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Contract Info Unit SET50 S50F21 S$50G21 S50H21 S50M21 S50U21 S$50Z21
Settlement Price (pts) 949.00 948.20 946.10 941.60 939.40 939.80
Change (%) (0.55) (0.48) (0.49) (0.47) (0.49) (0.49) (0.47)
Last Price (pts) 952.86 948.90 948.20 945.90 941.20 939.00 939.70
Basis (pts) (3.86) (4.66) (6.76) (11.26) (13.46) (13.06)
Open Interest (cts) 284 124 296,800 27,365 8,498 3,074
Day to Settlement (days) 9 36 70 161 253 344
Last Trading Day 28-Jan-21  24-Feb-21 30-Mar-21 29-Jun-21  29-Sep-21  29-Dec-21
Theoretical Future Price (pts) 952.77 951.20 946.90 940.61 935.63 934.96
Multiplier (Bt/pt) 200 200 200 200 200 200
SET50 Index and PER Bands SET50 EPS and PER Sensitivity Table
1,600 7 (pts) PER Bands 12M Blended Forward EPS
1400 J Forward 40 42 44 46 48
’ 19.0 766 804 842 880 918
1,200 - 19.5 786 825 864 903 942
1,000 - 200 806 846 886 926 967
20.5 827 868 909 950 991
%00 m 200 210 | 847 889 931 973 1015
600 m 17.2x 215 867 910 953 996 1,039
400 e 220 | 887 931 975 1019 1063
10.0x 225 907 952 997 1,042 1,087
SRR A A S S S A - 230 927 973 1019 1065 1,111
cabitadteateattase 235 947 994 1041 1088 1135
TeMEt N azEcazEn 0 24.0 967 1,016 1,064 1,112 1,160

SET50 Index Futures Trading by Investor Type

SET50 Index Futures Trading by Investor Type*

(Contracts) 20-Jan wtd mtd gt (Btm) 20-Jan wtd mtd qtd

Foreign Foreign

Buy 76,469 207,401 1,186,815 1,186,815 Buy 14,469 39,307 226,415 226,415

Sell 75,120 213,705 1,211,230 1,211,230  Sell 14,214 40,501 231,024 231,024

Net 1,349 (6,304) (24,415) (24,415)  Net 255 (1,194) (4,609) (4,609)

Institutions Institutions

Buy 34,268 109,837 579,022 579,022 Buy 6,484 20,821 110,469 110,469

Sell 34,685 105,446 558,131 558,131  Sell 6,563 19,988 106,521 106,521

Net (417) 4,391 20,891 20,891 Net (79) 833 3,949 3,949

Individual Individual

Buy 101,051 282,194 1,487,413 1,487,413 Buy 19,121 53,479 283,663 283,663

Sell 101,983 280,281 1,483,889 1,483,889  Sell 19,297 53,118 283,002 283,002

Net (932) 1,913 3,524 3,524 Net (176) 361 661 661
* Krungsri Securities Estimates

A SET. SMART, Bloomberg, Krungsri Securities

Krungsri Securities Public Company Limited 3
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SET50 Index Options

SET50 Index Spot: 952.86

Jan-21

CALL: Strike price PUT: Strike price

900 925 950 975 1000 900 925 950 975 1000

Settlement Price (pts) 53.40 31.80 15.50 5.90 1.70 1.00 4.50 13.20 28.50 49.30
Change (%) (9.03) (13.82) (21.32) (31.40) (43.33) (9.09) 4.65 9.09 9.62 8.59
Last Price (pts) = = = = = = = = = =
Time Value (pts) 0.54 3.94 12.64 5.90 1.70 1.00 4.50 13.20 6.36 2.16
Open Interest (cts) = = = = = = = = = =
Day to Settlement  (days) 9 9 9 9 9 9 9 9 9 9
Last Trading Day 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21 28-Jan-21
Theoretical Price (pts) 54.08 32.82 16.65 6.78 217 1.30 5.04 13.86 29.00 49.38
Multiplier (Bt/pts 200 200 200 200 200 200 200 200 200 200
Feb-21

CALL: Strike price PUT: Strike price

900 925 950 975 1000 900 925 950 975 1000

Settlement Price (pts) 61.20 44.10 30.20 19.70 12.10 10.50 18.40 29.60 44.00 61.40
Change (%) (7.41) (9.26) (11.44) (1397) (17.12) 2.94 3.95 459 476 4.60
Last Price (pts) - = = = = = = = = =
Time Value (pts) 834 16.24 27.34 19.70 12.10 10.50 18.40 29.60 21.86 14.26
Open Interest (cts) - - - = = = = - - -
Day to Settlement  (days) 36 36 36 36 36 36 36 36 36 36
Last Trading Day 24-Feb-21 24-Feb-21 24-Feb-21 24-Feb-21 24-Feb-21  24-Feb-21 24-Feb-21 24-Feb-21 24-Feb-21 24-Feb-21
Theoretical Price (pts) 62.65 46.09 32.52 21.97 14.19 12.89 21.32 32.74 47.19 64.41
Multiplier (Bt/pts 200 200 200 200 200 200 200 200 200 200
Mar-21

CALL: Strike price PUT: Strike price

925 950 975
Settlement Price (pts) 69.70 51.50 37.10 27.40 18.40 22.50 31.50 41.20 55.30 72.00
Change (%) (3.60) (6.19)  (10.60) (6.48) (9.36) 0.45 2.27 0.49 0.18 3.30
Last Price (pts) 69.60 51.50 37.00 27.40 18.30 23.00 31.50 41.40 53.60 72.00
Time Value (pts) 16.84 23.64 34.24 27.40 18.40 22.50 31.50 41.20 33.16 24.86
Open Interest (cts) 899 1,069 1,695 2,064 2,810 3,215 1,598 1,360 723 229
Day to Settlement  (days) 70 70 70 70 70 70 70 70 70 70
Last Trading Day 30-Mar-21 30-Mar-21 30-Mar-21 30-Mar-21 30-Mar-21  30-Mar-21 30-Mar-21 30-Mar-21 30-Mar-21 30-Mar-21
Theoretical Price (pts) 72.28 57.51 44.89 34.37 25.81 26.12 36.33 48.70 63.17 79.60
Multiplier (Bt/pts 200 200 200 200 200 200 200 200 200 200
Jun-21

CALL: Strike price PUT: Strike price

925 950 975
Settlement Price (pts) 85.60 72.00 57.30 46.90 38.00 42.80 54.10 67.10 81.60 97.60
Change (%) 1.54 (6.01)  (11.02) (8.22) (7.09) 5.68 0.93 1.21 137 13.75
Last Price (pts) - = 57.30 46.90 38.00 = = - - -
Time Value (pts) 3274 44.14 54.44 46.90 38.00 42.80 54.10 67.10 59.46 50.46
Open Interest (cts) 46 5| 44 21 13 10 12 7 5 11
Day to Settlement  (days) 161 161 161 161 161 161 161 161 161 161
Last Trading Day 29-Jun-21 29-Jun-21 29-Jun-21 29-Jun-21 29-Jun-21  29-Jun-21 29-Jun-21 29-Jun-21 29-Jun-21 29-Jun-21
Theoretical Price (pts) 107.30 94.47 82.82 72.30 62.87 63.39 75.53 88.84 103.29 118.83
Multiplier (Bt/pts 200 200 200 200 200 200 200 200 200 200

AU SETSMAR 7, Bloomberg, Krungsri Securities

Krungsri Securities Public Company Limited 4
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Sector Index Futures

Bank SETBANK Index
407 )
Settlement Price  (pts) 348.10 343.70 339.30 33490 400 A
%Change (%) (0.55) (0.54) (0.52) (0.50) (0.53) 350 A
Last Price (pts) 351.56 = = = < 300
Basis (pts) (3.46) (7.86) (12.26) (16.66)
Open Interest (cts) - - - - 280
Day to Settlement (days) 70 161 253 344 200 TerTe T T T T o T
Last Trading Day 30-Mar-21  29-Jun-21  29-Sep-21  29-Dec-21 E % o Py ‘;; ‘g 2 ‘g, % 3 ‘g g E
Multiplier (Bt/pt) 1,000 1,000 1,000 1,000 S L=<z 57 200 2zo0 5
Commerce SETCOMM Index
9001 i)
Settlement Price  (pts) 3418400 34,5800 33,930.00 33,805.00 40,000 -
%Change (%) (0.27) (0.27) (0.26) (0.26) (026) 5 000
Last Price (pts) 34,280.59 = = = =
Basis (pts) (96.59)  (222.59)  (350.59)  (475.59) 0000
Open Interest (cts) - - - - 25,000
Day to Settlement (days) 70 161 253 344 20,000 +———7—"+———"F—F—F——
Last Trading Day 30-Mar-21  29-Jun-21  29-Sep-21  29-Dec-21 §§3§§883§8§83837
Multiplier (Bt/pt) 10 10 10 10 S S 2833288248 S
Energy SETENERG Index
Contract Info Unit SETENERG ENERGH21 ENERGM21 ENERGU21 ENERGZ21 gi:Nii] 1 (pts)
Settlement Price  (pts) 23,630.00 23,455.00 23,279.00 23,106.00 26,000
%Change (%) (0.86) (0.86) (0.86) (0.86) (0.86) 24000
) 22,000
Last Price (pts) 23,764.14 = = = 20,000
Basis (pts) (134.14)  (309.14)  (485.14)  (658.14) 45000
Open Interest (cts) = = = - 16,000
Day to Settlement (days) 70 161 253 344 14:0005 A A
Last Trading Day 30-Mar-21  29-Jun-21  29-Sep-21 29-Dec-21 E % g ﬂ;_ % g 2 ‘é’, ‘:‘) 3 ‘g g E
Multiplier (Bt/pt) 10 10 10 10 S e =<5 2 00 za -5
Food SETFOOD Index
14,000 1 G19)
Settlement Price  (pts) 12,830.00 12,769.00 12,707.00 12,647.00 13,000
%Change (%) 0.69 0.71 0.72 0.72 073 12,000
Last Price (pts) 12,876.40 - = = - 11,000
Basis (pts) (46.40) (107.40) (169.40) (229.40) 10,000
Open Interest (cts) - = = - 9,000
DaytoSettlement (dags) 70 161 253 344 8,000'0 A
Last Trading Day 30-Mar-21  29-Jun-21  29-Sep-21  29-Dec-21 g % E ‘g_ ‘% ‘g 3 ‘; ‘% % %‘ g ‘:‘%
Multiplier (Bt/pt) 10 10 10 10 Sw=<=5"22 00 za -
ICT SETICT Index
Contract Info Unit SETICT ICTH21 ICTM21 ICTU21 ICTZ21 BARTCD)
Settlement Price  (pts) 137.00 135.20 133.40 13160 160
%Change %) (057) (058) (052) (052) 053) o0
Last Price (pts) 138.45 - - - - 130
Basis (pts) (1.45) (3.25) (5.05) (6.85) 120
Open Interest (cts) = = = - 110
Day to Settlement (days) 70 161 253 344 100'8 o o o S 8 o 8 g o o o 5
Last Trading Day 30-Mar-21  29-Jun-21  29-Sep-21 29-Dec-21 e 23 %% % R R
Multiplier (Bt/pt) 1,000 1,000 1,000 1,000 S = <=5 L o © =z 0 5

AU SETSMAR 7, Bloomberg, Krungsri Securities

Krungsri Securities Public Company Limited
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Underlying Single Stock Top Loser

Price Chg Chg Value Price Chg Chg Value
Bt Bt % Btm Bt Bt % Btm

CBG 139.50 7.50 5.68 3,003 KTC 72.00 (5.00) (6.49) 2,616
CENTEL 25.25 1.25 5.21 164  DELTA 600.00 (22.00) (3.54) 960
TKN 11.80 0.50 4.42 1,524 THAI 3.50 (0.12) (3.31) 18
STA 32.75 1.25 3.97 1,588 SAMART 6.50 (0.20) (2.99) 14
MINT 26.50 1.00 3.92 714  BCP 25.75 (0.75) (2.83) 269
THCOM 9.30 0.35 3.91 108  GULF 34.50 (1.00) (2.82) 1,335
TTCL 7.55 0.25 3.42 213 TVO 35.25 (10Mm (2.76) 343
TTA 6.35 0.20 3.25 152 GPSC 81.25 (2.00) (2.40) 2,193
BEAUTY 1.66 0.05 3.11 194 BA 6.45 (0.15) (2.27) 8
MAJOR 18.20 0.40 2.25 42 COM7 43.75 (1.00) (2.23) 512
BCH 14.10 0.30 217 284 TOP 57.75 (1.25) (2.12) 658
THANI 416 0.08 1.96 222 BJC 35.75 (0.75) (2.05) 153
BEC 7.80 0.15 1.96 211 SPALI 19.70 (0.40) (1.99) 376
CPN 49.00 0.75 1.55 374  BANPU 10.60 (0.20) (1.85) 2,153
AEONTS 212.00 3.00 1.44 798 CPF 28.75 (0.50) 1.77) 1,687
HMPRO 14.10 0.20 1.44 414 TMB 1.15 (0.02) 1.77) 881
PSL 8.05 0.10 1.26 186 ESSO 8.85 (0.15) (1.67) 430
HANA 50.50 0.50 1.00 805 IRPC 3.74 (0.06) (1.58) 600
RS 20.90 0.20 0.97 661 EA 62.75 (1.00) (1.57) 946
AAV 2.26 0.02 0.89 38 EGCO 188.50 (3.00) (1.57) 393
ICHI 11.50 0.10 0.88 591 BAY 33.00 (0.50) (1.49) 39
KBANK 116.00 1.00 0.87 1,608 VGI 6.95 (0.10) (1.42) 198
SGP 11.70 0.10 0.86 5,463 KKP 55.00 (0.75) (1.35) 293
AOT 61.25 0.50 0.82 1,040 CK 15.90 (0.20) (1.24) 110
SAWAD 70.00 0.50 0.72 822 VNG 3.38 (0.04) 1.17) 0
TU 14.30 0.10 0.70 242 TRUE 3.40 (0.04) (1.16) 233
LH 8.10 0.05 0.62 317 SIRI 0.86 (0.01) (1.15) 24
PTG 17.80 0.10 0.56 294 TPIPL 1.79 (0.02) (1.10) 8
LPN 484 0.02 0.41 9 BLA 2350 (0.20) (0.84) 188
BH 124.50 0.50 0.40 288  ADVANC 177.50 (1.50) (0.84) 1,233
Most Active Block Trade by Value Most Open Interest by Value

Avg. price ol Volume Value Settle. price ol Value

Bt) (Contracts) (Contracts Btm Bt Contracts Btm

CBGH21 135.93 11,136 2,140 291 KTC 71.41 49,162.00 3,509.98
KTCH21 72.86 46,897 2,250 164 CBG 138.80 13,902.00 1,926.20
SCCM21 385.63 233 320 123 RS 20.85 71,813.00 1,496.11
PTTEPH21 113.26 1,423 1,050 119 ADVANC 177.00 7,182.00 1,271.08
AEONTSH21 214.29 1,388 480 103 CPF 28.82 35,937.00 1,035.08
KBANKH21 115.80 3,578 820 95 CPALL 58.15 13,485.00 783.70
TASCOH21 21.57 5,064 3,000 65 TKN 11.64 63,395.00 739.29
CBGM21 134.02 2,219 470 63  KBANK 116.10 6,373.00 736.51
RSU21 21.39 16,960 2,800 60 DELTA 583.00 1,183.00 686.83
ADVANCH21 178.64 5,363 330 59 IVL 38.20 15,117.00 577.75
ICHIH21 11.52 11,693 5,000 58 GPSC 80.90 6,849.00 555.42
PTTH21 41.20 7,310 1,300 54 BTS 9.71 61,213.00 534.10
EAH21 63.51 3,351 800 51 BGRIM 53.73 9,767.00 523.62
HANAH21 50.72 3,107 1,000 51 SCC 386.25 1,316.00 507.26
GULFU21 34.87 8,902 1,400 49  MINT 26.44 23,323.00 500.15
BANPUH21 10.60 14,975 4,500 48 BDMS 21.30 23,141.00 489.79
DELTAH21 602.45 806 73 44 BBL 121.32 3,978.00 479.60
CPFH21 2897 27,936 1,500 43 EGCO 190.79 2,379.00 452.92
GULFM21X 34.88 3,370 1,220 43 GULF 34.45 13,668.00 424.15
PTTGCH21 63.50 4,118 660 42 SAWAD 69.50 5,594.00 387.78
TKNH21 11.87 22,858 3,500 42 PTT 41.18 9,270.00 380.72
BCPH21 26.00 9,147 1,550 40 SUPER 1.04 366,713.00 380.48
TISCOH21 94.19 1,488 420 40 AOT 61.49 6,017.00 370.05
SCCH21 386.33 1,029 100 39 PTTGC 62.50 5,747.00 358.16
GLOBALH21 18.85 1,750 1,950 37 AEONTS 211.30 1,657.00 349.80
RSH21 21.15 8,646 1,723 36 COM7 43.15 7,651.00 331.33
GPSCH21 81.87 4,402 420 34 BLAND 1.16 250,445.00 290.36
GPSCM21 81.85 1,530 420 34 BCP 25.60 10,454.00 267.25
PTGH21 17.83 8,096 1,900 34 STA 32.68 7,996.00 261.25
CPALLH21 58.39 9,033 570 33 BEM 8.33 31,068.00 258.25
A SETSMART, Krungsri Securities
Krungsri Securities Public Company Limited 6
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Precious Metal Futures

Contract Information

Contract info Unit Gold * GF10G21 GF10J21 GF10M21 GFG21 GFJ21 GFM21
Settlement Price (Bt/baht) 26,450.00 26,490.00 26,540.00 26,460.00 26,480.00 26,500.00
Change (%) 0.50 0.42 0.42 0.45 0.42 0.46 0.42
Last Price (Bt/baht) 26,427.82 26,460.00 26,500.00 26,530.00 26,460.00 26,510.00 =
Basis (Bt/baht) 22.18 62.18 112.18 32.18 52.18 72.18
Open Interest (cts) 6,154 6,591 1,848 516 512 72
Day to Settlement (days) 36 100 161 36 100 161
Last Trading Day 24-Feb-21 29-Apr-21 29-Jun-21 24-Feb-21 29-Apr-21 29-Jun-21
Contract Size (gold baht) 10 10 10 50 50 50

* uuloelidoyasas maniuasuwn/aoaarsansyon Bloomberg

GOLD-D & Gold Online Futures Gold USD/oz vs Gold Bt/baht
Contract info Unit Gold GDH21 lo;P3] 2,200 7 (USD/oz) (Btbaht)[ 35000
Settlement Price (USD/oz) 1,845.14 185860 5 000 A L 30,000
Change (%) 0.62 0.09 0.67 ’ L 55 000
Last Price (USD/oz)  1,854.60 - 185820 1,800 A ’
Basis (USD/oz) (9.46) 400 - 20,000
Open Interest (cts) - 18243 1,600 7 L 15.000
Day to Settlement (days) 70 70 1,400 -
Last Trading Day 30-Mar-21  30-Mar-21 - 10,000
Contract Size (02) 3215 300 1,200 1 - 5,000
Gold USD/oz Gold Bt/baht (RHS)
1,000 — 0
D OO O O O O O O O O O O
T YT STOYT T
C 5 235 @ 2 € 5 >335 Q =2 C
8223828253828
Gold vs Dollar Index Gold vs Commodities Index
2,200 7 (USD/oz) (pts) 1 105 2,200 7 (USD/oz) (pts) 500
2,000 - 2,000 -
- 100 L 450
1,800 - 1,800
1,600 1 r 95 1,600 1 - 400
1,400 A 1.400 -
| 90 - 350
1,200 1,200 -

1000 Gold Dollar Index (RHS) 85 ’ Gold === Commodities Index (RHS)
e o o o ® 0 0 0 O O O — 1,000 300
- Y Y - - - A 8 § ] A« © 90 92 9 90 2290 9o 9 O O O -«

t 553535555353 & Trrzazaiisgdad
r] rl =} =}
-2 = wz > 2= “w =z = 2§§"$§2§§"8§2
Gold vs VIX Index Gold vs US 2Y Yield
2,200 - (USD/o2) (pts)[ 100 2,200 (USD/oz) (%) r 3.0
2,000 2,000
1,800 1,800 - 20
1,600 1,600
1,400 1,400 - 1.0
oy 1200 Gold === US 2Y yi
Id =—VIXI RH 0 vl
1,000 —Cold ——VIXindex (RHS) 0 1,000 ——— 0.0
D O O O O O O O ©O O O O (o> o) o) BN O O O O o O o o
T OToT T Y g g o ‘T‘TTT‘E_T‘\.“\.“;‘\."E_‘\."\.'
cC 5 2 5 2 2 € = > 35 2 > C = A > c = = > C
S22332822°582 3 S232°5382822°82 38
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THB/USD * USDF21 USDG21 USDH21 USDM21
Settlement Price (Bt/USD) 29.98 29.97 30.00 30.02
Change (%) (0.12) (0.20) (0.23) (0.17) (0.07)
Last Price (Bt/USD) 29.98 29.98 29.99 30.00 30.02
Basis (Bt/USD) 0.00 (0.01) 0.02 0.04
Open Interest (cts) 1,006 4817 39,892 12,582
Day to Settlement (days) 9 36 70 161
Last Trading Day 28-Jan-21 24-Feb-21 30-Mar-21 29-Jun-21
Contract Size (USD) 1,000 1,000 1,000 1,000

* uoniloslidoyadas maniaeuuin/aoaa1sansyomn Bloomberg

THBUSD vs Dollar Index TH-US Policy Rate Spread and 2Y Yield Spread
34 4 (THB/USD) (pts)r 105 1.5 -I(pts)
038
33 101 '
- 99 0.5 A
97 0.0 ——
31 95
(0.5) 1
» THBUSD Dollar Ind 1 z? (10) 1
” omar ndex g9 (1.5 ) THUS Policy Spread ——TH-US 2Y Yield Spread
2 2 2 2 5§ 8§ § § 3§ egeorrre2R222888 5y
< = 5 = < = S ] c - - N U R N W R N S A -
s £ 5 & § <2 > ¢ § A E R EE R EEEEEEE

Currencies Performance

Nominal Effective Exchange Rate vs Current Account

8,000 7 (USDm ) (pts)r 130
USDJPY 7000 -
USDKRW 6.000 4 L 125
USDIDR ’
5,000 1
USDINR 4000 4 r 120
USDCNY 3,000 - L 115
GBPUSD 2000 -
USDTHB 0 3\ e i s b
S L e APTOT
Dollar Index (1,000) 4
EURUSD (2,000) - TH Current Account THNEER (RHS)'| 100
ceerrroeR2228g88y
06 (04 (02 00 02 04 T R G
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AU SETSMAR T, Bloomberg, Krungsri Securities

Krungsri Securities Public Company Limited



21 un3Au 2564

Interest Rate Futures

Contract Information

R

krungsri

Securities

A member of (8) MUFG
a global financial group

BB3H21 BB3M21 TGB5H21 TGB5M21
Settlement Price (pts) 99.24 99.02 120.84 120.63
Change (%) 0.01 - 0.05 0.07
Last Price (pts) = - =
Open Interest (cts) - - - -
Day to Settlement (days) 57 148 57 148
Last Trading Day 17-Mar-21 16-Jun-21 17-Mar-21 16-Jun-21
Contract Size (Btm) 10 10 1 1

Reference BIBOR 3M vs MPC Policy Rate

Reference BIBOR 3M vs TH Govt 3M Bond Yield

2.5 7 (%) BoT Policy Rate
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o o o o o o o o —
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§ 2 3 8 & & 3 &8 &
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2Y vs 5Y TH Govt Bond Yield

TH Govt 5Y Bond Yield vs US Govt 5Y Bond Yield
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TH Govt Bond Yield Movement by Time-to-maturity
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Contract info Unit RSS3F21 RSS3G21 RSS3H21 RSS3J21 RSS3K21 RSS3M21 RSS3N21
Settlement Price (Bt/kg) 72.15 71.75 71.30 71.45 71.30 71.50 71.60
Change (%) - - - - - - -
Last Price (Bt/kg) - - - - - - -
Open Interest (cts) - - - - - - -
Day to Settlement (days) 9 36 70 100 129 161 191
Last Trading Day 28-Jan-21 24-Feb-21 30-Mar-21 29-Apr-21 28-May-21 29-Jun-21 29-Jul-21
Contract Size (kg) 5,000 5,000 5,000 5,000 5,000 5,000 5,000
Contract info Unit RSS3DF21 RSS3DG21 RSS3DH21 RSS3DJ21 RSS3DK21 RSS3DM21 RSS3DN21
Settlement Price (Bt/kg) 72.15 71.75 71.30 71.45 71.30 71.50 71.60
Change (%) - - - - - - -
Last Price (Bt/kg) > > > > > > >
Open Interest (cts) 12.00 8.00 - - - -
Day to Settlement (days) 9 36 37 70 100 129 161
Last Trading Day 28-Jan-21 24-Feb-21 25-Feb-21 30-Mar-21 29-Apr-21 28-May-21 29-Jun-21
Contract Size (kg) 5,000 5,000 5,000 5,000 5,000 5,000 5,000

RSS3 Rubber Auction Price vs NOAA Nino Index

RSS3 Rubber Auction Price vs Brent Crude Price

90 7 (Bt/kg) (Celsius)[ 1.5 90 7 (Bt/kg) (USD/bbl) [ 80
80 - 80
1.0
70 70
60 A r 0.5 60
50 - _L|_r'/ 00 50
40 A . 40
30 - - (0.5) 30
20 - RSS3 Price 20
=== Oceanic Nino Index - (1.0) i L 10
10 ] 10 RSS3 Price ——Brent Crude
0 T T T T T T T 1.5) 0 CID CID CID T CID cID IO 0
g 2 2 2 8§ ] § § ® I 5 2 o 8§ § § § &
& o = - & o = - & c = =] = c = = = c
E & 2 8 5 &% 3 § & £ & 3 8 B 2 3 8 &
AU SET. SMART, Bloomberg, Krungsri Securities
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4
AAV ADVANC AIRA AKP AKR AMA AMATA AMATAV ANAN AOT AP ARROW BAFS BANPU
BAY BCP BCPG BOL BRR BTS BTW BWG CFRESH CHEWA CHO CK CKP CM
CNT CoL COMAN CPALL CPF CPI CPN CSS DELTA DEMCO DRT DTAC DTC EA
EASTW ECF EGCO GBX GC GCAP GEL GFPT GGC GPSC GRAMMY GUNKUL HANA HARN
HMPRO ICC ICHI 1} ILINK INTUCH IRPC IVL JKN JSP K KBANK KCE KKP
KSL KTB KTC KTIS LH LHFG LIT LPN MAKRO MALEE MBK MBKET MC MCOT
MFEC MINT MONO  MTC NCH NCL NKI NSI NVD NYT OISHI OoTO PAP PCSGH
PDJ PG PHOL PJW PLANB PLANET PORT PPS PR9 PREB PRG PRM PSH PSL
PTG PTT PTTEP PTTGC PYLON Q-CON QH QTC RATCH RS S S&J SABINA SAMART
SAMTEL SAT SC SCB SCC SCCC SCN SDC SEAFCO SEAOIL SE-ED  SELIC  SENA SIs
SITHAI  SNC SORKON SPALI SPI SPRC SSSC STA STEC SVI SYNTEC TASCO TCAP THAI
THANA THANI  THCOM THIP THREL TIP TISCO TK TKT TMB TMILL TNDT TOA TOP
TRC TRU TRUE TSC TSR TSTH TTA TTCL TTW TU TVD TVO U UAC
uv VGI VIH WACOAL WAVE  WHA WHAUP WICE WINNER

28 ABM ADB AF AGE AH AHC AIT ALLA ALT AMANAH AMARIN APCO APCS
AQUA  ARIP ASAP ASIA ASIAN  ASIMAR ASK ASN ASP ATP30  AUCT AYUD B BA

BBL BDMS BEC BEM BFIT BGC BGRIM BIZ BJC BJCHI BLA BPP BROOK CBG
CEN CENTEL CGH CHG CHOTI CHOW CI CIMBT COLOR COM7 COTTO CRD CsC CspP
DCC DCON DDD DOD EASON ECL EE EPG ERW ESTAR ETE FLOYD FN FNS
FORTH FPI FPT FSMART FSS FvC GENCO GJS GL GLOBAL GULF HPT HTC HYDRO
ICN IFS INET INSURE IRC IRCP IT ITD ITEL J JCK JCKH JMART  JMT
JWD KBS KCAR KGI KIAT KOOL KWC KWM L&E LALIN LANNA LDC LHK LOXLEY
LRH LST M MACO MAJOR MBAX MEGA METCO MFC MK MODERN MOONG MPG MSC
MTI NEP NETBAY NEX NINE NOBLE NOK NTV NWR OocCcC OGC ORI OosP PATO
PB PDG PDI PL PLAT PM PPP PRECHA PRIN PRINC PSTC PT QLT RCL
RICHY RML RWI S11 SAAM SALEE SAMCO SANKO SAPPE SAWAD SCG SCI SCP SE

SFP SIAM SINGER SIRI SKE SKR SKY SMIT SMK SMPC  SMT SNP SONIC  SPA
SPC SPCG SPVI SR SRICHA SSC SSF SST STANLY STPI sSuc SUN SUSCO SUTHA
SwC SYMC SYNEX T TACC TAE TAKUNI TBSP TCC TCMC TEAM TEAMG TFG TFMAMA
THG THRE TIPCO  TITLE TIW TKN TKS ™ T™MC TMD T™I T™MT TNITY  TNL
TNP TNR TOG TPA TPAC TPBI TPCORP TPOLY TRITN  TRT TSE TSTE TVI TVT
TWP TWPC  UBIS UEC umi UOBKH UP UPF UPOIC UT uwc VNT WIIK X0

YUASA ZEN ZMICO

A ABICO ACAP  AEC AEONTS AJ ALUCON AMC APURE AS ASEFA AU B52 BCH
BEAUTY BGT BH BIG BLAND BM BR BROCK BSBM  BSM BTNC CCET CCP cGD
CHARAN CHAYO CITY CMAN  CMC CMO CMR CPL CPT CSR CTW CWT D DIMET
EKH EMC EP ESSO FE FTE GIFT GLAND GLOCON GPI GREEN GTB GYT HTECH
HUMAN  IHL INGRS INOX  JTS JUBILE KASET KCM KKC KWG KYE LEE LPH MATCH
MATI M-CHAI MCS MDX META  MGT MJD MM MVP NC NDR NER NNCL  NPK
NUSA  OCEAN PAF PF PICO PIMO  PK PLE PMTA POST PPM PROUD PTL RCI
RJH ROJNA RPC RPH SF SGF SGP SKN SLP SMART SOLAR SPG sQ sSSP
STI SUPER SVOA TCCC THE THMUI  TIGER  TNH TOPP  TPCH TPIPP TPLAS TQM TTI
Disclaimer
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Anti-corruption Progress Indicator 2019
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usinaanziiaunleidszandianuisuaitzinsiu CAC

7UP ABICO AF ALT AMARIN AMATA AMATAV ANAN APURE B52 BKD BM BROCK BUI
CHO Cl COTTO DDD EA EFORL EP ERW ESTAR ETE EVER FSMART GPI ILINK
IRC J JKN JMART  JMT JSP JTS KWG LDC MAJOR META NCL NOBLE NOK
PK PLE ROJNA  SAAM SAPPE  SCI SE SHANG SINGER SKR SPALI SSP STANLY SUPER
SYNEX THAI TKS TOPP TRITN TTA UPF uv WIN ZIGA

a o = = vas o
udnaanziaun'lasuni1ssusas CAC

2s ADVANC Al AIE AIRA AKP AMA AMANAH AP AQUA  ARROW ASK ASP AYUD
B BAFS BANPU BAY BBL BCH BCP BCPG BGC BGRIM BJCHI BKI BLA BPP
BROOK BRR BSBM  BTS BWG CEN CENTEL CFRESH CGH CHEWA CHOTI CHOW CIG CIMBT
cMm cMC coL COM7  CPALL CPF CPI CPN csc DCC DELTA DEMCO DIMET DRT
DTAC DTC EASTW ECL EGCO FE FNS FPI FPT FSS FTE GBX GC GCAP
GEL GFPT  GGC GJS GPSC  GSTEEL GUNKUL HANA  HARN  HMPRO HTC Icc ICHI IFS
INET INSURE INTUCH IRPC ITEL IVL K KASET KBANK KBS KCAR  KCE KGI KKP
KSL KTB KTC KWC L&E LANNA LHFG LHK LPN LRH M MAKRO MALEE MBAX
MBK MBKET MC MCOT MFC MFEC MINT MONO MOONG MPG MSC MTC MTI NBC
NEP NINE NKI NMG NNCL NSl NWR occ OCEAN 0GC ORI PAP PATO PB
PCSGH PDG PDI PDJ PE PG PHOL PL PLANB PLANET PLAT PM PPP PPPM
PPS PREB PRG PRINC PRM PSH PSL PSTC PT PTG PTT PTTEP PTTGC PYLON
Q-CON QH QLT QTC RATCH RML RWI s&J SABINA  SAT sc SCB scc scce
SCG SCN SEAOIL SE-ED SELIC SENA  SGP SIRI SITHAI  SMIT SMK SMPC  SNC SNP
SPACK SPC SPI SPRC  SRICHA SSF SSSC  SST STA SUSCO SV SYNTEC TAE TAKUNI
SORKON  SPACK SPC SPI SPRC  SRICHA SSF SSSC  SST STA SUSCO sV SYNTEC TAE
TAKUNI TASCO TBSP TCAP TCMC TFG TFI TFMAMA THANI  THCOM THIP THRE  THREL TIP
TIPCO TISCO TKT TMB TMD TMILL TMT TNITY TNL TNP TNR TOG TOP TPA
TPCORP TPP TRU TRUE TSC TSTH TTCL TU TVD TVI TVO TWPC U UBIS
UEC UKEM  UOBKH UWC VGI VIH VNT WACOAL WHA WHAUP WICE  WIK X0 ZEN
N/A

3K-BAT A A5 AAV ABM ACAP ACC ACE ACG ADB AEC AEONTS AFC AGE
AH AHC AIT AJ AJA AKR ALL ALLA ALUCON AMC AOT APCO  APCS  APEX
APP AQ ARIN ARIP AS ASAP  ASEFA ASIA ASIAN  ASIMAR ASN ATP30 AU AUCT
AWC BA BAM BC BCT BDMS BEAUTY BEC BEM BFIT BGT BH BIG BIZ
BJC BLAND BLISS BOL BR BSM BTNC BTW CAZ CBG CCET CCP CGD CHARAN
CHAYO CHG CITY CK CKP CMAN  CMO CMR CNT COLOR COMAN CPH CPL CPR
CPT CPW CRANE CRC CRD CSP CSR CSS CTW CWT D DCON DOD DOHOME
DTCI Dv8 EASON ECF EE EKH EMC EPG ESSO ETC F&D FANCY FLOYD FMT
FN FORTH FVC GENCO GIFT GL GLAND GLOBAL GLOCON GRAMMY GRAND GREEN GSC GTB
GULF GYT HFT HPT HTECH HUMAN HYDRO ICN IFEC IHL G Il ILM IMH
INGRS INOX INSET IP IRCP IT ITD JAS JCK JCKH JCT JUBILE JUTHA JWD
KAMART KC KCM KDH KIAT KK KKC KOOL KTIS KUMWEL KUN KWM KYE LALIN
LEE LH LIT LOXLEY LPH LST MACO  MANRIN MATCH MATI MAX M-CHAI MCS MDX
MEGA METCO MGT MICRO MIDA MILL MITSIB MJD MK ML MM MODERN MORE MPIC
MVP NC NCH NDR NER NETBAY NEW NEWS NEX NFC NPK NRF NTV NUSA
NVD NYT OHTL  OISHI  OSP oTOo PACE  PAE PAF PERM  PF PICO PIMO PJW
PMTA POLAR POMPUI PORT POST PPM PR9 PRAKIT PRECHA PRIME  PRIN PRO PROUD PTL
RAM RBF RCI RCL RICHY RJH ROCK ROH RP RPC RPH RS RSP S

S11 SAFARI SALEE SAM SAMART SAMCO SAMTEL SANKO SAUCE SAWAD SAWANG SCM SCP SDC
SEAFCO  SEG SF SFLEX  SFP SGF SHR SIAM sIcT SIMAT SIS SISB SK SKE
SKN SKY SLM SLP SMART SMT SO SOLAR SONIC SPA SPCG SPG SPVI SQ
SR SSC STAR STARK STC STEC STGT STHAI STI STPI SucC SUN SUTHA SVH
SVOA SWC SsYMC T TACC  TAPAC TC TCC TCcCcCc  TCJ TCOAT TEAM  TEAMG TGPRO
TH THANA  THE THG THL THMUI TIGER TITLE  TIW TK TKN ™ TMC ™I
TMW TNDT TNH TNPC TOA TPAC TPBI TPCH TPIPL TPIPP TPLAS TPOLY TPS TQM
TR TRC TRT TRUBB TSE TSF TSI TSR TSTE  TTI TTT TTW VT TWP
TWZ TYCN  UAC umli UMs UNIQ uP UPA UPOIC UREKA UT uTpP UVAN  VARO
VCOM VI VIBHA VL VNG VPO VRANDA W WAVE WG WINNER WORK WORLD WP
WPH WR YCI YGG YUASA ZMICO
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o global financial group
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