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Index Futures Focus

SET50 Contact el liie Open Interest

Index Future Month 13-May-24 10-May-24 Change 13-May-24 (+/-) 10-May-24 (+/-) 09-May-24 (+/-) 08-May-24 (+-) 07-May-24
S50K24 May 2024 844.00 843.70 0.30 0.04% 452 0.88% 456 317 % 442 349 % 458 2.97% 7
S50M24 Jun 2024 84250 84270  -020 -0.02% 532340  1.16% 526256 -3.77% 546,887 -047 % 549476 -454% 575612
S50N24 Jul 2024 84050  837.00 350 042% 70 000% 70 411% 73 735 % o D o
Ssou24 Sep2024 83860 83890  -0.30 0.04% 60299  294% 58578 -436% 61,251 319 % 59356 -349% 61502
S90224 Dec2024 83970 83990  -020 -0.02% 21351  001% 21349 143% 21047 056 % 21,166 -296% 21,812
S50H25 Mar 2025 835.70 835.80 -0.10 -0.01% 8,785 2.13% 8,602 -2.06 % 8,783 -1.55 % 8,921 -2.06 % 9,109

Block Trade Focus

Most Active Volume(Contact)

Single Contact * Volume Settle Price Open Interest

Stock Futures Month (Contract) 13-May-24 10-May-24  Change 13-May-24  (+/-) 10-May-24 (+/-) 09-May-24 (+/-) 08-May-24 (+/-) 07-May-24

AAVM24 Jun 2024 13,354 2.49 233 016 6.87% 41,027 2913% 31773 -158% 32283 011 % 32246 0.01% 32,244
TTBM24 Jun 2024 5,077 1.75 175 000 000% 19,879 -10.74% 22271 -2.33% 22,803 1595 % 19,667 -14.58 % 23,025
CPALLM24  Jun 2024 3,931 60.69 5925 144 2439 5457 -17.12% 6,584  49.40 % 4,407 4.63 % 4212 2237% 3,442
LHM24 Jun 2024 3,526 713 713 000 0.00% 17,707 -267% 18,193 0.00% 18,193 -2.67 % 18,693 1544 % 16,193
IVLM24 Jun 2024 3,392 24.25 2353 072 3.06% 12,793 6.15% 12,052 213% 11,801 -0.37 % 11,845 -095% 11,959
WHAM24 Jun 2024 3,232 5.27 505 022 4.36% 7604 -2419% 10,031 -0.06% 10,037 4.99 % 9,560 -4.89% 10,052
BDMSM24  Jun 2024 2,904 29.71 2880 091 3.16% 1,400 -65.84% 4,098 0.05 % 4,096 -35.92 % 6,392 1244 % 5,685
EAM24 Jun 2024 2,607 26.30 29.75  -3.A4BHH#HHY% 18,550 6.75% 17,377  -117% 17,583 170 % 17,289 0.79% 17,153
AAVU24 Sep 2024 2,515 2.50 234 0.16 6.84% 9,555  26.72% 7,540 0.00 % 7,540 1529 % 6,540  0.02% 6,539
TTBU24 Sep 2024 2,500 1.73 173 0.00 0.00% 8,600  30.30% 6,600 -0.11% 6,607 -18.45 % 8,102  0.02% 8,100
BDMSU24  Sep 2024 2,500 29.70 2879 091 3.16% 4,416 0.00% 4416  221% 4,516 #iHHH % 1,916 -31.98% 2,817

Most Active Ol(Contract)

* Open Interest

Volume Settle Price

Single Contact
Stock Futures Month  13-May-24 (+/-) 10-May-24 (+/-) 09-May-24 (+/-) 08-May-24 (+/-) 07-May-24 (Contract) 13-May-24 10-May-24 Change

GUNKULM24 Jun2024 125675 161% 123682 041% 123,178 -0.01 % 123,196 041% 122,696 2,029 2,58 265 -007 -2.64%
BLANDM24  Jun2024 116,775  0.00% 116,775 0.00% 116,775 0.00 % 116,775 0.00% 116,775 1 0.68 068 000 0.00%
KTCZ24 Dec 2024 68,000 0.00% 68000 -0.15% 68,100 24.04 % 54900 0.00% 54,900 0 43.46 4340 006 0.14%
JASM24X Jun2024 51,486 -230% 52698 -1242% 60,174 845 % 55487 1.83% 54491 598 3.23 3.16 007 2.22%
BLANDH25  Mar2025 46501  0.00% 46501 000% 46,501 0.00 % 46501 0.00% 46,501 0 0.69 0.69 0.0 0.00%
BANPUM24  Jun2024 43848  1.45% 43222 -094% 43631 -203 % 44536 1.19% 44,014 746 5.40 547 -0.07 -1.28%
TRUEM24 Jun2024 43418  4.85% 41408 3.70% 39,929 469 % 38141 407% 36648 2,336 8.56 863 -0.07 -0.81%
AAVM24 Jun2024 41,027 2913% 31773 -158% 32,283 011 % 32246 0.01% 32244 13,354 2.49 233 016 6.87%
KTBU24 Sep2024 38677 000% 38677 0.00% 38677 -020% 38753 0.52% 38553 401 17.00 1672 028 1.67%
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RSU24 Sep 2024 34,227 0.06 % 34,205 0.00 % 34,205 0.01 % 34,201 0.03 % 34,190 49 11.10 1114  -0.04 -0.36%

Block Trade Focus

Top Gainer (Underlying) Top Losser (Underlying)
Change Change

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

BA 18.10 1.30 7.74 EA 26.00 -3.50 -11.86
CBG 71.25 4.25 6.34 JMT 18.00 -0.80 -4.26
AAV 2.48 0.12 5.08 BPP 13.80 -0.40 -2.82
WHA 5.30 0.25 4.95 GUNKUL 2.54 -0.06 -2.31
SAMART 6.85 0.30 4.58 BAM 8.95 -0.20 -2.19
IVL 24.30 0.80 3.40 CHG 2.84 -0.06 -2.07
TTA 6.90 0.20 2.99 GPSC 49.25 -1.00 -1.99
ERW 5.00 0.14 2.88 BANPU 5.35 -0.10 -1.83
TKN 11.50 0.30 2.68 THANI 2.34 -0.04 -1.68
CPALL 60.50 1.50 2.54 MTC 47.25 -0.75 -1.56

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
13/05/2024 52,910 53,449 -539 23,944 23,531 413 53,979 53,853 126 130,833 623,297

Precious Metal Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
13/05/2024 26,354 31,879 -5,525 2,083 2,662 -579 23,375 17,271 6,104 51,812 71,400

Currency Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
13/05/2024 2,004 1,667 337 9,236 7,140 2,096 12,019 14,452  -2,433 23,259 120,544
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