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Open Interest

SET50 Contract Settle Price
Index Futures  Month 14-Jun-22 13-Jun-22 Change 14-Jun-22  (+-) 13-Jun-22 (/) 10-Jun-22 (+/-)  09-Jun-22 (+/-) 08-Jun-22
S50M22 Jun 2022 966.80 967.80 -1 -01% 349490 -053% 351,347 0.19% 350,675 0.24% 349,844 0.85% 346,905
S50N22 Jul 2022 965.90 966.90 A1 -01% 304 270% 206 48.74% 199  9.94% 181 -1.63 % 184
S50Q22 Aug 2022 961.40 963.00 -1.6 -0.17% 12 50.00% 8 14.29% 7 75.00% 4 000% 4
S50U22 Sep 2022 960.00 960.90 -0.9 -0.09% 69,183 881% 63,580 7.14% 59341 -0.33% 59,540 545% 56,464
S50722 Dec 2022 958.90 959.60 -0.7 -0.07% 22,551 415% 21652 0.16% 21,617 -061% 21749 287% 21,143
S50H23 Mar 2023 953.80 954.60 -0.8 -0.08% 6,831 041% 6,803 -8.75% 7,455 2.88% 7,246 447 % 6,936
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Settle Price Open Interest
Stock Futures Month  (Contract) 14-Jun-22 13-Jun-22 Change 14-Jun-22 (+-)  13-Jun-22 (+/-) 10-Jun-22 (+/-) 09-Jun-22 (+/-) 08-Jun-22
GUNKULM22  Jun 2022 20,168 5.64 570 -0.06 -1.05% 183,908 -9.76% 203,798 -1.96% 207,867 -0.01% 207,894 -0.27% 208,465
GUNKULZ22  Dec 2022 20,017 5.60 555 005 090% 26,548 306.49% 6,531 0.11% 6,524 0.00% 6,524 -7.11% 7,023
SUPERH23  Mar2023 12,500 0.83 0.84 -0.01-1.19% 102,734 -10.85% 115,234 -19.43 % 143,020 -1.38% 145,020 0.00% 145,020
TRUEU22 Sep 2022 8,252 4.60 454 006 1.32% 37,698 -1.21% 38,160 -14.45% 44,608 3.48% 43,108 884% 39,607
TPIPLM22 Jun 2022 7,504 1.55 157 -0.02 -1.27% 7,895 -48.71% 15394 -0.10% 15410 0.00% 15410 0.00% 15410
TPIPLZ22 Dec 2022 7,500 1.51 153 -0.02-1.31% 18,509 68.13% 11,009 0.00% 11,009 0.00% 11,009 0.00% 11,009
PRMM22 Jun 2022 6,502 5.75 574 001 0.17% 5362 -54.80% 11,864 -14.43% 13,864 0.00% 13,864 -3.48% 14,364
PRMZ22 Dec 2022 6,500 5.65 564 001 0.18% 18202 5555% 11,702 0.00% 11,702 0.00% 11,702 0.00% 11,702
TTBM22 Jun 2022 5,004 1.25 125 0.00 0.00% 39,124 -11.34% 44,126 -0.04% 44,143 0.00% 44,143 -1.46% 44,797
TTBZ22 Dec 2022 5,001 1.27 124 003 242% 15631 47.05% 10,630 0.00% 10,630 -4.49% 11,130 -8.24% 12,129
Most Active Ol (Contract)
Single e — Volume * Open Interest Settle Price
Stock Futures Month  (Contract) *14-Jun-22 (*/) 13-Jun-22 (*/) 10-Jun-22 (+/-) 09-Jun-22 (+/-) 08-Jun-22 14-Jun-22 13-Jun-22  Change
JASM22 Jun 2022 1,565 191,315 -0.27% 191,824 -923% 211,328 -0.74% 212,913 -0.04% 212,996 3.59 3.50 0.09 2.57%
GUNKULM22 Jun2022 20,168 183,908 -9.76% 203,798 -1.96% 207,867 -0.01% 207,894 -0.27% 208,465 5.64 570 -0.06 -1.1%
SIRIM22 Jun 2022 139 148,851 0.01% 148,838 0.00% 148,844 0.00% 148,844 000% 148,844 1.07 1.07 0 0%
BLANDZ22  Dec2022 0 122205 0.00% 122,205 0.02% 122,185 052% 121,555 0.00% 121,555 1.04 1.03  0.01 0.97%
SUPERM22 Jun 2022 144 106,567 0.05% 106,510 -1.80% 108,460 0.00% 108,460 0.01% 108,449 0.83 0.84 -0.01 -1.2%
SUPERH23  Mar2023 12,500 102,734 -10.85% 115,234 -19.43% 143,020 -1.38% 145,020 0.00% 145,020 0.83 084 -0.01 -12%
JASU22 Sep 2022 5 92,883 0.00% 92,879 2921% 71,882 436% 68,878 10.43% 62,370 3.59 351 0.08 2.28%
SIRIU22 Sep 2022 199 78,989 -0.01% 78997 -097% 79,771 009% 79,701 0.05% 79,665 1.08 1.09 -0.01 -0.9%
BLANDM22  Jun2022 173 66,696 -0.06% 66,733 0.00% 66,732 -0.75% 67,238 0.00% 67,237 1.05 1.04 0.01 0.96%
TRUEM22 Jun 2022 1,854 61,729 -2.70% 63,440 -258% 65122 000% 65123 -7.14% 70,127 4.60 452 0.08 1.77%
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Top Gainer (Underlying) Top Loss (Underlying)
Change Change

Stock Close (Baht) (%) Stock Close (Baht) (%)

ESSO 12.30 0.50 4.24 EA 85.00 -1.25 -1.45
IVL 51.25 1.75 3.54 MINT 34.00 -0.50 -1.45
BANPU 13.40 0.40 3.08 SCGP 54.75 -0.75 -1.35
PTG 14.10 0.40 2.92 HANA 42.25 -0.50 -1.17
GFPT 17.90 0.50 2.87 MTC 45.00 -0.50 -1.10
TU 17.40 0.40 2.35 M 50.25 -0.50 -0.99
JAS 3.58 0.08 2.29 KEX 21.10 -0.20 -0.94
PTTGC 46.25 1.00 2.21 AEONTS  176.50 -1.50 -0.84
JMT 73.25 1.50 2.09 BDMS 24.60 -0.20 -0.81
MAJOR 20.70 0.40 1.97 TTB 1.24 -0.01 -0.80

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
14/06/2022 70,514 87,334 -16,820 41,070 47,319  -6,249 96,696 73,627 23,069 208,280 448,371

Precious Metal Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
14/06/2022 34,766 49,750 -14,984 7,280 11,092 -3,812 45,056 26,260 18,796 87,102 64,537

Currency Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
14/06/2022 0 304 -304 8,232 10,790  -2,558 23,952 21,090 2,862 32,184 172,592
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