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Index Market

SET50 Index Futures

14,945.00 10,504.20 4,526.20 3,736.25 2,626.05 1,131.55
BANK Futures 36,750.00 25,830.00 11,130.00 9,187.50 6,457.50 2,782.50
COMM Futures 21,385.00 15,030.60 6,476.60 5,346.25 3,757.65 1,619.15
ENERGY Futures 19,950.00 14,022.00 6,042.00 4,987.50 3,505.50 1,510.50
FOOD Futures 7,595.00 5,338.20 2,300.20 1,898.75 1,334.55 575.05
ICT Futures 7,175.00 5,043.00 2,173.00 1,793.75 1,260.75 543.25

Metal Market
50 Baht Gold Futures

63,350.00 44,526.00 19,186.00 15,837.50 11,131.50 4,796.50
10 Baht Gold Futures 12,670.00 8,905.20 3,837.20 3,167.50 2,226.30 959.30
Gold D 9,030.00 6,346.80 2,734.80 - - )
Gold Online 30,625.00 21,525.00 9,275.00 7,656.25 5,381.25 2,318.75
Silver Online 12,110.00 8,511.60 3,667.60 ) - )

Currency Market
USD Futures 490.00 344.40 148.40 122,50 86.10 37.10
Interest Rate Market

5Y Government Bond

5,425.00 3,813.00 1,643.00 1,356.25 953.25 410.75
SM BIBOR 2,240.00 1,574.40 678.40 - - )
Agriculture Market

RSS3 63,525.00 44,649.00 19,239.00 63,525.00 44,649.00 19,239.00
RSS3D 63,525.00 44,649.00 19,239.00 63,525.00 44,649.00 19,239.00
Japanese Rubber 10,500.00 7,380.00 3,180.00 10,500.00 7,380.00 3,180.00
ARV 525.00 369.00 159.00 131.25 92.25 39.75
ADVANC 10,745.00 7,552.20 3,254.20 2,686.25 1,888.05 813.55
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AEONTS

AMATA (U21 onwards)
AOT

AP

BA

BANPU

BAY

BBL

BCH

BCP

BCPG (Z21 onwards)
BDMS

BEAUTY

BEC

BEM

BGRIM

BH

BJC

BLA

BLAND

BPP

BTS (M21 onwards)
CBG

CENTEL

CHG

CK

CKP

COM7 (M21 onwards)
CPALL

CPF

CPN

DELTA

DTAC

45,500.00
2,310.00
6,965.00
1,015.00
1,190.00
1,785.00
5,880.00

13,930.00
1,400.00
4,165.00
2,100.00
2,100.00

350.00
1,155.00
630.00
6,510.00

16,450.00
3,990.00
3,045.00

175.00
1,960.00
910.00

16,835.00

4,445.00

245.00
2,065.00
700.00
6,510.00
4,375.00
2,870.00
7,525.00
209,230.00

3,675.00

31,980.00
1,623.60
4,895.40

713.40
836.40
1,254.60
4,132.80
9,790.80
984.00
2,927.40
1,476.00
1,476.00
246.00
811.80
442.80
4,575.60

11,562.00
2,804.40
2,140.20

123.00
1,377.60
639.60

11,832.60

3,124.20

172.20
1,451.40
492.00
4,575.60
3,075.00
2,017.20
5,289.00
147,058.80

2,583.00

13,780.00
699.60
2,109.40
307.40
360.40
540.60
1,780.80
4,218.80
424.00
1,261.40
636.00
636.00
106.00
349.80
190.80
1,971.60
4,982.00
1,208.40
922.20
53.00
593.60
275.60
5,098.60
1,346.20
74.20
625.40
212.00
1,971.60
1,325.00
869.20
2,279.00
63,366.80

1,113.00

11,375.00
577.50
1,741.25
253.75
297.50
446.25
1,470.00
3,482.50
350.00
1,041.25
525.00
525.00
87.50
288.75
157.50
1,627.50
4,112.50
997.50
761.25
43.75
490.00
227.50
4,208.75
1,111.25
61.25
516.25
175.00
1,627.50
1,093.75
717.50
1,881.25
52,307.50

918.75

7,995.00
405.90
1,223.85
178.35
209.10
313.65
1,033.20
2,447.70
246.00
731.85
369.00
369.00
61.50
202.95
110.70
1,143.90
2,890.50
701.10
535.05
30.75
344.40
159.90
2,958.15
781.05
43.05
362.85
123.00
1,143.90
768.75
504.30
1,322.25
36,764.70

645.75

3,445.00
174.90
527.35

76.85
90.10
135.15
445.20

1,054.70
106.00
315.35
159.00
159.00

26.50
87.45
47.70
492.90

1,245.50
302.10
230.55

13.25
148.40
68.90

1,274.65

336.55

18.55
156.35
53.00
492.90
331.25
217.30
569.75
15,841.70

278.25
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EA
EASTW
EGCO
EPG
ERW
ESSO
GFPT
GLOBAL
GPSC
GULF (U21 onwards)
GUNKUL
HANA
HMPRO
ICHI
INTUCH
IRPC
ITD

IVL
JAS
JMT
KBANK
KCE
KKP
KTB
KTC
LH

LPN

M
MAJOR
MBK
MEGA

MINT (M21 onwards)

MTC

12,880.00
560.00
23,100.00
1,260.00
665.00
1,400.00
1,470.00
3,465.00
13,580.00
4,060.00
280.00
8,330.00
1,505.00
2,380.00
4,025.00
525.00
140.00
5,530.00
385.00
5,670.00
16,870.00
9,065.00
6,475.00
1,330.00
12,635.00
805.00
595.00
4,305.00
2,625.00
1,575.00
5,180.00

4,235.00

7,840.00

9,052.80
393.60
16,236.00
885.60
467.40
984.00
1,033.20
2,435.40
9,544.80
2,853.60
196.80
5,854.80
1,057.80
1,672.80
2,829.00
369.00
98.40
3,886.80
270.60
3,985.20
11,857.20
6,371.40
4,551.00
934.80
8,880.60
565.80
418.20
3,025.80
1,845.00
1,107.00
3,640.80

2,976.60

5,510.40

3,900.80
169.60
6,996.00
381.60
201.40
424.00
445.20
1,049.40
4,112.80
1,229.60
84.80
2,522.80
455.80
720.80
1,219.00
159.00
42.40
1,674.80
116.60
1,717.20
5,109.20
2,745.40
1,961.00
402.80
3,826.60
243.80
180.20
1,303.80
795.00
477.00
1,568.80

1,282.60

2,374.40

3,220.00
140.00
5,775.00
315.00
166.25
350.00
367.50
866.25
3,395.00
1,015.00
70.00
2,082.50
376.25
595.00
1,006.25
131.25
35.00
1,382.50
96.25
1,417.50
4,217.50
2,266.25
1,618.75
332.50
3,158.75
201.25
148.75
1,076.25
656.25
393.75
1,295.00

1,058.75

1,960.00

2,263.20
98.40
4,059.00
221.40
116.85
246.00
258.30
608.85
2,386.20
713.40
49.20
1,463.70
264.45
418.20
707.25
92.25
24.60
971.70
67.65
996.30
2,964.30
1,592.85
1,137.75
233.70
2,220.15
141.45
104.55
756.45
461.25
276.75
910.20

744.15

1,377.60

975.20
42.40
1,749.00
95.40
50.35
106.00
111.30
262.35
1,028.20
307.40
21.20
630.70
113.95
180.20
304.75
39.75
10.60
418.70
29.15
429.30
1,277.30
686.35
490.25
100.70
956.65
60.95
45.05
325.95
198.75
119.25
392.20
320.65

593.60
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ORI
osP
PLANB
PRM
PSH
PSL
PTG
PTT
PTTEP
PTTGC
QH
RATCH
RS

S
SAMART
SAWAD
SCB
SCC
SGP
SIRI
SPALI
SPCG
SPRC
STA
STEC
STPI
SUPER
TASCO
TCAP
THAI
THANI (U21 onwards)
THCOM

THG

1,085.00
3,570.00
1,120.00
1,295.00
1,260.00
1,540.00
2,345.00
4,410.00
11,865.00
7,700.00
210.00
4,760.00
2,695.00
315.00
1,050.00
9,590.00
11,235.00
28,525.00
1,190.00
140.00
2,485.00
1,995.00
1,680.00
5,250.00
1,540.00
630.00
175.00
2,905.00
5,250.00
735.00
560.00
1,890.00

1,960.00

762.60
2,509.20
787.20
910.20
885.60
1,082.40
1,648.20
3,099.60
8,339.40
5,412.00
147.60
3,345.60
1,894.20
221.40
738.00
6,740.40
7,896.60
20,049.00
836.40
98.40
1,746.60
1,402.20
1,180.80
3,690.00
1,082.40
442.80
123.00
2,041.80
3,690.00
516.60
393.60
1,328.40

1,377.60

328.60
1,081.20
339.20
392.20
381.60
466.40
710.20
1,335.60
3,593.40
2,332.00
63.60
1,441.60
816.20
95.40
318.00
2,904.40
3,402.60
8,639.00
360.40
42.40
752.60
604.20
508.80
1,590.00
466.40
190.80
53.00
879.80
1,590.00
222.60
169.60
572.40

593.60

271.25
892.50
280.00
323.75
315.00
385.00
586.25
1,102.50
2,966.25
1,925.00
52.50
1,190.00
673.75
78.75
262.50
2,397.50
2,808.75
7,131.25
297.50
35.00
621.25
498.75
420.00
1,312.50
385.00
157.50
43.75
726.25
1,312.50
183.75
140.00
472.50

490.00

190.65
627.30
196.80
227.55
221.40
270.60
412.05
774.90
2,084.85
1,353.00
36.90
836.40
473.55
55.35
184.50
1,685.10
1,974.15
5,012.25
209.10
24.60
436.65
350.55
295.20
922.50
270.60
110.70
30.75
510.45
922.50
129.15
98.40
332.10

344.40

82.15
270.30
84.80
98.05
95.40
116.60
177.55
333.90
898.35
583.00
15.90
360.40
204.05
23.85
79.50
726.10
850.65
2,159.75
90.10
10.60
188.15
151.05
127.20
397.50
116.60
47.70
13.25
219.95
397.50
55.65
42.40
143.10

148.40
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TISCO
TKN
T™VB
TOA
TOP
TPIPL
TPIPP
TQM
TRUE
TTA
TTCL
TTW
TU
TVO
UNIQ
VGI
VNG
VNT
WHA

WHAUP

Institute

Index Market
SET50 Index Futures
BANK Futures
COMM Futures
ENERGY Futures
FOOD Futures

ICT Futures
Metal Market
50 Baht Gold Futures

10 Baht Gold Futures

10,220.00
1,960.00
175.00
3,500.00
8,330.00
245.00
350.00
19,075.00
385.00
1,470.00
1,785.00
910.00
1,365.00
3,780.00
560.00
1,120.00
350.00
5,040.00
385.00

385.00

Outright (Baht/Contract)

11,529.00
28,350.00
16,497.00
15,390.00

5,859.00

5,535.00

48,870.00

9,774.00

7,183.20
1,377.60
123.00
2,460.00
5,854.80
172.20
246.00
13,407.00
270.60
1,033.20
1,254.60
639.60
959.40
2,656.80
393.60
787.20
246.00
3,542.40
270.60

270.60

MM

8,540.00
21,000.00
12,220.00
11,400.00

4,340.00

4,100.00

36,200.00

7,240.00

3,095.20
593.60
53.00
1,060.00
2,522.80
74.20
106.00
5,777.00
116.60
445.20
540.60
275.60
413.40
1,144.80
169.60
339.20
106.00
1,526.40
116.60

116.60

FCM

2,555.00
490.00
43.75
875.00
2,082.50
61.25
87.50
4,768.75
96.25
367.50
446.25
227.50
341.25
945.00
140.00
280.00
87.50
1,260.00
96.25

96.25

Inter-month Spread (Baht/Spread)

IM

2,882.25
7,087.50
4,124.25
3,847.50
1,464.75

1,383.75

12,217.50

2,443.50

1,795.80
344.40
30.75
615.00
1,463.70
43.05
61.50
3,351.75
67.65
258.30
313.65
159.90
239.85
664.20
98.40
196.80
61.50
885.60
67.65

67.65

MM FCM

2,135.00
5,250.00
3,055.00
2,850.00
1,085.00

1,025.00

9,050.00

1,810.00

773.80
148.40
13.25
265.00
630.70
18.55
26.50
1,444.25
29.15
111.30
135.15
68.90
103.35
286.20
42.40
84.80
26.50
381.60
29.15

29.15
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Gold D - - - -

6,966.00 5,160.00
Gold Online 23,625.00  17,500.00 ; 5,906.25 4,375.00 )
Silver Online 9,342.00 6,920.00 ; - - -
Currency Market
USD Futures 378.00 280.00 ) 94.50 70.00 -
Interest Rate Market
5Y Government Bond 4,185.00 3,100.00 ) 1,046.25 775.00 )
3M BIBOR 1,728.00 1,280.00 - ) ) -
Agriculture Market
RSS3 49,005.00  36,300.00 - 49,005.00  36,300.00 -
RSS3D 49,005.00  36,300.00 ) 49,005.00  36,300.00 -
Japanese Rubber 8,100.00 6,000.00 - 8,100.00 6,000.00 -
ARV 405.00 300.00 i 101.25 75.00 )
ADVANC 8,289.00 6,140.00 ) 2,072.25 1,535.00 -
AEONTS 3510000  26,000.00 - 8,775.00 6,500.00 -
AMATA (U21 onwards) 1,782.00 1,320.00 - 445.50 330.00 -
ACT 5,373.00 3,980.00 ) 1,343.25 995.00 -
AP 783.00 580.00 - 195.75 145.00 -
BA 918.00 680.00 i 229.50 170.00 )
BANPU 1,377.00 1,020.00 - 344.25 255.00 -
BAY 4,536.00 3,360.00 - 1,134.00 840.00 -
BBL 10,746.00 7,960.00 i 2,686.50 1,990.00 )
BCH 1,080.00 800.00 - 270.00 200.00 -
BCP 3,213.00 2,380.00 - 803.25 595.00 -
BCPG (221 onwards) 1,620.00 1,200.00 ) 405.00 300.00 )
BDMS 1,620.00 1,200.00 - 405.00 300.00 -
BEAUTY 270.00 200.00 ) 67.50 50.00 -
BEC 891.00 660.00 i 222.75 165.00 )
BEM 486.00 360.00 - 12150 90.00 -
BGRIM 5,022.00 3,720.00 ) 1,255.50 930.00 -
BH 12,690.00 9,400.00 i 3,172.50 2,350.00 )
BJC 3,078.00 2,280.00 - 769.50 570.00 -
BLA 2,349.00 1,740.00 ) 587.25 435.00 -
BLAND 135.00 100.00 i 33.75 25.00 )
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BPP - -

1,512.00 1,120.00 378.00 280.00
BTS (M21 onwards) 702.00 520.00 ; 175.50 130.00 )
CBG 12,987.00 9,620.00 - 3,246.75 2,405.00 -
CENTEL 3,429.00 2,540.00 - 857.25 635.00 -
CHG 189.00 140.00 i 47.25 35.00 )
cK 1,593.00 1,180.00 - 398.25 295.00 -
CKP 540.00 400.00 - 135.00 100.00 -
COM7 (M21 onwards) 5,022.00 3,720.00 ) 1,255.50 930.00 )
CPALL 3,375.00 2,500.00 ) 843.75 625.00 -
CPF 2,214.00 1,640.00 - 553.50 410.00 -
CPN 5,805.00 4,300.00 i 1,451.25 1,075.00 )
DELTA 161,406.00  119,560.00 ) 40,351.50  29,890.00 -
DTAC 2,835.00 2,100.00 - 708.75 525.00 -
EA 9,936.00 7,360.00 i 2,484.00 1,840.00 )
EASTW 432.00 320.00 - 108.00 80.00 -
EGCO 17,820.00  13,200.00 - 4,455.00 3,300.00 -
EPG 972.00 720.00 i 243.00 180.00 )
ERW 513.00 380.00 - 128.25 95.00 -
ESSO 1,080.00 800.00 ) 270.00 200.00 -
GFPT 1,134.00 840.00 i 283.50 210.00 )
GLOBAL 2,673.00 1,980.00 - 668.25 495.00 -
GPSC 10,476.00 7,760.00 ) 2,619.00 1,940.00 -
GULF (U21 onwards) 3,132.00 2,320.00 ) 783.00 580.00 )
GUNKUL 216.00 160.00 - 54.00 40.00 -
HANA 6,426.00 4,760.00 ) 1,606.50 1,190.00 -
HMPRO 1,161.00 860.00 i 290.25 215.00 )
ICHI 1,836.00 1,360.00 - 459.00 340.00 -
INTUCH 3,105.00 2,300.00 ) 776.25 575.00 -
IRPC 405.00 300.00 i 101.25 75.00 )
ITD 108.00 80.00 - 27.00 20.00 -
VL 4,266.00 3,160.00 ) 1,066.50 790.00 -
JAS 297.00 220.00 i 74.25 55.00 )
IMT 4,374.00 3,240.00 - 1,093.50 810.00
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KBANK - -

13,014.00 9,640.00 3,253.50 2,410.00
KCE 6,993.00 5,180.00 i 1,748.25 1,295.00 )
KKP 4,995.00 3,700.00 - 1,248.75 925.00 -
KTB 1,026.00 760.00 - 256.50 190.00 -
KTC 9,747.00 7,220.00 i 2,436.75 1,805.00 )
LH 621.00 460.00 ) 155.25 115.00 -
LPN 459.00 340.00 - 114.75 85.00 -
M 3,321.00 2,460.00 i 830.25 615.00 )
MAJOR 2,025.00 1,500.00 ) 506.25 375.00 -
MBK 1,215.00 900.00 - 303.75 225.00 -
MEGA 3,996.00 2,960.00 i 999.00 740.00 )
MINT (M21 onwards) 3,267.00 2,420.00 ) 816.75 605.00 -
MTC 6,048.00 4,480.00 - 1,512.00 1,120.00 -
ORI 837.00 620.00 i 209.25 155.00 )
osP 2,754.00 2,040.00 - 688.50 510.00 -
PLANB 864.00 640.00 - 216.00 160.00 -
PRM 999.00 740.00 i 249.75 185.00 )
PSH 972.00 720.00 - 243.00 180.00 -
PSL 1,188.00 880.00 ) 297.00 220.00 -
PTG 1,809.00 1,340.00 i 452.25 335.00 )
PTT 3,402.00 2,520.00 - 850.50 630.00 -
PTTEP 9,153.00 6,780.00 ) 2,288.25 1,695.00 -
PTTGC 5,940.00 4,400.00 i 1,485.00 1,100.00 )
QH 162.00 120.00 i 40.50 30.00 )
RATCH 3,672.00 2,720.00 ) 918.00 680.00 -
RS 2,079.00 1,540.00 i 519.75 385.00 )
S 243.00 180.00 i 60.75 45.00 )
SAMART 810.00 600.00 ) 202.50 150.00 -
SAWAD 7,398.00 5,480.00 i 1,849.50 1,370.00 )
SCB 8,667.00 6,420.00 i 2,166.75 1,605.00 )
sce 22,00500  16,300.00 ) 5,501.25 4,075.00 -
SGP 918.00 680.00 i 229.50 170.00 )
SIRI 108.00 80.00 - 27.00 20.00
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SPALI - -

1,917.00 1,420.00 479.25 355.00
SPCG 1,539.00 1,140.00 i 384.75 285.00 )
SPRC 1,296.00 960.00 - 324.00 240.00 -
STA 4,050.00 3,000.00 - 1,012.50 750.00 -
STEC 1,188.00 880.00 i 297.00 220.00 )
STPI 486.00 360.00 ) 12150 90.00 -
SUPER 135.00 100.00 - 33.75 25.00 -
TASCO 2,241.00 1,660.00 i 560.25 415.00 )
TCAP 4,050.00 3,000.00 ) 1,012.50 750.00 -
THAI 567.00 420.00 - 141.75 105.00 -
THANI (U21 onwards) 432.00 320.00 ) 108.00 80.00 )
THCOM 1,458.00 1,080.00 ) 364.50 270.00 -
THG 1,512.00 1,120.00 - 378.00 280.00 -
TISCO 7,884.00 5,840.00 i 1,971.00 1,460.00 )
TKN 1,512.00 1,120.00 - 378.00 280.00 -
T™B 135.00 100.00 - 33.75 25.00 -
TOA 2,700.00 2,000.00 i 675.00 500.00 )
Top 6,426.00 4,760.00 - 1,606.50 1,190.00 -
TPIPL 189.00 140.00 ) 47.25 35.00 -
TPIPP 270.00 200.00 i 67.50 50.00 )
oM 1471500  10,900.00 - 3,678.75 2,725.00 -
TRUE 297.00 220.00 ) 74.25 55.00 -
TTA 1,134.00 840.00 i 283.50 210.00 )
TTeL 1,377.00 1,020.00 - 344.25 255.00 -
T 702.00 520.00 ) 175.50 130.00 -
T 1,053.00 780.00 i 263.25 195.00 )
Vo 2,916.00 2,160.00 - 729.00 540.00 -
UNIQ 432.00 320.00 ) 108.00 80.00 -
Vel 864.00 640.00 i 216.00 160.00 )
VNG 270.00 200.00 - 67.50 50.00 -
VNT 3,888.00 2,880.00 ) 972.00 720.00 -
WHA 297.00 220.00 i 74.25 55.00 )
WHAUP 297.00 220.00 - 74.25 55.00 -
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fwimauNaIg M lsznaurInwesTNsudsEneurINady Y TeIsa 19w N muAdATIaRaN NIRRT

]

Uszinngndn las@iaanndwrnriuiliafisuny Clearing House Margin a3t

. nandsenwidasan (1) #anUszNuINEIEAIN (1111)
sziangnan
(Initial Margin Multiplier) (Maintenance margin Multiplier)
anevia 1.75 1.23
ANANROL 1.35 1.00

U

DHAIIAIS TINLIYNBIYIRI

NIAHIHDATIATISI TN NWILRIN
" Gudiud 6 wommaw 2557 uduly
] ﬁ’mwmmmait']ﬂ’amh”[maﬁ’mLmumguu”uvl,@ﬂ%qﬂ'u wawndsanmmstemsisule ildsasiuasud
RQTININ

B RIUMTRIRRITEVIENNBUAaTIUG NEIuAATELAY 10 NBATNUNANNFWANE1989

B 5aT109na1T19e %I TN VAT 7%

A5IINLBYNWIBHIT SET50 Index Futures

anamaly
AIIANWILNIN (LINABFAIATNS) ansasyINtiaan
FIUIRTY Y , , . .
' o ¥ v v A ' o a 6§ & 1 s ]
FIFFIHIWLIIATNDN f9FFINIBuLAasiia (U@ aFYYIABTY)
1-25 80 72 6.10
26-100 60 54 6.10
101-500 40 36 6.10
& o &
Aaue 501 ayawly 30 27 6.10
¥ L
anaaan
FIWINFY YT BATIAWILRIN (UINABFYYIADT9) anaaIsIINLhan "
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Lo @, v v A o o a 1 o v
ﬁ\‘]ﬂ’]ﬁ\iwqulﬁﬂ’]%u’]ﬁ ﬁ\iﬂ’]a\j‘ﬂ’]\ﬁaulﬁ]aglsﬁ@ (ﬂ’]“@la iymu’]@laﬂnd)

A3IN 30 muﬁ@ﬂm 6.10

989

Jbb

3.
2°
2

A15333LH3U18%Y SET50 Index Options

anamaly

2AIANWILNIN (LINABFAIATN)

FIFRIHIULINATNN

FIANFINIBULADTLIA

amsNAsIsNLban v

U

(UG aFYINDYI9)

1-25 80 72 4.10
26 - 100 60 54 4.10
101 - 500 40 36 4.10
&, o X 410
Asud 501 Ul 30 27 :
anaaan
ANATWILAR (L INABFYYIADT19) ana1sIvahen v

FIIRA Y
RIFIFIHNWAININTN fafaImedunasiiia (LINABFYYIRBL19)

AILGARYININ 30 AANANRI 4.10

o

1/ dameryanflsanazdesioliaaaaywus, invndnd wazdinnu na.e.

AATIATWILAIN 2nNASIINLHaN ¥
szianvasn1IuInIg

(U IneadyQI) (VIAa YY)
1573 (Exercise)? 7 3
141583 (Non-Exercise) 1aidl 1sid
Ufjiasn3loant (Deny) 10 15id
anl4&nT (Assign) 15idl 15idl
vlajgﬂlfﬁﬂ% (Non-Assign) aidl aidl

2/ lundlil iunavi Auto-exercise fuSmuazdnssmufionazfivrunuliifiuyadwasmslddng (Exercise Value)

A5 ITNLHLNWILNIN Single Stock Futures
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¥ Y
m@nmﬂﬂﬂuazgnmamuu

3181 BATIAWILRI (UINABFYYIADT9) aavAIsIINthan "
q Lo @ % v A i o o a € = Y v
Single Stock Futures FIRMRINIWLININD fIFMFINIDULABTLIA (UIMARFYYINBTIW)
< e e
= 1001 0.10% VDIYAFARYYY  0.09% VBINAFIFY Y 0.51
. x
¥ NN 100 v Iuly vadw Avasa 510

2/ dmnwnuFazisonifiuasssuilsamstiszniuasasssufisamaasgussesudsssyya SSF lusaniwinuluusdszidon lasd

MINUMUIANATITNRENTITYYT SSF Uiz mnifan 1INMImmMmIALARLU8IFIUAIVITIANNINTETET107 (Settlement

Price)
A1533uLaanI18%I Gold Futures
anAmaly
ANATWILAR (L INABFYYIADT19) ana1sIvahen v
IWIBAY Y : : :
' o o ' v v 1 o a a I3 1 Qs 1 v
FIFFINWAININN fIMFINIBULABSLAG (LIMAFYYIRDLW)
1-5 450 405 40.10
6 — 20 350 315 40.10
21-50 250 225 40.10
< o &
aaue 51 sawll 200 180 40.10
} 2 %
anaanLin
BATIAWILRI (UINABFYYIADT9) aaaAIsIINthean "
IMINAY YN : : :
1o o v v 1 o« a 6 & 1 o 1 U
RIFFIHNWIININT fIFFINIBUAaTLie (UIMARFYYINBTIW)
AILARTYQYININ 200 auNaNA9 40.10

o

1/ damenryanilsanazdesiraliuaaaayWus, invnind wazdiinnu na.e.

A5 IINLBYNUILYIT Mini Gold Futures

anAmaly
BATIAWILRIN (UNABFYAIADTG) ansasyINtiaan
FIUIRTY Y : : :
1o @ v v A ' o a =3 1 o 1 L
FIRFIHIBLININT fefdansduiaasiia (UIMABFYIRaLI9)
1-25 90 81 8.10
26 - 100 70 63 8.10
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101 - 250 50 45 8.10

<, o &
Asud 251 s wly 40 36 8.10
v C
anAannin
2AIIANWILNIN (LINABFAATNS) anAIsIINLhaN
FIUIRFY Y . . .
' o % v v 1 o ¥ a 1 s 1 U
SIFFINWLANNTN f9FFINIBuLAasiia (UG aFYYIADTY)
PIUARTYYILIN 40 AANANSI 8.10

o A 3

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

]

A5 IINLHYNWILART Gold D Futures

anavialy
BATIAWERI (UNABFYAIADT9) anvasynthan v
IMIBFY Y , , .
1o ¥ v v A ' o @ a I 1 o 1 U
AIFNFIHNBLIIATND feFFIN9duLaasiiia (VAR YYINDVY)
1-50 45 40.50 5.10
51 - 200 35 31.50 5.10
201 — 500 25 22.50 5.10
& 'y &
Aaue 501 Syl 20 18.00 5.10
v L
anAanLin
BATIAWILRI (UINABFYYIADT9) anaasNhan v
IMINTY YN . . .
U o a [ v v A 1 ) 0/ a & 1 s 1 v
RIFFIHNWLIIATND FIMRINIBULADILIN (VAR YINDVIY)
AILGARYININ 20 ANNANSI 5.10

o

1/ danenrriloafiazdasialiiamaaynus, sunvndnd wazdinou n.a.e.

A5 ITNLHYNUIYHAIT Gold Online Futures

anAmaly
. . 2AIATWILRI (LINADFYIRBLI9) ansA15IaL by
MIRAY Y : : : . o —
RIARIEIULIININN RIRINIBULAD TR (UMDY YINDUI)
1-12 180 162 16.10
13 - 50 140 126 16.10
51 -125 100 90 16.10
< o &
Aaue 126 sy 80 72 16.10

e}
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¥ Y
Qﬂﬂ’]ﬂﬂ’]‘u%

. . AIANWIYRIN (UINABFYIABLN9) anvnasyINthan "

MIBAY Y : : , g} 5
FIFFIHIWLIATNDN g9 aIN9Buaasiiia (UGB FYYIRDTY)

AILGAFYININ 80 ANNANRI 16.10

o

1/ dameryanfisanazdesisliiuaaaayWus, invndnd wazdinnu na.e.

A5 IINLYNUIYWIT 5-Year Government Bond Futures

anAmaly
BATIANWIYRIN (UINABFYIRBZN9) aavaIsIINthan "
TR . . .
1 o a 1 v v A ' o a a =3 1 g 1 v
fMFIIWETIMIND  deddeneBuiaaiita (UGB FYYIABTY)
Ui 1 W, 2555 uduly 50 45 10.10
¥ e
anaanLin
AATIAWILNIN (U INABFANAaTINg) anAIsINLhan
2R , , .
U o o [l v v A 1 o a a 6 & 1 Qs 1 v
fIMFRNWIIMING  &IEFINIBuaasiia (UG aFYYIABTY)
TN 1 W, 2555 uanll 50 auNana9 10.10

1/ é’mwmﬁﬁmﬁwﬁa:ﬁaamU‘lﬁﬁ'mmﬂauw"uﬁ,ﬁwﬁnﬁ'ﬂu”ry% WRZEHNI N.8.6.

A5 ITNLHYNUILHIS1 3M BIBOR Futures

anAmaly
BAIANWILRIN (U INABFIABTN9) aaAIsIINthan "
2R . . ,
1 o ¥ v v A - a =3 1 o ] Y
SIMFRIWAIIMINT seddIneBnaasiiie (LI aFYYIADTY)
TN 1 5.0, 2555 1wl 100 90 20.10
¥ L
anaanLin
JEUZLIAN BAIANWILRIN (U INABFIABTN9) ana1sIvahan v
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fMMFIIUETIMING  dedaeneBuiaaiiia (UM FYYIADVI)
TN 1 5.0, 2555 Luanll 100 AUNANGY 20.10

o A 3

1/ é’@mﬁﬁﬁismﬁwﬁa:ﬁaaﬁhUlﬁﬁ'mm@agw”uﬁ,éwﬁfﬂﬁﬂumm LAZENNIY N.6.6.

]

AN5IINLLNULWIS USD Futures

anAmaly
BATIAWILRI (UINABFYYIADT9) A aNSa SNl
FIWIBA LYY . . , szazan L .
1 o o v v A ' o > a 6 &
FIFIRIHIBLAIRUIN FIAIRINIDBLODILIG (LIMaadaUInaU9)
1 — 2,000 10 9 1 4.9. 2557 Li‘j%ﬁuvl.ﬂ 1.10
2,001 iudwly 7 6.30 1 3.a. 2557 1dueuld 1.10
v >
anAanlh
BATIANWIERI (UNABFYAIADT9) anAIsINLhan

FIWIRA Y : . .
1 o o [l v v ' o a a 6 & 1 Qs 1 U
FIMFRNWIIMINGD  BIRIRINBueeia  (UINAFYIAD2NN)

o '
o "o A

ANLLARTUTUILLIN 7 ANUNANAI 1.10

o A 3

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

]

A5 3INLIHLAWILNRT Sector Index Futures (BNIADUIANT)

Qnﬁ’nﬁ"ﬂﬂ
> 1 v 1 s 1 v
0 AAINANBIYRI (L INA DU INVY . .
IWIN ( R ) anI1A15333Lhan
_ J28ZLIAN e -
[31E31}] o " o A o ~ - (m‘nmamyty'mama)
v FIANFINIBLINAUIN RIANFINID LA DILIA
1-10 180 162
11 -40 140 126
1 w.0. 56 Ldudwly 20.10
41 - 200 100 90
201 &Y
& 80 72
Pl
7 %]
RRZRE R
IWIN . \ o v e Ve aa3AI5 NN "
y AATIATWIYRI (L INADFUUIADV) JzaZLIA0 D .
s (U naBFYYINBU1I)
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FIANFIHWLINRINN RIFNRINIBULADILTA

AR

80 aufianad 1 W.9. 56 tiwdw b 20.10
wIn

o

1/ danerymiiloafiazdasinaliiuamaaynus, suinvndnd wezdinau n.a.e.

AN5ITALHENWILNIN Sector Index Futures (HNIANRIINBUATNI L)

anamaly
Q 1 v 1 Qs 1 v
° BAINATNWILRW (UMNaadliuIaad1g o . q
JIWIN ( T ) aasasIsatihan v
5 2SR e .
[31k3 1)} | o b 9 o A Lo o ~ ¢ = (UneaasIaan1g)
i RIATRINTIWVLITAUIN RIATRINNIDULADILUGA
1-25 90 81
26 - 100 70 63
1 W.9. 56 1duduly 10.10
101 - 500 50 45
501 YN
40 36
Al
v Y
E‘!ﬂﬂ']ﬂﬂ'lﬂ%
> 1 v 1 Q 1 v
o AAINATNWRILNRW (UMNadluI1AU8 o . q
T1WBIN ( v ) aasasIsatihan v
5 2SR e .
dauaun Voo o v o A Lo a & = (UL INABFEYYINDVII)
@ e RIATRINTIWLITRAWIN RIATRINNIDULADILWEG
IR . .
40 AMUNANRK 1 N.9. 56 Lﬂu@]%vlﬂ 10.10
L3N

o

1/ danenrymiloaniazdasinaliiuamaayius, suinvndnd wezdinau n.a.e.

A5 ITNLHYNUILIT Sector Index Futures

(BN ALl A A TABNALAZNITROAITUALHAIADIWITUALLATDIAN)

anamaly
. BATIAWNERI (UNABFYAIADT9)
IV ans1asssaLian "
3 2821987 C e e
o 0o @ g o o A i o @ A & & (Uﬁﬂmamyty’mmna)
In] RIFFIHNWLINRUNN RIFNFINIBULADILI
1-50 45 405
51 - 200 35 31.5
1 w.a. 56 iduduly 5.10
201 - 1,000 25 22.5
&
1,001 4uly 20 18
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anAEnLi%

o

TN IN

T

AR

o

3N

FIATFIH

1 ¥

BATIAWIERI (UNABFYAIADT9)

'
o

20

WINRUIN

RIFNFINIBULADTL TG

ANNANRI

1/ sanenssiioufiszdasinlinuanaeyWisuasdiningyd

ITYTLINT

1 W.0. 56 Lilwdwld

A5 IINLYNUILWI Silver Online Futures

aasasIsathan v

(U IMAasyIAaLg)

5.10

anamaly
. BATIANWIERI (UNABFYAIABTNG)
JIWIN aasasIsatihan v
5 AAWHZLIAN e e
S @ o o o o - 2. (U MABFALN)
> "o RIATRINTIWLITRAWIN RIATRINIIDULADILUEG
1-100 45.00 40.50
9 W.8. 63 -30 L4.8. 64 )
101 - 400 40.00 36.00 3.60
401 — 800 36.00 32.40 1Ne. 64 Lﬁu(ﬁ%vl,ﬂ 4.60
¥
801 4wly 32.00 28.80
v Q
Z;‘!ﬂﬂ'lﬂﬂ']ﬂ%
> 1 ¥ 1 % 1 v
° AAINATNWILRW (UTNaadll g o . -
T1WBIN ( v ) aaTasIsathan v
. TUZLIAN 0o e
/o 0o & e o A L. & - 5= (UINABHWINDVN)
© e RIATRINTIWLITAUIN RIANRINNIDULADILUA
AILARTY QN r 9 W.B. 63 -30 L1, 64 3.60
32.00 AMNNNANNN o
wIn 1 w.a. 64 uduly 4.60

1/ damdsruiloafiazdasiwlinuaneauwusuazdinvindy

A5 TINLHLAWILNRILILHIINAIN T 3 (RSS3D Futures)

anAmaly

AAINANWILRR (UGN ABTN9)

R o anIANEIINLbaN
YIWIBAU U zgZIAN " e . e
¢ y o &, v o A L o a ¢ = (U adyuI1NaVN)
FIATRINTUBLATAWUIN RIATRINNIDULADILUEG i
1-25 250.00 225.00 14.0.-31 9.9. 64 20.00
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26 - 100 225.00 202.50

101 - 250 200.00 180.00
251 4uly 175.00 157.50
anAEnLi%

BATIAWIERI (UNABFUAIADTG)
NWINTY Y SLUTLIR
FIANFIHIWINNRINN  FIFIRINIIDULABILI

aas1AsIsaLian "

(U maadIAaTNg)
AILARTY QLN 175.00 AUNANSS 13.9. -31 5.9. 64 20.00

o

1/ sanersmiloafiazdesinalinamaeynisuazdsinininyd

1 v
AT ITNLHLNWILRW Japanese Rubber Futures

anAma Y
BATIANWIERI (UNABFYAIADT9)
R o ans1AsIsNLan "
JIWIBF STULIAN .
v Lo &, v o A P o a ¢ = (UINaadyuIndN)
FIAFIENWNINTN  FIFFINIBULAaTLTR LA
1-100 40.00 36.00
101 - 500 36.00 32.40 30 W.8. 63 -31N.6. 64 3.00
501 - 750 32.00 28.80 180, 04 Tuduly 4.00
¥
751 auly 28.00 25.20
v Y
anaEnl®
BATIANWERI (UNABFUAIADTNG) . L,
o o v AAIIANSIINL BN
FIWIRFU STULIAN .
e e w4 e . e (mdedyanededig)
FIAFIHIWINMINN  FIFIRINIIBULADILI
P . 30 W.8. 63 -31W.0. 64 3.00
PIUARTQILIN 28.00 AUNANRY _ B
1 3.0, 64 vuduly 4.00

N3RANUTEAWINBIENINN BN ILHLLIIANFINALFWAT (Spot Month Margin) &§1%5U RSS3/RSS3D

IR

200,900.00 da&myN

o

3N
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N3N awLNan1IaINaUFRAT (Delivery Deposit) 113U RSS3/RSS3D

AILARTYILIN  198,800.00 doFWN

]

M3NANUTEARINBIEA NN AN ILLZIANFINAUFWAT (Spot Month Margin) &§1%3U Gold D

ILARILIN  28,525.00 daFN

o

N3N awLNan1IdINaUEWAT (Delivery Deposit) 1931 Gold D

AIUARTYYIUIN  7,300.00 GiaRTQYN

]
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Inter-Commodity Spread Credit

Effective from 11 February 2021 onwards

Intsr-Commaodity Spread Gredit

Leg 1 Leg 2
Dalta Per Dalta Par Remark
GG Group Mame |GG Group | Gredit Rate (3%) | Combined Gommaodity Side of Leg | Combined Gommaodity Side of Lag
Spread Ratio ‘Spraad Ratio

INDEX 101 80 ENERG 1 A SET30 1 B
INDEX 10t T SET30 1 A ICT 1 B
INDEX 101 30 COMM 1 A SET30 2 B
METAL MT1 e GOLD 1 A GO 2 B
METAL MT1 80 GO 1 A SVF 7 B
ICT 501 30 INTUCH 1 A TRUE 7 B
ICT 501 30 TRUE 1 A JAS 1 B
ICT 501 40 ADVANC 1 A JAS 56 B
ICT 501 30 INTUCH 1 A THCOM [ B
PROF 502 60 SPALL 1 A LH 2 B
PROF 502 30 AMATA 1 A WHA 3 B
PROF 502 30 MBK 1 A ORI 2 B
PROF 502 30 LPN 1 A QH 2 B
PROF 502 30 LPN 1 A SIRI [ B
PROF 502 40 CPN 1 A AMATA 3 B
ENERG 508 T GPSC 1 A EA 1 B
ENERG 508 0 GPSC 1 A BGRIM 2 B
ENERG 508 T GPSC 1 A GULF 2 B
ENERG 508 0 E& 1 A BGRIM 1 B
ENERG 508 T E& 1 A BCF 3 B
ENERG 508 0 TOF 1 A SPRC [ B
ENERG 508 T BGRIM 1 A GULF 2 B
ENERG 508 0 SPRC 1 A ESS0D 1 B
ENERG 508 T SPRC 1 A IRFC 2 B
ENERG 508 80 EGCO 1 A RATCH 4 B
ENERG 508 ] GPSC 1 A BCF 3 B
ENERG 508 80 GPSC 1 A SUFPER e B
ENERG 508 ] E& 1 A GULF 2 B
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EMERG 4] EA A CKP 14 B
ENMERG ] EA A SUPER il B
EMERG L] TOP A BGRIM 1 B
EMERG 4] TOP A BCP ed B
ENMERG ] TOP A ESS0 T B
EMERG L] BGRIM A BCP 2 B
EMERG 4] BGRIM A ESS0 & B
ENMERG ] BGRIM A SUPER 0 B
EMERG L] GULF A BCP 1 B
EMERG 4] GULF A CKP ] B
ENMERG ] GULF A SUPER 34 B
EMERG L] BCPG A CKP 3 B
EMERG 4] CKP A SUPER 4 B
ENMERG ] TPIPF A SUPER 4 B
EMERG 30 EGCO A FTTEFP 2 B
EMERG 0 EGCO A SPRC 24 B
ENMERG 0 EGCO A ESS0 s B
EMERG 30 EGCO A CKP H B
EMERG 0 PTTEF A SPRC 12 B
ENMERG 0 PTTEF A IRPC 28 B
EMERG 30 GPEC A ECPG 3 B
EMERG 0 GPSC A CKP 18 B
ENMERG 0 EA A BCPG 4 B
EMERG 30 TOP A PTT 1 B
EMERG 0 TOP A GULF ed B
ENMERG 0 TOP A IRPC 13 B
EMERG 30 TOP A SUPER B B
EMERG 0 BGRIM A BCPG 3 B
ENMERG 0 BGRIM A SPRC i} B
EMERG 30 BGRIM A CKP 11 B
EMERG 0 BGRIM A GUNKUL 20 B
ENMERG 0 GULF A TRIPF ] B
EMERG 30 BCF A ECPG 2 B
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ENERG SOE 50 BCP A SPRC 3 B
ENERG S06 0 BCP A CKP 3 B
ENERG S0 0 BCP A TPIFP ] B
ENERG S06 0 BCP A SUPER 24 B
ENERG S0 0 SPCG A GUNKUL L] B
ENERG SOE 50 BCPG A TPIPP 4 B
ENERG S06 0 ECPG A SUPER 13 B
ENERG S0 0 BANPU A SPRC 1 B
ENERG SOE 50 BANPU A ESS0 1 B
ENERG S06 30 BANPU A IRPC 3 B
ENERG SOE 50 ESS0 A IRPC 2 B
ENERG S06 0 CKP A WHAUP 1 B
ENERG S0 0 GUNKUL A SUPER 3 B
ENERG S06 40 EGCO A IRPC H B
ENERG S06 40 EA A TRIFF 13 B
ENERG S0 40 TORP A FTG 3 B
ENERG S06 40 SPRC A CKP 2 B
ENERG S0 30 GPSC A TOR 1 B
BANK 513 T0 BBL A TMB 103 B
BANK 513 T0 KBANK A SCB 1 B
BANK S13 B0 BBL A sCB 1 B
BANK 513 60 BBL A KK 2 B
BANK 513 4] BBL A KTB 10 B
BANK 513 60 KBANK A KK 2 B
BANK 513 L] TISCO A SCB 1 B
BANK S13 B0 SCB A KKP 2 B
BANK 513 60 KTB A TMB 10 B
BANK 513 0 BEL A TCAP 4 B
BANK S13 40 BBL A BAY 4 B
BANK 513 0 BAY A TME 28 B
FOoD =3l 0 CBG A ICHI 12 B
PETRO sie 50 PTTGC A WL 2 B
PETRO 518 0 VL A WNT 1 B
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ETROM 523 T0 KCE A HAMNA B
FIM 524 T0 SAWAD A MTC B
FIN 54 50 AEONTS A THANI 50 B

TRANS 530 T0 PSL A TTA B

TRANS 530 T0 BA A AN 3 B

TRANS 530 L] AOT A BTS [ B

TRANS 530 50 PRM A TTA B

COMM 536 40 MEGA A BIC B

MEDIA 545 40 VGI A FLANB B

Mote: Inter-Commodity Spread Credit priosity iz celculated acconding to Rizk Parameter File (RPF).

Effective from 22 February 2021 onwards

The Adjustment of Margin Rates resulting from a Corporate Action
Underlying Contract Month Contract Size Delta Scaling Factor Remark
AMATA H21X M21X 1,008 1.0080
BCPG H21X M21X U21X 1,014 1.0140
BTS H21X 1,013 1.0130
COomM7 H21X 1,009 1.0090
GULF H21Y 5,057 5.0570
GULF M21X 1,011 1.0110
MINT H21X 1,008 1.0080
THANI H21X M21X 1,342 1.2420

Remark: Flease refer Inter-commodity spread credit of adjusted contract from Inter-commaodity spread credit of standard contract
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