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ssuUanara SET50 Index Futures
Price Open
Interest

Settlement Price Volume

S50G23 995.7 995.9 988.8 996.9 988.8 -8.1 38 133
S50H23 992.5 993.7 985.5 994.7 986.6 -8.3 187,697 542,285
S50J23 992.8 992.8 985.4 993.0 985.4 -7.6 35 154
S50M23 991.5 992.0 984.6 992.8 985.5 -7.5 25,008 66,513
S50U23 987.4 988.5 981.5 989.5 982.5 -7.3 3,999 23,796
S§50723 987.6 988.3 981.4 989.7 982.4 -7.5 3,320 13,912

s#quaaa Currency Futures

Racs Settlement Price Volume ]
Interest
Open High Low Prior Last Change
USDG23 34.60 34.66 34.55 34.62 34.58 -0.04 7,014 19,443
USDH23 34.44 34.57 34.40 34.42 34.46 0.04 34,675 88,407
usbDJ23 34.35 34.37 34.35 34.36 34.37 - 25 4,588
USDM23 34.12 34.23 34.08 34.13 34.15 0.02 4,480 36,227

aquandauugns Futures annlsziaminasnu (feyayn)

Long Short Net Long Short Net Long Short Net
SET50 Index Futures 52,795 101,035 -48,240 36,152 32,005 4,147 131,150 87,057 44,093
Metal Futures 19,384 19,900 -516 2,539 2,951 -412 16,356 15,428 928
Single Stock Futures 15,627 20,812 -5,185 42,378 62,802 -20,424 68,121 42,512 25,609
Currency Futures 180 109 71 19,791 15,858 3,933 29,204 33,208 -4,004

s#qUaaa Futures Gold & Oil Futures

e Settlement Price Volume SEeD

Interest
High Low Close Prior Change
GF10G23 30,290 30,150 30,200 30,190 -10 1,625 2,411
GFG23 30,220 30,140 30,170 30,190 -20 48 179
GOH23 1,856 1,842 1,846 1,847 -1 26,533 22,506
SVFH23 22 22 22 22 0 113 1,217
GF10J23 30,380 30,230 30,260 30,280 - 1,929 7,703
GFJ23 30,350 30,230 30,300 30,280 20 37 194
GF10M23 30,400 30,270 30,320 30,300 20 1,423 5,596
GFM23 30,400 30,280 30,310 30,320 -10 66 171
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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 -56 1.58% 0.0 991.27 988.8 1007.94 19.1 19 16.7
S50H23 30-Mar-23 35 1.67% 15.2 991.27 977.7 986.4 8.7 0.9 -4.9
S50M23 29-Jun-23 126 1.79% 20 991.27 995.4 985.3 -10.1 -1.0 -6.0
S50U23 28-Sep-23 217 1.65% 17.3 991.27 983.8 982.2 -1.6 -0.2 -9.1
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 -56 1,824.4 2.50% 34.669 29,949 29,705 -245 -0.8%
GFG23 27-Feb-23 4 1,824.4 2.53% 34.669 30,073 30,100 27 0.1%
GFJ23 27-Apr-23 63 1,824.4 2.59% 34.669 30,199 30,200 1 0.0%
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 -56 34.659 2.60% 0.11% 34.53 34.63 0.10 0.3%
USDF23 30-Jan-23 -24 34.659 2.60% 0.11% 34.60 32.76 -1.85 -5.3%
USDH23 30-Mar-23 35 34.659 2.60% 0.11% 34.74 34.48 -0.26 -0.8%

* 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)

1,774 1,784 1,794 1,804 1,814 1,824

3441 29,021 29,185 29,348 29512 29,676
3446 29,064 29,227 29,391 29,555 29,719
3451 29,106 29,270 29,434 29,598 29,762 30,090 30,254 30,418 30,582 30,746
3456 29,148 29,312 29,476 29,641 29,805 30,133 30,298 30,462 30,626 30,791
3461 29,190 29,355 29,519 29,684 29,848 30,177 30,342 30,506 30,671 30,835
THB/USD 34.66
3471 29,274 29,439 29,604 29,769
3476 29,317 29,482 29,647 29,812
3481 29,359 29,524 29,690 29,855
3486 29,401 29,567 29,732 29,898
3491 29,443 29,609 29,775 29,941

1,834 1,844 1,854 1,864 1,874
30,003 30,166 30,330 30,493 30,657
30,046 30,210 30,374 30,538 30,701

30,264 30,429 30,594 30,759 30,924
30,308 30,473 30,638 30,804 30,969
30,351 30517 30,682 30,848 31,013
30,395 30,561 30,726 30,892 31,058
30,439 30,605 30,771 30,936 31,102
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