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Total Volume 10,457,928 238,981 16,664,126 340,778

SET50 54,057 1,569 65,409 1,640
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339,138
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Derivatives

· Derivatives total volume increased 60% to 16.6 million contracts 
from a year earlier. The average daily volume increase to 68,016 
contracts.

· Single Stock Futures average daily volume (ADV) increases 288% 
from the previous year to 34,351 contracts.

· Total open Interest for all our equity index, stocks, currency, 
precious metals, energy and interest rate futures, and equity index 
options grew 42.60% to 340,778 contracts at the end of December 
from a year earlier.

· SET50 Index Futures total volume and average daily volume grew 
41% to 5.7 million contracts and 23,217 contracts respectively.

Products and Services Development

· 28 additional single stock futures were introduced in 2013. The 
total number of available SSF is now 60.

· The position limit for SSF has been increased from a single level 
for all SSF to a multi-level depending on the number of listed shares 
of the underlying stocks.

· The minimum volume for block trade has been reduced to 25 
contracts, down from 100. Additionaly, block trading for  Silver, Oil, 
and Sector Futures is now allowed.
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Investor Breakdown

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

For more 
information:      

www.TFEX.co.th
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VOLUME BREAKDOWN 2013
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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, Thailand Futures Exchange (TFEX) and its affiliates assume no responsibility for any error or omissions, including any damage loss or claim 
arising from reliance on the information.
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Top 5 Single Stock Futures
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*SET50 Index Options, Silver Futures, Sector Futures, Interest Rate Futures

Business Development
DerivativesDepartment@set.or.th

Information Services
InfoProducts@set.or.th

Direct Market Access
Paranee@set.or.th

Clearing House
DerivativesClearingUnit@set.or.th
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