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Index Futures Focus

SET50 Contract Settle Price Open Interest

Index Futures  Month 25-Aug-20 24-Aug-20 Change 25-Aug-20 (+/-) 24-Aug-20 (*/-)  21-Aug-20 (+/-)  20-Aug-20 (+/-) 19-Aug-20

S50Q20  Aug 2020 85220  852.20 0 0% 103 -7.21% 111 -431% 116 -1.69% 118 167 % 120
S50U20  Sep 2020 850.50 84930 12 0.14% 318245 234% 310,961 250% 303,391 -090% 306,140 145% 301,755
S50V20 Oct 2020 849.10 84770 14 0.17% 54 385% 52 -3.70% 54 8.00% 50 1141 % 45
$50220 Dec 2020 84710 84640 07 008% 26963 088% 26727 120% 26411 533% 25074 6.07% 23,638
S50H21 Mar 2021 84400 84310 09 0.11% 7,354 -1.63% 7476 440% 7,61 205% 7,017 284 % 6,823
S50M21 Jun 2021 84020 83980 0.4 0.05% 3196  3.60 % 3085 0.19% 3,079 098% 3,049 587 % 2,880

Block Trade Focus

Most Active Volume(Contract)

. i Open Interest
Single Contract * Volume Settle Price E

Stock Futures  Month (Contract) 25-Aug-20 24-Aug-20 Change 25-Aug-20 (+/-)  24-Aug-20 (*/-) 21-Aug-20 (*/-) 20-Aug-20 (+/-) 19-Aug-20

JASU20 Sep 2020 9,023 297 299 -002-067% 53,007 000% 53,005 1.13% 52411 001% 52407 -1.91% 53429
TKNU20 Sep 2020 4,054 1041 1012 029 287% 2559 147% 2,522 0.12% 2519 0.00% 2519 004% 2518
TUU20 Sep 2020 3,204 1434 1421 013 091% 3918 6.76% 3,670 -1672% 4,407 563% 4,172 -6.12% 4,444
TRUEU20 Sep 2020 2,691 335 337 -0.02-059% 14238 -324% 14,714 -336% 15226 3.12% 14,766 3.30% 14,294
THANIU20X  Sep 2020 2,389 3.20 315 0.05 1.59% 106 -95.74% 2,490 2640%  1,970-44.10% 3,524 -042% 3,539
SUPERU20  Sep 2020 2,102 0.83 0.86 -0.03-3.49% 97,306 208% 95323 -4.06% 99,360 -1.98% 101,368 -1.95% 103,385
VGIU20 Sep 2020 2,005 6.00 575 025 435% 4650 2757% 3,645 -0.05%  3,647-1413% 4247 1677% 3,637
PRMU20 Sep 2020 2,000 8.49 841 008 095% 10,172 0.00% 10,172 -0.02% 10,174 517% 9674 -935% 10,672
MINTU20X  Sep 2020 1,791 2188  21.89 -0.01-0.05% 6578 -1169% 7,449 2108% 6,152 -0.08% 6,157 -1.35% 6,241
MINTM21 Jun 2021 1,600 21.96 2197 -001-0.05% 7,904 000% 7,904 -389% 8224 123% 8124 000% 8124

Most Active Ol (Contract)

* Open Interest Settle Price

Single Contract  Volume
Stock Futures Month  (Contract) ™25-Aug-20 (+-) 24-Aug-2 (+/-) 21-Aug-20 (*/-) 20-Aug-20 (+/-) 19-Aug-20 25-Aug-20 24-Aug-20  Change

BLANDZ20  Dec 2020 500 185044 0.27% 184,544 0.00% 184,544 000% 184,544 250% 180,044 1.01 1.02 -001 -1%
SUPERU20  Sep 2020 2,102 97,306 2.08% 95323 -4.06% 99,360 -1.98% 101,368 -1.95% 103,385 0.83 0.86 -0.03 -35%
JASU20 Sep 2020 9,023 53,007 0.00% 53,005 1.13% 52411 001% 52407 -191% 53,429 2.97 299 -0.02 -0.7%
BTSZ20X Dec 2020 1,500 44,164 -328% 45664 -379% 47,464 -042% 47,663 -1.03% 48,157 10.37 10.31  0.06 0.58 %
TMBU20 Sep 2020 159 37,675 038% 37,534 0.19% 37,464 011% 37,423 149% 36,873 0.93 0.93 0 0%
RSU20 Sep 2020 500 34,186 -0.29% 34,286 -0.29% 34,387 -029% 34,486 0.00% 34,486 19.58 19.58 0 0%
TMBZ20 Dec 2020 31 28,673 0.07% 28,654 38.73% 20,654 0.00% 20,654 6322% 12,654 0.94 092 0.02 217%
WHAU20 Sep 2020 119 26,140 0.19% 26,090 -3.89% 27,146 392% 26,121 -413% 27,245 3.26 325 001 0.31%
SIRIU20 Sep 2020 528 25553 195% 25064 -0.04% 25073 000% 25072 0.01% 25070 073 072  0.01 1.39%
KTCZ20 Dec 2020 14 21,212 0.01% 21209 362% 20,468 13.03% 18,108 227% 17,706 29.15 2977  -06 -21%
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Top Gainer (Underlying)
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TFEX Trade Value by Investor Type
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SET50 Index Futures

Date Foreign Investor
Long Short
25/08/2020 54,959 42,566

Precious Metal Futures

Date Foreign Investor
Long Short
25/08/2020 20,777 24,536

Currency Futures
Date

Long
25/08/2020

Foreign Investor

Short

Net
12,393

Net
-3,759

Net
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Top Loss (Underlying)
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Change
(Baht) (%)
-10.00 -8.06
-1.50 -5.56
-2.25 -5.23
-1.75 -4.14
-0.03 -3.49
-1.25 -2.76
-0.60 -2.43
-0.20 -2.30
-0.06 -2.22
-0.75 -2.19

Stock
DELTA
STA
HANA
COMm7
SUPER
EA
TASCO
PRM
CHG
JMT
Local Institutions
Long Short Net
23,001 23,465 -464
Local Institutions
Long Short Net
5,669 7910 -2,241
Local Institutions
Long Short Net
3,478 5,943  -2,465

Local Investor

Long Short
76,294 88,223
Local Investor
Long Short
29,078 23,078
Local Investor
Long Short
8,555 6,090

Net
-11,929

Net
6,000

Net
2,465

Total
Volume ol
154,254 355,915
Total
Volume ol
55,524 42,295
Total
Volume ol
12,033 47,452

www.utrade.co.th 2



