
  

 
 

Index Futures window presents real-time data of all Index Futures series traded in the 
market. 
 

 
  

Data Description 
 

Field Description 

Fair Value Cash price plus the net cost of carrying such futures contract until the 
contract's expiry date. 
(The  calculated figures is the projected price of such futures compared 
with risk-free cost) 
If Fair Value > Last, such futures contract is an interesting one. 

Fair Basis Fair Value minus SET50 Index 

Basis Current price of Index Futures minus SET50 Index 

Premium Current price of Index Futures minus Fair Value 
If Current price of Index Futures < Fair Value, such futures 
contract is an interesting one. 

Implied Rate Interest rate or cost of carrying such futures contract, whether the 
investment cost is high or low  

Fund Rate Interpolated yield curve from Thai BMA 

Div Yld Dividend Yield of SET50 Index 

Days  Days to delivery - Number of days from today until expiration date.  
Days include holidays and weekends. 

O/I  Open Interest - Number of futures contracts with open status 

Vol Ch  
(Volume Change) 

Volume Change - Today's Volume compared with yesterday's volume 
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