290 30,290 10 1,683 5,051
GFM23 30,390 30,320 30,320 30,220 100 37 124
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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 -55 1.58% 0.0 997.76 995.4 1007.94 12.6 13 10.2
S50H23 30-Mar-23 36 1.67% 15.2 997.76 984.3 994.7 104 1.1 -3.1
S50M23 29-Jun-23 127 1.79% 20 997.76 1002.0 992.8 -9.2 -0.9 -5.0
S50U23 28-Sep-23 218 1.65% 17.3 997.76 990.4 989.5 -0.9 -0.1 -8.3
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 -55 1,833.0 2.50% 34.65 30,076 29,705 -371 -1.2%
GFG23 27-Feb-23 5 1,833.0 2.53% 34.65 30,200 30,170 -30 -0.1%
GFJ23 27-Apr-23 64 1,833.0 2.59% 34.65 30,327 30,260 -67 -0.2%
USD
Expiration  Days to Fair future  Current  Premium /Discount premium/
date maturity Current £X USLYY price future price from fair price (Bt) discount (%)
USDz22 29-Dec-22 -55 34.63 2.60% 0.11% 34.50 34.63 0.13 0.4%
USDF23 30-Jan-23 -23 34.63 2.60% 0.11% 34.58 32.76 -1.82 -5.3%
USDH23 30-Mar-23 36 34.63 2.60% 0.11% 34.72 34.46 -0.26 -0.7%

* 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)

1,783 1,793 1803 1813 1823 1833 1843 1853 1,863 1,873 1,883

3438 29,137 29,301 29,464 29,628 29,791 30,118 30,281 30,445 30,608 30,772
3443 29,180 29,343 29,507 29,671 29,834 30,162 30,325 30,489 30,653 30,816
3448 29,222 29,386 29,550 29,714 29,878 30,206 30,369 30,533 30,697 30,861
3453 29,265 29,429 29,593 29,757 29,921 30,249 30,413 30,578 30,742 30,906
3458 29,307 29,471 29,636 29,800 29,964 30,293 30,458 30,622 30,786 30,951
THB/USD 34.63
3468 29,392 29,557 29,721 29,886
3473 29,434 29599 29,764 29,929
3478 29,476 29,642 29,807 29,972
3483 29,519 29,684 29,850 30,015
3488 29,561 29,727 29,893 30,059

30,381 30,546 30,710 30,875 31,040
30,425 30,590 30,755 30,920 31,085
30,468 30,634 30,799 30,964 31,130
30,512 30,678 30,843 31,009 31,174
30,556 30,722 30,888 31,053 31,219
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