
 T H A I L A N D  

Monday, 13 June 2022QA Report : TFEX Information

Index Futures Focus

Block Trade Focus

Single Stock Futures 10-Jun-22 09-Jun-22 08-Jun-22 07-Jun-22 06-Jun-22 Month

Open Interest Single
10-Jun-22 09-Jun-22 Change

Settle Price

(Contract)
Contract * Volume

 Most Active Volume(Contract) 

(+/-) (+/-) (+/-) (+/-)

JASU22       Sep 2022 71,882 68,878 62,370 66,368 66,7673.60 3.62 -0.02 -0.55%16,518 %4.36 %10.43 %-6.02 %-0.60

BEMH23      Mar 2023 8,211 511 509 509 5078.99 8.91 0.08 0.90%15,400 %1,506.85 %0.39 %0.00 %0.39

BDMSU22    Sep 2022 10,711 6,842 6,234 3,627 3,11824.85 25.00 -0.15 -0.60%4,156 %56.55 %9.75 %71.88 %16.32

CKPU22       Sep 2022 16,308 20,307 20,273 20,271 20,2875.39 5.38 0.01 0.19%4,003 %-19.69 %0.17 %0.01 %-0.08

KTCU22       Sep 2022 13,942 11,942 11,951 11,931 11,93160.85 61.60 -0.75 -1.22%4,001 %16.75 %-0.08 %0.17 %0.00

WHAM22     Jun 2022 32,488 31,987 33,567 34,613 35,2643.25 3.26 -0.01 -0.31%3,522 %1.57 %-4.71 %-3.02 %-1.85

IRPCU22      Sep 2022 7,159 8,336 6,331 4,396 3,4163.43 3.52 -0.09 -2.56%3,275 %-14.12 %31.67 %44.02 %28.69

AWCU22      Sep 2022 3,572 3,565 3,578 3,077 3,0774.92 5.00 -0.08 -1.60%3,007 %0.20 %-0.36 %16.28 %0.00

BCHH23      Mar 2023 416 3,416 3,416 3,416 3,41618.23 18.42 -0.19 -1.03%3,000 %-87.82 %0.00 %0.00 %0.00

BAMM22      Jun 2022 10,757 13,252 7,807 7,813 8,05918.79 19.13 -0.34 -1.78%2,905 %-18.83 %69.75 %-0.08 %-3.05

Single Stock Futures 10-Jun-22 09-Jun-22 08-Jun-22 07-Jun-22 06-Jun-22 Month

* Open Interest Single
10-Jun-22 09-Jun-22 Change

Settle Price

(Contract)
Contract  Volume

 Most Active OI (Contract) 

* (+/-) (+/-) (+/-) (+/-)

JASM22       Jun 2022 211,328 212,913 212,996 212,984 211,118 3.62 3.63 -0.01 -0.3%2,218 -0.74% -0.04% 0.01% 0.88%

GUNKULM22 Jun 2022 207,867 207,894 208,465 210,591 217,687 5.93 5.92 0.01 0.17%65 -0.01% -0.27% -1.01% -3.26%

SIRIM22       Jun 2022 148,844 148,844 148,844 153,857 154,857 1.08 1.09 -0.01 -0.9%0 0.00% 0.00% -3.26% -0.65%

SUPERH23  Mar 2023 143,020 145,020 145,020 145,020 145,020 0.83 0.87 -0.04 -4.6%2,000 -1.38% 0.00% 0.00% 0.00%

BLANDZ22   Dec 2022 122,185 121,555 121,555 116,055 116,055 1.04 1.01 0.03 2.97%630 0.52% 0.00% 4.74% 0.00%

SIRIU22       Sep 2022 79,771 79,701 79,665 72,655 70,645 1.09 1.10 -0.01 -0.9%70 0.09% 0.05% 9.65% 2.85%

JASU22       Sep 2022 71,882 68,878 62,370 66,368 66,767 3.60 3.62 -0.02 -0.6%16,518 4.36% 10.43% -6.02% -0.60%

BLANDM22  Jun 2022 66,732 67,238 67,237 72,730 72,730 1.05 1.02 0.03 2.94%545 -0.75% 0.00% -7.55% 0.00%

TRUEM22    Jun 2022 65,122 65,123 70,127 64,922 64,423 4.62 4.65 -0.03 -0.7%103 0.00% -7.14% 8.02% 0.77%

TRUEU22     Sep 2022 44,608 43,108 39,607 28,598 28,597 4.55 4.58 -0.03 -0.7%2,501 3.48% 8.84% 38.50% 0.00%

SET50 Index Futures 10-Jun-22 09-Jun-22 08-Jun-22 07-Jun-22 06-Jun-22Month

Open Interest 
SET50

10-Jun-22 09-Jun-22 Change

Settle PriceContract 

(+/-) (+/-) (+/-) (+/-)

S50M22 Jun 2022 350,675 349,844 346,905 348,339 353,825986.50 991.20 -4.7 -0.47% 0.24 % 0.85% -0.41% -1.55 %

S50N22  Jul 2022 199 181 184 178 164983.00 989.90 -6.9 -0.7% 9.94 % -1.63% 3.37% 8.54 %

S50Q22  Aug 2022 7 4 4 3 3982.50 987.60 -5.1 -0.52% 75.00 % 0.00% 33.33% 0.00 %

S50U22  Sep 2022 59,341 59,540 56,464 55,789 56,649979.60 984.10 -4.5 -0.46% -0.33 % 5.45% 1.21% -1.52 %

S50Z22  Dec 2022 21,617 21,749 21,143 21,030 21,185977.30 981.60 -4.3 -0.44% -0.61 % 2.87% 0.54% -0.73 %

S50H23  Mar 2023 7,455 7,246 6,936 7,034 7,178972.50 976.50 -4 -0.41% 2.88 % 4.47% -1.39% -2.01 %
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TFEX Trade Value by Investor Type

 Close (Baht)Stock
Change

(%)

         Top Gainer (Underlying)         

BLAND   1.04 0.04 4.00

CKP       5.60 0.15 2.75

ESSO     12.20 0.20 1.67

GULF     48.00 0.75 1.59

MINT      35.25 0.50 1.44

BLA        40.75 0.50 1.24

BEM       9.00 0.10 1.12

STEC     13.20 0.10 0.76

PSL        18.50 0.10 0.54

TQM       50.25 0.25 0.50

 Close (Baht)Stock
Change

(%)

Top Loss (Underlying)

TOP       56.75 -4.00 -6.58

AP         10.40 -0.50 -4.59

KKP       67.00 -2.75 -3.94

PTTGC   47.25 -1.50 -3.08

IRPC      3.50 -0.10 -2.78

MTC       47.75 -1.25 -2.55

SAWAD  53.00 -1.25 -2.30

LH         8.60 -0.20 -2.27

SPRC     13.00 -0.30 -2.26

BCP       34.25 -0.75 -2.14

SET50 Index Futures

 Date Foreign Investor Local Institutions Local Investor Total

Long Short Net Long Short Net Long Short Net Volume OI

10/06/2022 29,517 27,178 2,33952,159 58,350 -6,191 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 OI

10/06/2022 8,282 9,499 -1,21715,870 17,619 -1,749 17,095 14,129 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 OI

10/06/2022 7,670 2,664 5,006200 370 -170 15,228 20,064 -4,836 23,098 180,392
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