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

Index Market

SET50 Index Futures

6,790.00 4,772.40 2,056.40 1,697.50 1,193.10 514.10
BANK Futures 14,980.00 10,528.80 4,536.80 3,745.00 2,632.20 1,134.20
COMM Futures 16,940.00  11,90640 513040  4,235.00 2,976.60 1,282.60
ENERGY Futures 9,695.00 6,814.20 2,936.20 2,423.75 1,703.55 734.05
FOOD Futures 4,620.00 3,247.20 1,399.20 1,155.00 811.80 349.80
ICT Futures 6,825.00 4,797.00 2,067.00 1,706.25 1,199.25 516.75

Metal Market

50 Baht Gold Futures

80,325.00 56.457.00 2432700  20081.25 14.114.25 6,081.75
10 Baht Gold Futures 16,065.00 11,291.40 4,865.40 4.016.25 2.822.85 1,216.35
Gold D

10,080.00 7.084.80 305280  20.160.00 14,169.60 6.105.60
Gold Online 33,425.00 23,493.00 10,123.00 8,356.25 5,873.25 2,530.75
Silver Online 6,615.00 4.649.40 2.003.40 1,653.75 1,162.35 500.85

P

FausIaN 6.45 W, 3095UN 11 weneu 2567 Wukuld (Super Maintenance Margin)

50 Baht Gold Futures

160,650.00  112,914.00  48,654.00  40,162.50 28,22850  12,163.50
10 Baht Gold Futures 32,130.00  22,582.80 9,730.80 8,032.50 5,645.70 2,432.70
Gold D 20,160.00 14,169.60 6,105.60  40,320.00 28,339.20  12,211.20
Gold Online 66,850.00 46,986.00  20,246.00  16,712.50 11,746.50 5,061.50
Silver Online 13,230.00 9,298.80 4,006.80 3,307.50 2,324.70 1,001.70
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Retail
IM MM FCM IM MM FCM

P

FAUANG 6.45 W, 209U 17 Wwseu 2567 udulyl

50 Baht Gold Futures

80,32500  56,457.00  24,327.00  20,081.25 14,114.25 6,081.75
10 Baht Gold Futures 16,065.00  11,291.40 4,865.40 4,016.25 2,822.85 1,216.35
Gold D 10,080.00 7,084.80 3,052.80  20,160.00 14,169.60 6,105.60
Gold Online 33,425.00 23,493.00  10,123.00 8,356.25 5,873.25 2,530.75
Silver Online 6,615.00 4,649.40 2,003.40 1,653.75 1,162.35 500.85

Currency Market

USD Futures

980.00 688.80 296.80 245.00 172.20 74.20
EUR/USD 700.00 492.00 212.00 1,400.00 984.00 424.00
USD/IPY 1,225.00 861.00 371.00 2.450.00 1,722.00 742.00

P2

FauFIAN 6.45 W. 2095UN 11 wenew 2567 WluAull (Super Maintenance Margin)

USD Futures

1,960.00 1,377.60 593.60 490.00 344.40 148.40
EURMUSD 1,400.00 984.00 424.00 2.800.00 1,968.00 848.00
USDIPY 2.450.00 1,722.00 742.00 4.900.00 3.444.00 1,484.00

P

FaUANG 6.45 W, 2095U7 17 Wwseu 2567 udulyl

USD Futures

980.00 688.80 296.80 245.00 172.20 74.20
EUR/USD 700.00 492.00 212.00 1,400.00 984.00 424.00
USDAPY 1,225.00 861.00 371.00 2.450.00 1,722.00 742.00

Interest Rate Market

5Y Government Bond

5,775.00 4,059.00 1,749.00 1,443.75 1,014.75 437.25
SMBIBOR 1,260.00 885.60 381.60 - - -
Agriculture Market
RSS3
59,325.00 41,697.00  17,967.00  59,325.00 41,697.00  17,967.00
RSS3D 59,325.00 41,697.00  17,967.00  59,325.00 41,697.00  17,967.00
Japanese Rubber 10,675.00 7,503.00 3,233.00 10,675.00 7,503.00 3,233.00
Fausiinnn 6.45 1. 9095U7 11 imneu 2567 gl (Super Maintenance Margin)
RSS3
118,650.00 83,394.00  35934.00 118,650.00 83,394.00  35,934.00
RSS3D
118,650.00 83,394.00 3593400  118,650.00 83,394.00  35,934.00
Japanese Rubber 21,350.00 15,006.00 6,466.00 21,350.00 15,006.00 6,466.00

P

FaUANG 6.45 W, 209U 17 ey 2567 udulyl

RSS3

59,325.00 41,697.00  17,967.00  59,325.00 41,697.00  17,967.00
RSS3D 59,325.00 41,697.00  17,967.00  59,325.00 41,697.00  17,967.00
Japanese Rubber 10,675.00 7,503.00 3,233.00 10,675.00 7,503.00 3,233.00
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Retail
IM MM FCM IM MM FCM
ARV 280.00 196.80 84.80 70.00 49.20 21.20
ADVANC 10,010.00 7,035.60 3,031.60 2,502.50 1,758.90 757.90
AEONTS 11,725.00 824100  3,551.00 2,031.25 2,060.25 887.75
AMATA 1,995.00 1,402.20 604.20 498.75 350.55 151.05
ACT 3,220.00 2,263.20 975.20 805.00 565.80 243.80
AP 945.00 664.20 286.20 236.25 166.05 71.55
AWC 420.00 295.20 127.20 105.00 73.80 31.80
BA 1,715.00 1,205.40 519.40 428.75 301.35 129.85
BAM 1,085.00 762.60 328.60 271.25 190.65 82.15
BANPU 560.00 393.60 169.60 140.00 98.40 42.40
BAY 1,785.00 1,254.60 540.60 446.25 313.65 135.15
BBL 6,860.00 482160  2,077.60 1,715.00 1,205.40 519.40
BCH 1,995.00 1,402.20 604.20 498.75 350.55 151.05
BCP 4,270.00 3,001.20 1,293.20 1,067.50 750.30 323.30
BCPG 630.00 442.80 190.80 157.50 110.70 47.70
BDMS 1,995.00 1,402.20 604.20 498.75 350.55 151.05
BEAUTY 140.00 98.40 42.40 35.00 24.60 10.60
BEC 630.00 442.80 190.80 157.50 110.70 47.70
BEM 525.00 369.00 159.00 131.25 92.25 39.75
BGRIM 3,220.00 2,263.20 975.20 805.00 565.80 243.80
BH 15960.00  11,217.60  4,833.60 3,990.00 2,804.40 1,208.40
BJC 2,450.00 1,722.00 742.00 612.50 430.50 185.50
BLA 1,715.00 1,205.40 519.40 428.75 301.35 129.85
BLAND 105.00 73.80 31.80 26.25 18.45 7.95
BPP 980.00 688.80 296.80 245.00 172.20 74.20
BTS 595.00 418.20 180.20 148.75 104.55 45.05
CBG 7,105.00 499380  2,151.80 1,776.25 1,248.45 537.95
CENTEL 4,095.00 2,878.20 1,240.20 1,023.75 719.55 310.05
CHG 245.00 172.20 74.20 61.25 43.05 18.55
CK 2,240.00 1,574.40 678.40 560.00 393.60 169.60
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Retail

CKP
Ccom7
CPALL
CPF
CPN
CRC
DELTA
EA
EASTW
EGCO
EPG
ERW
BSRC

GFPT

GLOBAL (H25
onwards)

GPSC
GULF
GUNKUL
HANA
HMPRO
ICHI
INTUCH
IRPC
ITD

IVL

JAS (Z24 onwards)

JMT

KBANK

KCE

KEX

Outright (Baht/Contract)

IM

455.00
2,240.00
3,640.00
1,365.00
5,180.00
3,325.00

12,495.00
4,270.00

280.00
9,380.00

770.00

525.00

945.00
1,120.00
1,645.00
5,565.00
3,220.00

280.00
5,845.00
1,050.00
2,100.00
4,445.00

175.00

175.00
2,520.00

385.00
3,815.00
6,545.00
4,690.00

910.00

MM

319.80
1,574.40
2,558.40

959.40
3,640.80
2,337.00
8,782.20
3,001.20

196.80
6,592.80

541.20

369.00

664.20

787.20
1,156.20
3,911.40
2,263.20

196.80
4,108.20

738.00
1,476.00
3,124.20

123.00

123.00
1,771.20

270.60
2,681.40
4,600.20
3,296.40

639.60

FCM

137.80
678.40
1,102.40
413.40
1,568.80
1,007.00
3,784.20
1,293.20
84.80
2,840.80
233.20
159.00
286.20
339.20
498.20
1,685.40
975.20
84.80
1,770.20
318.00
636.00
1,346.20
53.00
53.00
763.20
116.60
1,155.40
1,982.20
1,420.40

275.60

Inter-month Spread (Baht/Spread)

IM

113.75
560.00
910.00
341.25
1,295.00
831.25
3,123.75
1,067.50
70.00
2,345.00
192.50
131.25
236.25
280.00
411.25
1,391.25
805.00
70.00
1,461.25
262.50
525.00
1,111.25
43.75
43.75
630.00
96.25
953.75
1,636.25
1,172.50

227.50

MM

79.95
393.60
639.60
239.85
910.20
584.25

2,195.55
750.30
49.20
1,648.20
135.30

92.25
166.05
196.80
289.05
977.85
565.80

49.20

1,027.05
184.50
369.00
781.05

30.75

30.75
442.80

67.65
670.35

1,150.05
824.10

159.90

FCM

34.45

169.60

275.60

103.35

392.20

251.75

946.05

323.30

21.20

710.20

58.30

39.75

71.55

84.80

124.55

421.35

243.80

21.20

442.55

79.50

159.00

336.55

13.25

13.25

190.80

29.15

288.85

495.55

355.10

68.90
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Retail

KKP
KTB
KTC
LH

LPN

MAJOR
MBK
MEGA
MINT
MTC
OR

ORI
OSP (U24 onwards)
PLANB
PRM
PSH
PSL
PTG
PTT
PTTEP
PTTGC
QH
RATCH
RS

S
SAMART
SAWAD
SCB

SCC

Outright (Baht/Contract)

IM

3,780.00
1,120.00
4,025.00
560.00
245.00
2,695.00
1,435.00
2,380.00
3,780.00
2,730.00
4,900.00
1,295.00
875.00
1,680.00
875.00
805.00
945.00
1,190.00
980.00
1,750.00
10,045.00
3,605.00
175.00
2,135.00
1,505.00
105.00
980.00
4,760.00
6,090.00

14,105.00

MM

2,656.80
787.20
2,829.00
393.60
172.20
1,894.20
1,008.60
1,672.80
2,656.80
1,918.80
3,444.00
910.20
615.00
1,180.80
615.00
565.80
664.20
836.40
688.80
1,230.00
7,060.20
2,533.80
123.00
1,500.60
1,057.80
73.80
688.80
3,345.60
4,280.40

9,913.80

FCM

1,144.80
339.20
1,219.00
169.60
74.20
816.20
434.60
720.80
1,144.80
826.80
1,484.00
392.20
265.00
508.80
265.00
243.80
286.20
360.40
296.80
530.00
3,042.20
1,091.80
53.00
646.60
455.80
31.80
296.80
1,441.60
1,844.40

4,271.80

Inter-month Spread (Baht/Spread)

IM

945.00
280.00
1,006.25
140.00
61.25
673.75
358.75
595.00
945.00
682.50
1,225.00
323.75
218.75
420.00
218.75
201.25
236.25
297.50
245.00
437.50
2,511.25
901.25
43.75
533.75
376.25
26.25
245.00
1,190.00
1,522.50

3,526.25

MM

664.20
196.80
707.25
98.40
43.05
473.55
252.15
418.20
664.20
479.70
861.00
227.55
153.75
295.20
153.75
141.45
166.05
209.10
172.20
307.50
1,765.05
633.45
30.75
375.15
264.45
18.45
172.20
836.40
1,070.10

2,478.45

FCM

286.20
84.80
304.75
42.40
18.55
204.05
108.65
180.20
286.20
206.70
371.00
98.05
66.25
127.20
66.25
60.95
71.55
90.10
74.20
132.50
760.55
272.95
13.25
161.65
113.95
7.95
74.20
360.40
461.10

1,067.95
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Retail

SCGP
SGP
SIRI
SPALI
SPCG
SPRC
STA
STEC
STGT
STPI
SUPER
TASCO
TCAP
THAI
THANI (H25 onwards)
THCOM
THG
TISCO
TKN
TOA
TOP
TPIPL
TPIPP
TQM
TRUE
TTA
TTB
TTCL
TTW

TU

Outright (Baht/Contract)

IM

2,730.00
560.00
175.00

1,750.00
805.00

1,015.00

2,975.00

1,190.00

1,330.00
385.00

70.00

1,260.00

3,150.00

1,155.00
245.00

1,960.00

5,250.00

5,320.00

1,610.00

1,995.00

4,620.00
175.00
245.00

2,870.00
945.00
945.00
140.00
315.00
560.00

1,050.00

MM

1,918.80
393.60
123.00

1,230.00
565.80
713.40

2,091.00
836.40
934.80
270.60

49.20
885.60

2,214.00
811.80
172.20

1,377.60

3,690.00

3,739.20

1,131.60

1,402.20

3,247.20
123.00
172.20

2,017.20
664.20
664.20

98.40
221.40
393.60

738.00

FCM

826.80
169.60
53.00
530.00
243.80
307.40
901.00
360.40
402.80
116.60
21.20
381.60
954.00
349.80
74.20
593.60
1,590.00
1,611.20
487.60
604.20
1,399.20
53.00
74.20
869.20
286.20
286.20
42.40
95.40
169.60

318.00

Inter-month Spread (Baht/Spread)

IM

682.50
140.00
43.75
437.50
201.25
253.75
743.75
297.50
332.50
96.25
17.50
315.00
787.50
288.75
61.25
490.00
1,312.50
1,330.00
402.50
498.75
1,155.00
43.75
61.25
717.50
236.25
236.25
35.00
78.75
140.00

262.50

MM

479.70

98.40

30.75

307.50

141.45

178.35

522.75

209.10

233.70

67.65

12.30

221.40

553.50

202.95

43.05

344.40

922.50

934.80

282.90

350.55

811.80

30.75

43.05

504.30

166.05

166.05

24.60

55.35

98.40

184.50

FCM

206.70

42.40

13.25

132.50

60.95

76.85

225.25

90.10

100.70

29.15

5.30

95.40

238.50

87.45

18.55

148.40

397.50

402.80

121.90

151.05

349.80

13.25

18.55

217.30

71.55

71.55

10.60

23.85

42.40

79.50
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Retail
IM MM FCM IM MM FCM
T™vO 1,260.00 885.60 381.60 315.00 221.40 95.40
UNIQ 350.00 246.00 106.00 87.50 61.50 26.50
Vel 280.00 196.80 84.80 70.00 49.20 21.20
VNG 210.00 147.60 63.60 52.50 36.90 15.90
WHA 385.00 270.60 116.60 96.25 67.65 29.15
WHAUP 280.00 196.80 84.80 70.00 49.20 21.20
. Outright (Baht/Contract) Inter-month Spread (Baht/Spread)
Institute
IM MM FCM IM MM FCM

Index Market

SET50 Index Futures - -

5,238.00 3,880.00 1,309.50 970.00

BANK Futures 11,556.00 8,560.00 ] 2,889.00 2,140.00 ]
COMM Futures 13,068.00 9,680.00 ; 3,267.00 2,420.00 )
ENERGY Futures 7,479.00 5,540.00 ) 1,869.75 1,385.00 )
FOOD Futures 3,564.00 2,640.00 ] 891.00 660.00 ]
ICT Futures 5,265.00 3,900.00 ) 1,316.25 975.00 )

Metal Market

50 Baht Gold Futures - -

61,965.00  45,900.00 15,491.25 11,475.00

10 Baht Gold Futures 12.393.00 9.180.00 - 3.098.25 2,295.00 i
Gold D 7,776.00  5,760.00 ] 15,552.00  11,520.00 ]
Gold Online 2578500  19,100.00 ; 6,446.25 4,775.00 )
Silver Online 510300  3,780.00 ] 1,275.75 945.00 )

P

FaUANG 6.45 W, 209U 11 Wweeu 2567 ukulil (Super Maintenance Margin)

50 Baht Gold Futures - -

123,930.00  91,800.00 30,98250  22,950.00
10 Baht Gold Futures 24,786.00 18.360.00 - 6,196.50 4,590.00 i
Gold D 15552.00  11,520.00 ) 31,10400  23,040.00 )
Gold Online 51,570.00  38,200.00 ] 12,892.50 9,550.00 ]
Silver Online 10,206.00  7,560.00 ] 2,551.50 1,890.00 ]
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Institute
IM MM FCM IM MM FCM

P

FAUANG 6.45 W, 209U 17 Wwseu 2567 udulyl

50 Baht Gold Futures - -

61,965.00  45,900.00 15,491.25 11,475.00
10 Baht Gold Futures 12,393.00 9.180.00 - 3,098.25 2,295.00 i
Gold D 7,776.00 5,760.00 ] 15,552.00 11,520.00 ]
Gold Online 25785.00  19,100.00 ; 6,446.25 4,775.00 )
Silver Online 5,03.00  3,780.00 ° 1,275.75 945.00 °

Currency Market

USD Futures - -

756.00 560.00 189.00 140.00
EUR/USD 540.00 400.00 ] 1,080.00 800.00 i
USDIPY 945.00 700.00 ] 1,890.00 1,400.00 )

FauFIAN 6.45 W. 2095UN 11 wenew 2567 WluAull (Super Maintenance Margin)

USD Futures - -

151200  1,120.00 378.00 280.00
EUR/USD 1,080.00 800.00 ] 2,160.00 1,600.00 i
USD/IPY 1,890.00 1,400.00 ; 3,780.00 2,800.00 )

FaUANG 6.45 W, 2095U7 17 Wwseu 2567 udulyl

USD Futures - -

756.00 560.00 189.00 140.00
EUR/USD 540.00 400.00 ] 1,080.00 800.00 i
USD/IPY 945.00 700.00 ° 1,890.00 1,400.00

Interest Rate Market

5Y Government Bond

445500  3,300.00 - 1,113.75 825.00
3M BIBOR 972.00 720.00 - ) ) -
RSS3 4576500  33,900.00 ) 45,765.00 33,900.00 )
RSS3D 4576500  33,900.00 ) 4576500  33,900.00 )
Japanese Rubber 8,235.00 6,100.00 - 8,235.00 6,100.00 -

FauFIAN 6.45 W. 2095UN 11 wenew 2567 Wludull (Super Maintenance Margin)

RSS3 - -

91,530.00  67,800.00 91,530.00 67,800.00
RSS3D 91,530.00  67,800.00 - 91,530.00 67,800.00 -
Japanese Rubber 16,470.00  12,200.00 - 16,470.00 12,200.00 -

P

FaUANG 6.45 W, 209U 17 ey 2567 udulyl

RSS3 4576500  33,900.00 - 45.765.00 33,900.00 -
RSS3D 4576500  33,900.00 - 45,765.00 33,900.00 -
Japanese Rubber 8.235.00 6,100.00 - 8.235.00 6,100.00 -
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Institute
M MM FCM IM MM FCM
ARV 216.00 160.00 ) 54.00 40.00 )
ADVANC 7,722.00 5,720.00 ) 1,930.50 1,430.00 )
AEONTS 9,045.00 6,700.00 i 2,261.25 1,675.00 i
AMATA 1,539.00 1,140.00 ) 384.75 285.00 )
ACT 2,484.00 1,840.00 ) 621.00 460.00 )
AP 729.00 540.00 i 182.25 135.00 i
AWC 324.00 240.00 ) 81.00 60.00 )
BA 1,323.00 980.00 ) 330.75 245.00 )
BAM 837.00 620.00 i 209.25 155.00 i
BANPU 432.00 320.00 ) 108.00 80.00 )
BAY 1,377.00 1,020.00 ) 344.25 255.00 )
BBL 5,292.00 3,920.00 i 1,323.00 980.00 i
BCH 1,539.00 1,140.00 ) 384.75 285.00 )
BCP 3,294.00 2,440.00 ) 823.50 610.00 )
BCPG 486.00 360.00 i 121.50 90.00 i
BDMS 1,539.00 1,140.00 - 384.75 285.00 -
BEAUTY 108.00 80.00 ) 27.00 20.00 )
BEC 486.00 360.00 i 121.50 90.00 i
BEM 405.00 300.00 - 101.25 75.00 -
BGRIM 2,484.00 1,840.00 ) 621.00 460.00 )
BH 12,312.00 9,120.00 i 3,078.00 2,280.00 i
BJC 1,890.00 1,400.00 - 472,50 350.00 -
BLA 1,323.00 980.00 ) 330.75 245.00 )
BLAND 81.00 60.00 i 20.25 15.00 i
BPP 756.00 560.00 i 189.00 140.00 i
BTS 459.00 340.00 ) 114.75 85.00 )
CBG 5,481.00 4,060.00 i 1,370.25 1,015.00 i
CENTEL 3,159.00 2,340.00 i 789.75 585.00 i
CHG 189.00 140.00 ) 47.25 35.00 )
CK 1,728.00 1,280.00 i 432.00 320.00 i
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Institute

CKP
Ccom7
CPALL
CPF
CPN
CRC
DELTA
EA
EASTW
EGCO
EPG
ERW
BSRC

GFPT

GLOBAL (H25
onwards)

GPSC
GULF
GUNKUL
HANA
HMPRO
ICHI
INTUCH
IRPC
ITD

IVL

JAS (Z24 onwards)
JMT
KBANK
KCE

KEX

Outright (Baht/Contract)

IM

351.00
1,728.00
2,808.00
1,053.00
3,996.00
2,565.00
9,639.00
3,294.00

216.00
7,236.00

594.00

405.00

729.00

864.00
1,269.00
4,293.00
2,484.00

216.00
4,509.00

810.00
1,620.00
3,429.00

135.00

135.00
1,944.00

297.00
2,943.00
5,049.00
3,618.00

702.00

MM

260.00
1,280.00
2,080.00

780.00
2,960.00
1,900.00
7,140.00
2,440.00

160.00
5,360.00

440.00

300.00

540.00

640.00

940.00

3,180.00
1,840.00
160.00
3,340.00
600.00
1,200.00
2,540.00
100.00
100.00
1,440.00
220.00
2,180.00
3,740.00
2,680.00

520.00

FCM

Inter-month Spread (Baht/Spread)

IM

87.75
432.00
702.00
263.25
999.00
641.25

2,409.75
823.50
54.00
1,809.00
148.50
101.25
182.25
216.00
317.25
1,073.25
621.00
54.00
1,127.25
202.50
405.00
857.25

33.75

33.75
486.00

74.25
735.75

1,262.25
904.50

175.50

MM

65.00
320.00
520.00
195.00
740.00
475.00

1,785.00
610.00
40.00
1,340.00
110.00

75.00
135.00
160.00
235.00
795.00
460.00

40.00
835.00
150.00
300.00
635.00

25.00

25.00
360.00

55.00
545.00
935.00
670.00

130.00
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Institute

KKP
KTB
KTC
LH

LPN

MAJOR
MBK
MEGA
MINT
MTC
OR

ORI
OSP (U24 onwards)
PLANB
PRM
PSH
PSL
PTG
PTT
PTTEP
PTTGC
QH
RATCH
RS

S
SAMART
SAWAD
SCB

SCC

Outright (Baht/Contract)

IM

2,916.00
864.00
3,105.00
432.00
189.00
2,079.00
1,107.00
1,836.00
2,916.00
2,106.00
3,780.00
999.00
675.00
1,296.00
675.00
621.00
729.00
918.00
756.00
1,350.00
7,749.00
2,781.00
135.00
1,647.00
1,161.00
81.00
756.00
3,672.00
4,698.00

10,881.00

MM

2,160.00
640.00
2,300.00
320.00
140.00
1,540.00
820.00
1,360.00
2,160.00
1,560.00
2,800.00
740.00
500.00
960.00
500.00
460.00
540.00
680.00
560.00
1,000.00
5,740.00
2,060.00
100.00
1,220.00
860.00
60.00
560.00
2,720.00
3,480.00

8,060.00

FCM

Inter-month Spread (Baht/Spread)

IM

729.00
216.00
776.25
108.00
47.25
519.75
276.75
459.00
729.00
526.50
945.00
249.75
168.75
324.00
168.75
155.25
182.25
229.50
189.00
337.50
1,937.25
695.25
33.75
411.75
290.25
20.25
189.00
918.00
1,174.50

2,720.25

MM

540.00
160.00
575.00
80.00
35.00
385.00
205.00
340.00
540.00
390.00
700.00
185.00
125.00
240.00
125.00
115.00
135.00
170.00
140.00
250.00
1,435.00
515.00
25.00
305.00
215.00
15.00
140.00
680.00
870.00

2,015.00

FCM
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Institute

SCGP
SGP
SIRI
SPALI
SPCG
SPRC
STA
STEC
STGT
STPI
SUPER
TASCO
TCAP
THAI
THANI (H25 onwards)
THCOM
THG
TISCO
TKN
TOA
TOP
TPIPL
TPIPP
TQM
TRUE
TTA
TTB
TTCL
TTW

TU

Outright (Baht/Contract)

IM

2,106.00
432.00
135.00

1,350.00
621.00
783.00

2,295.00
918.00

1,026.00
297.00

54.00
972.00

2,430.00
891.00
189.00

1,512.00

4,050.00

4,104.00

1,242.00

1,539.00

3,564.00
135.00
189.00

2,214.00
729.00
729.00
108.00
243.00
432.00

810.00

MM

1,560.00
320.00
100.00

1,000.00
460.00
580.00

1,700.00
680.00
760.00
220.00

40.00
720.00

1,800.00
660.00
140.00

1,120.00

3,000.00

3,040.00
920.00

1,140.00

2,640.00
100.00
140.00

1,640.00
540.00
540.00

80.00
180.00
320.00

600.00

FCM

Inter-month Spread (Baht/Spread)

IM

526.50
108.00
33.75
337.50
155.25
195.75
573.75
229.50
256.50
74.25
13.50
243.00
607.50
222.75
47.25
378.00
1,012.50
1,026.00
310.50
384.75
891.00
33.75
47.25
553.50
182.25
182.25
27.00
60.75
108.00

202.50

MM

390.00

80.00

25.00

250.00

115.00

145.00

425.00

170.00

190.00

55.00

10.00

180.00

450.00

165.00

35.00

280.00

750.00

760.00

230.00

285.00

660.00

25.00

35.00

410.00

135.00

135.00

20.00

45.00

80.00

150.00

FCM
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Outright (Baht/Contract) Inter-month Spread (Baht/Spread)

Institute
IM MM FCM IM MM FCM
Tvo 972.00 720.00 i 243.00 180.00 i
UNIQ 270.00 200.00 i 67.50 50.00 i
VGl 216.00 160.00 ) 54.00 40.00 )
VNG 162.00 120.00 i 40.50 30.00 i
WHA 297.00 220.00 i 74.25 55.00 i
WHAUP 216.00 160.00 ) 54.00 40.00 )

ATUTUANNNIAI§IuNNTsEneugsRaTesTNInEUsTneugsiadty s Teaneawnii Anuueans1IusEn NEnfiuaN

dszinngnén TnaAnanauauwinlelfisuiy Clearing House Margin Al

Usinnandn ranus:nuidovdu (inn) ranUs:Ausnunanaw (i)
- (Initial Margin Multiplier)  (Maintenance margin Multiplier)
anénvialil 175 13
anANanILY 135 100
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ARASIATESTHNLU YN UL AU

NNSANUIUDATIANESTH LI LN U

" pausdun 6 womaeN 2557 usiuly

" dnsnanunenihdeasldlassainsuuuduiivlaiagiiu uiwinifunmunisgeanansiule 1Hldamsm

TUFUAZ Ty NLeN

o

B AUFUNN9E9ANAS

B dmesananninesiueialusu VAT 7%

2

TRUNANNBUEDFIUA HAduansaaay 10 ANdRINUNANNAUAIE198ES

ANSSSUITgUUNYKUN SET50 Index Futures

anAnalyl
IUDUSIULUN

1-25
26 -100
101 - 500

Aaust 501 dryeyrawlyl
anAanLil
IUDUSIULUN

FOUAATY LN

DAS1IAUNYKUN (UNNADEUNNCDUD) 90sANSSsuULtay

doFndoru KU goFndonvduinositio IRERISRERITRISPIRM)

80 72 6.10

60 54 6.10

40 36 6.10

30 27 6.10
D0S1IAUNEKUN (UNNADANYNINCDUNV) DasAsssuldey

doFndoru KU goFndonvduinositio IRERIISRERTRISPIRM)

30

wwwwww

ANNARNAY 6.10
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anéalil

goFndowuKiNN gdoFndonvdulaosida
1-25 80 72 4.10
26 -100 60 54 4.10
101 - 500 40 36 4.10
faust 501 dyyanlyl 30 27 4.10
anAanLiu

doAdonWuIKUNA doAdonivaulnosiGa

¥
o '

FaLFdTyeuen 30 ANNNANA 4.10

o o

1/ fnsAnsssiflannazfesans iiunaneuiug, & inintnyd uazdqtinan n.a.m.

4

14@n5 (Exercise)’ 7 3
11583 (Non-Exercise) Tadd Tadd
Ufjiasn1sl4ans (Deny) 10 Taidl
Qnlans (Assign) 1aif 1aif
Taignli@ns (Non-Assign) Taifl Taifl

2/ ’Lunimm 1lunn9nin Auto-exercise ﬂ’]Uﬁ‘ﬂqi‘LLﬂ”ﬂ’Wﬁﬁ‘ﬁ‘NLuEINQyLﬂ‘LIi"’JNﬂuLLNLﬂull@ﬂqﬂ.l’r]\iﬂﬂi‘l ang (Exercise Value)

Krungsri Capital Securities PCL. | Operation Department 15



A1SSsUIlgUUNEKUA Single Stock Futures

3 ]
a ¥ e

VN@]ﬂﬂ’WIQl‘iJLL@zQﬂ AENLIY

s1AN DaS1IAUNEKUN (UNNADANYNINCDUNY) DasnAsssuldey
Single Stock Futures doFndoru KU dofndonvdunosiio IRERIISRERITRISPIRS)
< 100 UM 0.10% I09AAATYRUWY  0.09% J895AAATYR 0.51
11NN41 100 v Auly 1a3a Faiaafa 510

-3 1 o ¥ 1 1 o o ] U o '
1/ dvinvintinyas FuniiuAisssuifiaunisdssniiuazAnassuilnnisdnegussesusiavdiyayn SSF ludnaviniuluusiazinen Tned

MINUNIUSAIIANSITNLHENTRIATYTYN SSF U9rAmNIAaT AINNI3AUINMNANRAEBIAIUAN9T8991AARENIT19E9AN (Settlement

Price)
ANSSsULlgUUNEKUN Gold Futures
gnﬁ'\ﬁ'ﬂﬂ
9AS1IAUNEKUN (UNNADENUNNCDUNY) 9asANsssultay
JudUANIUN . . .
1-5 450 405 40.10
6-20 350 315 40.10
21-50 250 225 40.10
paws 51 drynyauld 200 180 40.10
anAaniu
DAS1IAUNEKUN (UNNADEUNNCDUND) 90sANSSsuULtay
JnududTYnN , , ,
goAdonWIuRKUNN (UNNCDATYNNCIDTIV)
Fausdrynyaan 200 ANNNANGS 40.10

& ©° o o o =

1/ ghgAnassuitiannazfiesans lifunainayiug, Avinvndnd uazdnineu n.a.m.
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ANSSSULUgUUNYKUN Mini Gold Futures

anAMal
9AS1IAUNYKUN (UNNADEUNNCDUNY) 90sANSSsuLtay
JIudUEYNN : : :
goAdonWIuDKUNN avAnavnvdulaositia INERERERYVERIS))
1-25 90 81 8.10
26 - 100 70 63 8.10
101 - 250 50 45 8.10
Aawsl 251 dryoyraull 40 36 8.10
anAanLil
DAS1IAUNEKUN (UNNADEUNNCDUY) 90sANSSsuULtay
JudUEYNN . . .
goAdonWIuDKUNN avAnavnvaulaosita INERERERYNElERIRS))
pauFAT NN 40 ANNARNAY 8.10

1/ dhgAnassuitlannazfiasanslifunainayius, Ainindnd uazdnineu n.a.e.

ANSSSUITgUUNYKUN Gold D Futures

anAnalyl
D0S1IAUNEKUN (UNNADANYNNCDUNV) oasAsssulleu
JudUATYN _ _ _
SNata e lvalaltielal dgoAavnvdulaositia (UNNCDATYNNCIDTIV)
1-50 45 40.50 5.10
51-200 35 31.50 5.10
201 -500 25 22.50 5.10
maus 501 drycynaull 20 18.00 5.10
anAEaNIY
D0S1IAUNEKUN (UNNADANYNNCDUNV) oasAsssulleu
JudUATYN _ _ _
S ata e kvialaltielal dgoAavnvdulaositia (UNNCDATYNNCIDTIV)
AaUARTyyILIN 20 ANNNANAS 5.10

& ° o o o =

1/ ghgAnassuitiannazfiesans lifunainayiug, Avindndd uazdnineu n.a.m.
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ANSSSULTgUUNYKUN Gold Online Futures

anAnalll
DaS1IAUNEKUN (UNNADANYNNCDUNV)
IudUAYYN . . .
goANdurWIuIKUNN | doAnaonivdulaasiia
1-12 180 162
13-50 140 126
51-125 100 90
a’; 1 o d’l
Faust 126 dryoynall 80 72
anAanLil
90S1IAUNEKUN (UNNADANYNNCDUNV)
JudUETYUTUN : . :
GoANEVWIUIRTIKUNA | doAndonvdulaosida
Fausdrynyaan 80 ANNNANAS

vvvvv

1/ ghgrAnsssuitlannazfinsang Hiunaaewins, 4r1inindnd wazdnineu n.a.m.

9asANsssuLlay

(UNNCD&NNUNCDTI)

16.10
16.10
16.10

16.10

DasANsssuLlay

(UNNCPANINUNCIDUTY)

16.10

ANSSsSULdgUUINYKUN 5-Year Government Bond Futures

anAnalyl
20sS1AUNEKUN (UNNADETYNUNADUN)
S:gz0an . . _
goAdonWIuRIKUNN | dvAndonivdulaasito
Sui 1 .8 2555 Wlusiuly 50 45
anAanLl
DASIAUNYKUN (UNNADENINNCDUTY)
S:gz0an , , _
dgoAdoniuIrkUNN | doAndonivautaosiia
Su 1 .8, 2555 il 50 ANNNANAS

1/ ghgAnassuitiannazfiesans lifunainayiug, Avindndnd uazdnineu n.a.m.

9asANsssuLlay
(UNNCPANUNUNCIDUTY)

10.10

DasAsssuldey
(UNCANUNUNCDTI)

10.10
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ANSSsULdgUUNgrUN 3M BIBOR Futures

anAnalll
20sS1AUNEKUN (UNNADETYNUNADUN) DasAsssuldey
S:gl0an : : :
goAdonWIuRIKUNN | dvAndonivdulaasito (UNNCPANINUNCIDUTY)
JuR 1 5.A. 2555 {lusuld 100 90 20.10
anAEANIY
20S1AUNEKUN (UNNADETYNUNADUN) DasAsssuldey
S:g:0an : : :
goAdvnWIuRIKUNN | doAnavnivdulaosiia (UNNADANUNUNCDTY)
4R 1 5.A. 2555 sl 100 ATNNANAS 20.10

1/ dhgAnassuiflannazfiasanslifunainayiug, Arinindnd uazdnineu n.a.m.

ANSSSUITgUUNYKUN USD Futures EUR/USD Futures USD/JYP Futures

an Al

DASIANUNEKUN (UNNCADENIUNCDUTY) _ . 9
. - DasANsssullau

CAleliain i) gdordonu doANdonv S==loan (UNdodtutuciodn)
alavala sulnosida

1 1.7, 2557 lusiull
1-2,000 10 9 . 1.10
31 m.A. 2565 WluAull

. 1 1.n. 2557 lusiuly
2,001 flusinlyl 7 6.30 . 1.10
31 51.0. 2565 Wusiulil

ANANENNLIY
DAS1IAUNEKUN (UNNADEUNNCDUY) 90sANSSsuULtay
JuduaNIN _ _ '
goANdvoWIUDIKUNA | @vAldonivaulaosida (UNNCDATYNNCIDTIV)
pauFATyoUNLEN 7 ANNARNAY 1.10

1/ dhgAnassuitlaninazfiasansifunainayiug, Ainindnd uazdnineu n.a.m.
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anAall

adoAndonu doAndonv
Salaivals sulaosIdn
1-10 180 162
11 -40 140 126
1WA, 56 tlusull 20.10
41 - 200 100 90
) X
201 sryanduly 80 72
anAaniy

adorndoniu dorndonv
Salavala 5ul0osIa

‘ AILARTYTYIUIN 80

ANNARNA 1 9.7 56 1Tlusiull ‘ 20.10

o

1/ Snspnsssniflaniazsiesans iunaineniug, Aninintnyd uazdtines n.a.m.

anéalil

doAndonu doAndonv
Salaivhls sulaosIdn
1-25 90 81
26 - 100 70 63
1 W.A. 56 sl 10.10
101 - 500 50 45
) X
501 sy anly 40 36
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anAanLiu

e

WIN 40 ANNARNA 1 9.7, 56 1Tlusiull 10.10

3

Jbb

3.
ege
2

1/ Snapsssniflaniazsiesans iiunaineniug, Anintintnyd uazdtinen n.a.m.

anéalil

adoAndonu gdoFndono

PKUNA sulaosIia
1-50 45 40.5
51 -200 35 31.5

1 W.A. 56 1lusiull 5.10
201 - 1,000 25 22.5
1,001 4iwlal 20 18
anAanLiu

doAndonu doAndon v
Salalbalel Sulnasida
Y = @ v
AILARY QYN 20 ANNTNANAY 1 .7, 56 LTusinlyl 5.10

1/ Snspnsssnilianiazsiesans iiunaineniug, Aninintnyd uazdiines n.a.m.
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ANSSsULbgUUINgRKUN Silver Online Futures

an Anvialal
90S1IAUNEKUN (UNNADENYNINCDUNV)
SudUEUN goAndonu gofndono SHOHoer
Saltvals Sulnosida
1-100 45.00 40.50

101 - 400 40.00 36.00

401 - 800 36.00 32.40 1.0 64 (Husilyl

801 4wld 32.00 28.80
anAEANIY

DAS1IAUNYKUN (UNNADEUNNCDUY)

9IUDUSUNUN — — Stg:0an
doAdonu doAndonv
Salatala sulaostda

o
o | o

AILATTY QLN 32.00 ANNTRANAY 10.A. 64 luduld

vvvvvv

DasAsssuldey
(UNdodarynuNciDU)

4.60

DasANsssuLlay
(UNNcPaNUNNCIDUY)

4.60

anavialal
vauouannn goFndonnu goFndonv S=ZEREh
Salavala sulnosita
1-25 250.00 225.00
26 - 100 225.00 202.50
1 4.0, 64 Wufuly
101 - 250 200.00 180.00
251 Yl 175.00 157.50
anAaniy

DAS1IAUNEKUN (UNNADEUNNCDUNY)

IUDUSIULUN — — Stgz0an
doAndonnu doAndonv
Salatala sulaostda

AausATyryIuen 175.00 ANNNANGS 1 30.a.64 1Tugiull

vvvvvv

DasAsssuldey
(UNdodrynuNcioUv)

20.00

9asANsssullay
(UNNcPaUNNCIDUY)

20.00

Krungsri Capital Securities PCL. | Operation Department 22




anéalil

doFfndonu
Salavala
1-100 40.00 36.00
101 - 500 36.00 32.40
1 8.8, 64 tlusuly 4.00
501 -750 32.00 28.80
751 auly 28.00 25.20
anAaniy

doFndonu gdoFndono
Salaivals sulnasita

v
o

R TTRITE 28.00 ANNNANAS 1 8.8, 64 1{lusiull 4.00

1/ dnsnAsesiflanazfesans iiunaneiug, &inintnyd uazdtinan n.a.m.

D)
o

N[ FfaTlaTallya ‘ 187,600.00 siadtyen Super Margin 375,200.00 sadnynn

FLARTEUeN

o

185,700.00 siadeyan

ol

=_

i

N

o=

3N 31,850.00 Aadnyan Super Margin 63,700.00 siadryayn

€l

[ FfallaTal g

8,150.00 fadtyayn ‘ ‘ ‘ ‘
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Inter-Commodity Spread Credit

Effective from 9 April 2024 onwards

Inter-Commodity Spread Credit
Leg 1 Leg 2
CC Group Name | CC Group | Credit Rate (%) Delta Per Delta Per Remark
Combined Commodity Side of Leg | Combined Commodity Side of Leg
Spread Ratio Spread Ratio

FX Cot 70 usD 1 A EUR/USD 1 A
FX Co1 1] USDIPY 1 A uUsD 1 B
FX Co1 60 USDIPY 1 A EUR/USD 1 A
INDEX 101 70 ENERG 1 A SETS0 1 B
INDEX 101 0 SETS0 1 A ICT 1 B
INDEX 101 60 SETS0 1 A FOOD 2 B
INDEX 101 S0 COMM 1 A FOOD 3 B
INDEX 101 S0 ENERG 1 A ICT 1 B
INDEX 101 30 COMM 1 A ICT 2 B
METAL MT1 80 GOLD 1 A GOLD-D " g B
METAL MT1 80 GO 1 A SVF 9 B
ICT SO0t 40 THCOM 1 A TRUE 2 B
PROP S02 40 AP 1 A LH 1 B
PROP S02 40 SIRI 1 A S 2 B
PROP S02 30 AMATA 1 A SIRI 4 B
PROP S02 30 SPALI 1 A BLAND 30 A
ENERG S08 70 GPSC 1 A BGRIM 2 B
ENERG S08 0 BANPU 1 A IRPC 3 B
ENERG S08 S0 EGCO 1 A GUNKUL 41 B
ENERG S08 S0 GPSC 1 A GULF 1 B
ENERG S08 0 GULF 1 A EA 1 B
ENERG S08 40 PTTEP 1 A SPRC 17 B
ENERG S08 40 TOP 1 A BSRC 6 B
ENERG S08 40 GPSC 1 A EA 2 B
ENERG S08 40 GULF 1 A BANPU 8 B
ENERG S08 40 BCP 1 A BSRC 4 B
ENERG S08 40 EA 1 A RATCH 1 B
ENERG S08 40 EA 1 A PTG 4 B
ENERG S08 40 OR 1 A PTG 2 B
ENERG S08 30 PTTEP 1 A OR 8 B
ENERG S08 30 PTTEP 1 A WHAUP 38 B
ENERG S08 30 TOP 1 A SPRC 7 B
ENERG S08 30 PTT 1 A RATCH 1 B
ENERG S08 30 BSRC 1 A SPRC 1 B
ENERG S08 30 PTG 1 A WHAUP 2 B
BANK s13 40 KBANK 1 A sce 1 B
BANK S13 20 TISCO 1 A BAY 4 A
PETRO S18 S0 PTTGC 1 A VL 2 B
ETRON s23 60 DELTA 1 A KCE 2 B
ETRON s23 60 KCE 1 A HANA 1 B
TRANS S30 0 PSL 1 A TTA 1 B
TRANS S30 40 PSL 1 A BEM 1 B
COMM S38 40 BJC 1 A HMPRO 2 B
CONS S48 S0 CK 1 A STEC 2 B
CONS S48 40 CK 1 A STPI 7 B
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Effective from 9 April 2024 onwards

The Adjustment of Margin Rates resulting from a Corporate Action

Inter-month Spread

Underlying Contract Month Contract Size Remark
Maintenance Margin

GLOBAL M24X U24X Z24X 1,040 235
JAS M24X U24X 1,375 55
OSP M24X 1,028 240
THANI M24X U24X Z24X 1,100 35

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