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s,snssumsﬁ'avw Foreign Currency lunannlan: OTC Market

Top 3 most active traded foreign currency in global market : USD, EUR, JPY

Most traded currencies by value
EUR/USD

% of daily trades

IS0 4217 27.9%
Rank Currency code (bought or sold) ’
T L2000 ﬁ
| 1 | BE= nited States dollar | USD 87.4%| & Currency Pair
I ' Traded in 2021
2 Euro EUR 33.5% | ‘
: Ed |
'\ 3 @ Japanese yen JPY 16.9% ,' SD/JPY
—————————————————————————————————————— - USD/CAD
N . 13.3%
4 e Pound stering GBP 11.5% 5 00, AUDUSIEGBPIUSD
5 | gl Australian dollar AUD 6.3% 6.4%  11.3%
Source: BIS: Triennial Central Bank Survey Top 5 Currency Pairs Trading value ARIdu

Us:u1tu 65% vou Currency Pair NVAUA



A9WEUWIU (Volatility) voudnsmaniJasuanasinue

Annualized FX Pairs Volatility

--EURUSD -e-USDJPY -e-USDTHB

14.00%
12.00%
. _ .
10.00% Trend ADIUWUWOUVDIATIIUANA
e IWUEIVUTUBouNWIUUA
8.00% Lo . L
* nmiAUs=nauN1sADINISIASOVIID
6.00% USHISADUIAUY
4.00% ®* NISWFJUN FX Futures n
5 00% KaNNHaNYY=BIYIWUNIIAoNIA:
i|JuinSauiiousrhisAdUIFauNA:
0.00%

Ton1anasninnls
2016 2017 2018 2019 2020 2021 2022

Source: FX Spot price, Refinitiv (Thomson Reuters) 4



N1s¥ov1e Currency Derivatives funannouwusnolan

Monthly Volume (Million Contracts)
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* Currency Derivatives lunannlan dUsuatunis :

Bov1uaudududiu 8 sou9n Equity Index na:
Individual Equity

e Usuntuniséovne Currency Derivatives i
iuallivgiueginusioltion Inat) 2022(8M)
IWLVU Us:11u 29% 970U 2021

e e e ———————

2018 2019 2020 2021 m 2022 8M

+29%

+13% |

|

-20% -23% -16% +5% I

-30% l

- O N [ [ :

Precious Metals Non-Precious Energy Agriculture Other Interest Rates Currency :
Metals — e=m———————

-9%

Individual Equity

+61%

Equity Index



nsBovie Currency Futures Tu TFEX

*  USD Futures IiSunowulisuanngjadnuaginisiaitios JegUuBevieiadeus:uarudua: 39 §7u USD
* sun. Dulsurgeunatwagiroltion: USUIWU Position Limit dmSutgjainuanidunasgus=nauns,
aunywlAiUnBevrulukounaFu, surynlidoviehdnaiuduwuiRy

New Currency

Futures

a7y 19 1 NR-MM

PR TOUE Night Session Fonele
30,000 USD Futures Volume (ADV) & Open Interest 0y 23.55 w. v 160,000

¢nel Position limit qﬂ”ﬂs:ﬂaumi

WRZEDLUW 10k -> 50K v 140,000
25,000
120,000
20,000 aun1alw Broker 8n 9 1y
a1y USD Futures b& 100,000
15,000 80,000
e Position Limit USIILANLIUADAATS bAI £0.000
10,000 ‘Jadeue a9 BK -> 10K /NI TIUNU KTB: JEDI '
USD Futures MM 25k -> 50k 40,000
5,000 '
' 20,000
= 1N Il
— — o R I I — I 0 5

2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 (10Mm)
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TFEX FX Futures: Product Concept

9BV 2 Adnaiunan Inin

govieiduanaiiusads:in IpoNurands:=nu

TFEX

FUTURES ¥1s:s1AduNuan lunavasuaunanaiiu9sy

9WINU Margin Us:uaru 5-10%

10a18oV18 Trading Hours:



NMAUSINEUAT9 WY Underlying

Foreign Exchange (Forex/FX) %\ o
- _ _ \ _ BANK H\YNa!
A9 NIsIian INUMSIS:rOIanaiu [ne:i ' '

0 aniJagununsis:roananu lnga:ids T 285
Wumu Demand l1a: Supply vadlina:zananu _

Commercial Bank Money Changer  Online Platform
ARuRteuSovisiunain FX 58N1SSUATITU
_ Base Currency / Quote Currency
/ EUR/USD EUR/USD & USD/JPY

]
27.9%

/

-_—

%o EUR/USD HU19A21U91 89 EUR Ko vae USD

_ V18 USD/JPY Hunem1udn vie USD réo o JPY
Currency Pair

&y
|
= Traded in 2021

EUR/USD =1.0125

-

SDIPY “hU18A2IU91 1 EUR UATINTAU 1.0125 USD”
USD/CAiUD/USI‘D ‘1ask / USD/JPY = 140.55
5.2% -

“KI19AIIUI1 1 USD UA1INNU 140.55 JPY”
6.4% 11.3%



Ticker Symbol
EURUSD Z 22
AUAN31959 / \Uﬁuelﬂmqétyrm
iAouduanongdyry
Volume Volume
166 197 X
100 100 S1ANIAUDBOVY .

100 117 2 o
] 1 IduaBovruidu91uou USD / 1 EUR

20 94

13U 0.9985, 1.0152 USD/ 1 EUR 1Uusu

Multiplier iIn1nu 30,000
nansaAIUagunUad 1 Tick 18U 230 1.0000 10U 1.0001
IN1AU N1ls/vamnu = 0.0001 x 30,000 = 3 UIN



- . Ticker Symbol
USDJPY Z 22
Aufn31959 / \Uﬁuqo\mqétyrm
iHouduanongdyry
Volume Offers Volume S']ﬂ']laue-'ge'\r]ﬂ .
fﬂﬂ :gg idueBovieidusiuou JPY /1 USD
100 100 18U 130.55, 142.50 JPY/ 1 USD 10ufiu

20 1
L 1

Multiplier iIn1nu 300
nansaAIUagunUas 1 Tick 1EU 270 140.00 10U 140.01
INAuN1IsviAnu = 0.01 x 300 = 3 UN



TFEX FX Futures

09:15 - 09:45
09:45 - 12:30
13:45 - 14:15

14:15 - 16:55

18:45 - 18:50

18:50 - 23:55

Trading Hours

Morning Session N\

Afternoon Session ‘

Night Session




Contract Series

fU 19a1UuY 9:0 EUR/USD Futures lla: USD/JPY Futures IWEN series 189 &nidu

govlndnunagdryryn 1 1InoU 9= series [MUVULUN Parallel IWo91U28AIUE-AINIU

N1S Roll over position




EUR/USD Futures

Tweet

Vauanissavig

AnFU-VIaTUnY

Hanus-nu

i’u‘ﬁ‘a‘nu‘i’uﬁmﬁﬂ: Tuvhasiaufnhnsasiozaand auitsesan Wsaaiuauy aaﬁmmﬂ'ﬁam pazaminiu s ﬂ‘LﬂTﬂ'ﬁﬂiﬁgfﬂ'iﬁihﬁﬁﬂﬂ uqﬂ?:nﬂm.ﬂ'?m &1 11:00 u.

EURUSDZ22

EURUSDH23

EURUSDM23

EURLSDUZ3

EURUSDZ23

Contract Month

December

March
June
September

December

Jonunistavie

Frst Trading Day

ﬂﬁﬁunﬁﬁamu EUR/USD Futures

31-0Oct-22

30-Now-22*
28-Feb-23*
31-May-23*

31-Aug-23*

Last Trading Day

29-Dec-22

A0-Mar-23
29-Jun-23
28-5ep-23

28-Dec-23

- & . - .
* [Fuflnsdamnalurena A uyas Tugiangan



Settlement Price & Price Limit
u Daily Settlement Price
O BrannisAuonuIBUIRYINU USD Futures (Based on Futures Price)

Final Settlement Price

o Tgdmsanilagunus:nAlag Refinitiv (Thomson Reuters: WM
Spot Rate) ru 19a1 11.00 u. voudugaringvainissovig 1JusAnis

919vlunN1sA1UonU Final Settlement Price

Ceiling / Floor Price

O WuR 1 +/- 2.5% 91N Daily Settlement Price adn O //

O VUR 2 +/- 5% 91N Daily Settlement Price adn m

15



asu Contract Specification

Fun199dY (Underlying Asset)
VUnAvoudryryn (Contract Size)
MsIauasIABOVIE (Price Quotation)
gousnABoviuium (Tick Size)
ioundryryrdudnong (Settlement
Months)

10a%ove (Trading Session)

TFEX

FUTURES

dnsaniuasu EUR/USD dnsaniuagu USD/JPY
Multiplier = 30,000 Multiplier = 300
USD per 1 EUR JPY per 1 USD
0.0001 USD (Tick Value = 3 THB) 0.01 JPY (Tick Value = 3 THB)

IpdUUUNAY DNUIgU Auggu lla: SuonAu Insuuldluinu 1 Insunaninandn

1. Pre-Open: 9.15 -9.45 u.

2. Morning Session: 9.45 -12.30 u.
3. Pre-Open: 13.45-14.15 u.
4. Afternoon Session: 14.15-16.55 uU.
5. Pre-Open: 18.45 -18.50 u.

6. Night Session: 18.50 — 23.55 u.



asu Contract
Rl

n1silasunlasveusiAngignnsiazu
(Daily Price Limit)
ms9nAgIuzNIsiionsevdyryIBovie
a9vrun (Position Limit)

5uz‘}'avw5uqnﬁ'w (Last Trading Day)
saAniggas:samiudusovissugarine
(Final Settlement Price)

38nN1sduounsSanN1sE1S:=s1A
(Settlement Type)

TFEX

Specification

FUTURES

+ 2.5% 91N Daily Settlement Price andn na=venoidu + 5% 9N Daily
Settlement Price a1dn

50,000 drynyn 50,000 &ryryn

SunINISNBUIUNINISEANIYVOVINOUNANYTYIASUDIEYVOVATYTYIBOVIY
asynunuu InglAgouoanBoviluduanniovaunissaviodudniuoan 11.00 u.

Bdmsananidasunds:niAlne Refinitiv (Thomson Reuters: WM Spot Rate)
fu 1921 11.00 u. vovdugarevednistovie 10usinnigssdilunisAtuonu

Final Settlement Price

¥1s:s1AM10uUiiuan (Cash Settlement)

ASSSUItEUNISEOVI8IIa:318:51A1 (Exchange Fee) IN1NU 1 unnsadnyryn



INfuzilazIuoNWURUABUS) .

Block Trade Size
21U9UVUM1 100 &ryry llazid Minimum Tick Size = 0.00001

Combination Order
NIKURIALD Combination Order Tu¥oJun Parallel vou Series

O

Non Resident (NR) Allowance @
auryInlnwasnuAsim (NR) ansnsavigln [nei Position Limit 1IsUIRgonugavnunoly







iuiRSevijolunsusnisnoWIeusU FX (Risk Management)

Thailand Futures Exchange

M wds=nounisnunouidgdannrnanganaiiu 1su yus=naunising
nundvoonnu glsd aiusnn na=ryJu

M 1duntidaniunisusnisnouidganiuAtiiulAingiasnuing nlU
anulumnds:INA AINMSTIIazN1IdOU



asnlomarinialsenaAcwtuwouvavAltudansugiasnunald na:
annoIdsuveus:uulnesoU

viauUn (Short close)
2  EURUSD Futures @1.2000
- 1.2000 [
M 1duntiaoniunissoviy 1750
dnSugasnunmglnfAugdo  1iso0
vaonignowldsula 11250 3
1.1000 ® .
e golUn (Long open) Tgifnls = 0.1 x 30,000*
' 1 EuRUSD Futures @1.1000 = 3,000 UIN*™*

* rﬁoam EURUSD = 30,000

= qlsnournAEane
oWRUKanUs:NU (Margin) IJURUUN SzUU:zAUSNUAISVIANU
IJuRiuUIN AoeMaAn (Multiplier) luuAdNluNka:AaNaNU




TFEX FX Futures ...
TFEX

rurunss

Ian'\an'\mls'(ummumads mnQ

uuTonunuaaavwmmsmumna

YouTube ¢ .

https://youtu.be/3FFZ7NVd52w







NISoNHanUs:=nNuIla:AUIAeT (Money Management)
X/

EUR/USD Futures

USD/JPY Futures

INSA TFEX FX Futures

[B784

[B980

a
v

[B336

[B420

8iuinnlnus 2

IM (Initial Margin)
nanus:=AUTUAU

MM (Maintenance Margin) g
nanuds:=:NnusSnuanaw (70%)

FM (Force Margin)
nanus:=nudnyu: (30%)

24



msownanus:AuNa:AoUIAed (Money Management)

dauul ST EURUSD Futures
MaArU (Multiplier)
JanvoIdynyn

= 1.0000 USD/EUR
= 30,000

=1.0000 x 30,000
= 30,000 un

TFEX
IFX/

FUTURES

> yanveaudryryn (Contract Size)

9IUSURNIUINSA (UTN) | Leverage

30,000 - 29,300 9,766 Ticks

9,300

10,000

5,000 1:6
2,000 1:15
1,000 1:30

F1A2WNALR + 9ANIS “ADUIELY”

97U2UINUINSA — MM

(MM = 700)

4,300
1,300

300

S=8:IKDUIVOUSIAN

3,100 Ticks
1,433 Ticks
433 Ticks

100 Ticks

30,080 u1n

25



AWGUWoUVaIdRsaniUdsuladsiunsia=su

2022
2021
2020
2019
2018

CME (EURUSD)

H-L %H-L
0.0093  0.87%
0.0060  0.51%
0.0082  0.72%
0.0052  0.47%
0.0081  0.69%

CME (USDJPY)

H-L
1.13
0.65
0.81
0.52
0.58

%H-L
0.86%
0.45%
0.62%
0.48%
0.58%

TFEX (USDTHB)
H-L %H-L
020  0.59%
0.10  0.32%
007  0.24%
0.05  0.16%
0.06  0.19%

26



AMEeNa=9nrAUNU

Com + Fee + VAT QAAUNU Com + Fee + VAT QAAUNU

FX Futures
(A (Ax 2)/ Tick value (A) (Ax 2)/ Tick value

1 -2,000 11.88 7.92 Ticks 10.81 7.21 Ticks
£II6 2,001 Vull 8.67 5.78 Ticks 7.92 5.28 Ticks

* [0uvieyalpeUs:=uncu TFEX TGTonruniSouA1sssuItiguuNgrinN1sEavIy auisnmosadlRIEs

27



IUSOUINBU
FOREX vs
TFEX FX

Futures

Contract Size
Min lot

Max lot

Quotation Price
Digits
Tick Value

Trading Hour

IM

FOREX (1:100)
100,000 USD
0.01

100

Spot + Swap
5

1 USD

Monday-Friday
00:00 - 24:00

1,000 USD (1:100)

TFEX EURUSD Futures
30,000 THB
1.00

1,000

Futures
4

3 THB

Monday-Friday
09:45 -12:30
14:15 - 16:55
18:50 — 23:55

1,000 THB (1:30)

28



IUsouingu TFEX vs CME FX Futures
EURUSD TPEX oM

Product EUR/USD Futures (EURUSD) Micro EUR/USD FUTURES (M6E)

Price Quotation USD per 1 EUR (4 decimal pts.) USD per 1 EUR (4 decimal pts.)
Approximate size 1,000 EUR 12,500 EUR (12.5: 1 contracts)
Value of 1 tick 3 THB (= 0.1 USD) 1.25 USD -

Trading Time 11 hrs 35 min 23hrs ’

(all within CME's hours)

USD/JPY TFEX CME

Product USD/JPY Futures (USDJPY) Micro USD/JPY FUTURES (M6J)

Price Quotation JYP per 1 USD (2 decimal pts.) JPY per 1 USD (2 decimal pts.)

Approximate size 1,000 USD 10,000 USD (10 : 1 contracts)
Value of 1 tick 3 THB (= 0.1 USD) 6.25 USD

Trading Time 1 s 35 min 23 hrs : s 59

(all within CME's hours)



MICRO EUR/USD FUTURES (DEC 2022) - 1h - CME_MINI - TradingView ® D  2.82% 3.50%

1.0284 | o.ooo2 | 1.0286
- - —

EURUSDZ2022, TFEX 2.95%

-

TFEX EURUSD vs CME Micro EURUSD

1.00%

0.50%

w \J 0.00%

-0.50%
-1.00%
-1.50%

-2.00%

-1.50%
| '||1I||||||II|II T |I|"I|I|||"|| il s ||""|I| “Ill T ||I|I ||"I|| lll illa ||||I| "l“lll N7 ||I|I||||“||I|II |I| allats I|||"||II|||| il |||I|I||II{|I|“ bt |I||I||||‘II||I sl |||| ||I| “lllllll 1l |||||

31 03:00 11 12 I

1D 50 1M 3M &M YTD 1Y 5Y all 53 16:31:40 (UTC+7) ETH % log auto

30



USDJPY FUTURES (DEC 2022) - 1th- TFEX - TradingView @ = -4.90%

ost

Vol 169
M6J72022; CME_MINI 4.4

o~

0,00%

TFEXUSDJPY vs CME Micro USDJPY 2

-3.00%

-3.50%

-4.00%

' IIII| ..... III b I S B N RN N /50.Y72072 | 4.90%
G Lad (i i L s
Nov 2 3 4 7 8 9 10 'y

09:45:00 14 16:45 ¥

1D 5D 1M 3M 6M YTD 1Y 5Y All 53 16:34:24 (UTC+7) RTH % log auto 31



EurofU.S.Dollar @ =
1.00085 +0.00295 (+0.30%]
00093 | 01 I 1.00084 \
val , TradingView
EUR/USD
n' s GBP/USD
' I ‘ 12403
' 1.02000 D
' i (. USD/JPY
: 1.01500 R
f 101000 USD/CHF
w 00500 o
| AUD/USD

Ly
Aug

€. EURUSD

0.99500 USD/CAD

0.99000

USD/TRY

DY) 0.98500

(EP)
NS
Sep 26 Ee]

1D + £ e

Investing.com

Currencies

+0.0032 (+0.2

11497

143.38

+0.22 (+0.

0.9594

+0.0234 (+0.

E P RESR

ForexFactory.com

| B N

32



®rorums [Mtrades @ News [Hcalendar TiMarket [FRBrokers A . jain2810 (D 10:54am Search RS

FOREX
FACTORY
1 Yesterday: Nov 10 * Up Next T Filter
Mavigation Date 10:54am Currency  Impact Detail Actual Forecast Previous Graph
e Mov 2022 2 Thu 1:01am UsD il 10-y Bond Auction = 4.14]|2.2 3.93]2.3
Mov 10
S M T\ WT F S =
n 6:50am PY £ M2 Money Stock v/y B 3.1% 3.2% 3.3% i
n.i'ﬂ' a3l 1(2|3|4|5 :
F 9 == 1 1 1 a a
n e 7.8 o 1112 7:00am AUD | MI Inflation Expectations E= 6.0% 5.4% Eﬂz
n13 14 (15|16 |17 (18|19 7:01am GEP = RICS House Price Balance E= -2% 199 30%:4 Eﬂ;
nzc 21/22 23 24125 18 12:59pm IPY | Prelim Machine Tool Orders vy ._."mr -5.4% 4.3% Eﬂz
NZTZBZQ‘BDI P i -
2:00pm usp ] FOMC Member Waller Speaks =
m‘i Tomorrow 4:00pm EUR | ECB Economic Bulletin .j
This Week Next Week
Thiz Month  Mext Month EUR [ Italian Industrial Production m/m E= -1.8% -1.6% 2.3%
Yesterday B Up Next 5:19pm CNY [ Mew Loans .j 615B s00B 2470B
Last Weel - -
5:20pm CNY [ M2 Maney Supply vy = 11.8% 12.0% 12.1%
Last Month
7:30pm CHF Gov Board Member Maechler Speaks B
A& Metals Calendar ) = E =
E Energy Calendar 8:00pm GBP & MPC Member Ramsden Speaks El
Lrypro Lalendar -
#¥ Crypto Calendar 3:10pm GEBP [ MPC Member Tenreyro Speaks |
. 8:30pm UsD ] CPI m/m = 0.4% 0.6% 0.4% iy
! CMarkets usD ) CPI y/y = 7.7% 7.9% 8.2% il
UsD ] Core CPI m/m = 0.3% 0.5% 0.6% iy
usD a Unemployment Claims = 225K 220K 218K4 il
9:00pm UusD [ Treasury Currency Report ._.'&'
10:30pm usD i Natural Gas Storage = 798 928 1078 il
11:55pm CAD [ BOC Gov Macklem Speaks =

oV



FUTURES
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Email: TFEX_Admin@set.or.th
www.TFEX.co.th
Tel: 02 009 9999




TFEX Analyst Poll n1azs1en1s “idalwainsa” (s16dUunn)

o TFEX

i o a 6 6
Lﬁﬁ]%’l Lﬁ%ﬂﬁg&lﬁdﬁ]dﬂ'l?’)Lﬂ?’]g‘lﬁllagﬂa ECI"YI ﬁmsaa‘vg% TﬂEJLNEILLW‘E

N1WN19 Facebook: TFEX Station was YouTube: SET Thailand

a { a (= v A
a%ﬁ’ﬁﬁawamwﬂﬂm%mn%mmsﬁzﬁ: SET50 Futures,
Gold Online Futures, Silver Online Futures, Japanese Rubber Futures,

USD Futures, EUR/USD Futures L8z USD/JPY Futures

n138920aya TFEX Analyst Poll Tuszuy : malunninduns 1381 11.30 4.

M1319318113 (Walnamnsa : nni’m‘i’%m‘ 1281 17.00 — 18. 00 .

& Analyst Poll
STFEX $50U22 SETS0 RTFEX

SET50 INDEX FUTURES
3UR 12 - 16 AUYIBU 2565

SILVER ONLINE FUTURES

dun 12 - 16 NUYBU 2565

5UR 12 - 16 AUEBU 2565 ! B
siosnAINaur LULOY dosmlan:iiu
675 33.33% 50.00% [

uasumlay

Iuildounas

ULV ot SETSO
A 9% 10.53% \ 50.00%

asu naqnsﬁ msainu

asd msainu

asu NAYNE msaunu
- e B 000 (e @ Loog dodrumadn o
E3 @ short - @ shon 2
[} T B = s} D
; 21.05% 15 22.22% 067 - 22.22 E 0. 1830 =

NMASINSNUADSIANNOIA (s:Aunanudivingen 1-5) funau

@coscn: TR Ll EE

ATRA 55000

AlRA @coscne [ @— [l EKGI AR G M Qcoscne I8 @— Il EKGI
B % R P B o (570 Pl Bowgcwm s T )

EI”""-, Boviscons &

& Analyst Poll
~ro ) S e

ARMIUBUSITNIS

IS

nN3uduns 1981 17:00 - 18:00 u.
n Facebook B STATION -

UULSUEENAgNS INSUA vs IRGINSA

qmﬁﬁm Sngrawod

AMUOSM Suvl AMNRG U0Y

YL@ yaidoulousowods va.fvdwosa va.nsarsE

==
RS TrEX
USDEES

3un 12 - 16 Augeu 2565 dun 12 - 16 AUYBU 2565

&
Aosey FodnsManIUAuURLUIN
ol 44.44% EET 33.33% 53.33%
¥ Usuroay | luiauLma Usumoay
36.80

uJasunlay

asy msainu

asy nsaunu I = =
®iorg [ IR ok \ ‘ 28.C @y 8 Long idouun u 36.50
® o sror & o s & ot — E
— | G e—— | (S
« 35.71% 28.57%

33.33% 44.44%

AMAGI9NSNUADSAS MANIVABUITUUN (s:Aunamudiinssin 1-5

3.87 3.67 3.67 3.60

ARASI9:NSNUABSIAMEN (s=hiumoudinsn 1-5

ARA &5 M @coscnve IR Ll

AlRA Gsmon M Ocoscne B Pl Bnssous
i - | Pi Benpcea



