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Contracts Volume Open Interest

Derivatives

· Derivatives total volume surpasses 100 million contracts, an 
increase of 32.19% from a year earlier reaching an average daily 
volume of 426,213 contracts.

· SET50 Index Futures average daily volume (ADV) increases 

61.63% from the previous year to 173,649 contracts while SET50 
Index Options average daily volume (ADV) increases 

25.96% from the previous year to 5,561 contracts.

· Total open Interest fell 13.25% to 2,440,223 contracts at the 
end of December from a year earlier.

Products and Services Development

· TFEX launched Gold Online Futures on 5 November 2018 with 
year end ADV at 2,326 contracts. The new gold contracts tracks 
the LBMA Gold Price (99.5% purity) and is traded and cash-
settled in Thai Baht.
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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 2018
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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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104,422,200
contracts
in 2018
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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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