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HUWBVGd SET50 Futures : MAOBULAIORUNOUCD uan. oglumos risk-off AvdauIasNISMBEanIns
UovaKSgd NO:INaUuvAUTS 9 w.g. T sounvmsiumBaoulds:k3vaksg-3u KNAVAUAIOKILASIOND
Instosofufou ueuzABUUINSaumagaluseu 5 [@ou UvBns:LElBuUdolkaoon Us:lOULLUISUR 655 -
650 90 doulusduagi 680 - 685 90

Today’s recommendations

S50M25: Wait and See (S 655, R 680, C n/a)

AMAABTUASVNUNIU ADdaasmMsmMBaouldinalvAuld a:mstumdnouldansg-dusuusodu

- Wait and See soQRANY LapadaanudnAsH

GOM25: &io LONG o (S 3010, R 3045, C 3000)

» Gold Spot LLINIYWUNWOU rhunamﬂ:nuﬁ\)oaa\)ﬂswUﬂwsﬁwﬁnﬁﬂowusuusomﬂﬁus:m'm?)uua:ams“g

. @0 Long do Knd1n31 3000 cut wuoduseola 3045 - 3055 IKSaey
USDM25: &io SHORT do (S 34.20, R 34.80, C 34.90)

« USDTHB Sour doulbuqoaaisSAunou flooaduAsIuNISAISULSOUINTUSKIDDULLA:aKSS

« £io Short cio KINgLNI1 34.90 cut LWdSUsoUa 34.20 - 34.00 uIn

asuaala TFEX

%Change

Volume

Most active Settlement Change
contract price

S50M25 669.70 (36.20)
GOM25 3,037 (90.40)
USDM25 34.60 0.60
JRFM25 295.10 (25.40)
JASM25 1.27 (0.22)

(5.13)
(2.89)
1.76
(7.93)
(14.77)

398,899
64,321
70,789
42.00
2,043

675,291
62,710
119,918
137
85,459

AU TFEX, InnovestX Research
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SET50 index and PE band
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UsuneuBouns SET50 futures aunautinaonu

(Contract) 8-Apr WTD MTD QTD
Foreign
Buy 250,087 250,087 570,076 570,076
Sell 233,756 233,756 600,048 600,048
Net 16,331 16,331 (29,972) (29,972)
Institutions
Buy 37,41 37,41 126,877 126,877
Sell 42,620 42,620 128,033 128,033
Net (5,209) (5,209) (1,156) (1,156)
Individual
Buy 165,861 165,861 499,458 499,458
Sell 176,983 176,983 468,330 468,330
Net (11122  (11122) 31128 31128
(Contract) 8-Apr WTD MTD QTD
Foreign
Buy 47,135 47135 157,220 157,220
Sell 50,099 50,099 163,007 163,007
Net (2,964) (2,964) (5,787) (5,787)
Institutions
Buy 4,480 4,480 15,642 15,642
Sell 5,445 5,445 20,197 20,197
Net (965) (965) (4,555) (4,555)
Individual
Buy 30,350 30,350 121,120 121,120
Sell 26,421 26,421 110,778 110,778
Net 3,929 3,929 10,342 10,342
Jsuheudouny Currency Futures munaultnavnu
(Contract) 8-Apr WTD MTD QTD
Foreign
Buy 5,447 5,447 19,057 19,057
Sell 3,775 3,775 12,167 12,167
Net 1,672 1,672 6,890 6,890
Institutions
Buy 56,624 56,624 126,538 126,538
Sell 39,393 39,393 118,128 118,128
Net 17,231 17,231 8,410 8,410
Individual
Buy 37,524 37,524 129,459 129,459
Sell 56,427 56,427 144,759 144,759
_Net  (18903)  (18903) (153000  (15300)
(Contract) 8-Apr WTD MTD QTD
Foreign
Buy 24,219 24,219 80,475 80,475
Sell 6,109 6,109 41,781 41,781
Net 18,110 18,110 38,694 38,694
Institutions
Buy 121,015 121,015 326,560 326,560
Sell 36,914 36,914 172,439 172,439
Net 84,101 84,101 154,121 154,121
Individual
Buy 41,614 41,614 175,484 175,484
Sell 143,825 143,825 368,299 368,299
Net (102,211) (102,211) (192,815) (192,815)
UndIAS1IK
WUSY sins13uaj, CISA
Un3As1zRMsavnuiodewugU
duaaianu
undlAs1zkMsavnuiodgnvinAla
0-2793-9014
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Contract Info S50M25

Settlement Price (pts) 669.70
Change (%) -4.40 -5.13
Last Price (pts) 683.69 670.00
Basis (pts) -13.99
Open Interest (cons) 675,291
Day to Settlement (days) 80
Last Trading Day 27 Jun 25
Contract Info Gold Spot GOM25
Settlement Price (US$/0z) 3036.50
Change (%) -0.79 -0.71
Last Price (US$/0z) 2983.50 3015.00
Basis (US$/0z) 29.11
Open Interest (cons) 38,397
Day to Settlement (days) 80
Last Trading Day 27 Jun 25
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S50M25: Wait and See (S 655, R 680, C n/a)
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GOM25: fio LONG da (S 3010, R 3045, C 3000)
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Contract Info
Settlement Price (pts)
Change (%)

Last Price (pts)

Basis (pts)

Open Interest (cons)
Day to Settlement (days)
Last Trading Day
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USDTHB USDM25
34.60
0.23 0.38
34.84 34.73
-0.16
90,513
80

27 Jun 25
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USDM25: io SHORT dio (S 34.20, R 34.80, C 34.90)
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SET50 index futures

51077

SET50 index futures
Contractinfo Unit SET50 S50Z25 $50J25 S50H26 S50K25 ssomzs\ S50U25
Settlement price (ots) 665.80 674.60 661.70 669.90 669.70 665.40
Change (%) (4.40) (5.26) (5.12) (5.31) (5.27) (5.13) (5.24)
Last price (ots) 683.69 666.20 674.60 661.80 669.90 670.00 665.80
Basis (ots) (17.89) (9.09) (21.99) (13.79) (13.99) (18.29)
Open interest (cts) 16,210 814 5,419 31N 675,291 52,766
Day to settlement (days) 265 21 356 51 80 174
Last trading day 29-Dec-25  29-Apr-25 30-Mar-26  29-May-25 27-Jun-25  29-Sep-25
Theoretical future price (pts) 671.25 676.89 663.88 674.76 675.74 670.49
Multiplier (Bt/pt) 200 200 200 200 200 200
SET50 index and PE band n2wdoulkovov SET50 EPS ua: PE
1300 1 i) PE Band
1200 | 2284ng Forward PE 54 56 58 60 62
1100 1 216x 9.3 502 521 539 558 577
1000 | 18.4x 9.8 529 548 568 588 608
15.2x 10.3 556 576 597 618 638
%001 10.8 583 604 626 648 669
800 7 120¢ 1.3 609 632 655 677 700
700 1.8 636 660 684 707 731
600 - 12.3 663 688 713 737 762
50 4 rr N 12.8 690 716 741 767 793
02222200388 N8RRI TIEL8Y 13.3 n7 744 770 797 824
8588585535838 ¢835535585888 13.8 744 772 799 827 855
14.3 7 799 828 857 885
USinaudous SET50 index futures munguiinavnu yaA1Bou SET50 index futures aungulinavnu*
(Contract) 8-Apr WTD MTD QTD B (Btmn) 8-Apr WTD MTD QTD
Foreign Foreign
Buy 250,087 250,087 570,076 570,076  Buy 3,268 3,268 11,595 11,595
Sell 233,756 233,756 600,048 600,048 Sell 824 824 6,084 6,084
Net 16,331 16,331 (29,972) (29,972) Net 2,443 2,443 5,511 5,511
Institutions Institutions
Buy 37,41 37,41 126,877 126,877 Buy 16,327 16,327 46,367 46,367
Sell 42,620 42,620 128,033 128,033  Sell 4,980 4,980 24,813 24,813
Net (5,209) (5,209) (1,156) (1156)  Net 1,347 1,347 21,554 21,554
Individual Individual
Buy 165,861 165,861 499,458 499,458 Buy 5,615 5,615 25,164 25,164
Sell 176,983 176,983 468,330 468,330 Sell 19,405 19,405 52,229 52,229
Net (11,122) (11,122) 31,128 31,128 Net (13,790)  (13,790)  (27,065) (27,065)

A1 SETSMART, Bloomberg Finance L.P., InnovestX Research, TQ Professional
* InnovestX Research estimates

Qdeavouansludoursuovsiemuadud



SET50 index options

SET50 index spot: 683.69

Apr-25

CALL: Strike price

PUT: Strike price

900 925

Settlement price (pts) 0.10 0.10 0.10 0.10 0.10 192.00 217.00 242.00 267.00 291.90
Change (%) - - - - 19.33 16.79 14.80 13.23 11.97
Last price (pts) - - - - - - - - - -
Time value (pts) 0.10 0.10 0.10 0.10 0.10 192.00 217.00 242.00 267.00 291.90
Open interest (cts) - - - - - - - - - -
Day to settlement (days) 21 21 21 21 21 21 21 21 21 21
Last trading day 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25 29-Apr-25
Theoretical price  (pts) 0.00 0.00 0.00 0.00 0.00 201.09 226.07 251.04 276.01 300.98
Multiplier (Bt/pts) 200 200 200 200 200 200 200 200 200 200
May-25

CALL: Strike price

825 850

PUT: Strike price
800 825

800

Settlement price (pts) 2.90 1.40 0.60 0.30 0.10 96.30 119.70 143.80 168.40 193.20
Change (%) (46.30) (44.00) (45.45) (40.00) (50.00) 42.25 33.30 26.92 22.38 19.04
Last price (pts) - - - - - - - - - -
Time value (pts) (88.41) (114.91) (140.71)  (166.01) (191.21) 4.99 3.39 2.49 2.09 1.89
Open interest (cts) - - - - - - - - - -
Day to settlement (days) 51 51 51 51 51 51 51 51 51 51
Last trading day 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25 29-May-25
Theoretical price (pts) 0.67 0.22 0.07 0.02 0.00 201.09 226.07 251.04 276.01 300.98
Multiplier (Bt/pts) 200 200 200 200 200 200 200 200 200 200
Jun-25

CALL: Strike price

PUT: Strike price

925 950 975 1000 925 950
Settlement price (pts) 0.40 0.30 0.20 0.10 0.30 219.30 244.10 268.90 293.70 318.60
Change (%) 33.33 50.00 - - 200.00 16.34 14.49 12.98 1.72 10.70
Last price (pts) 0.40 0.30 0.20 - 0.30 226.20 250.70 - - -
Time value (pts) (215.91)  (241.01) (266.11) (291.21)  (316.01) 2.99 2.79 2.59 2.39 2.29
Open interest (cts) 3,969 1,612 1,042 923 2,450 58 13 17 7 7
Day to settlement (days) 80 80 80 80 80 80 80 80 80 80
Last trading day 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25 27-Jun-25
Theoretical price  (pts) 0.01 0.00 0.00 0.00 0.00 201.09 226.07 251.04 276.01 300.98
Multiplier (Bt/pts) 200 200 200 200 200 200 200 200 200 200
45536
Sep-25

CALL: Strike price

800 825

PUT: Strike price
775 800

775|

Settlement price (pts) 11.10 7.50 5.00 3.20 2.60 102.80 114.30 134.80 156.40 178.70
Change (%) (38.33) (41.86) (37.50) (38.46) (31.58) 58.64 31.99 27.05 23.34 20.17
Last price (pts) 11.10 7.50 5.00 3.20 2.70 105.10 - - - -
Time value (pts) (55.21) (83.81) (111.31) (138.11) (163.71) 36.49 22.99 18.49 15.09 12.39
Open interest (cts) 79 209 66 28 42 21 2 1 - -
Day to settlement (days) 174 174 174 174 174 174 174 174 174 174
Last trading day 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25 29-Sep-25
Theoretical price  (pts) 473 2.50 1.25 0.60 0.28 89.33 11.91 135.48 159.64 184.13
Multiplier (Bt/pts) 200 200 200 200 200 200 200 200 200 200
AU SE TSMART, Bloomberg Finance L.P., InnovestX Research

W. 9 WJ.9. 2568 Sawasdee TFEX 5



Sector index futures

Bank SETBANK index
= )
Settlement price  (pts) 367.00 362.40 376.60 371.70 410 4
Change (%) (6.06) (6.11) (6.14) (6.06) (6.09) 390 A
Last price (pts) 380.86 - - - - :;g :
Basis (pts) (13.86)  (18.46) (4.26) (916) 530 |
Open interest (cts) - - - - 310 -
Day to settlement (days) 265 356 80 174 290 -
Last trading day 29-Dec-25 30-Mar-26 27-Jun-25 29-Sep-25 01 e
Multiplier (Bt/pt) 1000 1000 1000 1000 T EEEEEEEEEEE:
5 > > ¢ 5 © & B 2 2 ¢ ¢ & ¥ 5
< 2 22> 2 80 2 2 438°" ¢ =2 <
Commerce SETCOM index
500997 (prs)
Settlement price  (pts) 22,863.00 22,795.00 23,001.00 22,930.00 45.000 1
% Change (%) (4.56) (4.60) (4.62) (4.56) (4.59) 40,000 -
Last price (pts) 23,060.70 - - - - 35,000
Basis (pts) (197.70) (265.70) (59.70) (130.70) 30,000 -
Open interest (cts) - - - -
Day to settlement (days) 265 356 80 174 25,000 1
Last trading day 29-Dec-25 30-Mar-26 27-Jun-25 29-Sep-25 20000 1
Multiplier (Bt/pt) 10 10 10 10 15,000 — T
I 3 3 3 3 I3 3T I I T Q&L LK
Energy SETENERG index
Unit ENERG ENERGZ25 ENERGH26 ENERGM25 ENERGU25 IRt IN(N)
Settlement price (pts) 13,848.00 13,735.00 14,080.00 13,962.00 27,000 +
% Change (%) (6.86) (6.99) (7.05) (6.88) (6.93) 24000 |
Last price (pts) 14,181.42 - - - © 21000 4
Basis (pts) (333.42) (446.42) (101.42) (219.42) !
Open interest (cts) - - - - 18,000 4
Day to settlement (days) 265 356 80 174 15,000 A
Last trading day 29-Dec-25 30-Mar-26 27-Jun-25 29-Sep-25 12,000 -
Multiplier (Bt/pt) 10 10 10 10 I YT YT T Y YTITST ST YTLR LR
5 35853 % 3383586538 53
< =z =z = 2 » O =z =2z o = u = <
Food SETFOOD index
Unit FOOD FOODZ25 FOODH26 FOODM25 FOODU25 [EZEREIR AT
Settlement price (pts) 8,390.00 8,323.00 8,527.00 8,457.00
% Change (%) (4.37) (4.38) (4.40) (4.35) (4.37) T000
Last price (pts) 8,586.85 - - - -
Basis (pts) (196.85)  (263.85) (59.85) (129.85) 10,000 -
Open interest (cts) - - - -
Day to settlement (days) 265 356 80 174 9,000
Last trading day 29-Dec-25 30-Mar-26 27-Jun-25 29-Sep-25
Multiplier (Bt/pt) 10 10 10 10 8000 — T T
S 33 I I I I I T I IR E LR
ICT SETICT index
— umicr_icrzzs_ioze _iotmas _icruzs RS
Settlement price (pts) 176.90 176.30 178.10 177.50 22(18 :
% Change (%) (0.83) (0.90) (0.90) (0.84) (0.84) 190 A
Last price (pts) 178.65 - - - - 180 -
Basis (pts) (1.75) (2.35) (0.55) (1.15) 170 A
Open interest (cts) - - - - 128 :
Day to settlement (days) 265 356 80 174 120 4
Last trading day 29-Dec-25 30-Mar-26  27-Jun-25 29-Sep-25 130
Multiplier (Bt/pt) 1000 1000 1000 1000 120 e e e L B m e S I B e L
I3 I IF I I FTIITIFIIELL
25533 3§558:38%88¢:z2
AU1: SETSMART, Bloomberg Finance L.P., InnovestX Research
W. 9 WJ.9. 2568 Sawasdee TFEX 6



Single stock futures

Single stock futures
$1A1 Underlying single stock tWugu 30 udu

Chg Chg
(Bt) (%)

Price
(G1))

Value
(Btmn)

LY

s1A1 Underlying single stock aaav 30 duau

Price Chg Chg
(Bt) (Bt) (%)

Value
(Btmn)

59.50 2.75 4.85 2,664 0.14 (0.03) (17.65)
TRUE 11.70 0.20 1.74 1,578 AMATA 13.10 (2.40) (15.48) 552
ADVANC 271.00 (1.00) (0.37) 2,903 VGI 2.34 (0.42) (15.22) 343
BEC 3.80 (0.02) (0.52) 2 THCOM 7.35 (1.30) (15.03) 97
CK 13.80 (0.10) (0.72) 44 RS 0.48 (0.08) (14.29) 6
CKP 2.50 (0.02) (0.79) 20 WHA 2.52 (0.42) (14.29) 1,170
BEM 5.20 (0.05) (0.95) 297 KEX 0.78 (0.13) (14.29) 8
UNIQ 1.63 (0.02) (1.21) 1 BEAUTY 0.20 (0.03) (13.04) 2
TISCO 96.25 (1.25) (1.28) 1,161 JAS 1.27 (0.19) (13.01) 38
BCH 14.00 (0.20) (1.47) 50 EPG 2.42 (0.36) (12.95) 18
STGT 6.65 (0.10) (1.48) 57 SAMART 5.85 (0.85) (12.69) 43
BJC 22.20 (0.40) (1.77) 138 TTCL 0.98 (0.14) (12.50) 2
BDMS 22.10 (0.40) (1.78) 1,214 SPRC 4.42 (0.58) (11.60) 85
SPALI 15.60 (0.30) (1.89) 145 ITD 0.16 (0.02) (11.11) 3
BANPU 4.08 (0.10) (2.39) 182 GULF 40.00 (5.00) (11.1) 4,504
GFPT 8.15 (0.20) (2.40) 35 BTS 4.46 (0.54) (10.80) 538
KCE 15.00 (0.40) (2.60) 207 TOA 9.55 (1.15) (10.75) 77
EGCO 87.00 (2.50) (2.79) 127 EA 1.80 (0.20) (10.00) 125
TASCO 13.70 (0.40) (2.84) 40 TQM 12.60 (1.40) (10.00) 18
TTW 8.50 (0.25) (2.86) 68 BLAND 0.38 (0.04) (9.52) 8
BH 165.00 (5.00) (2.94) 692 BCP 33.75 (3.50) (9.40) 337
MTC 41.00 (1.25) (2.96) 530 IRPC 0.78 (0.08) (9.30) 41
SGP 6.55 (0.20) (2.96) 1 PTTEP 96.25 (9.75) (9.20) 2,092
HMPRO 8.15 (0.25) (2.98) 379 THANI 1.53 (0.15) (8.93) 12
TTB 1.87 (0.06) (3.11) 880 GUNKUL 1.39 (0.13) (8.55) 28
AOT 36.00 (1.25) (3.36) 2,162 AWC 2.14 (0.20) (8.55) 247
LPN 1.93 (0.07) (3.50) 5 WHAUP 3.02 (0.28) (8.48) 21
BAY 21.50 (0.80) (3.59) 6 KBANK 146.00 (13.50) (8.46) 5,316
STA 13.10 (0.50) (3.68) 17  MINT 23.90 (2.10) (8.08) 670
BPP 6.50 (0.25) (3.70) 23 COM7 17.20 (1.50) (8.02) 346
uyad block trade 30 dudu yamaauzAvAIL (Ol) 30 Sudu
Avg. price ol Volume Value Settle. price Ol Value Daytosettle
(Bt) (Contract) (Contract) (Btmn) (Bt) (Contract) (Btmn) (day)
KBANKU25 145.66 815.00 1,580.00 230 KTCM25 43.50 69,758.003,034.47 80
BBLZ25 128.15 2,901.00 1,540.00 197 BBLM25 127.25 7,018.00 893.04 80
ADVANCM25 269.33 775.00 560.00 151 COM7M25 17.40 17,936.00 312.09 80
PTTEPM25 97.28 2,913.00 1,270.00 124 BDMSM25 22.20 13,499.00 299.68 80
TRUEM25 11.04 12,716.00 9,000.00 99 PTTEPM25 95.96 2,913.00 279.53 80
BTSM25 457 32,458.00 20,500.00 94 SAWADM25 27.00 8,167.00 220.51 80
KTBM25 20.06 3,092.00 3,800.00 76  AOTM25 36.00 5,834.00 210.02 80
PTTM25 30.50 3,058.00 2,300.00 70 ADVANCM25 270.50 775.00 209.64 80
CPALLM25 46.75 4,418.00 1,450.00 68 CPALLM25 46.98 4,418.00 207.56 80
VGIM25 2.37 47,463.00 28,131.00 67 KBANKM25 138.84 1,409.00 195.63 80
BDMSM25 22.06  13,499.00 2,300.00 51  APU25 6.82 26,813.00 182.86 174
KTCM25 45.083 69,758.00 1,100.00 50 BTSM25 460 32,458.00 149.31 80
CPFM25 22.31 3,290.00 1,400.00 31 TRUEM25 11.58 12,716.00 147.25 80
BHM25 163.39 591.00 190.00 31 TOPU25 21.80 6,658.00 145.14 174
BCPM25 35.00 2,282.00 800.00 28 PLANBM25 4.87 29,054.00 141.49 80
TOPM25 22.34 3,217.00 1,140.00 25 MTCM25 40.51 3,101.00 125.62 80
SAMARTM25 6.12 10,173.00 4,134.00 25 SCCM25 130.00 957.00 124.41 80
AOTM25 35.38 5,834.00 700.00 25 CBGM25 55.85 2,142.00 119.63 80
SCCM25 132.08 957.00 180.00 24 DELTAM25 58.38 1,911.00 111.56 80
GPSCM25 23.22 2,537.00 860.00 20 VGIM25 2.35 47,463.00 111.54 80
BAM25 15.25 1,718.00 1,300.00 20 JASM25 1.27 85,459.00 108.53 80
SCBU25 113.60 331.00 160.00 18 BECM25 3.69 29,112.00 107.42 80
JMTM25 11.86 7,964.00 1,345.00 16 BEMM25 5.15 20,295.00 104.52 80
ORM25 11.36 6,372.00 1,300.00 15 IVLM25 17.68 5,604.00 99.08 80
MINTM25 23.81 2,505.00 600.00 14 PTTGCM25 14.87 6,597.00 98.10 80
KKPM25 51.42 340.00 260.00 13 BHU25 162.48 601.00 97.65 174
IVLM25 17.33 5,604.00 700.00 12 JMTM25 11.80 7,964.00 93.98 80
BGRIMM25 9.07 6,159.00 1,300.00 12 PTTM25 29.81 3,058.00 91.16 80
TTBM25 1.86 25,413.00 6,100.00 1 SCBM25 106.20 790.00 83.90 80
EGCOZ25 89.14 245.00 95.00 8 BCPM25 33.90 2,282.00 77.36 80
AU SE TSMART, Bloomberg Finance L.P., InnovestX Research
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Precious metal futures

Precious Metal Futures

LY

Contract info Unit Gold* GF10J25 GFJ25 GFJ25 GF10M25 GFM25 GFQ25
Settlement price (Bt/baht) 49,820.00 49,740.00 49,740.00 50,060.00 50,020.00 50,300.00
Change (%) 0.85 (1.13) (1.05) (1.05) (1.07) (0.77) (0.49)
Last price (Bt/baht) 49,726.05 49,830.00 49,740.00 49,740.00 50,060.00 50,020.00 50,300.00
Basis (Bt/baht) 93.95 13.95 13.95 333.95 293.95 573.95
Open interest (cts) 4,281 97 97 4,724 68 35
Day to settlement (days) 21 21 21 80 80 142
Last trading day 29-Apr-25  29-Apr-25 29-Apr-25 27-Jun-25 27-Jun-25  28-Aug-25
Contract size (gold baht) 10 50 50 10 50 50
*Auoeuloslddoyadasmanuasuuin/aoaaisarsgomn Bisnews
GOLD-D s1MNoVA1 US$/o0ud LIYUAUSIAINOVAL UIN/UIN
Contract info Unit Gold GDM25 3,300 - 55,000
’ Bt/baht; ’
Settlement price (US$/0z) 3,028.83 3,100 - (US$/o7) (Btfbaht)
Change (%) (0.74) (2.85) 2900 50,000
Last price (US$/oz) 3,002.70 3,067.00 ’ i
Basis (US$/0z) 26.13 2,700 + A 45,000
Open interest (cts) 2 2,500
Day to settlement (days) 80 2300 ’/\M - 40,000
Last trading day 27-Jun-25 2100 | 35000
Contract size (0z) 3.21 I Y w!&".—qﬂ '
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1700 1 ——Gold US$/0z (LHS) Gold Bt/baht (RHS)
1:500 T T T T T T T T T T T T T 25,000
« [l [} [l [l [} < < < < < < < [T} T}
O S S B T B B S B B B
sEipsbiriiiiiee
symnavANfiguAuGuslicoaas simnavAnfiguauastiaumlnaiauri
3,500 - ots)[ 118 3,300 - 580
(US$/oz) (US$/oz) (pts)
o 3,100 - 560
3,000 1 2,900 1 540
M 105 2,700 1 - 520
2,500 - Jﬁ
2,500 L 500
100
2,000 .\.MP»J/WM 2 | B
9% 2,100 L 460
1,500 % 1,900 A L 440
= Gold (LHS) Dollar Index (RHS) 1,700 - ——Gold (LHS) Commodities Index (RHS) + 420
1,000 T T T T T T T T T T T T T T 85 1,500 T T T T T T T T T T T T T 400
T8 8 82 88 3 3 I 33 3 T & 8 2 8 82 8 23 3 33 T 3T & 8
s1IMNDVANRYUAU VIX index simnavAiguaunaaaulinuwusUas US 019 2U
3590 1 ss/o2) (pts)[ 60 3300 1 ss/o7) o [ 80
3,100
3,000 - - 50 2900 4 5.0
40 2,700 - 7 40
2,500 - fr W
2,500
L 30 3.0
2,000 M 2,300 A
L 20 2,100 - 2.0
. 1,900 A
1,500 L 10 900 10
——Gold (LHS) VIX Index (RHS) 1700 1 ——Gold (LHS) US 2Y yield (RHS)
1/000 T T T T T T T T T T T T T 0 1,500 T T T T T T T T T T T T T 0.0
8 8 8 8 2 3 3 3 3 3 3 3 8 ¢ 2 8 8 8 2 3 3 3 3 3T & 8
SRS EE RN DR SRR SRR RN N

AU SE TSMART, TQ Professional, Bloomberg Finance L.P., InnovestX Research

W. 9 WJ.8. 2568

Sawasdee TFEX



560”7
Foreign exchange futures

USD Futures

Contract info Unit THB/USD* USDM25 USDK25 USDJ25 USbhU25
Settlement price (Bt/US$) 34.60 34.75 34.77 34.40
Change (%) 1.61 1.76 1.94 1.88 1.87
Last price (Bt/US$) 34.84 34.59 34.70 34.77 34.39
Basis (Bt/US$) (0.24) (0.09) (0.07) (0.44)
Open interest (cts) 119,918 9,584 7,690 20,020
Day to settlement (days) 80 51 21 174
Last trading day 27-Jun-25 29-May-25 29-Apr-25 29-Sep-25
Contract size (Us$) 1,000 1,000 1,000 1,000

*From TQ Professional

THBUSD hgunu US trade-weighted broad dollar index doudvaoniisuauaaouunuwsu. 2 Juovinuduaksg
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Interest rate futures

Interest Rate Futures

LY

Contract info Unit BB3M25 TGB5M25 BB3U25 TGB5U25
Settlement price (pts) 97.77 116.18 97.70 116.12
Change (%) - (0.13) 0.01 (0.12)
Last price (pts) - - - -
Open interest (cts) - - - -
Day to settlement (days) VAl 7 162 162
Last trading day 18-Jun-25 18-Jun-25 17-Sep-25 17-Sep-25
Contract size (Btmn) 10 1 10 1

BIBOR s:¢: 3 1GoutiisunusasiaoniGoulonionuv.
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