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Index Futures Focus

SET50 Contract Settle Price Open Interest
Index Futures  Month 04-Mar-21 03-Mar-21 Change 04-Mar-21  (+/-) 03-Mar-21 (+/-) 02-Mar-21 (+-) 01-Mar-21 (+/) 25-Feb-21
S50H21 Mar 2021 95330 96240 91 -095% 296,224 -479% 311,130 543% 295109 4.17% 307,953 1.31% 303,965
S50J21 Apr 2021 950.20 961.10 -10.9 -1.13% 170 429 % 163 29.37% 126 -3.82% 131 2476 % 105
S50K21 May 2021 950.80 959.80 -9 -0.94 % 30 50.00 % 20 122.22% 9  0.00% 9 50.00 % 6
S50M21 Jun 2021 948.90 05760 -8.7 -0.91% 29538 184% 29005 -3.81% 30153 -026% 30233 211%  29.607
S50U21 Sep 2021 946.30 95500 -8.7 -0.91% 9,481 0.18% 9,464 -0.08% 9472 081% 9.396 179 % 0.567
S50221 Dec 2021 946.80 95550  -8.7 -0.91% 4451  0.86 % 4,413 241% 4,522 3.79% 4,357  1.04 % 4,312

Block Trade Focus

Most Active Volume(Contract)

. i Open Interest
Single Contract * Volume Settle Price E

Stock Futures  Month (Contract) 04-Mar-21 03-Mar-21 Change 04-Mar-21 (+/-)  03-Mar-21 (+/-) 02-Mar-21 (+/-) 01-Mar-21 (+/-) 25-Feb-21

AAVH21 Mar 2021 22,391 278 275 003 1.09% 19,335 -4460% 34,898 -3.86% 36,299 -522% 38298 073% 38,019
PTTH21 Mar 2021 20,090 40.08  40.08 0.00 0.00% 6,903 -73.68% 26,229 262.73% 7,231 -1.16% 7,316 280% 7,117
BEMM21 Jun 2021 13,557 8.58 838 020 2.39% 24187 29.49% 18,679 37.33% 13602 0.16% 13580 836% 12,532
BECZ21 Dec 2021 10,800 10.18 959 059 6.15% 5700 -4865% 11,100 0.00% 11,100 0.00% 11,100 0.00% 11,100
TMBH21 Mar 2021 10,388 1.16 117 -001-0.85% 55922 22.10% 45801 7.00% 42,803 -2.01% 43683 -460% 45789
PTGH21 Mar 2021 8,025 2075 2012 063 3.13% 4260 -36.19% 6,676 -3.79% 6939 509% 6603 -476% 6,933
IRPCH21 Mar 2021 6,571 3.46 346 000 0.00% 38,744 14.87% 33,730 240% 32,940 -1.14% 33321 597% 31443
SUPERM21  Jun 2021 6,074 0.94 095 -0.01-1.05% 39,132 18.13% 33,125 22.12% 27,125 0.00% 27,125 -69.29% 88,325
WHAM21 Jun 2021 5,756 3.22 328 -0.06-1.83% 28,387 2435% 22,828 1863% 19,243 1159% 17,245 7.04% 16,111
GULFU21 Sep 2021 5,101 3457 3442 045 1.32% 8743 7691% 4,942 000% 4942 249% 4822 002% 4,821

Most Active Ol (Contract)

* Open Interest Settle Price

Single Contract  Volume
Stock Futures Month  (Contract) *04-Mar-21 (+-) 03-Mar-21 (+/-) 02-Mar-21 (*/-) 01-Mar-21 (+/-) 25-Feb-21 04-Mar-21 03-Mar-21  Change

BLANDH21  Mar 2021 2,613 179,499 -0.25% 179,943 059% 178,890 -0.56% 179,892 -0.25% 180,345 1.09 1.09 0 0%
SUPERH21  Mar 2021 1,085 121,505 -0.83% 122,524 -0.01% 122,540 0.82% 121,540-27.01% 166,524 0.95 0.95 0 0%
BLANDM21  Jun 2021 2 82,733 0.00% 82731 061% 82,229 000% 82228 0.00% 82,227 1.10 1.10 0 0%
TMBH21 Mar 2021 10,388 55,922 22.10% 45,801 7.00% 42,803 -2.01% 43,683 -460% 45,789 1.16 1147 -0.01 -0.9%
CHGM21 Jun 2021 3,500 53,904 2.86% 52,404 295% 50904 16.48% 43,703 19.72% 36,503 2.59 2.63 -0.04 -1.5%
TKNM21 Jun 2021 503 48,880 -1.01% 49,378 0.02% 49,370 002% 49,358 0.01% 49,354 10.27 999 03 28%
KTCH21 Mar 2021 647 45232 -0.04% 45252 -0.88% 45656 -049% 45,880 -0.97% 46,331 69.49 68.50 11.45%
BTSM21 Jun 2021 2,214 41,154  4.07% 39,544 026% 39,443 0.10% 39,403 1.05% 38,992 9.41 951 01 -1.1%
SUPERM21  Jun 2021 6,074 39,132 18.13% 33,125 22.12% 27,125 000% 27.125-69.29% 88,325 0.94 0.95 -0.01 -1.1%
IRPCH21 Mar 2021 6,571 38,744 14.87% 33,730 240% 32,940 -1.14% 33,321 597% 31,443 3.46 3.46 0 0%
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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
04/03/2021 69,950 97,201

Precious Metal Futures

Date Foreign Investor
Long Short
04/03/2021 23,007 25,498

Currency Futures
Date

Long
04/03/2021

Foreign Investor

Short

Net

-27,251

Net
-2,491

Net

Top Loss (Underlying)

Stock
COom7
GLOBAL
BGRIM
CENTEL
VNT
EA
SPRC
MEGA
CPF
PTT
Local Institutions
Long Short Net
40,360 34,028 6,332
Local Institutions
Long Short Net
8,607 7,666 941
Local Institutions
Long Short Net
221 4,233  -4,012

Close
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Change
(Baht) (%)
-3.00 -5.11
-0.80 -3.74
-1.50 -3.06
-1.00 -3.05
-1.00 -2.76
-1.75 -2.69
-0.25 -2.60
-1.00 -2.53
-0.75 -2.52
-1.00 -2.44

Local Investor

Long Short Net
96,812 75,893 20,919
Local Investor
Long Short Net
29,031 27,481 1,550
Local Investor
Long Short Net
6,730 2,718 4,012

Total
Volume ol
207,122 339,894
Total
Volume ol
60,645 44,880
Total
Volume ol
6,951 51,838
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