WANNSWENENS Lne

FRIES KASIKORN SECURITIES

A5 1uANUIZAU ATUIAKUN AT ANSFULIIAN

° o o o
susuana11in
ALK (LINaadaunnaag) , o
ANSSSULTLUN . o
AoArdonu ; Wndunisda | © 02 HUENATS
deyeun IM MM FM . e o4 ERToREATARTT] Tad2inya
uan WWudn Suientiue g
ASHAR (Exchange Fees)*
Index
1-25 80 72 Llw.a.- 30 5.m. 63
26-1
SET50 Futures 26,182 18,327 7,855 6-100 60 54 e ,5'6 -
101-500 40 36 FILLE2 U.A. 64
=501 30 27 6.1
Sector Index
0-10 180 162
11 - 4
BANK 53,390 37,373 16,017 0 140 126 20.1 -
41 - 200 100 90
=201 80 72
0-25 90 81
26 -1
COMM 37,240 26,068 11,172 6-100 70 63 10.1 -
101 - 500 50 45
2500 40 36
0-25 90 81
26 -1
ENERG 33,060 23,142 9,918 6-100 70 63 10.1 -
101 - 500 50 45
2500 40 36
0-50 45 40.5
51 - 200 35 315
FOOD 12,312 8,618 3,694 51 -
201 - 1,000 25 22.5
=>1,000 20 18
0-50 45 40.5
51 - 200 35 315
ICT 13,490 9,443 4,047 51 -
201 - 1,000 25 22.5
=>1,000 20 18
Options
1-25 80 72 11y.81- 306.A. 63
mMsAadasuanlsydu
26-100 .
SET50 Options luldeuszuu 60 54 . 3 L -
SPAN daifluinasgruanna 101-500 40 36 ONUG2 U.A.64
=501 30 27 4.1
Gold
1-5 450 405
-2
50 Bt Gold Futures 73,036 51,125 21,911 6-20 350 815 35.1 5
21-50 250 225
=51 200 180
1-25 90 81
26-1
10 Bt Gold Futures 14,607 10,225 4,382 6-100 70 63 7.1 1
101-250 50 45
=251 40 36
1-12 180 162
Gold Online 31,920 | 22,344 | 9,576 13-50 140 126 14.1 2
51-125 100 90
2126 80 72
*Exchange fees = Trading fees + Clearing fees+Regulatory fees(Exclude Vat 7%)
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ans1ianildszAu aUa1KUN Ay A5

1
o Q/ Qs (- %4
grusuana1in il
ANUNEIILN (LNneadaananazng) P
goande dodnde itdunsda | arsssutiau
deyeun IM MM FM o WY . g n1sTaiziaya
fuan o e d (AglT]
s [C 171717 I . (Exchange
Aunastun
ASAAR Fees)*
Gold
1-50 .
Gold-D 12,540 8,778 3,762 45 40.5
51-200 35 31.5 5.1
201-500 . ' )
(Spot Month) 39,710 27,797 11,913 25 22:5
=501 20 18
Currency
1-2000
USD Futures 532 372 160 10 o 1.1 -
= 2001 7 6.3
RSS3 Futures
1-25 250 225
26-100 .
RSS3 Futures 21,546 15,082 6,464 225 2025 20 -
101-250 200 180
2251 175 157.5
Interest Rate
SY Government 18240 | 12,768 | 5472 | dousidayeusn 50 45 10.1 -
Bond Futures
3M BIBOR Futures 5,244 3,671 1,573 Fous Reuayusn 100 90 20.1 -
*Exchange fees = Trading fees + Clearing fees+Regulatory fees(Exclude Vat 7%)
fnatiodulddous 13 n.A. 63
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o 'y o o
gausuanaIn il
ATUNHKUT (LINaaduaNaaTg) mﬁssmﬁyuﬁtﬁmﬁu
deyayn IM MM FM dodrdesinu ERT Y AT et Asdfaana
WninIseaa auLnasiucn (Exchange Fees)*
Stock Futures
AAV 418 293 125
ADVANC 18,392 12,874 5,518
AEONTS 25,650 17,955 7,695
AMATA 2,926 2,048 878
AOT 12,654 8,858 3,796
AP 1,102 771 331
BA 1,330 931 399
BANPU 2,546 1,782 764
BAY 3,800 2,660 1,140
BBL 20,330 14,231 6,099
BCH 2,888 2,022 866
BCP 3,762 2,633 1,129
BCPG 2,470 1,729 741
BDMS 3,610 2,527 1,083
BEAUTY 418 293 125
BEC 1,178 825 353
BEM 1,748 1,224 524
BGRIM 10,298 7,209 3,089 )
BH 15,922 11,145 4,777 nal Yuaeas fisanhiviu
BIC 6,802 4761 2.041 100 w0, ANsTTuLiian0.51
BLA 2,318 1,623 695 e 0.09% uayaA um
BLAND 190 133 57| O mamamARAn dyan 4 r s o
asak uandad nAtnu

BPP 2,090 1,463 627 100 un, A1sssuLiiay 5.10
BTS 2,204 1,543 661 N
CBG 17,708 12,396 5,312
CENTEL 4,902 3,431 1,471
CHG 304 213 91
CK 2,774 1,942 832
CKP 646 452 194
COM7 4,750 3,325 1,425
CPALL 5,472 3,830 1,642
CPF 4,104 2,873 1,231
CPN 11,970 8,379 3,591
DELTA 11,970 8,379 3,591
DTAC 7,106 4,974 2,132
EA 5,928 4,150 1,778
EASTW 760 532 228
EGCO 43,586 30,510 13,076
EPG 836 585 251
ERW 836 585 251
ESSO 1,558 1,091 467
GFPT 1,786 1,250 536

*Exchange fees = Trading f

ees + Clearing fees+Regulatory fees(Exclude Vat %A))

** gagnisAlwadamAuainuasasssufianlunisdaue Stock Futures (1 fyaynfizuiatvindu 1,000 wu) Aa

{[ yaAsadyan x dasA1unauin + daseiassutden ] x (1 + VAT 7%) } x Snuiudaan

TFEX Business Department : 02-696-0547,02-696-0562

finatioduladfous

13 n.A. 63
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Q/ Q/ Q/ 1 Qs 1 -]
ans1uandscAu AUNEKUN LAY ANSITULLAN
o Q/ Qs o'/
srusuanaIn 'l
ALK (LINaaduaNnanlg) * . W44 .
AS3SULTUNNALIAY
feyeyn IM MM FM ERT T T ath) RoFndom1U Asdazna
IWinseaa dueasiun (Exchange Fees)*
Stock Futures
GLOBAL 2,850 1,995 855
GPSC 14,326 10,028 4,298
GULF 6,498 4,549 1,949
GUNKUL 342 239 103
HANA 5,776 4,043 1,733
HMPRO 2,850 1,995 855
ICHI 1,216 851 365
INTUCH 7,030 4,921 2,109
IRPC 532 372 160
ITD 266 186 80
IVL 5,776 4,043 1,733
JAS 570 399 171
JMT 3,724 2,607 1,117
KBANK 21,926 15,348 6,578
KCE 5,472 3,830 1,642
KKP 8,360 5,852 2,508
i T — s v
100 v, Ae55uLHan0.51
LH 1,140 798 342 , 0.09% uavyamn 1N
LPN 1,064 745 319| 0-1% vasyamdayan dyan
M 6,194 4,336 1,858 Asel iuaede Misraifiu 100
MAJOR 4,750 3,325 1,425 1IN, ANE55ULEEN 5.10 1N
MBK 1,710 1,197 513
MEGA 5,624 3,937 1,687
MINT 4,526 3,168 1,358
MTC 10,488 7,342 3,146
ORI 988 692 296
OSP 4,940 3,458 1,482
PLANB 1,406 984 422
PRM 1,444 1,011 433
PSH 1,938 1,357 581
PSL 1,254 878 376
PTG 2,926 2,048 878
PTT 6,080 4,256 1,824
PTTEP 18,772 13,140 5,632
PTTGC 9,348 6,544 2,804
QH 380 266 114
RATCH 10,716 7,501 3,215
ROBINS(X) 11,248 7,874 3,374

*Exchange fees = Trading fees + Clearing fees+Regulatory fees(Exclude Vat 7%)
* gasmsannadanAunaituarassadanlunisdanns Stock Futures (1 dyanfiauiawindu 1,000 wu) Aa
{[ yaAsadyan x dasA1unauiin + daseiassutden ] x (1 + VAT 7%) } x Suiudan

TFEX Business Department : 02-696-0547,02-696-0562

fnatoduladdowe

13 n.A. 63
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Aans1anilszAu auUa1KUn Ay ANS59MLIIEIN

o Q/ Qs oll
grusuanaInn il
ANUEKLUA (LNNeadaanaazng) ** ANBSSULTaNTILAL AL
feyeyn IM MM FM dvardunnu dvardunnu Asdaane
Winsaaa aunasiucn (Exchange Fees)*
Stock Futures

RS 2,356 1,649 707
S 266 186 80
SAMART 1,140 798 342
SAWAD 12,730 8,911 3,819
SCB 12,996 9,097 3,899
SCC 60,800 42,560 18,240
SGP 1,520 1,064 456
SIRI 190 133 57
SPALI 2,204 1,543 661
SPCG 3,990 2,793 1,197
SPRC 1,900 1,330 570
STA 5,320 3,724 1,596
STEC 2,584 1,809 775
STPI 1,140 798 342
SUPER 152 106 46
TASCO 3,610 2,527 1,083
TCAP 6,992 4,894 2,098
THAI 1,824 1,277 547 ,
THANI 874 612 262 nsel ﬁuaﬁ\?ﬁa ﬁs*njn"l,mﬁu
THCOM 950 665 285 0.09% Taonacin 100 mm,ﬂ';-lﬁjs;muﬂuOSl
THG 1,824 1,277 547| 0.1% navyamdya, Jouan
TISCO 12,692 8,884 3,808 o nsdl Wuahode fisianuAu 100
TKN 1,824 1,277 547 1IN, ANE550LEEN 5.10 1N
TMB 266 186 80
TOA 4,522 3,165 1,357
TOP 9,462 6,623 2,839
TPIPL 152 106 46
TPIPP 418 293 125
TQM 22,078 15,455 6,623
TRUE 646 452 194
TTA 722 505 217
TTCL 988 692 296
TTW 1,520 1,064 456
TU 1,786 1,250 536
TVO 2,850 1,995 855
UNIQ 1,292 904 388
VGI 1,444 1,011 433
VNG 722 505 217
VNT 3,040 2,128 912
WHA 570 399 171
WHAUP 494 346 148

*Exchange fees = Trading fees + Clearing fees+Regulatory fees(Exclude Vat 7%)
* gaTMsAmadaTAuaminuarassadiaulunsdania Stock Futures (1 &yafiauiawindu 1,000 vu) da
{[ yassadyan x dasnAunaniin + aseAiassutiion ] x (1 + VAT 7%) } x Snuiudeyan

TFEX Business Department : 02-696-0547,02-696-0562 finadoduladcous 13 n.A. 63
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Q/ Q/ Q/ Qv A -} Q/
dnsuanlszAuaavdauannidnisulsu
Corporate Action s1usuana11a'il

ﬁ"lu')u‘l)i"u Gia *kk *%k%k *k%k
deyan dewan IM MM FM
Stock Futures
|BTSM21 onwards 1,000 2,204 1,543 661
|BTSM20X,U20X,ZZOX uay H21X 1,013 2,233 1,563 670)
COM7M21 onwards 1,000 4,750 3,325 1,425
COM7M20X,U20X,Z20X way H21X 1,009 4,794 3,356 1,438}
GLOBALH21 onwards 1,000 2,850 1,995 855
GLOBALM20X,U20X wuag Z20X 1,048 2,987 2,091 896
GULFM21 onwards 1,000 6,498 4,549 1,949§
GULFM20X,U20X,Z20X uway H21X 5,000 32,490 22,743 9,747
IMINTM21 onwards 1,000 4,526 3,168 1,358}
[MINTM20X,U20X,Z20X uaz H21X 1,008 4,560 3,192 1,368|
|ROBINSM20X,U20 uag Z20X 1,583 14,497 10,148 4,349|
SCBH21 onwards 1,000 12,996 9,097 3,899
SCBM20X,U20 way 220X 1,008 13,101 9,170 3,930'
TCAPZ20 onwards 1,000 6,992 4,894 2,098
TCAPM20X way U20X 1,075 7,516 5,261 2,255'
ansanissAuuavdeyaniinisdiu Corporate Action
AU duaaas SSF Block Trade 134 13 n.@. 2563
1 Minimum
SSF Underlying
Contracts
28 S5F (Exclude KBANK) :
ADVANC, AEONTS, AOT, BBL, BH, BJC, CBG, CPALL, CPN, DELTA, EGCO, GPSC, 20
GULF, INTUCH, KKP, M, MTC, PTTEP, PTTGC, RATCH, ROBINS, SAWAD, SCB, SCC,
TCAP, TISCO, TOP waz TQM
49 S5F :
AMATA, BANPU, BAY, BCH, BCP, BCPG, BDMS, EGRIM, BLA, BEPF, BTS, CENTEL, CK,
COM7, CPF, DTAC, EA, EASTW, GFPT, GLOBAL, HANA, HMPRO, WL, JMT, KCE, KTB, 100
KTC, LH, MAJOR, MEK, MEGA, MINT, OSP, PSH, PTG, PTT, RS, SPALI, SPCG, STA,
STEC, TASCO, THG, TOA, TTW, TU, TVO, UNIQ waz VNT
43 SSF :
AAN, AP, BA, BEAUTY, BEC, BEM, BLAND, CHG, CKP, EPG, ERV, ESS0O, GUNKUL,
ICHI, IRPC, ITD, JAS, LPN, ORI, PLANE, PRM, PSL, QH, S, SAMART, SGP, SIRI, SPRC, 500
STPI, THAI, THANI, THCOM, TKN, TMB, TPIPL, TPIPP, TRUE, TTA, TTCL, VGI, VNG,
WHA waz: WHAUP
1 SSF :
1,000
SUPER
TFEX Business Department : 02-696-0547,02-696-0562 finatiodulasous 13 n.@. 63

KASIKORN SECURITIES
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Inter-Commodity Spread shu4u
Single Stock Futures

Leg1 Leg 2
Delta Per Spread Delta Per Spread
CC Group Name CC Group Credit Rate (%) | Combined Commodity Ratio Side of Leg | Combined Commodity Ratio Side of Leg

INDEX 101 80 COMM 1 A SET50 2 B
INDEX 101 80 ENERG 1 A SET50 1 B
INDEX 101 70 ENERG 1 A ICT 1 B
INDEX 101 70 SET50 1 A ICT 1 B
INDEX 101 70 SET50 1 A FOOD 2 B
INDEX 101 60 COMM 1 A ENERG 2 B
INDEX 101 60 COMM 1 A ICT 2 B
INDEX 101 60 COMM 1 A FOOD 3 B
INDEX 101 60 ENERG 1 A FOOD 2 B
INDEX 101 60 ICT 1 A FOOD 1 B
INDEX 101 50 BANK 1 A SET50 2 B
METAL MT1 90 GOLD 1 A GO 3 B
METAL MT1 70 GOLD 1 A GOLD-D 7 B
METAL MT1 70 GO 1 A GOLD-D 3 B

ICT S01 70 ADVANC 1 A INTUCH 4 B

ICT S01 70 ADVANC 1 A DTAC 4 B

ICT S01 60 INTUCH 1 A DTAC 1 B

ICT S01 50 ADVANC 1 A JAS 51 B
PROP S02 80 AMATA 1 A WHA 5 B
PROP S02 70 AMATA 1 A PSH 1 B
PROP S02 70 LH 1 A QH 3 B
PROP S02 70 ORI 1 A QH 2 B
PROP S02 70 ORI 1 A S 3 B
PROP S02 70 PSH 1 A QH 5 B
PROP S02 70 PSH 1 A SIRI 15 B
PROP S02 60 AMATA 1 A LH 2 B
PROP S02 60 AMATA 1 A ORI 3 B
PROP S02 60 AMATA 1 A QH 7 B
PROP S02 60 AMATA 1 A S 8 B
PROP S02 60 AMATA 1 A SIRI 18 B
PROP S02 60 AP 1 A ORI 1 B
PROP S02 60 AP 1 A QH 2 B
PROP S02 60 BLAND 1 A SIRI 1 B
PROP S02 60 LH 1 A ORI 1 B
PROP S02 60 ORI 1 A WHA 2 B
PROP S02 60 ORI 1 A BLAND 5 B
PROP S02 60 ORI 1 A SIRI 6 B
PROP S02 60 PSH 1 A LH 2 B
PROP S02 60 PSH 1 A AP 2 B
PROP S02 60 PSH 1 A ORI 2 B
PROP S02 60 PSH 1 A WHA 4 B
PROP S02 60 PSH 1 A S 7 B

TFEX Business Department : 02-696-0547,02-696-0562 finatioduldsoue 13 n.A. 63
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Inter-Commodity Spread 115U

Single Stock Futures

Leg 1 Leg 2
Delta Per Delta Per
CC Group Name CC Group Credit Rate (%) Combined Commodity Spread Ratio Side of Leg | Combined Commodity s | Side of Leg
pread Ratio
PROP S02 60 QH 1 A S 1 B
PROP S02 60 QH 1 A BLAND 2 B
PROP S02 60 QH 1 A SIRI 3 B
PROP S02 60 S 1 A BLAND 2 B
PROP S02 60 SPALI 1 A PSH 1 B
PROP S02 60 SPALI 1 A LH 2 B
PROP S02 60 SPALI 1 A ORI 3 B
PROP S02 60 SPALI 1 A QH 7 B
PROP S02 60 SPALI 1 A S 8 B
PROP S02 60 SPALI 1 A BLAND 14 B
PROP S02 60 SPALI 1 A SIRI 19 B
PROP S02 60 WHA 1 A QH 1 B
PROP S02 60 WHA 1 A SIRI 4 B
PROP S02 50 CPN 1 A SPALI 3 B
PROP S02 50 CPN 1 A PSH 4 B
PROP S02 50 CPN 1 A AP 10 B
PROP S02 50 LH 1 A AP 1 B
PROP S02 50 LH 1 A WHA 2 B
PROP S02 50 LH 1 A S 4 B
PROP S02 50 LH 1 A BLAND 7 B
PROP S02 50 LH 1 A SIRI 9 B
PROP S02 50 PSH 1 A BLAND 11 B
PROP S02 50 S 1 A SIRI 2 B
PROP S02 50 SPALI 1 A AMATA 1 B
PROP S02 50 SPALI 1 A WHA 5 B
PROP S02 40 MBK 1 A S 9 B
ENERG S06 90 PTTEP 1 A PTT 2 B
ENERG S06 70 GPSC 1 A BGRIM 2 B
ENERG S06 70 PTT 1 A IRPC 13 B
ENERG S06 70 PTTEP 1 A TOP 2 B
ENERG S06 70 PTTEP 1 A BCP 4 B
ENERG S06 70 PTTEP 1 A IRPC 31 B
ENERG S06 70 TOP 1 A PTT 1 B
ENERG S06 70 TOP 1 A SPRC 7 B
ENERG S06 70 TOP 1 A IRPC 16 B
ENERG S06 60 EA 1 A PTG 3 B
ENERG S06 60 EA 1 A ESSO 7 B
ENERG S06 60 EA 1 A IRPC 14 B
ENERG S06 60 EGCO 1 A RATCH 4 B
ENERG S06 60 ESSO 1 A IRPC 2 B
ENERG S06 60 GPSC 1 A GULF 2 B
ENERG S06 60 GULF 1 A WHAUP 8 B
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Inter-Commodity Spread s1115u

Single Stock Futures

Leg1 Leg 2
Delta Per Delta Per
CC Group Name | CC Group | Credit Rate (%) | Combined Commodity Spread Ratio Side of Leg | Combined Commodity Spread Ratio Side of Leg
ENERG S06 60 PTT 1 A BCP 2 B
ENERG S06 60 PTT 1 A ESSO 6 B
ENERG S06 60 PTTEP 1 A EA 2 B
ENERG S06 60 PTTEP 1 A SPRC 13 B
ENERG S06 60 PTTEP 1 A ESSO 14 B
ENERG S06 60 SPRC 1 A IRPC 2 B
ENERG S06 60 TOP 1 A EA 1 B
ENERG S06 60 TOP 1 A BCP 2 B
ENERG S06 60 TOP 1 A ESSO 7 B
ENERG S06 50 BANPU 1 A IRPC 2 B
ENERG S06 50 BGRIM 1 A GULF 1 B
ENERG S06 50 BGRIM 1 A BPP 3 B
ENERG S06 50 BPP 1 A BCPG 1 B
ENERG S06 50 BPP 1 A TPIPP 4 B
ENERG S06 50 BPP 1 A IRPC 6 B
ENERG S06 50 EA 1 A PTT 1 B
ENERG S06 50 EA 1 A SPRC 6 B
ENERG S06 50 EGCO 1 A GULF 7 B
ENERG S06 50 GPSC 1 A TOP 2 B
ENERG S06 50 GPSC 1 A EA 2 B
ENERG S06 50 GPSC 1 A WHAUP 17 B
ENERG S06 50 GPSC 1 A TPIPP 19 B
ENERG S06 50 GULF 1 A TPIPP 9 B
ENERG S06 50 PTG 1 A SPRC 2 B
ENERG S06 50 PTG 1 A WHAUP 3 B
ENERG S06 50 PTG 1 A TPIPP 4 B
ENERG S06 50 PTT 1 A SPRC 5 B
ENERG S06 50 PTT 1 A TPIPP 9 B
ENERG S06 50 PTTEP 1 A TPIPP 23 B
ENERG S06 50 SPRC 1 A ESSO 1 B
ENERG S06 50 SPRC 1 A TPIPP 2 B
ENERG S06 50 TOP 1 A PTG 3 B
ENERG S06 50 TOP 1 A TPIPP 11 B
ENERG S06 50 TPIPP 1 A IRPC 1 B
ENERG S06 40 BCPG 1 A IRPC 4 B
ENERG S06 40 BGRIM 1 A IRPC 12 B
ENERG S06 40 BGRIM 1 A IRPC 13 B
ENERG S06 40 BPP 1 A IRPC 2 B
ENERG S06 40 EA 1 A IRPC 2 B
ENERG S06 40 ESSO 1 A IRPC 2 B
ENERG S06 40 GPSC 1 A IRPC 11 B
ENERG S06 40 TOP 1 A IRPC 3 B
TFEX Business Department : 02-696-0547,02-696-0562 finatioduldsoue 13 n.A. 63
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Inter-Commodity Spread 115U
Single Stock Futures

Leg1 Leg 2
Delta Per Delta Per
CC Group Name | CC Group | Credit Rate (%) | Combined Commodity Spread Ratio Side of Leg |Combined Commaodity| Spread Ratio Side of Leg
ENERG S06 40 TOP 1 A WHAUP 10 B
ENERG S06 40 WHAUP 1 A TPIPP 1 B
ENERG S06 40 WHAUP 1 A IRPC 2 B
ENERG S06 30 BPP 1 A SPRC 3 B
ENERG S06 30 BPP 1 A BANPU 3 B
CONMAT S07 50 SCC 1 A TOA 10 B
BANK S13 90 KBANK 1 A SCB 1 B
BANK S13 80 BBL 1 A KBANK 1 B
BANK S13 80 BBL 1 A SCB 1 B
BANK S13 80 BBL 1 A KTB 10 B
BANK S13 80 KBANK 1 A KTB 9 B
BANK S13 80 SCB 1 A KTB 7 B
BANK S13 80 SCB 1 A TMB 68 B
BANK S13 70 BAY 1 A KTB 2 B
BANK S13 70 BAY 1 A TMB 21 B
BANK S13 70 BBL 1 A BAY 5 B
BANK S13 70 BBL 1 A TMB 97 B
BANK S13 70 KBANK 1 A TCAP 3 B
BANK S13 70 KBANK 1 A BAY 4 B
BANK S13 70 KBANK 1 A TMB 87 B
BANK S13 70 KKP 1 A TCAP 1 B
BANK S13 70 KKP 1 A KTB 4 B
BANK S13 70 KTB 1 A TMB 10 B
BANK S13 70 SCB 1 A KKP 2 B
BANK S13 70 SCB 1 A BAY 3 B
BANK S13 70 TISCO 1 A KTB 7 B
BANK S13 60 BBL 1 A TISCO 1 B
BANK S13 60 BBL 1 A KKP 2 B
BANK S13 60 BBL 1 A TCAP 3 B
BANK S13 60 KBANK 1 A TISCO 1 B
BANK S13 60 KBANK 1 A KKP 2 B
BANK S13 60 KKP 1 A BAY 2 B
BANK S13 60 KKP 1 A TMB 40 B
BANK S13 60 SCB 1 A TISCO 1 B
BANK S13 60 SCB 1 A TCAP 2 B
BANK S13 60 TCAP 1 A BAY 2 B
BANK S13 60 TCAP 1 A KTB 4 B
BANK S13 60 TCAP 1 A TMB 34 B
BANK S13 60 TISCO 1 A KKP 2 B
BANK S13 60 TISCO 1 A BAY 3 B
BANK S13 60 TISCO 1 A TMB 67 B
BANK S13 50 TISCO 1 A TCAP 2 B
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Inter-Commodity Spread 115U
Single Stock Futures

Leg1 Leg 2
Delta Per Delta Per
CC Group Name | CC Group Credit Rate (%) | Combined Commodity Spread Ratio Side of Leg | Combined Commodity Spread Ratio Side of Leg
PETRO S18 70 PTTGC 1 A IVL 2 B
FIN S24 60 SAWAD 1 A MTC 1 B
TRANS S30 70 BA 1 A AAV 3 B
TRANS S30 70 PSL 1 A TTA 1 B
TRANS S30 60 AOT 1 A AAV 33 B
TRANS S30 60 BTS 1 A BEM 1 B
TRANS S30 60 PSL 1 A AAV 2 B
TRANS S30 50 AOT 1 A PSL 15 B
TRANS S30 50 AOT 1 A TTA 21 B
TRANS S30 40 AOT 1 A BA 10 B
HELTH S33 50 BH 1 A BDMS 5 B
COMM S36 50 MEGA 1 A COomM7 1 B
COMM S36 40 CPALL 1 A BJC 2 B
TOURISM S38 50 CENTEL 1 A ERW 7 B
MEDIA S45 60 VGI 1 A PLANB 1 B
CONS S46 80 STEC 1 A ITD 12 B
CONS S46 70 CK 1 A STEC 1 B
CONS S46 70 CK 1 A ITD 14 B
CONS S46 60 STEC 1 A UNIQ 3 B
CONS S46 60 UNIQ 1 A ITD 5 B
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