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SET50 Contract Settle Price
Index Futures  Month 11-Sep-19  10-Sep-19 Change
S50U19 Sep 2019 1,112.50 1,103.70 88 0.8%
S50V19 Oct 2019 1,111.10 1,099.50 11.6 1.06%
S50X19 Nov 2019 1,109.80 1,101.00 88 0.8%
S50Z19 Dec 2019 1,110.80 1,102.30 85 0.77%
S50H20 Mar 2020 1,106.90 1,099.00 79 0.72%
S50M20 Jun 2020 1,103.30 1,095.30 8 0.73%
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Open Interest

11-Sep-19  (+/-)  10-Sep-19 (*/-)  09-Sep-19 (+/-)  06-Sep-19 (+/-) 05-Sep-19
268,094 -247% 274,897 2.58% 267,976 -0.92% 270,457 -7.97 % 293,881
49 11.36 % 44 -13.73% 51 -7.27% 55 0.00 % 55

14 0.00 % 14 7.69% 13  0.00% 13 833 % 12
52,882 290% 51,393 -1.16% 51,998 003% 51,985 -041% 52,198
10,297 165% 10,130 068% 10,062 1.31% 9,932 -001% 9,933
6,295 -0.83% 6,348 -0.33% 6,369 1.82% 6,255 3.13 % 6,065

Most Active Volume(Contract)

*Volume Settle Price Open Interest
(Contract) 11-Sep-19 10-Sep-19 Change 11-Sep-19 (+/-)  10-Sep-19 (+/-) 09-Sep-19 (+/-)
27,739 4.20 388 032 825% 51,802 28.20% 40,408 520% 38,409 6.99%
23,261 4.80 487 007 -144% 45317 -11.34% 51,111 -554% 54,106 7.99%
17,929 1.69 155 014 9.03% 37,147 -2461% 49,274 0.00% 49,274 0.00%
17,019 13.38 1350 -0.12-0.89% 31,665 4.96% 30,168 -10.38% 33,662 -1.33%
6,442 19.71 1928 043 223% 12,577 31.85% 9,539 -6.84% 10,239 3.03%
5,980 4.77 488 -011-225% 19,611 -0.16% 19,642 0.01% 19,641 -4.84%
4,693 5.69 562 007 125% 42,384 -3.21% 43,789 -502% 46,105 16.77 %
4,489 4.19 390 029 7.44% 30,036 -1252% 34,333 1.42% 33,853 -0.32%
3,501 8.53 8.96 -0.43-480% 18,677 -2.61% 19,178 550% 18,178 -0.08 %
3,240 19.54 19.29 025 1.30% 9,047 7.19% 8440 -995% 9,373 513%
Most Active Ol (Contract)
Volume * Open Interest
(Contract) *11-Sep-19 (+/-) 10-Sep-19 (+/-)  09-Sep-19 (+-) 06-Sep-19 (+/-) 05-Sep-19
2,686 231,312 069% 229,724 022% 229,229 022% 228736 0.00% 228,732
51 183,903 0.03% 183,852 0.00% 183,849 000% 183,849 1324% 162,348
11 160,614 0.00% 160,607 0.00% 160,608 0.00% 160,608-11.81% 182,108
1221 112,363 020% 112,143 -0.38% 112,573 4158% 79,510 14.41% 69,498
9 104,027 0.01% 104,019 048% 103,519 000% 103,518 0.01% 103,511
1,690 94,493 -1.46% 95891 551% 90,880 225% 88,880 0.02% 88,863
46 87,267 0.04% 87,234 002% 87,214 0.00% 87214 060% 86,693
1,530 71,958 0.74% 71,428 0.00% 71,427 002% 71412 17.25% 60,907
1,421 62,895 -0.76% 63,374 0.00% 63375 008% 63,325 078% 62,837
27,739 51,802 28.20% 40,408 520% 38,409 6.99% 35901 0.01% 35897
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Top Loss (Underlying)
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SET50 Index Futures

Date

11/09/2019

Foreign Investor

Precious Metal Futures

Date

11/09/2019

Long Short Net
44,024 40,735 3,289
Foreign Investor
Long Short Net
5,131 5,847 -716

Local Institutions
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42,268

Net
-4,249
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38,019
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9,316
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Change
(Baht) (%)
-2.25 -3.93
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-5.50 -3.48
-0.35 -3.47
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Local Investor Total
Short Net Volume (o]
95,763 960 178,766 337,631
Local Investor Total
Short Net Volume (o]
17,631 2,283 34,361 67,388

19,914
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