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307,131 5,624

Crude Oil 19,076 - 25,970 384

Single Stock 33,826,624 1,589,464 19,708,113

Agriculture 250 37 - -

615,012

Silver 0 0 0 0

Contracts Volume Open Interest Volume Open Interest

Futures 69,147,354 1,906,331 48,231,768

2016 2015

Gold 1,461,536 18,328
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SET50 32,192,984 283,692
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271,754 13,584

Options 428,810 37 307,131 0

USD 204,470 8,180

Total Volume 69,576,164 1,906,368 48,538,899 935,868

SET50 428,810 13,582 1.99%

1.96%
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Derivatives 
 
· Derivatives total volume increased 43.34% to almost 70 million 
contracts from a year earlier reaching an average daily volume of 
285,189 contracts. 
  
·  SET50 Index Futures average daily volume (ADV) increases 
19.79% from the previous year to 131,938 contracts. 
 
·  SET50 Index Options average daily volume (ADV) increases 
39.05% from the previous year to 1,757 contracts. 
  
·  Total open Interest for all products surpass 2 Millions contracts 
during the year and grew 103.92% to 1,919,913 contracts at the end 
of December from a year earlier. 
 
 
Products and Services Development 
 
·  TFEX launched RSS3 Futures and RSS3D Futures on 15 
February 2016 and 16 May 2016 respectively. 
 
·  TFEX appoints 3 new market maker for Single Stock Futures. KGI 
Securities, TNITY Securities and RHB Securities. 
 
·  TFEX trading volume reach an all time high of nearly 1 million 
contract per day on 13 October 2016. 
 
·  TFEX welcomed new member SBI Thai Online Securities (SBITO) 
effective 28 March, 2016. 
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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. 

For more 
information:       
www.TFEX.co.th 
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VOLUME BREAKDOWN 2016
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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. 

700 

800 

900 

1,000 

1,100 

1,200 

1,300 

0 
50 

100 
150 
200 
250 
300 
350 
400 

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec 

Index 
Points 

Volume '000 
(Contracts) 

SET50 Index Futures Volume and Price Movement 

Volume SET50 Index 

TPIPL 
13.21% 

JAS 
12.97% 

BLAND 
8.26% 

TRUE 
6.92% ITD 

6.06% 

OTHERS 
52.58% 

Top 5 Single Stock Futures 

0 

300 

600 

900 

1,200 

1,500 

1,800 

2,100 

0 

1,000 

2,000 

3,000 

4,000 

5,000 

6,000 

7,000 

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec 

Open Interest 
'000 

(Contracts) 
Volume '000 
(Contracts) 

Single Stock Futures Volume and Open Interest 

Volume Open Interest 

69,576,104 
contracts 
in 2016 

Unit : Contracts Unit : Contracts 

*Oil Futures, Sector Futures, Interest Rate Futures, RSS3 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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