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a5Uaaa SET50 Index Futures

Price .
Settlement Price Volume 132(:: st
Open High Low Prior Last Change
S50F23 997.7 1,004.8 997.5 998.6 1,004.2 5.6 69 132
S50G23 1,000.0 1,003.6 998.0 997.3 1,002.6 5.3 24 94
S50H23 996.5 1,001.8 994.0 995.3 999.9 4.7 163,056 580,749
S50M23 993.8 998.4 991.3 992.3 996.8 4.6 16,782 42,983
S50U23 989.6 993.7 986.5 987.6 992.5 4.8 2,293 21,070
S50223 989.0 993.6 986.6 988.0 992.6 4.7 2,363 9,535

ajiaaa Currency Futures

s Settlement Price Volume 2]
Interest
Open High Low Prior Last Change
USDF23 32.71 32.92 32.65 32.75 32.89 0.14 16,819 4,245
USDG23 32.67 32.81 32.60 32.65 32.77 0.12 16,750 47,737
USDH23 32.57 32.72 32.51 32.57 32.69 0.12 38,269 155,475
USDM23 32.25 32.40 32.21 32.28 32.38 0.10 3,447 32,160

a‘;ﬂuam‘famuqmﬁ Futures anulszianiinasnu (feyaun)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 76,662 50,064 26,598 31,348 33,936 -2,588 76,577 100,587 -24,010
Metal Futures 26,111 31,852 -5,741 3,975 5,846 -1,871 30,874 23,262 7,612
Single Stock Futures 10,957 14,303 -3,346 52,783 56,321 -3,538 68,320 61,436 6,884
Currency Futures 190 60 130 33,903 32,085 1,818 44,025 45,973 -1,948

a9ilaaa Futures Gold & Oil Futures

e Settlement Price Volume 2]

Interest
High Low Close Prior Change
GF10G23 30,240 30,050 30,140 30,200 -60 4,429 4,739
GFG23 30,230 30,060 30,150 30,180 -30 80 256
GOH23 1,960 1,938 1,944 1,955 -11 40,732 29,197
SVFH23 25 24 24 24 0 248 1,745
GF10J23 30,260 30,090 30,200 30,230 -40 2,365 4,513
GFJ23 30,250 30,100 30,150 30,250 -80 49 157
GF10M23 30,290 30,120 30,220 30,250 -30 987 1,942
GFM23 30,230 30,130 30,140 30,340 -200 31 91
U3HNuaNNINE N3 $11T0, 179 81N TUNINEN TR N1AIDT T 2526, 20 NUWENTLE LWATINT n39inny 10120 Insdns 0-2088-9100 Invsn 0-2088-9399 2
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Expiration Days to FV of periodic Current Fair future  Current  Premium/Discount premium/ Premium /Discount
date maturity dividend spot price future price from fair price (pts) discount (%) from spot price (pts)
S50722 29-Dec-22 -32 1.58% 0.0 1003.12  1001.7 1007.94 6.2 0.6 4.8
S50H23 30-Mar-23 59 1.67% 15.2 1003.12 990.7 1000 93 0.9 -3.1
S50M23 29-Jun-23 150 1.79% 2.0 1003.12 10085 996.9 11.6 1.2 -6.2
S50U23 28-Sep-23 241 1.65% 17.3 1003.12 996.9 992.4 -45 0.4 -10.7
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 -32 1,928.6 2.50% 3238 30,002 29,705 -298 -1.0%
GFG23 27-Feb-23 28 1,928.6 2.53% 328 30,127 30,140 13 0.0%
GFJ23 27-Apr-23 87 1,928.6 2.59% 32.8 30,255 30,170 -85 -0.3%
Expiration Days to c t X Fair future  Current  Premium/Discount premium /
date maturity drren price future price from fair price (Bt) discount (%)
usbDz22 29-Dec-22 -32 32.78 2.60% 0.11% 32.71 34.63 1.92 5.9%
USDF23 30-Jan-23 0 32.78 2.60% 0.11% 32.78 32.82 0.04 0.1%
USDH23 30-Mar-23 59 32.78 2.60% 0.11% 32.91 32.63 -0.28 -0.9%
* 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)
1,879 1,889 1,899 1,909 1,919 1,929 1,939 1,949 1,959 1,969 1,979
32,53 29,048 29,202 29,357 29,512 29,666 29,975 30,130 30,285 30,439 30,594
32,58 29,092 29,247 29,402 29,557 29,712 30,022 30,176 30,331 30,486 30,641
32.63 29,137 29,292 29,447 29,602 29,757 30,068 30,223 30,378 30,533 30,688
32.68 29,182 29,337 29,492 29,648 29,803 30,114 30,269 30,424 30,580 30,735
32.73 29,382 29,637 29,693 29,849 30,160
THB/USD 32.78
3283 29,316 29472 29,628 29,784 30,252 30,408 30,564 30,720 30,876
32.88 29,360 29,517 29,673 29,829 29,985 30,298 30,454 30,611 30,767 30,923
32.93 29,405 29,561 29,718 29,874 30,031 30,344 30,501 30,657 30,814 30,970
3298 29,450 29,606 29,763 29,920 30,077 30,390 30,547 30,704 30,860 31,017
33.03 29,494 29,651 29,808 29,965 30,122 30,436 30,593 30,750 30,907 31,064
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