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Open Interest

SET50 Contract Settle Price
Index Futures  Month 17-May-22 13-May-22 Change 17-May-22 (+/)  13-May-22 (+/-)  12-May-22 (+/-) 11-May-22 (+/-) 10-May-22
S50K22 May 2022 968.40 950.10  18.3 1.93% 213 -1548% 252 1.20% 249 20.87% 206 -0.48 % 207
S50M22 Jun 2022 967.50 948.50 19 2% 369,237 -0.33% 370,443 052% 368,509 502% 350,901 063 % 348,703
S50N22 Jul 2022 965.30 94820 171 1.8% 97 2278% 79 0.00% 79 0.00% 79 -12.22 % 90
S50U22 Sep 2022 961.20 94240 188 1.99% 43417 1204% 38,750 274% 37,715 222% 36,896 -271% 37,924
S50222 Dec 2022 959.50 94120 183 194% 16241 355% 15684 040% 15622 167% 15366 010% 15,351
S50H23 Mar 2023 955.10 937.40 17.7 1.89% 5743 24.15% 4626 2.23% 4525 3.86% 4357 -4.95 % 4584
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Settle Price Open Interest
Stock Futures Month  (Contract) 17-May-22 13-May-22 Change 17-May-22 (+/-)  13-May-22 (+/-) 12-May-22 (+/-) 11-May-22 (+/-) 10-May-22
BANPUM22X  Jun 2022 13,181 1188 1159 029 250% 30,131 -28.93% 42,394 0.45% 42,202 1.77% 41,468 10.88% 37,399
SUPERH23  Mar2023 10,000 0.87 086 001 1.16% 126,020 8.62% 116,020 0.00% 116,020 3.57% 112,020 83.58% 61,020
KTBU22 Sep 2022 5,106 1447 1445 002 014% 18233 9.20% 16,697 -17.23% 20,173 -4.14% 21,044 -3.66% 21,843
IRPCH23 Mar 2023 5,008 311 297 014 471% 1,060 -82.49% 6,052 176.38% 1,050 0.67% 1,043 0.68 % 1,036
CHGM22 Jun 2022 5,004 3.52 370 -0.18-486% 5209 -22.31% 6,705 17.20% 5721 -030% 5738 -1498% 6,749
GUNKULZ22  Dec 2022 5,000 5.03 484 019 393% 5503 -47.61% 10,503 12.90% 9,303 69.08% 5,502 0.00 % 5,502
WHAM22 Jun 2022 4,900 3.16 3.08 008 260% 36,847 -7.85% 39,986 1.54% 39,380 -4.84% 41,381 -245% 42,422
TUM22 Jun 2022 4,542 1655 1680 -025-149% 16,029 -17.93% 19,532 1.41% 19260 0.71% 19,125 -048% 19,218
IRPCZ22 Dec 2022 4,004 3.16 301 015 498% 6,635 -31.11% 9,631 -39.91% 16,027 3.12% 15542 10.75% 14,034
TTBZ22 Dec 2022 4,002 1.27 122 005 4.10% 3,569 -52.83% 7,567 112.14% 3,567 0.03% 3,566 0.00% 3,566
Most Active Ol (Contract)
Single Contract  Volume * Open Interest Settle Price
Stock Futures Month  (Contract) ™7-May-22 (*/) 13-May-2 (+/-) 12-May-22 (+-) 11-May-22 (+/-) 10-May-22 17-May-22 13-May-22  Change
GUNKULM22 Jun 2022 1,517 208,359 -0.35% 209,081 -047% 210,078 -6.91% 225664 1.12% 223,162 5.10 491 019 3.87%
JASM22 Jun 2022 1,582 199,152 -025% 199,647 -172% 203,141 -890% 222,995 022% 222,497 3.27 347 0.1 3.15%
SIRIM22 Jun 2022 55 157,852 0.01% 157,833 0.02% 157,808 -0.60% 158,767 0.01% 158,751 1.10 1.05 0.05 4.76%
SUPERH23  Mar2023 10,000 126,020 862% 116,020 0.00% 116,020 357% 112,020 8358% 61,020 0.87 086 001 1.16%
SUPERM22  Jun2022 67 108249 0.05% 108,196 0.00% 108,196 0.00% 108,201 -4.42% 113,201 0.87 086 001 1.16%
BLANDM22  Jun 2022 2,043 73,183 -265% 75176 0.00% 75177 -051% 75562 -066% 76,061 0.99 0.98 0.01 1.02%
BLANDU22  Sep 2022 64 67,566 -0.04% 67,595 0.00% 67,595 -0.73% 68,095 0.00% 68,095 0.99 0.97 0.02 2.06%
TRUEM22 Jun 2022 2,702 61,648 4.18% 59,173 -171% 60,200 -553% 63,722 -558% 67,490 4.43 435 0.08 1.84%
CPFM22 Jun 2022 2,705 48,604 -320% 50,210 -229% 51,389 -0.02% 51,399 -097% 51,901 2570 2480 09 3.63%
TTBM22 Jun 2022 804 45794 -0.40% 45979 -3.00% 47,445 .7.85% 51487-2501% 68,660 1.24 123 001 081%
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Top Gainer (Underlying) Top Loss (Underlying)

Change Change
Stock Close (Baht) (%) Stock Close (Baht) (%)
JMT 76.00 8.00 11.76 BCH 18.80 -1.20 -6.00
MEGA 54.00 550 11.34 CHG 3.52 -0.22 -5.88
SPRC 11.80 0.70 6.31 BLA 38.50 -2.25 -5.52
TPIPL 1.52 0.09 6.29 STGT 18.00 -0.60 -3.23
AAV 2.90 0.16 5.84 OR 26.00 -0.50 -1.89
HANA 46.50 2.50 5.68 TU 16.40 -0.30 -1.80
MBK 13.20 0.70 5.60 SPALI 20.30 -0.20 -0.98
TTA 10.40 0.55 5.58 CBG 103.50 -1.00 -0.96
PTG 14.70 0.70 5.00 BDMS 26.75 -0.25 -0.93
PSL 21.10 1.00 4.98 KTB 14.40 -0.10 -0.69
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
17/05/2022 117,527 79,612 37,915 45,366 52,980 -7,614 102,015 132,316  -30,301 264,908 434,948
Precious Metal Futures
Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
17/05/2022 29,362 27,194 2,168 7,653 4,676 2,977 26,819 31,964  -5,145 63,834 59,668
Currency Futures
Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
17/05/2022 431 372 59 1,914 4,836  -2,922 17,664 14,801 2,863 20,009 203,489
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