
2020 TFEX HIGHLIGHTS
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TRADING STATISTICS
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New Products in 2020

· TFEX launch Silver Online Future (SVF) on 9 Nov.
· TFEX launch Japanese Rubber Future (JRF) on 30 Nov.

Statistics Highlight

· TFEX total trading volume reached yet another milestone with 

over 120 million contracts, or an average daily volume of 

494,624 contracts.

· Gold Online Futures continue to gain popularity amongst both 

local and foreign investor as gold price rises. The average daily 

volume (ADV) increases 104% from the previous year from 

16,289 contracts to 33,366 contracts.

· USD Futures also received a similar surge in trading volume 
as the volume spiked by 318% from the previous year. 
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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 2020
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Top 5 Single Stock Futures

0

600

1,200

1,800

2,400

3,000

0

2,000

4,000

6,000

8,000

10,000

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

120,193,573
contracts
in 2020

Unit : Contracts Unit : Contracts

Business Development
DerivativesDepartment@set.or.th

Information Services
DataProductDepartment@set.or.th

Direct Market Access
SETAccess@set.or.th

Clearing House
DerivativesClearingDepartment@set.or.th

1,581 

1,891 

1,000

1,250

1,500

1,750

2,000

0

500

1,000

1,500

2,000

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

Price
($/oz)

Volume '000
(Contracts)

Gold Futures Volume and LBMA A.M. Fixing Price

Gold Futures Gold Online Futures

LBMA

1.44%

2.24%

2.33%

6.75%

39.43%

47.81%

SINGLE STOCK FUTURES

SET50 INDEX FUTURES

GOLD ONLINE FUTURES

USD FUTURES

GOLD FUTURES

OTHERS

Others = USD & RSS3D Futures

http://www.tfex.co.th/

