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Open Interest

SET50 Contract Settle Price
Index Futures  Month 25-Oct-19 24-Oct-19  Change 25-Oct-19  (+/-)  24-Oct-19 (+/-)  22-Oct-19 (+-)  21-Oct-19 (+/-) 18-Oct-19
S50V19 Oct2019  1,066.10  1,082.80 -16.7 -1.54% 44 0.00 % 44 -15.38% 52  4.00% 50  0.00 % 50
S50X19 Nov2019  1,066.40  1,081.60 -152 -1.41% 25 3158 % 19 11.76% 17 4167% 12 -7.69 % 13
S50Z19 Dec2019  1,064.10  1,082.40 -18.3 -1.69% 329,934 445% 315888 024% 315121 -0.08% 315,387 -040% 316,639
S50H20 Mar2020  1,060.00 1,078.10 -18.1 -1.68% 29,381 4.46% 28127 -031% 28214 208% 27,640 120% 27,311
S50M20 Jun2020  1,056.40  1,074.40  -18 -1.68% 7,955 6.09% 7,498 2.24% 7,334 2.75% 7138 177 % 7,014
S50U20 Sep2020  1,052.80  1,070.30 -17.5 -1.64% 1,760 10.76 % 1,589 4.40% 1,522 16.90% 1,302 1.40 % 1,284
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Settle Price Open Interest
Stock Futures  Month  (Contract) 25-Oct-19 24-Oct-19 Change  25.0ct-19 (+/-)  24-Oct-19 (+-) 22-Oct-19 (+/-) 21-Oct-19 (+/-) 18-Oct-19
QHZ19 Dec 2019 43,450 2.60 267 007 -262% 74,175 -36.57% 116,943 -0.56% 117,597 -0.42% 118,088 -040% 118,567
TRUEZ19 Dec 2019 11,587 5.00 518 -0.18-347% 69,728 3.66% 67,265 -1.37% 68,196 -2.02% 69,600 3.75% 67,083
CKPZ19 Dec 2019 10,769 6.14 6.54 -040-6.12% 12,291 1476% 10,710 -12.09% 12,183 -4.09% 12,702 7.22% 11,847
WHAZ19 Dec 2019 10,600 4.67 4.77 -0.10-2.10% 47,656 -9.90% 52,892 5.00% 50,373 2.05% 49,362 2.13% 48,334
RSU20 Sep 2020 10,143 14.56 1519 -0.63 4.15% 22,463 82.33% 12,320 0.00% 12,320 0.00% 12,320 0.00% 12,320
LHZ19 Dec 2019 8,204 9.60 964 -004-041% 28,993 -17.08% 34,963 0.00% 34,963 1.16% 34,563 0.00% 34,562
CHGZ19 Dec 2019 8,045 2.49 252 -0.03-1.19% 15197 -3.22% 15702 -3.09% 16,202 30.52% 12,413 16.39% 10,665
GPSCZ19X  Dec 2019 7,687 88.69 9292 -423-455% 3,695 -23.15% 4,808 17.38% 4,096 -8.84% 4,493 -7.49% 4,857
BANPUZ19 Dec 2019 5,945 11.42 11.76 -0.34 -2.89% 22,347 -18.18% 27,312 -1.74% 27,797 0.03% 27,789 -7.52% 30,048
RSZ19 Dec 2019 5,785 14.72 15.36 -0.64 4.17% 7,033 -36.06% 10,999 -351% 11,399 -0.89% 11,501 -458% 12,053
Most Active Ol (Contract)
Single Contract  Volume * Open Interest Settle Price
Stock Futures Month  (Contract) *25-Oct-19 (+) 24-Oct-19 (+/-)  22.0ct-19 (+/-) 21-Oct-19 (+/-) 18-Oct-19 25-Oct-19 24-Oct-19 ~ Change
TMBU20 Sep 2020 2,001 554,327 0.18% 553,326 20.16% 460,500 20.23% 383,000 79.81% 213,000 1.43 142001 0.7%
JASZ19 Dec 2019 5622 345830 1.30% 341,408 6.18% 321550 3.13% 311,792 002% 311,738 6.42 6.60 02 -2.7%
SIRIH20 Mar 2020 4,023 344,012 1.18% 339,990 000% 339,974 000% 339,973 000% 339,966 1.11 118 -0.07 -59%
SIRIZ19 Dec 2019 47 107,720 0.01% 107,707 048% 107,197 048% 106,689 0.01% 106,679 1.14 119 -0.05 -4.2%
BLANDZ19  Dec 2019 1,517 93,659 -1.17% 94,766 097% 93,858 039% 93,492 070% 92,838 1.43 146 003 -2.1%
TMBZ19X Dec 2019 686 87,583 -0.32% 87,860 -6.78% 94,246 -159% 95767 1352% 84,363 1.37 139 -0.02 -1.4%
TRUEH20 Mar 2020 2,083 81,783 0.05% 81,739 -120% 82,729 001% 82719 0.00% 82715 5.00 520 -0.2 -3.9%
QHZz19 Dec 2019 43,450 74,175 -36.57% 116,943 -056% 117,597 -042% 118,088 -0.40% 118,567 2.60 267 -0.07 -26%
IRPCZ19 Dec 2019 1,247 72115 -1.38% 73,125 -0.71% 73,646 279% 71,647 0.00% 71,650 3.26 345 02 -55%
TMBM20X Jun 2020 35 69,885 0.05% 69,850 16.79% 59,808 0.04% 59,782 0.01% 59,778 1.42 1.42 0 0%
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Top Gainer (Underlying) Top Loss (Underlying)
Change Change
Stock Close (Baht) (%) Stock Close (Baht) (%)
MAJOR 25.75 0.75 3.00 CENTEL 27.50 -2.50 -8.33
BEM 10.80 0.20 1.89 TPIPL 1.30 -0.11 -7.80
SCB 108.50 2.00 1.88 STEC 17.20 -1.40 -7.53
BBL 165.00 1.00 0.61 BH 112.00 -8.50 -7.05
TISCO 95.75 0.50 0.52 CK 20.60 -1.50 -6.79
TMB 1.42 0.00 0.00 IVL 25.50 -1.75 -6.42
BDMS 23.80 0.00 0.00 CKP 6.15 -0.40 -6.11
SAWAD 63.75 -0.25 -0.39 AAV 2.50 -0.16 -6.02
ADVANC 232.00 -1.00 -0.43 PTG 17.90 -1.10 -5.79
BGRIM 52.00 -0.25 -0.48 ORI 7.05 -0.40 -5.37

TFEX Trade Value by Investor Type

SET50 Index Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
25/10/2019 49,678 73,083 -23,405 46,151 46,856 -705 141,819 117,709 24,110 237,648 369,099

Precious Metal Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
25/10/2019 6,216 4,312 1,904 11,224 6,269 4,955 16,057 22,916  -6,859 33,497 69,288
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