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Open Interest

SET50 Contract Settle Price
Index Futures  Month 10-Feb-23 09-Feb-23  Change 10-Feb-23 (+/-)  09-Feb-23 (+/-)  08-Feb-23 (+/-)  07-Feb-23 (+/-) 06-Feb-23
S50G23 Feb 2023 987.70 991.30 -3.6 -0.36% 118 3.51% 114 -0.87% 115  2.68% 12 175 % 114
S50H23 Mar 2023 982.70 987.00 -4.3 -0.44% 575284 -128% 582716 065% 578,940 220% 566,462 -2.14% 578,876
S50J23 Apr 2023 983.00 986.00 -3 -03% 148 2982 % 114  7.55% 106 76.67% 60 526 % 57
S50M23 Jun 2023 981.90 985.70  -3.8 -0.39% 57,478 6.71% 53,863 4.17% 51,707 11.93% 46,195 1.76 % 45,398
S50U23 Sep 2023 978.30 982.10 -3.8 -0.39% 23,915 1.18% 23636 225% 23115 461% 22,096 -067% 22,245
S50723 Dec 2023 978.20 98230  -4.1 -0.42% 12,847 173% 12,628 4.06% 12135 938% 11,094 0.04 % 11,090
Block Trade Focus
Most Active Volume(Contract)
Single Contract * Volume Setielnce Open Interest
Stock Futures  Month (Contract) 10-Feb-23 09-Feb-23 Change 10-Feb-23 (*/-)  09-Feb-23 (*/-) 08-Feb-23 (+/-) 07-Feb-23 (+/-) 06-Feb-23
BANPUH23  Mar 2023 11,187 1110 1106 004 0.36% 22,872 -17.34% 27,671 -1.71% 28,151 051% 28,008 1.09% 27,707
BEAUTYM23  Jun 2023 4,030 1.52 156 -004-256% 15867 -20.01% 19,837 0.26% 19,785 26.87% 15595 136.40% 6,597
SIRIH23 Mar 2023 4,026 1.81 1.80 001 056% 117,584 -0.43% 118,094 -0.55% 118,749 -0.44% 119,271 -3.92% 124,139
WHAM23 Jun 2023 3,506 3.92 393 -0.01-025% 31,000 10.74% 27,994 -20.02% 35,001 -10.26% 39,004 18.06% 33,037
TTBH23 Mar 2023 3,257 1.41 140 001 0.71% 54,494 6.19% 51,319 -1.71% 52,210 044% 51,981 1.91% 51,006
CPFH23 Mar 2023 2,597 2313 2340 -027-115% 19,829  9.14% 18,169 -1.71% 18,485 7.64% 17,473 3.19% 16,642
BANPUM23  Jun 2023 2,327 1050 1045 005 048% 46,223 142% 45575 0.66% 45276 0.23% 45172 3.22% 43,762
APH23 Mar 2023 2,006 12.34 1180 054 458% 4,263  0.02% 4,262 0.00% 4,262 0.05% 4,260 0.00% 4,260
ADVANCH23  Mar 2023 1,847 20197 197.82 4.15 2.10% 4,488 -18.37% 5498 4.25% 5274 259% 5141 -017% 5150
ADVANCM23  Jun 2023 1,749 201.00 197.96 3.04 154% 1,581 -29.48% 2,242 8.99% 2,057 7.70% 1,910 1.06% 1,890
Most Active Ol (Contract)
Single Contract  Volume * Open Interest Settle Price
Stock Futures Month  (Contract) *10-Feb-23 (*-) iy (Y1) gt (V) gt (V) 06-Feb-23  10-Feb-23 09-Feb-23  Change
JASH23 Mar 2023 2 213579 0.00% 213,581 -055% 214,757 0.70% 213,258 -0.24% 213,762 2.29 2.29 0 0%
GUNKULH23 Mar 2023 526 177,698 029% 177,190 -096% 178,911 -401% 186,388 164% 183,384 4.98 500 -0.02 -04%
BLANDU23  Sep2023 501 174,166 -0.29% 174,666 0.00% 174,665 20.74% 144,665 0.00% 144,665 1.07 1.03  0.043.88%
BLANDM23  Jun 2023 600 125,609 -0.32% 126,009 0.00% 126,009 4.13% 121,009 0.08% 120,908 1.06 1.04 0.021.92%
SIRIH23 Mar 2023 4,026 117,584 -043% 118,094 -055% 118,749 -044% 119271 -3.92% 124,139 1.81 1.80  0.010.56%
SUPERM23  Jun 2023 8 74299 0.01% 74295 -262% 76290 003% 76,264 -726% 82,238 0.64 0.65 -0.01-1.54%
TRUEH23 Mar 2023 1,021 55,116 -1.78% 56,114 -261% 57,615 -0.03% 57,631 -086% 58,131 4.86 484 002 041%
TTBH23 Mar 2023 3,257 54,494 6.19% 51,319 -1.71% 52,210 044% 51,981 191% 51,006 1.41 140 0.01071%
BLANDH23  Mar2023 704 53,052 -093% 53,552 0.00%  53,552-3591% 83,553 0.06% 83,500 1.06 1.04  0.02 1.92%
AAVH23 Mar 2023 94 52,347 0.03% 52,331 0.13% 52,263 -1.03% 52,805 -2.09% 53,931 3.04 305 -0.01-0.33%
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Block Trade Focus

Top Gainer (Underlying) Top Loss (Underlying)
Change Change

Stock Close (Baht) (%) Stock Close (Baht) (%)
SAMART 5.35 0.25 4.90 BEAUTY 1.47 -0.06 -3.92
AP 12.30 0.50 4.24 STEC 13.20 -0.50 -3.65
ADVANC  206.00 6.50 3.26 SCB 100.50 -3.00 -2.90
INTUCH 74.50 1.75 2.4 JMT 50.50 -1.50 -2.88
BBL 164.00 3.00 1.86 DELTA 896.00 -26.00 -2.82
HMPRO 14.90 0.20 1.36 KCE 47.25 -1.25 -2.58
BAM 15.80 0.20 1.28 IRPC 3.08 -0.08 -2.53
THCOM 16.30 0.20 1.24 COom7 30.50 -0.50 -1.61
SPALI 24.50 0.30 1.24 GFPT 12.30 -0.20 -1.60
TASCO 18.30 0.20 1.10 AMATA 19.90 -0.30 -1.49

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
10/02/2023 60,337 79,773  -19,436 28,598 29,261 -663 86,466 66,367 20,099 175,401 669,790

Precious Metal Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
10/02/2023 41,330 43,360 -2,030 4,899 4,906 -7 34,040 32,003 2,037 80,269 46,599

Currency Futures

Date Foreign Investor Local Institutions Local Investor Total
Long Short Net Long Short Net Long Short Net Volume Ol
10/02/2023 139 79 60 29,045 26,303 2,742 40,646 43,448  -2,802 69,830 201,972
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