
Trading Statistics

SET50 INDEX

GOLD

*10 Baht Gold Futures commenced trading on August 2, 2010

SINGLE STOCK

Rank %

1 52.95%

2 23.51%

3 8.41%

4 5.25%

5 5.06%

95.18%

Broker Rank Investor Breakdown

Year Total Volume Avg. Daily Volume

OI (December)

2010 2,471,302 10,212 23,531

Year Total Volume Avg. Daily Volume

OI (December)

OI (December)

2010 107,317 443 797

Year Total Volume Avg. Daily Volume

16,2492010 971,423 4,014

Year Total Volume

Top 5  Single Stock Futures

Volume

2010 797 223 3,262

Avg. Daily Volume OI (December)

513,320

ITD 227,930

QH 81,491

SSF

Disclaimer  : This document provides general information only. It should not be considered as an investment advice. Although every attempt has been made to ensure the accuracy of the 

information, TFEX and its affiliates assume no responsibility for any error or omissions, including any damage loss or claim arising from reliance on the information.

922,630Top 5

TTA 50,876

LH 49,013

KTB

Thailand Futures Exchange (TFEX) 
Market Summary - Year 2010
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1,204

5,219

8,837

12,771

18,676
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GLOBEX
13.40%

PHILLIP
9.25%

KIMENG
7.91%

TRINITY
6.10%

KGI
5.64%

Other
57.70% Local 

Institutions
32.70%

Local 
Investor
57.21%

Foreign 
Investor
10.09%

Trading on the Thai Futures Exchange (TFEX) in 2010 was 46.96% more than in 
2009, reaching 4,519,436 contracts for 2010, a daily average of 18,676
contracts beating previous year daily average at 12,771 contracts. SET50 Index 
Futures was the most popular product, accounting for 54.68% of total contracts 
traded, followed by gold futures and single stock futures at 21.49% and
21.45%, respectively.

As of December 30, 2010, TFEX recorded a total of 77,955 contracts in open 
interest, or 175.64% higher than the 28,281 contracts in 2009. There was a
total of 41,880 TFEX accounts at end-2010, or a 41.75% y-o-y rise from the
29,546 accounts at end-2009.

www.tfex.co.th
Email : tfex_admin@set.or.th

50 Baht Gold 
Futures
67.08%

10 Baht Gold 
Futures
32.92%

Trading Volume
50 Baht versus 10 Baht Gold Futures (Aug 10 - Dec 10)*

The top 5 single stock futures volume accounted for over 95.18% out of the 
total 14 single stock futures trading  this year. The total trading volume for 
2010 was 969,353 contracts, an increase of 565.04% or 823,595 contracts 
from the previous year.

The top five derivatives brokers 
with the highest trade volume 
were Globlex Securities 
Co., Ltd., with 13.40% of total 
trade; followed by Phillip 
Securities (Thailand) PCL with 
9.25% , Kim Eng Securities 
(Thailand) PCL with 7.91%,
Trinity Securities Co., Ltd. with 
6.10% and KGI Securities 
(Thailand) PCL with 5.64%.

Local retail investors represented 
57.21% of total trade, with foreign 
investors and local institutional 
investors recording 10.09% and 
32.70%, respectively. Trade by local 
institutional investors has been 
mainly by market makers, following 
the addition of new derivatives 
, including single stock futures, gold 
futures, and interest rate futures in 
2010.


