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. Outright (Baht/Contract) Inter-month Spread (Baht/Spread)
Retail

IM MM FCM IM MM FCM
Index Market

SET50 Index Futures

11,058.00 7,740.60 3,317.40 2,764.50 1,935.15 829.35
BANK Futures 22,610.00 15,827.00 6,783.00 5,652.50 3,956.75 1,695.75
ENERGY Futures 17,024.00 11,916.80 5,107.20 4,256.00 2,979.20 1,276.80
FOOD Futures 4,370.00 3,059.00 1,311.00 1,092.50 764.75 327.75
ICT Futures 8,170.00 5,719.00 2,451.00 2,042.50 1,429.75 612.75
COMM Futures 22,344.00 15,640.80 6,703.20 5,586.00 3,910.20 1,675.80

Metal Market
50 Baht Gold Futures

22,800.00 15,960.00 6,840.00 5,700.00 3,990.00 1,710.00
10 Baht Gold Futures 4,560.00 3,192.00 1,368.00 1,140.00 798.00 342.00
Gold D 3,230.00 2,261.00 969.00 i ) )
Gold Online 10,830.00 7,581.00 3,249.00 - - -

Currency Market
USD Futures 532.00 372.40 159.60 133.00 93.10 39.90
Interest Rate Market

5Y Government Bond

7.600.00 5,320.00 2.280.00 1,900.00 1,330.00 570.00
SMBIBOR 722.00 505.40 216.60 - - -
Agriculture Market

RSS3

22.800.00 15,960.00 6,840.00 22.800.00 15,960.00 6,840.00
RSS3D 22.800.00 15,960.00 6,840.00 22.800.00 15,960.00 6,840.00

Stock Market

AAV 418.00 292.60 125.40 104.50 73.15 31.35
ADVANC 10,298.00 7.208.60 3,089.40 257450 1,802.15 772.35
AMATA 2.470.00 1,729.00 741.00 617.50 43225 185.25
AOT 4,750.00 3,325.00 1,425.00 1,187.50 831.25 356.25
AP
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BA
BANPU
BAY
BBL
BCH
BCP
BDMS
BEAUTY
BEC
BEM
BH

BJC
BLA
BLAND
BTS
CBG
CENTEL
CHG
CK
CKP
CPALL

CPF

CPN

DELTA

DTAC

EARTH

EGCO (U19 onwards)
EPG

GLOBAL

GLOW (M19 onwards)
GPSC

GUNKUL

HANA

988.00

1,596.00
1,596.00
2,850.00
11,210.00
2,432.00
2,964.00
3,534.00
1,558.00
950.00
798.00
16,720.00
4,256.00
2,850.00
152.00
722.00
9,272.00
3,990.00
266.00
1,786.00
608.00
4,636.00
1,710.00
5,890.00
4,560.00
6,840.00
570.00
15,390.00
760.00
2,546.00
6,080.00
6,080.00
380.00

4,028.00

691.60

1,117.20
1,117.20
1,995.00
7,847.00
1,702.40
2,074.80
2,473.80
1,090.60
665.00
558.60
11,704.00
2,979.20
1,995.00
106.40
505.40
6,490.40
2,793.00
186.20
1,250.20
425.60
3,245.20
1,197.00
4,123.00
3,192.00
4,788.00
399.00
10,773.00
532.00
1,782.20
4,256.00
4,256.00
266.00

2,819.60

296.40

478.80
478.80
855.00
3,363.00
729.60
889.20
1,060.20
467.40
285.00
239.40
5,016.00
1,276.80
855.00
45.60
216.60
2,781.60
1,197.00
79.80
535.80
182.40
1,390.80
513.00
1,767.00
1,368.00
2,052.00
171.00
4,617.00
228.00
763.80
1,824.00
1,824.00
114.00

1,208.40

247.00

399.00
399.00
712.50
2,802.50
608.00
741.00
883.50
389.50
237.50
199.50
4,180.00
1,064.00
712.50
38.00
180.50
2,318.00
997.50
66.50
446.50
152.00
1,159.00
427.50
1,472.50
1,140.00
1,710.00
142.50
3,847.50
190.00
636.50
1,520.00
1,520.00
95.00

1,007.00

172.90

279.30
279.30
498.75
1,961.75
425.60
518.70
618.45
272.65
166.25
139.65
2,926.00
744.80
498.75
26.60
126.35
1,622.60
698.25
46.55
312.55
106.40
811.30
299.25
1,030.75
798.00
1,197.00
99.75
2,693.25
133.00
445.55
1,064.00
1,064.00
66.50

704.90

74.10

119.70
119.70
213.75
840.75
182.40
222.30
265.05
116.85
71.25
59.85
1,254.00
319.20
213.75
11.40
54.15
695.40
299.25
19.95
133.95
45.60
347.70
128.25
441.75
342.00
513.00
42.75
1,154.25
57.00
190.95
456.00
456.00
28.50

302.10
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HMPRO
ICHI
INTUCH
IRPC

ITD
IVL

JAS

KBANK

KCE (M19 onwards)
KKP

KTB

KTC (U19 onwards)
LH

LPN

MAJOR

MINT

MTC

PLANB

PSH

PTG

PTT (M19 onwards)
PTTEP

PTTGC

QH

RATCH

ROBINS

S

SAMART

SAWAD (M19 onwards)

SCB

SCC

SIRI

SPALI
SPCG

1,216.00
418.00
4,940.00
570.00
266.00
6,574.00
380.00
12,160.00
4,408.00
4,180.00
950.00
5,130.00
1,102.00
912.00
2,850.00
3,230.00
5,700.00
684.00
1,254.00
1,786.00
4,560.00
16,758.00
6,080.00
304.00
5,510.00
5,890.00
342.00
684.00
6,270.00
9,690.00
26,258.00
190.00

2,470.00

851.20
292.60
3,458.00
399.00
186.20
4,601.80
266.00
8,512.00
3,085.60
2,926.00
665.00
3,591.00
771.40
638.40
1,995.00
2,261.00
3,990.00
478.80
877.80
1,250.20
3,192.00
11,730.60
4,256.00
212.80
3,857.00
4,123.00
239.40
478.80
4,389.00
6,783.00
18,380.60
133.00

1,729.00

364.80
125.40
1,482.00
171.00
79.80
1,972.20
114.00
3,648.00
1,322.40
1,254.00
285.00
1,539.00
330.60
273.60
855.00
969.00
1,710.00
205.20
376.20
535.80
1,368.00
5,027.40
1,824.00
91.20
1,653.00
1,767.00
102.60
205.20
1,881.00
2,907.00
7,877.40
57.00

741.00

304.00
104.50
1,235.00
142.50
66.50
1,643.50
95.00
3,040.00
1,102.00
1,045.00
237.50
1,282.50
275.50
228.00
712.50
807.50
1,425.00
171.00
313.50
446.50
1,140.00
4,189.50
1,520.00
76.00
1,377.50
1,472.50
85.50
171.00
1,567.50
2,422.50
6,564.50
47.50

617.50

212.80
73.15
864.50
99.75
46.55
1,150.45
66.50
2,128.00
771.40
731.50
166.25
897.75
192.85
159.60
498.75
565.25
997.50
119.70
219.45
312.55
798.00
2,932.65
1,064.00
53.20
964.25
1,030.75
59.85
119.70
1,097.25
1,695.75
4,595.15
33.25

432.25

91.20
31.35
370.50
42.75
19.95
493.05
28.50
912.00
330.60
313.50
71.25
384.75
82.65
68.40
213.75
242.25
427.50
51.30
94.05
133.95
342.00
1,256.85
456.00
22.80
413.25
441.75
25.65
51.30
470.25
726.75
1,969.35
14.25

185.25
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STA
STEC
STPI
TASCO
TCAP
THAI
THCOM
TISCO
TMB
TOP
TPIPL
TRUE
TTA
TTCL
TTW
TU
TVO
UNIQ
VGI
VNG

WHA

Institute

Index Market
SET50 Index Futures
BANK Futures
ENERGY Futures
FOOD Futures

ICT Futures

COMM Futures

1,254.00

1,862.00
2,280.00
1,254.00
1,520.00
3,610.00
1,520.00
1,444.00
5,586.00
190.00
7,790.00
266.00
494.00
494.00
950.00
760.00
1,634.00
2,242.00
1,178.00
760.00
760.00

380.00

Outright (Baht/Contract)

7,857.00
16,065.00
12,096.00

3,105.00

5,805.00

15,876.00

877.80

1,303.40
1,596.00
877.80
1,064.00
2,527.00
1,064.00
1,010.80
3,910.20
133.00
5,453.00
186.20
345.80
345.80
665.00
532.00
1,143.80
1,569.40
824.60
532.00
532.00

266.00

MM

5,820.00
11,900.00
8,960.00
2,300.00

4,300.00

11,760.00

376.20

558.60
684.00
376.20
456.00
1,083.00
456.00
433.20
1,675.80
57.00
2,337.00
79.80
148.20
148.20
285.00
228.00
490.20
672.60
353.40
228.00
228.00

114.00

FCM

313.50

465.50
570.00
313.50
380.00
902.50
380.00
361.00
1,396.50
47.50
1,947.50
66.50
123.50
123.50
237.50
190.00
408.50
560.50
294.50
190.00
190.00

95.00

Inter-month Spread (Baht/Spread)

IM

1,964.25
4,016.25
3,024.00

776.25

1,451.25

3,969.00

1,

MM

1,455.00
2,975.00
2,240.00

575.00

1,075.00

2,940.00

219.45

325.85

399.00

219.45

266.00

631.75

266.00

252.70

977.55

33.25

363.25

46.55

86.45

86.45

166.25

133.00

285.95

392.35

206.15

133.00

133.00

66.50

FCM

94.05

139.65

171.00

94.05

114.00

270.75

114.00

108.30

418.95

14.25

584.25

19.95

37.05

37.05

71.25

57.00

122.55

168.15

88.35

57.00

57.00

28.50
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Metal Market
50 Baht Gold Futures - -

16,200.00  12,000.00 4,050.00 3,000.00
10 Baht Gold Futures 3,240.00 2,400.00 - 810.00 600.00 -
Gold D 2,295.00 1,700.00 ) ) ) )
Gold Online 7,695.00 5,700.00 ; - ; ;
Currency Market
USD Futures 378.00 280.00 ; 94.50 70.00 ;
Interest Rate Market
5Y Government Bond 5,400.00 4,000.00 ; 1,350.00 1,000.00 ;
3M BIBOR 513.00 380.00 i i i i
Agriculture Market
RSS3 16,200.00  12,000.00 ; 16,200.00  12,000.00 -
RSS3D 16,200.00  12,000.00 ; 16,200.00  12,000.00 ;
Stock Market
ARV 297.00 220.00 i 74.25 55.00 i
ADVANC 7,317.00 5,420.00 - 1,829.25 1,355.00 )
AMATA 1,755.00 1,300.00 ) 438.75 325.00 -
ACT 3,375.00 2,500.00 i 843.75 625.00 i
AP 702.00 520.00 - 175.50 130.00 -
BA 1,134.00 840.00 ) 283.50 210.00 -
BANPU 1,134.00 840.00 i 283.50 210.00 i
BAY 2,025.00 1,500.00 - 506.25 375.00 -
BBL 7,965.00 5,900.00 - 1,991.25 1,475.00 )
BCH 1,728.00 1,280.00 i 432.00 320.00 i
BCP 2,106.00 1,560.00 - 526.50 390.00 -
BDMS 2,511.00 1,860.00 ) 627.75 465.00 -
BEAUTY 1,107.00 820.00 i 276.75 205.00 i
BEC 675.00 500.00 - 168.75 125.00 -
BEM 567.00 420.00 ) 141.75 105.00 -
BH 11,880.00 8,800.00 i 2,970.00 2,200.00 i
BJC 3,024.00 2,240.00 - 756.00 560.00 -
BLA 2,025.00 1,500.00 ) 506.25 375.00 -
BLAND 108.00 80.00 i 27.00 20.00 i
BTS 513.00 380.00 - 128.25 95.00 -
CBG 6,588.00 4,880.00 ) 1,647.00 1,220.00 -
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CENTEL - -

2,835.00 2,100.00 708.75 525.00
CHG 189.00 140.00 i 47.25 35.00 i
cK 1,269.00 940.00 - 317.25 235.00 -
CKP 432.00 320.00 ) 108.00 80.00 )
CPALL 3,294.00 2,440.00 i 823.50 610.00 i
CPF 1,215.00 900.00 ) 303.75 225.00 )
CPN 4,185.00 3,100.00 i 1,046.25 775.00 i
DELTA 3,240.00 2,400.00 - 810.00 600.00 -
DTAC 4,860.00 3,600.00 i 1,215.00 900.00 i
EARTH 405.00 300.00 i 101.25 75.00 i
EGCO (U19 onwards) 10,935.00 8,100.00 - 2,733.75 2,025.00 -
EPG 540.00 400.00 i 135.00 100.00 i
GLOBAL 1,809.00 1,340.00 i 452.25 335.00 i
GLOW (M19 onwards) 4,320.00 3,200.00 - 1,080.00 800.00 -
GPSC 4,320.00 3,200.00 ; 1,080.00 800.00 )
GUNKUL 270.00 200.00 ) 67.50 50.00 )
HANA 2,862.00 2,120.00 - 715.50 530.00 -
HMPRO 864.00 640.00 i 216.00 160.00 i
ICHI 297.00 220.00 i 74.25 55.00 i
INTUCH 3,510.00 2,600.00 - 877.50 650.00 -
IRPC 405.00 300.00 i 101.25 75.00 i
ITD 189.00 140.00 i 47.25 35.00 i
VL 4,671.00 3,460.00 i 1,167.75 865.00 i
JAS 270.00 200.00 - 67.50 50.00 -
KBANK 8,640.00 6,400.00 - 2,160.00 1,600.00 )
KCE (M19 onwards) 3,132.00 2,320.00 ) 783.00 580.00 )
KKP 2,970.00 2,200.00 - 742.50 550.00 -
KTB 675.00 500.00 ) 168.75 125.00 -
KTC (U19 onwards) 3,645.00 2,700.00 ; 911.25 675.00 )
LH 783.00 580.00 - 195.75 145.00 -
LPN 648.00 480.00 ) 162.00 120.00 -
MAJOR 2,025.00 1,500.00 i 506.25 375.00 i
MINT 2,295.00 1,700.00 - 573.75 425.00
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MTC - -

4,050.00 3,000.00 1,012.50 750.00
PLANB 486.00 360.00 i 121.50 90.00 i
PSH 891.00 660.00 - 222.75 165.00 -
PTG 1,269.00 940.00 ) 317.25 235.00 )
PTT (M19 onwards) 3,240.00 2,400.00 ) 810.00 600.00 )
PTTEP 11,907.00 8,820.00 ) 2,976.75 2,205.00 )
PTTGC 4,320.00 3,200.00 ) 1,080.00 800.00 )
QH 216.00 160.00 i 54.00 40.00 i
RATCH 3,915.00 2,900.00 ) 978.75 725.00 -
ROBINS 4,185.00 3,100.00 ) 1,046.25 775.00 )
S 243.00 180.00 i 60.75 45.00 i
SAMART 486.00 360.00 ) 12150 90.00 )
SAWAD (M19 onwards) 4,455.00 3,300.00 ) 1,113.75 825.00 )
SCB 6,885.00 5,100.00 i 1,721.25 1,275.00 i
Sce 18,657.00  13,820.00 - 4,664.25 3,455.00 )
SIRI 135.00 100.00 ) 33.75 25.00 )
SPALI 1,755.00 1,300.00 i 438.75 325.00 i
SPCG 891.00 660.00 - 222.75 165.00 -
STA 1,323.00 980.00 ) 330.75 245.00 -
STEC 1,620.00 1,200.00 i 405.00 300.00 i
STPI 891.00 660.00 - 222.75 165.00 -
TASCO 1,080.00 800.00 - 270.00 200.00 )
TCAP 2,565.00 1,900.00 i 641.25 475.00 i
THAI 1,080.00 800.00 - 270.00 200.00 -
THCOM 1,026.00 760.00 - 256.50 190.00 )
TISCO 3,969.00 2,940.00 i 992.25 735.00 i
T™B 135.00 100.00 - 33.75 25.00 -
ToP 5,535.00 4,100.00 ) 1,383.75 1,025.00 -
TPIPL 189.00 140.00 i 47.25 35.00 i
TRUE 351.00 260.00 - 87.75 65.00 -
TTA 351.00 260.00 ) 87.75 65.00 -
TreL 675.00 500.00 i 168.75 125.00 i
T 540.00 400.00 - 135.00 100.00
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TU - -

1,161.00 860.00 290.25 215.00

Vo 1,593.00 1,180.00 i 398.25 295.00 i
UNIQ 837.00 620.00 - 209.25 155.00 -
VGl 540.00 400.00 ) 135.00 100.00 )
VNG 540.00 400.00 i 135.00 100.00 i
WHA 270.00 200.00 - 67.50 50.00 )

(2
[ =)

fwneuinaszwndsnaursnevesrusuglsnausnady I dersa Wi NAkeaaawa NSunLALAY

Uszinngndn las@iaanndwrnriiiliafisuny Clearing House Margin aaf

. nandsenwidasan (1) wandszNuINEIEAIN (1111)
sziangnan
(Initial Margin Multiplier) (Maintenance margin Multiplier)
anemily 1.90 1.33
andaaL 1.35 1.00

DHAIIAISTINLIYNBIYIRI

NIAHIHDATIAISITALHLNWILRTN
" G 6 wamanan 2557 uduly
= ﬁ'm'whmwﬁ’lﬂ'am‘lﬁ’[mm%wmeguﬂ'uvlmﬂ%ﬁ;ﬂ'u uawndsanmnsternsisiule Tildsasiuaoud
JYININ

B S RIUMITRIRRITEVIENN BRI DTG NEIUAATELAY 10 mné’mwﬂﬂanﬂﬁuﬁwéﬁoﬁo

B 5aT1e9na1T19e %I NN VAT 7%

AN5IINLLNWBHIT SET50 Index Futures

anAmaly
BATIANWIERI (UINABFYIABT9) anAIs NN "
MWINA Y : . .
1 o ¥ v v A ' o a & & 1 g 1 ¥
RIFFINNWLIININT f9FFIN9BuLAasiia (UGB FYYIRDTY)
1-25 80 72 7.10
26-100 60 54 7.10
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7.10

101-500 40 36
<, o &
Aaue 501 Sy 30 27 7.10
v %
anAanLi
BATIANWILRI (UINABFYYIADT9) anAIs NN "
MMINAY . . .
1 o a 1 v v 1 o a a I3 1 Q 1 v
fIFFIIULIIIMINT fIFMFINIBULABTLIA (UGB FYYINDTY)
AILGAFYRININ 30 ANNANRI 7.10

A15330L U811 SET50 Index Options

anAmaly
BATIANWIERI (UNABFUAIABTN9) amaAIs NN "
IMINA YN
o @ v o A i o a & 1 o %
fIFFIIULIIIMINT fIFMFINIBULABTLIA (UGB FYYINDTY)
1-25 80 72 5.10
26 - 100 60 54 5.10
101 - 500 40 36 5.10
& > &
Aaue 501 sy 30 27 5.10
v C
anaanLin
2AIIAIWILRI (UINAD AN ABTN9) ansa1sIIaL ey "
FIUIRT YYD
! o Q/I 1 v v { 1 o Q/I a I3 1 Q 1 v
fIfaIRIUIEIMINN fIMFINIDULABTLIA (LA FYYIRDLY)
AILARTYQYILIN 30 ANNANRI 5.10

o

1/ damenryanilsanazdesialiuaaaaywus, invnind wazdiinnu na.e.

DATIAIWIYRTEN ans1A1555NLHhaN ¥
Usznnuasn1susnis
(U AadY Q") (U nAadYYN)
157N3 (Exercise)? 7 3
15l5&Nn3 (Non-Exercise) 1sid 1sid
Ufjiasnslodns (Deny) 10 1sid
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Qﬂlfﬁﬂ% (Assign) 1aid 1aid
vlajgﬂlfﬁﬂ% (Non-Assign) 1sid 1sid

2/ Tunsdif umavi Auto-exercise fuInauazdssmuiiovaziivrunulifiugad1masmsldans (Exercise Value)

A5 ITNLHLNWILNIN Single Stock Futures

% [
o >

v L
nignaralduazgnanannin

3181 AATIANWIENI (UNABFANABTNG) an3IA1sIINL N
. oo o v o P o o a € & 3 s 1 L
Single Stock Futures SIFFINWLIININT S FINIBuLaasLiie (UINABFYYIRDVY)
< 1 e ' Qs
= 10017 0.10% VBIYAFIFYYY  0.09% VaINAFF AN 0.51
. ¥
¥nNni1 100 v anl Maesw Avas 510

2/ §mnwnUFazsonifuisssuiisamatissniuazanssufisumssgusvasudssayy SSF lusaniwinuluudssidon laod

MINUMUBATNANTTTLRNBIFYYN SSF Uszdmnifion :nmsmwmmmeafuadfIua198I AN T51323101 (Settlement

Price)
A5 33N HhaawI18%I Gold Futures
anamaly
BATIANWERI (UNABFUAIABT9) amaAIs NN "
IMINA YN . . .
1 o a 1 v v A 1 o a a I3 1 s 1 v
RIFFINNWLAIININT f9FFINIIBULAasLiA (UIMAaFYIADIN)
1-5 450 405 40.10
6 — 20 350 315 40.10
21 -50 250 225 40.10
¥ .
aaue 51 sy Wl 200 180 40.10
v %
anaanLin
2AIAIWIIRI (UINAD AN ABTN9) ansa1s ey "
FIUIRT YYD , , ,
U [ o [l v v A 1 o a a I3 1 g 1 v
S FIRNWAIININDN fIMFINIBULABTLIA (UG BFYYIRDVY)
AILARYININ 200 AINNANGY 40.10

o A 3

1/ é’@m@hﬁismﬁwﬁatﬁmﬁhﬂlﬁﬁummﬂagw“uﬁ,éﬂﬁfﬂﬁﬂum"n LRZEINNII N.8.9.

]
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A5 ITNLBYNWILAIT Mini Gold Futures

anAmaly
BATIANWILRI (UNABFYYIRDT9) anAs NN "
FIMINAY YN . . .
1 o a 1 v v 1 o a a I3 1 Q 1 v
fIFFIIUIIIMINT fIFMFINIBULABTLIA (UIMNABFYYIADTY)
1-25 90 81 8.10
26 - 100 70 63 8.10
101 - 250 50 45 8.10
& > &
Aaue 251 Fryananly 40 36 8.10
v %]
anAanLi
AAIWILRR (LINADFYYIADL19) ansA1sIvaLhan v
AWIBAY Y : : :
U o o [l v v A 1 o a a I3 1 g 1 v
FIFFIRNWAININTN fIMFINIDULABTLIA (VI BFYYIRDVY)
AILARTY LI 40 ANNANGT 8.10

o A o

1/ é’mwmﬁssuLﬁmuﬁa:ﬁawwU‘lﬁ“ﬁumm@agw”uﬁ,ﬁwﬁnﬁﬂum‘n UAzEIHNI% N.8.9.

]

A5 INLHYNWILKIN Gold D Futures

anA M7y
ANATWILAR (LINABFYYIADTN9) ana1sIvathen v
AWIBAY Y : : :
1 o o [l v v ' o U a I3 1 Qs 1 U
FIMFINIWLT AN fIMFINIBUAT (U IMABFNYIRBYY)
1-50 45 40.50 5.10
51 - 200 35 31.50 5.10
201 - 500 25 22.50 5.10
< > &
Aaue 501 Sy 20 18.00 5.10
v %
anaanLin
ATIAWILRR (LINADFYYIADT19) anya1sIvahen v
FIMRIHULI I FIMFINIBULAaTIN .
219)
AILAFYININ 20 AUNANSI 5.10

@

1/ dameryanfloanazdesioliuaamaaywus, invndnd wazdinnu na.e.
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A15IINLNUIL1AIT Gold Online Futures

anamaly
AAWILRR (L INADFYYIADT19) ansA1aIINLHhaa v
AWINFY N , , .
! o o [ v v 1 o Q/ a I3 1 Qs 1 U
RIFFINWAININN FIMFINIDULABSLAG (VINABFYYIRDVY)
1-12 180 162 16.10
13 - 50 140 126 16.10
51 -125 100 90 16.10
< % &
AalLe 126 Syl 80 72 16.10
v =
anAIEAIL%
BATIAWIERI (UNABFYAIABTG) anaasyIaLhan v
WINEY N , , :
1o ¥ v v A ' o @ a =1 1 o 1 U
A9 FIHNBL AN §IRFINIDULADILTG (VIR FYYIRDVY)
AIUGRTYQYILIN 80 ANNANSI 16.10

1/ sanenrsiioafiazdesialinuanaoynis, sundndnd wazdinou n.a.e.

cshﬁs‘smﬁﬂumsmﬁ”n 5-Year Government Bond Futures

anamaly
BATIATWILRI (UNABFYAIADT9) anaAs NN v
2N , ‘ _
' o o [ v v 1 o o a 6 & 1 Qs 1 ¥
FIMFIHNWININN  FIRIRINIIBULADILIN (VI aFYYIABTY)
T 1 w.g. 2555 1ueuly 50 45 10.10
v %
anaanLi
ANATWILAR (LINABFYYIADTN9) anIA1aIINLhen v
JTULLIAN . . .
' o % v v A - a 6 & 1 o 1 U
FIMFIHNWANINT FIRIRINIIDULADILIAN (UGB FYYINDUY)
TN 1 W.g. 2555 Luen 50 ANNANGY 10.10

o A

1/ é’mwmﬁssuLﬁwﬁ%ﬁaaﬁhUlﬁﬁ'umm@agw”uﬁ,ﬁwﬁnﬁﬂum‘ﬁ UAzZEIBNI% N.8.9.

]

A5 IINLHYNUILHIH1 3M BIBOR Futures
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anAmaly

ATIAWILRR (LINADFYYIADT19) an31AIIINL N !
FEULIAT : : :
1o ¥ v v 1 o ¥ a & ! s ] ¥
gefdudIning  sedidanduiaasitia (UIMNABFYYINDYY)
Tuf 1 7.0. 2555 1uduly 100 90 20.10
¥ %
anAEaNtn
ANATWILAR (LINABFYYIADT19) AN v
FEIAT : : :
U o a 1 v v A 1 o a a I3 1 s 1 v
fefFudIminn  sedisanduiaasiia (UINABFYYINDVY)
Tl 1 5.9. 2555 (ueduly 100 aunanas 20.10

o A 3

1/ Smiwhﬁismﬁwﬁa:ﬁaﬁhnlﬁﬁ'ummmakl,w”uﬁ‘,éwﬁfﬂﬁﬂum"n LRZEINNII N.8.9.

]

A5IINLBLNWILWI USD Futures

gnamaly
8AINAWILRR (UGN ABTN9) Sasarsssasia
NWIRTU QT , , . J2ULLIAN L. .
0 ° ] v v 0 o a a & &
SIMFIEWTININN  SIEFEINIIBuLaaILAa (VnaadgyIaanv)
1 - 2,000 10 9 1 3.9. 2557 (Duduly 1.10
2,001 duenly 7 6.30 1 0.9, 2557 1fluan i 1.10
v C
anaanLin
BATIAWIERI (UINABFYAIADT9) aaaaIsIINthan "

FIWIRTY Y . . ‘
1o @ v v A I o o a =3 1 o ] U
SIMFIHIWAIMINT  SIRISINNBuLeaIEe  (UINAaFYIAa29)

AILARTYILIN 7 ANNANRI 1.10

o

1/ dameryanilsanazdesinaliuaaaayWus, invnind wazdiinnu na.e.

A5 INLIHLANWILKIN Sector Index Futures (BANIABTWIATT)
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anamaly

Q 1 v 1 Qs 1
2AINAIWILUW (U INAdAUUINDUNY) aAS1A15SIN LN

IUIREY Y TN D .
o By e o o D o ¢« (UIMaadENUINDYI)
FIMFIWIMINN  JIfFINIBULAasLie
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11 -40 140 126
1 w.a. 56 tJudwly 20.10
41 - 200 100 90
o &
201 sy 80 72
v L
ANAEANLI®
o ! 1 o ] = ! 7= 1/
BATIANWILRI (UNABFYIABT9) EEipgop=puiie

MIRA YU F2IAT (U MMAB Y IABTN9)
SIAFIHIWAIININT  SIRIRINIEULaaILTEN

Qq// [ Ci v

AIUGAFTY Y IUIN 80 AUNANS 1 W.0. 56 uenld 20.10

o

1/ danersmiloafiazdesinalinuamaaynus, sunwndnd wazdinou n.a.e.

A5 33N HENWILNI Sector Index Futures (WNIANAIIWLATNI 2 E)

anavialy
o 1 v 1 o 1 Y
,, 5 BAINAIWILAW (UINADFYYIGD2I) I O P
PMIRFY Y JzIIAN D .
el o S (UIMAadLYINDVN)
FIFIRIWAININT  SEIRIRINIIBULAE IR S
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26 - 100 70 63
1 w.9. 56 1duduly 10.10
101 - 500 50 45
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v Qd
anAEnNi%
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° 5 BNIIATWILUI (UINADFYYINDVY) I P
IMIRAY Y FTYLIAN . D
FIMFIWIMINT  JIFInduLaasiiie (LMAREYYINDLW)
AILARYYILIN 40 aIuNaANa 1 W.0. 56 Luenlyl 10.10
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1/ danenrymiloanazdasinaliiuamaayius, suinvndnd wezdinau n.a.e.
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A5 IINLBLNWILWIHN Sector Index Futures

(A AluladaTawNALAZNITROAITUATHAINDIRITUALLATDIAN)

anamaly
BATIANWIERI (UNABFANABTNG) . I
. y MRS IINLLN
IwmaaN . , . SeUIAN o .
RIRFIWIRINN  FISFINIIBULAaILI (VIMaadagInau1)
1-50 45 40.5
51 - 200 35 31.5
1 w.a. 56 iduduly 5.10
201 - 1,000 25 22.5
&
1,001 14 20 18
anaannin

L

BATIANWIERI (UNABFAIABT9)
TIWIRFY Y SzazIan
FIANFIHIUININN  FIFIRINIIDULABTLI

ams1A1ssNLHhan

(U nAaFYIRaTNg)

AILGARYININ 20 AUNANRI 1 W.0. 56 tuawl 5.10

o

1/ damdsrniloafiazdasiwliiamaauwusuazdminindyd

ANSITNLLNWILRRILIILHITNAIN T 3 (RSS3D Futures)

anavialy
BATIANWIERI (UINABFYIABT9) . I
. . anAIIINLHEN
PMIRFY Y ‘ ‘ . JzIIAN D L.
SIAFIHIWAININT SIRIRINIBULAE IR (VIMaddyYInaVIg)
1-25 250.00 225.00
26 - 100 225.00 202.50
13.0.-31 7.9. 63 20
101 - 250 200.00 180.00
x
251 4uly 175.00 157.50
v L
anANan L
5 1 v 1 o 1 U
,, 5 BNINATWILAI (UINADFYYIRDVY) S P
PMIRFY Y JzIIAN D L.
o Do e A oo (UG BFYYIRDVY)
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1/ sanehrsmiloafiazdasinalinuameeynisuazdninininyd

N39RANUTEAWINBIENINN BN ILHLLIANFINALFWAT (Spot Month Margin) &1%5U RSS3/RSS3D

AILGRYININ  72,200.00 daFYYN

o

N3N awLNan1IaINaUFWAT (Delivery Deposit) 113U RSS3/RSS3D

AILGRYILIN  66,000.00 GOFYN

o

NMIRANUTEAWINBIENINN BN ILHLIIANFINBUFWAT (Spot Month Margin) §1%5U Gold D

2&

WARTYZYIWIN  10,260.00 Gia TN

M3 MININgawiiNan1sdanaudna (Delivery Deposit) §1% 31 Gold D

AILGRYYININ  2,400.00 ORI

(]
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Inter-Commodity Spread Credit

Inter-Commadity Spread Credit
Leg1 Leg 2
CCGroup | Credit Rats (%)
Combined Commodity Delta Ratio Side aofLeg Combined Commadity Dalta Ratia Side of Leg
o1 0 ENERG 1 A SETS0 1 E
o1 S50 COMM 1 A SETS0 2 E
MTH 70 GOLD | A [e1a] 3 B
B02 (1] SPALI | A AR 3 B
s02 (4] LPM 1 A WHA 1 B
302 50 SPALI 1 A SRl 15 B
302 40 SPALI 1 A QH T B
302 40 aH 1 A SRl 2 B
S06 [:04] PTTEF 1 A TOP 2 E
S06 [:04] PTTEF 1 A PTT 3 E
=06 [-0] TOP 1 A FTT 1 E
=06 [-0] TOP 1 A IRPC 12 E
06 S50 PTTEF 1 A IRPC 4l E
S06 50 PFTT 1 A IRPC 8 E
506 40 PTTEF | A TTW 10 B
=07 50 EPG 1 A TRIPL 4 B
213 (4] BEL 1 A KBAMK 1 B
313 50 SCB 1 A KTE T B
313 50 SCB 1 A TME 60 B
313 50 KEP 1 A ETE 3 B
213 4 BBL 1 A TISCO 3 E
216 i CBG 1 A ICHI 11 E
518 [-0] PFTTGC 1 A ML 1 E
524 S50 SAWAD 1 A MTC 1 E
530 [01] BEM 1 A BTS 1 E
B30 (1] BTS | A ABN 2 B
B33 (1] EH | A BOMAS 8 B
B33 (4] BCH 1 A CHG 8 B
B33 50 EH 1 A BCH 11 B
545 50 MAMIR 1 A WIS 3 B
546 (4] CK 1 A UMNIQ 3 B
546 (4] CK 1 A mo 11 B
Panewe Taey lum i aemanl T AR e a TR Is e LR TR I e 81984 (Inter-Commodity Spread Credit) 1w

{luldw u Risk Parameter File (RPF)
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