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Index Futures Focus

Open Interest

SET50 Contract Settle Price
Index Futures  Month 10-Jun-22  09-Jun-22 Change 10-Jun-22  (+/-) 09-Jun-22 (+-) 08-Jun-22 (+1)  07-Jun-22 (+/-) 06-Jun-22
S50M22  Jun2022 98650 99120 47 047% 350675 024%  349.844 0.85%  346.905 041% 348339 -155% 353,825
S50N22 Jul 2022 98300  989.90 -69 -07% 199 9.94% 181 -1.63% 184 3.37% 178 8.54 % 164
$50Q22  Aug 2022 98250  987.60 5.1 -0.52% 7 7500% 4 0.00% 4 33.33% s 000w ,
S50U22  Sep2022 97960 98410 45 -046% 59341 -033% 50540 545% 56464 121% 55789 -152% 56,649
S50722  Dec 2022 97730 98160 43 -044% 21617 -061% 21749 287% 21143 054% 21030 -073%  21.185
SBOH23 ~ Mar2023 97250 97650 -4 -041% 7455 288% 70246 447% 6936 -139% 7,034 -201% 7,178

Block Trade Focus

Most Active Volume(Contract)

. ttle Pri Open Interest
Single Contract  * Volume Settle Price B

Stock Futures Month  (Contract) 10-Jun-22 09-Jun-22 Change 10-Jun-22 (+/-)  09-Jun-22 (#/-) 08-Jun-22 (*/-) 07-Jun-22 (+/-) 06-Jun-22

JASU22 Sep 2022 16,518 3.60 362 -0.02-055% 71,882 436% 68878 1043% 62,370 -6.02% 66,368 -0.60% 66,767
BEMH23 Mar 2023 15,400 8.99 891 008 0.90%  8211,506.85% 511  0.39 % 509 0.00 % 509 0.39 % 507
BDMSU22 Sep 2022 4,156 2485 2500 -0.15-0.60% 10,711 5655% 6,842 9.75% 6,234 71.88% 3,627 1632% 3,118
CKPU22 Sep 2022 4,003 5.39 538 001 0.19% 16,308 -19.69% 20,307 0.17% 20,273 0.01% 20,271 -0.08% 20,287
KTCU22 Sep 2022 4,001 60.85 6160 -0.75-1.22% 13942 16.75% 11,942 -0.08% 11,951 017% 11,931 0.00% 11,931
WHAM22 Jun 2022 3,522 325 326 -0.01-0.31% 32488 157% 31,987 -471% 33,567 -3.02% 34,613 -1.85% 35264
IRPCU22 Sep 2022 3,275 343 352 -0.09-256% 7,159 -14.12% 8,336 31.67% 6,331 44.02% 4,396 2869% 3,416
AWCU22 Sep 2022 3,007 4.92 500 -0.08-1.60% 3,572 020% 3565 -0.36% 3,578 16.28% 3,077 0.00% 3,077
BCHH23 Mar 2023 3,000 1823 1842 -0.19 -1.03% 416 -87.82% 3416 0.00% 3416 000% 3416 000% 3,416
BAMM22 Jun 2022 2,905 1879 1913 -0.34-178% 10,757 -18.83% 13252 69.75% 7,807 -0.08% 7,813 -3.05% 8,059

Most Active Ol (Contract)

* Open Interest Settle Price

Single Contract  Volume
Stock Futures Month  (Contract) ™0-Jun-22 (*/) 09-Jun-22 (+/-) 08-Jun-22 (+-) 07-Jun-22 (+/-) 06-Jun-22 10-Jun-22 09-Jun-22  Change

JASM22 Jun 2022 2,218 211,328 -0.74% 212913 -0.04% 212,996 001% 212,984 088% 211,118 3.62 3.63 -0.01 -0.3%
GUNKULM22 Jun 2022 65 207,867 -0.01% 207,894 -0.27% 208,465 -1.01% 210,591 -326% 217,687 5.93 592 0.01 0.17%
SIRIM22 Jun 2022 0 148,844 0.00% 148,844 000% 148844 -326% 153,857 -0.65% 154,857 1.08 1.09 -0.01 -0.9%
SUPERH23  Mar2023 2,000 143,020 -1.38% 145020 0.00% 145020 0.00% 145,020 0.00% 145,020 0.83 0.87 004 -46%
BLANDZ22 Dec 2022 630 122,185 0.52% 121,555 0.00% 121,555 4.74% 116,055 0.00% 116,055 1.04 1.01  0.03 2.97%
SIRIU22 Sep 2022 70 79,771 0.09% 79,701 005% 79,665 965% 72,655 285% 70,645 1.09 110 -0.01 -0.9%
JASU22 Sep2022 16,518 71,882 4.36% 68,878 10.43% 62,370 -6.02% 66,368 -0.60% 66,767 3.60 362 -0.02 -0.6%
BLANDM22  Jun 2022 545 66,732 -0.75% 67,238 0.00% 67,237 -755% 72,730 0.00% 72,730 1.05 1.02  0.03 2.94%
TRUEM22 Jun 2022 103 65,122 0.00% 65123 -7.14% 70,127 8.02% 64,922 0.77% 64,423 4.62 465 003 07%
TRUEU22 Sep 2022 2,501 44,608 3.48% 43,108 8.84% 39,607 3850% 28,598 0.00% 28,597 4.55 458 -0.03 -0.7%
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Block Trade Focus

Top Gainer (Underlying) Top Loss (Underlying)

Change Change
Stock Close (Baht) (%) Stock Close (Baht) (%)
BLAND 1.04 0.04 4.00 TOP 56.75 -4.00 -6.58
CKP 5.60 0.15 2.75 AP 10.40 -0.50 -4.59
ESSO 12.20 0.20 1.67 KKP 67.00 -2.75 -3.94
GULF 48.00 0.75 1.59 PTTGC 47.25 -1.50 -3.08
MINT 35.25 0.50 1.44 IRPC 3.50 -0.10 -2.78
BLA 40.75 0.50 1.24 MTC 47.75 -1.25 -2.55
BEM 9.00 0.10 1.12 SAWAD 53.00 -1.25 -2.30
STEC 13.20 0.10 0.76 LH 8.60 -0.20 -2.27
PSL 18.50 0.10 0.54 SPRC 13.00 -0.30 -2.26
TQM 50.25 0.25 0.50 BCP 34.25 -0.75 -2.14
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
10/06/2022 52,159 58,350 -6,191 29,517 27178 2,339 72,643 68,791 3,852 154,319 439,294
Precious Metal Futures
Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
10/06/2022 15,870 17,619  -1,749 8,282 9,499  -1,217 17,095 14129 2,966 41,247 54,041
Currency Futures
Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
10/06/2022 200 370 -170 7,670 2,664 5,006 15,228 20,064  -4,836 23,098 180,392
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