aamanilsznwiin® TFEX

NOAURA

CAPITAL NOMURA SECURITIES

= o @ v [+ %7
Fuausauly 19 SwI11aN 2561

USHn duninund (eindlng) $10a dszmasannandsznwnmsfonn sy Topiaa199vii lnsl
8AININTRULNENTFINDLRUAT RANUITZAUTNENRAWABUIEHZIAFINBUFUAT (Spot Month Margin)

AI = > Q Dﬂq// 1 Q l:. Q v
Tagsuinatsaulaaiuns 2w 19 SwIN1AN 2561 Lilwe1 L

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

IM MM FCM IM MM FCM
Index Market

SET50 Index Futures

10,450.00 7,315.00 3,135.00 2,612.50 1,828.75 783.75
BANK Futures 22,230.00 15,561.00 6,669.00 5,557.50 3,890.25 1,667.25
ENERGY Futures 19,304.00 13,512.80 5,791.20 4,826.00 3,378.20 1,447.80
FOOD Futures 4,446.00 3,112.20 1,333.80 1,111.50 778.05 333.45
ICT Futures 8,170.00 5,719.00 2,451.00 2,042.50 1,429.75 612.75
COMM Futures 23,408.00 16,385.60 7,022.40 5,852.00 4,096.40 1,755.60

Metal Market
50 Baht Gold Futures

24,700.00 17,290.00 7,410.00 6,175.00 4,322.50 1,852.50
10 Baht Gold Futures 4,940.00 3,458.00 1,482.00 1,235.00 864.50 370.50
Gold D 3,420.00 2,394.00 1,026.00 i ) )
Gold Online 13,110.00 9,177.00 3,933.00 - - -

Currency Market
USD Futures 570.00 399.00 171.00 142 50 99.75 4275
Interest Rate Market

5Y Government Bond

5,130.00 3,591.00 1,539.00 1,282.50 897.75 384.75
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 11,590.00 8,113.00 3.477.00 2.897.50 2.028.25 869.25
AMATA 2.470.00 1,729.00 741.00 617.50 43225 185.25
AOT 4.294.00 3,005.80 1,288.20 1,073.50 751.45 822.05
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AP

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 (H19 onwards)
GLOW (M19 onwards)

GPSC
GUNKUL

1,026.00
1,026.00
1,482.00
2,470.00
9,500.00
1,634.00
2,470.00
2,812.00
2,964.00
1,064.00
532.00
8,170.00
5,320.00
3,800.00
76.00
418.00
6,650.00
4,446.00
266.00
1,938.00
684.00
4,636.00
1,254.00
5,510.00
2,850.00
4,560.00
570.00
11,400.00
760.00
2,090.00
7,676.00
6,194.00

304.00

718.20
718.20
1,037.40
1,729.00
6,650.00
1,143.80
1,729.00
1,968.40
2,074.80
744.80
372.40
5,719.00
3,724.00
2,660.00
53.20
292.60
4,655.00
3,112.20
186.20
1,356.60
478.80
3,245.20
877.80
3,857.00
1,995.00
3,192.00
399.00
7,980.00
532.00
1,463.00
5,373.20
4,335.80

212.80

307.80
307.80
444.60
741.00
2,850.00
490.20
741.00
843.60
889.20
319.20
159.60
2,451.00
1,596.00
1,140.00
22.80
125.40
1,995.00
1,333.80
79.80
581.40
205.20
1,390.80
376.20
1,653.00
855.00
1,368.00
171.00
3,420.00
228.00
627.00
2,302.80
1,858.20

91.20

256.50
256.50
370.50
617.50
2,375.00
408.50
617.50
703.00
741.00
266.00
133.00
2,042.50
1,330.00
950.00
19.00
104.50
1,662.50
1,111.50
66.50
484.50
171.00
1,159.00
313.50
1,377.50
712.50
1,140.00
142.50
2,850.00
190.00
522.50
1,919.00
1,548.50

76.00

179.55
179.55
259.35
432.25
1,662.50
285.95
432.25
492.10
518.70
186.20
93.10
1,429.75
931.00
665.00
13.30
73.15
1,163.75
778.05
46.55
339.15
119.70
811.30
219.45
964.25
498.75
798.00
99.75
1,995.00
133.00
365.75
1,343.30
1,083.95

53.20

76.95

76.95

111.15

185.25

712.50

122.55

185.25

210.90

222.30

79.80

39.90

612.75

399.00

285.00

5.70

31.35

498.75

333.45

19.95

145.35

51.30

347.70

94.05

413.25

213.75

342.00

42.75

855.00

57.00

156.75

575.70

464.55

22.80
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HANA
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

4,180.00
1,178.00
418.00
3,154.00
570.00
266.00
6,574.00
380.00
13,300.00
6,460.00
4,940.00
950.00
3,192.00
1,330.00
1,178.00
1,786.00
3,610.00
6,574.00
494.00
1,368.00
1,976.00
4,674.00
17,594.00
5,130.00
304.00
6,080.00
5,890.00
380.00
1,064.00
6,194.00
9,120.00

21,850.00

152.00

2,926.00
824.60
292.60

2,207.80
399.00
186.20

4,601.80
266.00

9,310.00

4,522.00

3,458.00
665.00

2,234.40
931.00
824.60

1,250.20

2,527.00

4,601.80
345.80
957.60

1,383.20

3,271.80

12,315.80

3,591.00
212.80

4,256.00

4,123.00
266.00
744.80

4,335.80

6,384.00

15,295.00

106.40

1,254.00
353.40
125.40
946.20
171.00

79.80

1,972.20
114.00

3,990.00

1,938.00

1,482.00
285.00
957.60
399.00
353.40
535.80

1,083.00

1,972.20
148.20
410.40
592.80

1,402.20

5,278.20

1,539.00

91.20

1,824.00

1,767.00
114.00
319.20

1,858.20

2,736.00

6,555.00

45.60

1,045.00
294.50
104.50
788.50
142.50

66.50

1,643.50

95.00

3,325.00

1,615.00

1,235.00
237.50
798.00
332.50
294.50
446.50
902.50

1,643.50
123.50
342.00
494.00

1,168.50

4,398.50

1,282.50

76.00
1,520.00
1,472.50

95.00

266.00
1,548.50
2,280.00

5,462.50

38.00

731.50
206.15
73.15
551.95
99.75
46.55
1,150.45
66.50
2,327.50
1,130.50
864.50
166.25
558.60
232.75
206.15
312.55
631.75
1,150.45
86.45
239.40
345.80
817.95
3,078.95
897.75
53.20
1,064.00
1,030.75
66.50
186.20
1,083.95
1,596.00

3,823.75

26.60

313.50
88.35
31.35

236.55
42.75
19.95

493.05
28.50

997.50

484.50

370.50
71.25

239.40
99.75
88.35

133.95

270.75

493.05
37.05

102.60

148.20

350.55

1,319.55

384.75
22.80

456.00

441.75
28.50
79.80

464.55

684.00

1,638.75

11.40
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SPALI
SPCG
STA
STEC
STPI
TASCO
TCAP
THAI
THCOM
TISCO
TVB
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

1,520.00
1,596.00
3,230.00
1,976.00
1,254.00
2,090.00
2,850.00
1,634.00
912.00
5,016.00
190.00
6,840.00
190.00
418.00
570.00
988.00
760.00
1,444.00
1,482.00
1,748.00
684.00
760.00

342.00

Outright (Baht/Contract)

7,425.00
15,795.00
13,716.00

3,159.00

5,805.00

1,064.00
1,117.20
2,261.00
1,383.20
877.80
1,463.00
1,995.00
1,143.80
638.40
3,511.20
133.00
4,788.00
133.00
292.60
399.00
691.60
532.00
1,010.80
1,037.40
1,223.60
478.80
532.00

239.40

MM

5,500.00
11,700.00
10,160.00

2,340.00

4,300.00

456.00
478.80
969.00
592.80
376.20
627.00
855.00
490.20
273.60
1,504.80
57.00
2,052.00
57.00
125.40
171.00
296.40
228.00
433.20
444.60
524.40
205.20
228.00

102.60

FCM

380.00
399.00
807.50
494.00
313.50
522.50
712.50
408.50
228.00
1,254.00
47.50
1,710.00
47.50
104.50
142.50
247.00
190.00
361.00
370.50
437.00
171.00
190.00

85.50

Inter-month Spread (Baht/Spread)

IM

1,856.25
3,948.75
3,429.00

789.75

1,451.25

1,

MM

1,375.00
2,925.00
2,540.00

585.00

1,075.00

266.00

279.30

565.25

345.80

219.45

365.75

498.75

285.95

159.60

877.80

33.25

197.00

33.25

73.15

99.75

172.90

133.00

252.70

259.35

305.90

119.70

133.00

59.85

FCM

114.00

119.70

242.25

148.20

94.05

156.75

213.75

122.55

68.40

376.20

14.25

513.00

14.25

31.35

42.75

74.10

57.00

108.30

111.15

131.10

51.30

57.00

25.65
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16,632.00 12,320.00 4,158.00 3,080.00
Metal Market

50 Baht Gold Futures - -

17,550.00  13,000.00 4,387.50 3,250.00
10 Baht Gold Futures 3,510.00 2,600.00 - 877.50 650.00 -
Gold D 2,430.00 1,800.00 ) ) - )
Gold Online 9,315.00 6,900.00 ) - ) )
Currency Market
USD Futures 405.00 300.00 - 101.25 75.00 -
Interest Rate Market
5Y Government Bond 3,645.00 2,700.00 ; 911.25 675.00 ;
SM BIBOR 513.00 380.00 - - - )
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
AAV 297.00 220.00 - 74.25 55.00 -
ADVANC 8,235.00 6,100.00 i 2,058.75 1,525.00 i
AMATA 1,755.00 1,300.00 i 438.75 325.00 i
ACT 3,051.00 2,260.00 - 762.75 565.00 )
AP 729.00 540.00 ) 182.25 135.00 )
BA 729.00 540.00 i 182.25 135.00 i
BANPU 1,053.00 780.00 - 263.25 195.00 )
BAY 1,755.00 1,300.00 ) 438.75 325.00 )
BBL 6,750.00 5,000.00 - 1,687.50 1,250.00 -
BCH 1,161.00 860.00 - 290.25 215.00 -
BCP 1,755.00 1,300.00 - 438.75 325.00 )
BDMS 1,998.00 1,480.00 - 499.50 370.00 -
BEAUTY 2,106.00 1,560.00 ) 526.50 390.00 -
BEC 756.00 560.00 - 189.00 140.00 )
BEM 378.00 280.00 i 94.50 70.00 i
BH 5,805.00 4,300.00 ) 1,451.25 1,075.00 -
BJC 3,780.00 2,800.00 - 945.00 700.00 )
BLA 2,700.00 2,000.00 i 675.00 500.00 i
BLAND 54.00 40.00 - 13.50 10.00 -
BTS 297.00 220.00 - 74.25 55.00 )
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CBG - -

4,725.00 3,500.00 1,181.25 875.00

CENTEL 3,159.00 2,340.00 i 789.75 585.00 i
CHG 189.00 140.00 - 47.25 35.00 -
K 1,377.00 1,020.00 ) 344.25 255.00 )
CKP 486.00 360.00 i 121.50 90.00 i
CPALL 3,294.00 2,440.00 - 823.50 610.00 -
CPF 891.00 660.00 ) 222.75 165.00 )
CPN 3,915.00 2,900.00 i 978.75 725.00 i
DELTA 2,025.00 1,500.00 i 506.25 375.00 i
DTAC 3,240.00 2,400.00 i 810.00 600.00 i
EARTH 405.00 300.00 i 101.25 75.00 i
EGCO (U19 onwards) 8,100.00 6,000.00 i 2,025.00 1,500.00 i
EPG 540.00 400.00 i 135.00 100.00 i
GLOBAL (H19 onwards) 1,485.00 1,100.00 i 371.25 275.00 i
GLOW (M19 onwards) 5,454.00 4,040.00 i 1,363.50 1,010.00 i
GPSC 4,401.00 3,260.00 i 1,100.25 815.00 i
GUNKUL 216.00 160.00 i 54.00 40.00 i
HANA 2,970.00 2,200.00 i 742.50 550.00 i
HMPRO 837.00 620.00 i 209.25 155.00 i
ICHI 297.00 220.00 i 74.25 55.00 i
INTUCH 2,241.00 1,660.00 i 560.25 415.00 i
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 - 1,167.75 865.00 -
JAS 270.00 200.00 - 67.50 50.00 )
KBANK 9,450.00 7,000.00 i 2,362.50 1,750.00 i
KCE (M19 onwards) 4,590.00 3,400.00 - 1,147.50 850.00 -
KKP 3,510.00 2,600.00 ) 877.50 650.00 -
KTB 675.00 500.00 i 168.75 125.00 i
KTC (U19 onwards) 2,268.00 1,680.00 - 567.00 420.00 -
LH 945.00 700.00 ) 236.25 175.00 -
LPN 837.00 620.00 i 209.25 155.00 i
MAJOR 1,269.00 940.00 - 317.25 235.00
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MINT - -

2,565.00 1,900.00 641.25 475.00
MTC 4,671.00 3,460.00 i 1,167.75 865.00 i
PLANB 351.00 260.00 - 87.75 65.00 -
PSH 972.00 720.00 ) 243.00 180.00 )
PTG 1,404.00 1,040.00 i 351.00 260.00 i
PTT (M19 onwards) 3,321.00 2,460.00 ) 830.25 615.00 )
PTTEP 12,501.00 9,260.00 ) 3,125.25 2,315.00 )
PTTGC 3,645.00 2,700.00 i 911.25 675.00 i
QH 216.00 160.00 - 54.00 40.00 -
RATCH 4,320.00 3,200.00 ) 1,080.00 800.00 )
ROBINS 4,185.00 3,100.00 i 1,046.25 775.00 i
S 270.00 200.00 i 67.50 50.00 i
SAMART 756.00 560.00 ) 189.00 140.00 )
SAWAD (M19 onwards) 4,401.00 3,260.00 ; 1,100.25 815.00 ;
SCB 6,480.00 4,800.00 - 1,620.00 1,200.00 -
Scce 1552500  11,500.00 ) 3,881.25 2,875.00 )
SIRI 108.00 80.00 i 27.00 20.00 i
SPALI 1,080.00 800.00 - 270.00 200.00 )
SPCG 1,134.00 840.00 ) 283.50 210.00 -
STA 2,295.00 1,700.00 i 573.75 425.00 i
STEC 1,404.00 1,040.00 - 351.00 260.00 )
STPI 891.00 660.00 - 222.75 165.00 )
TASCO 1,485.00 1,100.00 i 371.25 275.00 i
TCAP 2,025.00 1,500.00 - 506.25 375.00 -
THAI 1,161.00 860.00 - 290.25 215.00 )
THCOM 648.00 480.00 i 162.00 120.00 i
TISco 3,564.00 2,640.00 - 891.00 660.00 -
T™B 135.00 100.00 ) 33.75 25.00 -
Top 4,860.00 3,600.00 i 1,215.00 900.00 i
TPIPL 135.00 100.00 - 33.75 25.00 -
TRUE 297.00 220.00 ) 74.25 55.00 -
TTA 405.00 300.00 i 101.25 75.00 i
TTeL 702.00 520.00 - 175.50 130.00
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TTW - -

540.00 400.00 135.00 100.00

T 1,026.00 760.00 i 256.50 190.00 i
VO 1,053.00 780.00 - 263.25 195.00 -
UNIQ 1,242.00 920.00 ) 310.50 230.00 )
Vel 486.00 360.00 i 121.50 90.00 i
VNG 540.00 400.00 ) 135.00 100.00 )
WHA 243.00 180.00 ) 60.75 45.00 )

(2
1 =)

AwimauNaIzIwnlsznausInwesTNIuRlEneuTIiadY Y ITasa 19w NN MuAdAIIIRN NIRRT

Uszinngndn lapfiaanndwrnriiiliaisuny Clearing House Margin 3%

. nandsenwidasan (1n1) wanUsenwINEIEAIN (1111)
sziangnan
(Initial Margin Multiplier) (Maintenance margin Multiplier)
anevia 1.90 1.33
CUGRELT 1.35 1.00

DHIIAIS ITINLIYNBIYRIN

NIIAIRINRD M ITATSIINLTHYNILRTEN
" qaudIun 6 womnay 2557 Ludwly
@ . v o o & o &~ o ' a & ” & Y & & .
u amﬁmmmmmm’l‘*ﬂmm‘mLmumuuuvl@ﬂmguu wernUSINwnITen st nle TAlTaaTnuaIne
SWIIN
B S RIUNITRIFRITEVIINIB WA DTIUG NEINAATELAY 10 mné’mwﬂﬂanﬂﬁuﬁﬁwﬁa

B Sa3109na1T19e R NN VAT 7%

AN5IINLYNUBHIST SET50 Index Futures

anamaly
BATIANWERI (UNABFNAABTNG) ansAsIsNLhean
FIUIRT Y , , . 5
1 o q, ] v v A 1 o L a 6 & 1 Q 1
s fIMFINIDULADILTER (UMAaFNAaLN9)
1-25 80 72 7.10
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26-100 60 54 7.10

7.10
101-500 40 36
& o &
Aaue 501 Sy 30 27 7.10
} %
anaanLi
BATIANWILRI (UNABFYIRBT9) amsAIs NN "
MINAY . . .
1 o a 1 v v 1 o a a I3 1 Q 1 v
fIFFIIUIIIMINT fIMFINIBULABTLIA (UGB FYYINDTY)
AILGAFYRININ 30 ANNANRI 7.10

A15330LHU18%Y SET50 Index Options

anAmaly
AATIAWIERI (UNABFANABTN9) anIAIsIINL N
FIUIRTY Y
o @ v o A i o a & 1 o %
fIFFIIULIIIMINT fIFMFINIDULABTLIA (UINAFYIADVIN)
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
fIfaIRIUIEIMINN s aInIBuaasiiie (UMMABFYIABLI9)
AILARTYQYILIN 30 ANNANRI 5.10

o

1/ damneryanilsanazdesisliuaaaaywus, invnind wazdiinnu na.e.

DATIAIWIYRTEN ans1A1555NLHhaN ¥
Usznnuasn1susnis
(U IneadYYI) (UGB YY)
157N3 (Exercise)? 7 3
151583 (Non-Exercise) 1sid 1sid

Capital Nomura Securities PCL. | Operation Department n



Ufjiasmsloant (Deny) 10 1aid
Qﬂi"ﬁ?mﬁ (Assign) 1sid 1sid
v[&igﬂl“ﬁ'ﬁﬂ% (Non-Assign) 1sidl 1sid

2/ lunsdif 1un3¥in Auto-exercise Fi'l‘iﬁﬂ’lil,l,a:ﬁ’lﬁiiuLﬁﬂu%zLﬁUiﬁNﬁu1ﬁLﬁu§ﬂﬁ1‘ﬂadﬂﬂﬂ‘fﬁﬂf (Exercise Value)

A5 ITNLIHLNWILNI Single Stock Futures

<& v o [y v
ﬂﬂﬁﬂﬂ']ﬂ']lﬂllagﬁﬂﬂ']aﬂ'lﬂﬂ

3181 BATIANWIERI (UNABFUAIABT9) amaAIs Ny "
Single Stock Futures FIFNRIHWLIIRUNN FIFFINIBULA DI (U nAasaIRaTNg)
< 1 Qs 1 Qs
S 1001 0.10% VaIYAFAYY1  0.09% VINAMAYAN 0.51
. x
¥nnd1 100 v anl Mvedw Avats 510

2/ §ninUyBazsenifudsssuiisamtissuiuazasssufisumsigussasudssayy SSF lusaniwinuluudszidion laod

MINUMKEANATTINRENTITYYN SSF Uszdmnifan nMIdmmmaaisraIfIua19v8ITIANENIEIEIAN (Settlement

Price)
A153INHENUI%RT Gold Futures
anAmaly
BATIANWILRI (UNABFYIRBT9) amvAIs NN "
NMINA Y . . .
1 o a 1 v v 1 o a a I3 1 Q 1 v
fIFFIIULIIIMINT fIFMFINIBULABTLIA (UGB FYYINDTY)
1-5 450 405 40.10
6 — 20 350 315 40.10
21 -50 250 225 40.10
< o &
Aaue 51 syandwl 200 180 40.10
v C
anaanLin
BATIANWERI (UNABFNAABTNG) ansAsIsNLhean
FIUIRTY Y : : :
1 o ¥ v v A ' o a =3 1 o 1 ¥
RIFFINNWLIININT f9FFIN9BuLAasiia (UGB FYYINDTY)
AILAFYQININ 200 ANNANSI 40.10

1/ dameryanfloanazdesinaliiuamaaywus, invndnd wazdinnu na.e.
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A5 IINLHYNWIYAIT Mini Gold Futures

anAmaly
BATIANWILRI (UNABFYIRBT9) ansAIs NN "
FIRINAY 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
& > &
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A5 IINLBLNWILWIHN Sector Index Futures
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Inter-Commodity Spread Credit

Initei-Comimodily Bpresd Credit
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