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Open Interest

SET50 Contract Settle Price
Index Futures  Month 07-Sep-22 06-Sep-22 Change 07-Sep-22 (+/-)  06-Sep-22 (*/-)  05-Sep-22 (+/-)  02-Sep-22 (+-) 01-Sep-22
S50U22 Sep 2022 984.80 98550 -0.7 -0.07% 454,871 -231% 465621 -099% 470,275 0.35% 468,614 -3.60% 486,132
S50V22 Oct 2022 983.80 985.00 -1.2 -0.12% 159 1.92% 156 -11.86% 177 0.00% 177 114 % 175
S50X22 Nov 2022 982.70 983.40 -0.7 -0.07% 33 0.00% 33 6.45% 31 6.90% 29 93.33 % 15
S50222 Dec 2022 982.40 983.30 -0.9 -0.09% 73,422 -334% 75,956 4.98% 72,351  1.99% 70,940 826 % 65,527
S50H23 Mar 2023 976.50 977.10  -0.6 -0.06% 17,817 462% 17,030 427% 16332 3.79% 15735 -027 % 15,777
S50M23 Jun 2023 972.20 973.20 A1 -01% 9,908 8.08% 9,167 831% 8,464 0.50% 8,422 230 % 8,233
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Settle Price Open Interest
Stock Futures  Month (Contract) 07-Sep-22 06-Sep-22 Change 07-Sep-22 (+/-)  06-Sep-22 (+/-) 05-Sep-22 (+-) 02-Sep-22 (+/-) 01-Sep-22
BTSZ22 Dec 2022 12,011 8.80 867 013 150% 10,451 -0.01% 10,452 -19.41% 12,969 13.08% 11,469 4.37% 10,989
BANPUU22  Sep 2022 10,129 1379 1398 -0.19-1.36% 33,168 2.41% 32,387 -16.31% 38,697 -0.38% 38,844 -0.47% 39,029
BANPUZ22  Dec 2022 8,624 1358 1383 -0.25-181% 33,330 250% 32,517 11.88% 29,063 10.70% 26,254 -8.03% 28,547
KTCU22 Sep 2022 7,051 60.15 5950 065 1.09% 41,617 -0.01% 41,620 0.00% 41,620 0.00% 41,620 0.00% 41,620
SIRIM23 Jun 2023 6,010 1.08 1.09 -0.01-092% 6,772 788.71% 762 0.00 % 762 0.00 % 762 1.87% 748
STPIU22 Sep 2022 6,000 3.58 356 002 056% 16,668 -1525% 19,668 0.00% 19,668 0.00% 19,668 0.00% 19,668
ESS0Z22 Dec 2022 5,613 1390 1382 008 058% 6,301 810.55% 692 262.30 % 191 1.60% 188 -0.53 % 189
PLANBU22X  Sep 2022 4,356 7.00 6.87 0.13 1.89% 29,420 -11.59% 33,276 -7.32% 35906 -6.51% 38,406 0.00% 38,405
BEMZ22 Dec 2022 4,009 9.00 890 010 1.12% 14,576 1594% 12,572 4.16% 12,070 0.03% 12,066 0.04% 12,061
TRUEZ22 Dec 2022 3,695 4.70 456 014 3.07% 47,787 -481% 50,200 -3.69% 52,124 7.21% 48,619 6.61% 45604
Most Active Ol (Contract)
Single Contract  Volume * Open Interest Settle Price
Stock Futures Month  (Contract) ’07-Sep-22 (*/-) 06-Sep-22 (*/-) 05-Sep-22 (+-) 02-Sep-22 (+/-) 01-Sep-22 07-Sep-22 06-Sep-22  Change
GUNKULU22 Sep 2022 557 180,804 0.28% 180,306 022% 179,907 -0.93% 181,594 028% 181,094 5.45 546 -0.01 -0.2%
SIRIZ22 Dec 2022 2,570 116,849 2.24% 114,288 132% 112,804 274% 109,798 092% 108,798 1.13 1.13 0 0%
JASU22 Sep 2022 849 109,375 -057% 109,997 -045% 110,492 -177% 112,488 -0.92% 113,532 2.48 243  0.05 2.06%
GUNKULZ22 Dec 2022 1,052 85875 121% 84,851 430% 81,351 10.16% 73,848 970% 67,317 5.44 545 -0.01 -0.2%
BLANDU22  Sep 2022 11 85490 0.00% 85490 -0.06% 85540 -1.16% 86,540 -2.81% 89,041 1.01 1.01 0 0%
SUPERZ22  Dec 2022 10 85160 0.01% 85150 2.84% 82,798 658% 77,688 1.46% 76,569 0.76 0.77 -0.01 -1.3%
SIRIH23 Mar 2023 0 57,251  0.00% 57,251 -8.03% 62,251 007% 62,209 4.19% 59,709 1.09 111 -0.02 -1.8%
TRUEZ22 Dec 2022 3,695 47,787 -481% 50,200 -369% 52,124 721% 48619 661% 45604 470 456 0.14 3.07%
BECU22 Sep 2022 78 43,704 0.05% 43,683 0.76% 43,353 0.00% 435353 0.01% 43,350 13.56 1404 05 -34%
SUPERU22  Sep 2022 19 43,523 0.01% 43517 0.01% 43512 007% 43482 -205% 44,394 0.76 0.77 -0.01 -1.3%
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Top Gainer (Underlying) Top Loss (Underlying)
Change Change

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

DELTA 572.00 54.00 10.42 TOP 57.25 -1.75 -2.97
JAS 2.46 0.08 3.36 KKP 69.25 -2.00 -2.81
AEONTS 172.50 5.50 3.29 BBL 134.00 -3.00 -2.19
PRM 6.40 0.20 3.23 BANPU 14.20 -0.30 -2.07
TASCO 17.90 0.40 2.29 INTUCH 73.50 -1.50 -2.00
BJC 35.00 0.75 2.19 KCE 49.25 -1.00 -1.99
TRUE 4.70 0.10 217 KBANK 148.00 -3.00 -1.99
BTS 8.80 0.15 1.73 WHA 3.58 -0.06 -1.65
THCOM 11.90 0.20 1.71 STEC 12.40 -0.20 -1.59
BEM 9.05 0.15 1.69 TTB 1.25 -0.02 -1.57

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
07/09/2022 110,781 121,213  -10,432 53,024 54,103  -1,079 129,525 118,014 11,511 293,330 556,210

Precious Metal Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
07/09/2022 16,427 19,502  -3,075 3,049 2,993 56 22,189 19,170 3,019 41,665 57,614

Currency Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
07/09/2022 0 10 -10 20,115 13,489 6,626 32,134 38,750 -6,616 52,249 197,958
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