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Outright Position AN (UMABRYYIAaT9) .
A msssdgail | esssafisansly
A . . FIMATHI | o o Soring | WRERtUN1sTonE doya
IM MM FM IWIBFYY IRUIN Sumadiwa | (Exchange Fees)*
nMInan
Index Market
1-25 80 72
26 - 100
SET50 Index Futures | 9,485.00 6,666.60 2,872.60 60 54 6.10 -
101 - 500 40 36
2501 30 27
Sector
1-10 180 162
11-40
BANK Index Futures | 17,360.00 12,201.60 5,257.60 140 126 20.10 -
41 - 200 100 90
2201 80 72
1-25 90 81
26 - 100
COMM Index Futures | 22,330.00 15,694.80 6,762.80 70 63 10.10 -
101 - 500 50 45
2501 40 36
1-25 90 81
26 -100
ENERG Index Futures| 10,745.00 7,552.20 3,254.20 70 63 10.10 -
101 - 500 50 45
2501 40 36
1-50 45 40.5
51 - 200 .
FOOD Index Futures 5,320.00 3,739.20 1,611.20 35 815 5.10 -
201 - 1,000 25 225
> 1,001 20 18
1-50 45 40.5
51 - 200 35 315
13,020. ,151.2 ,943.2 ) N
ICT Index Futures 3,020.00 9,151.20 3,943.20 201 - 1,000 5 225 5.10
> 1,001 20 18
Options
I 1-25 80 72
NINMWIUHDNINRINLIENY
. 26 - 100
SET50 Index Options Wullanuszuy 60 54 4.10 -
SPAN Gaidumnasgiuana 101 - 500 40 36
2501 30 27
Metal Market
1-5
50 Baht Gold Futures | 101,150.00 | 71,094.00 | 30,634.00 450 405
6-20 350 315 2510 5
. 21-50 250 225 '
(Super Margin)** 175,210.00 | 123,147.60 | 53,063.60
251 200 180
1-25
10 Baht Gold Futures | 20,230.00 | 14,218.80 | 6,126.80 25 100 38 2;
7.10 1
. 101 - 250 50 45
f3 42 24,629.52 10,612.72
(Super Margin) 35,042.00 ,629.5 0,6 > 251 2 36
. 1-12
Gold Online Futures | 41,090.00 | 28,880.40 | 12,444.40 180 162
13-50 140 126 14.10 2
(Super Margin)* | 71,190.00 | 50,036.40 | 21,560.40 51125 100 €© '
p 9 . aoy s >126 80 72
. . 1-100 4 40.
Silver Online Futures 9,590.00 6,740.40 2,904.40 5 05
101 - 400 40 36 4.10 05
. 401 - 800 36 324 ) '
Super Margin)** 16,625.00 11,685.00 5,035.00
(Sup gin) > 801 32 28.8

T a.an T = )
TNuﬂﬁﬂﬁdﬂdﬂ&lﬂ'ﬁﬂ?Ue ANANYTTNUTU

= = v v a dad @ o < <
© Fudedenimadsuaanwandsznia

*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)

**Super Margin adu@ 6:45 %. 1899%N 11/04/2568

& o od

D9IUN 15/04/2568

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,
Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400
E-mail: KS_TFEX@kasikornsecurities.com
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Outright Position AWIENTN (LNAadYYIRaTNg) )
s o o msssdtgail | esssafisansly
A 5 . FIAIHW | o o Ssring | WRERRUNIIT0E doya
IM MM FM WIRF YA IRWIN Swaadiua | (Exchange Fees)*
mMsaan
Metal Market
Gold-D Futures 14,560.00 10,233.60 4,409.60 1-50 45 40.5
(Super Margin)** 25,235.00 | 17,736.60 | 7,642.60 51 - 200 35 315 510 )
201 - 500 :
(Spot Month LTD-10) 46,025.00 32,349.00 13,939.00 25 225
> 501 20 18
Currency Market
EUR Futures 840.00 590.40 254.40 1-2,000 10 9 1.10 ;
(Super Margin)** 1,470.00 | 1,033.20 44520 2,001 7 6.3 ’
JPY Futures 735.00 516.60 222.60 1-2,000 10 9 1.10 ;
(Super Margin)** 1,295.00 910.20 392.20 2,001 7 6.3 ’
USD Futures 910.00 639.60 275.60 1-2,000 10 9 110 )
(Super Margin)** 1,610.00 1,131.60 487.60 22,001 7 6.3 )
EUR/USD Futures 840.00 590.40 254.40 1-2,000 10 9 1.10 R
(Super Margin)** 1,470.00 1,033.20 445.20 > 2,001 7 6.3 )
USD/JPY Futures 1,435.00 1,008.60 434.60 1-2,000 10 9 1.10 R
Super Margin)** 2,520.00 1,771.20 763.20 >2,001 7 6.3 )
P [¢]
Agriculture Market
1-25
RSS3 Futures 50,610.00 | 35571.60 | 15327.60 250 225
26 - 100 225 202.5 20 )
i 101 - 250 200 180
Super Margin)** 87,675.00 61,623.00 26,553.00
(Sup gin) =251 175 157.5
1-100
Japanese Rubber | 760 00 | 615000 | 2,650.00 40 36
Futures 101 - 500 36 32.4 4,00 )
. 501 - 750 32 28.8 '
Super Margin)** 15,190.00 10,676.40 4,600.40
(Sup gin) > 751 28 25.2
Interest Rate Market
Sy GOVELTLTE? Bond | 80500 | 484620 | 208820 | s 50 45 10.10 ;
3M BIBOR Futures 3,360.00 2,361.60 1,017.60 aud ST UIN 100 90 20.10 -
© Furasdsndnisdsuaasmantssnuiu @ FumanamanaiuaaTmanUET e

*Exchange fees = Trading fee + Clearing fee + Regulatory fee + Data Licensing fee, Commission & Exchange fees (Exclude Vat 7%)
2o 4

**Super Margin a4ua 6:45 %. 1899%N 11/04/2568 f9iWN 15/04/2568
a9a1ilszn@ls Super Margin

. 10 1a1.21. 68 111a1.9. 68 16 L3.5). 68 Lﬁuﬁulﬂ
SR melwinuazanin A9 15 1al.8. 68 malwinuazanin
IM Super Margin M
Gold50 101,150.00 175,210.00 101,150.00
Gold10 20,230.00 35,042.00 20,230.00
Gold Online 41,090.00 71,190.00 41,090.00
Silver Online 9,590.00 16,625.00 9,590.00
EUR 840.00 1,470.00 840.00
JPY 735.00 1,295.00 735.00
UsD 910.00 1,610.00 910.00
EUR/USD 840.00 1,470.00 840.00
USD/JPY 1,435.00 2,520.00 1,435.00

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,
Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400
E-mail: KS_TFEX@kasikornsecurities.com
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. Outright Position ANWILRUT (UINABTINBTN) ** d'}sssmﬁywﬁltﬁlmﬁums
anan dodas i mIENd dorndonm Bay
M MM FM MInaa Bmnaina (Exchange Fees)*

Stock Futures
AAV 280.00 196.80 84.80
ADVANC 20,055.00 14,095.80 6,073.80
AEONTS 11,375.00 7,995.00 3,445.00
AMATA 2,975.00 2,091.00 901.00
AOT 5,670.00 3,985.20 1,717.20
AP 1,540.00 1,082.40 466.40
AWC 350.00 246.00 106.00
BA 2,870.00 2,017.20 869.20
BAM 840.00 590.40 254.40
BANPU 560.00 393.60 169.60
BAY 1,400.00 984.00 424.00
BBL 8,750.00 6,150.00 2,650.00
BCH 1,890.00 1,328.40 572.40
BCP 4,375.00 3,075.00 1,325.00
BCPG 1,260.00 885.60 381.60
BDMS 1,960.00 1,377.60 593.60
BEAUTY 70.00 49.20 21.20
BEC 420.00 295.20 127.20
BEM 630.00 442.80 190.80 3101 Stock Futures < 100
BGRIM 1,820.00 1,279.20 551.20 1, fssuLiiey 0.51 1n
BH 18,795.00 13,210.20 5,692.20| 0.10% 2838y | 0.09% VaINasFN
BJC 2,100.00 1,476.00 636.00) ’ : 31 Stock Futures > 100
BLA 2555.00]  1,795.80 773.80 um, dssuidion 5.10
BLAND 70.00 49.20 21.20
BPP 875.00 615.00 265.00
BSRC 770.00 541.20 233.20
BTS 805.00 565.80 243.80
CBG 7,630.00 5,362.80 2,310.80
CENTEL 5,215.00 3,665.40 1,579.40
CHG 245.00 172.20 74.20
CK 1,820.00 1,279.20 551.20
CKP 350.00 246.00 106.00;
Ccom7 2,380.00 1,672.80 720.80
CPALL 5,740.00 4,034.40 1,738.40
CPF 2,380.00 1,672.80 720.80
CPN 5,320.00 3,739.20 1,611.20
CRC 3,815.00 2,681.40 1,155.40
DELTA 18,095.00 12,718.20 5,480.20
EAZ25 onwards 700.00 492.00 212.00
EASTW 210.00 147.60 63.60
EGCO 7,280.00 5,116.80 2,204.80
~ @FumsniBemamstiusan AN W iﬁuﬂ”ﬁwﬁa imvlsuaaTmanysznuad

*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)
# gasmadwandandrruiisalumsfans Stock Futures fa

{[(3» Stock Futures x 1@ uadsyny) x sanewgnin + sanensisuiion] + (VAT 7%) } x Snuiusnygn

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,

Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400
E-mail: KS_TFEX@kasikornsecurities.com
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Outright Position AMMILURT (LN YIABZNG) ﬁiﬁsssmﬁyuﬁtﬁmﬁums
qnan d9easrwdmEni dgedsrim Fay
M MM FM nMsAaIn Bulaasiua (Exchange Fees)*

Stock Futures
EPG 420.00 295.20 127.20
ERW 490.00 344.40 148.40
GFPT 1,120.00 787.20 339.20
GLOBALH26 Onwards 1,435.00 1,008.60 434.60
GPSC 5,320.00 3,739.20 1,611.20
GULF 9,275.00 6,519.00 2,809.00
GUNKUL 245.00 172.20 74.20
HANA 3,115.00 2,189.40 943.40
HMPRO 1,330.00 934.80 402.80
ICHI 1,575.00 1,107.00 477.00
IRPC 175.00 123.00 53.00
ITD 105.00 73.80 31.80
IVL 3,115.00 2,189.40 943.40
JAS 315.00 221.40 95.40
JMT 2,835.00 1,992.60 858.60
KBANK 9,765.00 6,863.40 2,957.40
KCE 3,150.00 2,214.00 954.00
KEX 490.00 344.40 148.40
KKP 5,425.00 3,813.00 1,643.00
o _ ErrEmT

. : 1, MBTINLiey 0.51 1N
LH 665.00 467.40 201.404 0.10% wasyasnany | 0.09% vasyad AN
LPN 210.00 147.60 63.60] 3181 Stock Futures > 100
M 2,485.00 1,746.60 752.60 171, isssution 5.10 un
MAJOR 1,120.00 787.20 339.20
MBK 1,785.00 1,254.60 540.60
MEGA 3,605.00 2,533.80 1,091.80
MINT 2,940.00 2,066.40 890.40
MTC 5,845.00 4,108.20 1,770.20
OR 1,400.00 984.00 424.00
ORI 665.00 467.40 201.40
OSP 2,520.00 1,771.20 763.20
PLANB 910.00 639.60 275.60
PRM 700.00 492.00 212.00
PSH 1,120.00 787.20 339.20
PSL 910.00 639.60 275.60
PTG 910.00 639.60 275.60
PTT 3,220.00 2,263.20 975.20
PTTEP 9,240.00 6,494.40 2,798.40
PTTGC 3,220.00 2,263.20 975.20
QH 140.00 98.40 42.40
RATCH 2,800.00 1,968.00 848.00
RSU25 Onwards 910.00 639.60 275.60
S 105.00 73.80 31.80
~ @FumsniBemamstiusan AN W iﬁuﬂ”ﬁwﬁa imvsuaarmanysznuad

*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)
» gasmadwndandrruiisnlumsfans Stock Futures fa
{[(3» Stock Futures x 1@ uad8yny) x aaneuwgnin + sanensisuiion] + (VAT 7%) } x Suiusnygn

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,

Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400

E-mail: KS_TFEX@kasikornsecurities.com
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Outright Position AwIEnT (LnaesyIRetng) * PP —
awan dodas i R9AFIR Y Bow
M MM FM nMsaaIn Bulaasiua (Exchange Fees)*
Stock Futures
SAMART 840.00 590.40 254.40
SAWAD 5,460.00 3,837.60 1,653.60
SCB 6,650.00 4,674.00 2,014.00
SCC 26,145.00 18,376.20 7,918.20
SCGP 2,765.00 1,943.40 837.40
SGP 455.00 319.80 137.80,
SIRI 245.00 172.20 74.20
SPALI 2,870.00 2,017.20 869.20
SPCG 805.00 565.80 243.80
SPRC 700.00 492.00 212.00
STA 2,135.00 1,500.60 646.60
STECON 1,435.00 1,008.60 434.60
STGT 1,085.00 762.60 328.60
STPI 455.00 319.80 137.80,
SUPER 70.00 49.20 21.20
TASCO 1,610.00 1,131.60 487.60
TCAP 3,220.00 2,263.20 975.20
THAI 1,155.00 811.80 349.80
THANI 280.00 196.80 584.80 ;2“5;‘;‘;55‘3;’85; ’1;’3
THCOM LEED0Y 934.80 402.80) 1, 1096 vasyndndyan | 0.09% vasuasdman ,
THG 213500  1,500.60 646.60 v UM e Stock Futures > 100
TISCO 5,810.00 4,083.60 1,759.60 U, AFIINLIROY 5.10 1N
TKN 1,015.00 713.40 307.40
TOA 1,855.00 1,303.80 561.80
TOP 4,515.00 3,173.40 1,367.40
TPIPL 105.00 73.80 31.80
TPIPP 280.00 196.80 84.80
TQM 2,380.00 1,672.80 720.80
TRUE 1,260.00 885.60 381.60
TTA 630.00 442.80 190.80
TTB 140.00 98.40 42.40
TTCL 245.00 172.20 74.20
TTW 420.00 295.20 127.20
TU 875.00 615.00 265.00
TVO 2,520.00 1,771.20 763.20
UNIQ 175.00 123.00 53.00
VGI 665.00 467.40 201.40
VNG 175.00 123.00 53.00
WHA 735.00 516.60 222.60
WHAUP 490.00 344.40 148.40]
FuAna198enimstsuannwandsznudn @5 uinonsasiinsisusaTmanUaEinas

*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)
# gasmadwandandrruiisalumsfans Stock Futures fa
{[(3» Stock Futures x 1@ uadsyny) x aanewgnin + sanensisuiion] + (VAT 7%) } x Suiusnygn

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,

Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400

E-mail: KS_TFEX@kasikornsecurities.com
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sinatisauldaua 10 wn.8. 68
. . Outright Position
. FIINAR AD
Y Fi
s IM MM FM
Stock Futures
EA M25X,U25X 1,448 1,013.25 712.17 306.87
GLOBAL M25X,U25X,Z225X 1,038 1,489.25 1,046.73 451.03
GULFI M25X,U25X,Z225X 1,030 8,039.50 5,650.62 2,434.82
INTUCH M25Y,U25Y 1,814 13,650.00 9,594.00 4,134.00
RS M25X 2,000 1,820.00 1,279.20 551.20
“@ FumsspinanslsusaTman L% @ Fuossanamatsusarandsenuad
ﬁi"lwmé'tu_,tyﬂif%ﬁ'maa SSF Block Trade (5& 2 1.8, 2568
) Minimum
SSF Underlying
Contracts

17 S5F (Exclude KBANK) :

ADVANC, AEONTS, AOT, BBL, BH, CBG, CPALL, CPN, DELTA, EGCO, GPSC, KKP, PTTEP, 5CB, 20

SGC, TISCO and TOP

57 SSF:

AMATA, AP, BA, BAM, BAY, BCH, BCP, BDMS, BGRIM, BJC, BLA, BPP, CENTEL, CK, COM7, CFF,

CRC, EA, GFPT, GLOBAL, GULF, HANA, HMPRO, ICHI, IVL, JMT, KCE, KTC, KTB, M, MAJOR, MBK, 100

MEGA, MINT, MTC, OR, OSP, PSH, PSL, PTT, PTTGC, RATCH, RS, SAWAD, SCGP, SPALI, SPCG,

STA, STEC, TASCO, TCAP, THCOM, THG, TOA, TQM, TU and TVO

45 55F :

AAV, AWC, BANPU, BCPG, BEC, BEM, BSRC, BTS, CHG, CKP, EASTW, EPG, ERW, GUNKUL, IRPC,

JAS, KEX, LPN, LH, ORI, PLANB, PRM, PTG, @H, SAMART, SGP, SIRI, SPRC, STGT, STPI, THAI 500

THANI, TKN, TPIPL, TPIPP, TRUE, TTA, TTB, TTCL, TTW, UNIQ, VGI, VNG, WHA and WHAUP

§ SSF:

1,000

BEAUTY, BLAND, ITD, S and SUPER

Remark :

IM = Initial Margin nanissfiutudu, MM = Maintenance Margin wandsziusnwanw, FM = Force Margin wandseiuilaanus

Outright Position = msfemssaanFutures lasdnmsfandamoiipssmmden
Spread Position = ms%amssygnFutures lufusasdaduaiu lagdsidifauazanefiaesaniauniuazdiseriestiu
AnanINInanilsznn 25% a4 outright position

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,
Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400
E-mail: KS_TFEX@kasikornsecurities.com
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Inter-Commodity Spread Credit
Qo Q/ Q 1 1 s ¥ v a
®aniazNWINHIANINVAIATANNLFLITERINTUAID1IDY

Auaioaulrdoue 10 1.2, 68
Leg 1 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

FX CO01 50 USD/JPY 1 A JPY 2 A
INDEX 101 70 ICT 1 A SET50 1 B
INDEX 101 70 ENERG 1 A SET50 1 B
INDEX 101 70 SET50 1 A FOOD 2 B
INDEX 101 60 COMM 1 A SET50 2 B
INDEX 101 60 ICT 1 A ENERG 1 B
INDEX 101 60 ENERG 1 A FOOD 2 B
INDEX 101 50 COMM 1 A ENERG 2 B
INDEX 101 50 COMM 1 A FOOD 3 B
METAL MT1 80 GOLD 1 A GOLD-D 7 B
METAL MT1 50 GOLD 1 A GO 3 B
METAL MT1 50 GO 1 A SVF 9 B
METAL MT1 40 GO 1 A GOLD-D 3 B
PROP S02 80 SPALI 1 A AP 2 B
PROP S02 60 SPALI 1 A ORI 7 B
PROP S02 60 AP 1 A ORI 3 B
PROP S02 60 AP 1 A SIRI 5 B
PROP S02 60 LH 1 A ORI 2 B
PROP S02 50 AMATA 1 A SPALI 1 B
PROP S02 50 AMATA 1 A AP 3 B
PROP S02 50 AMATA 1 A AWC 8 B
PROP S02 50 SPALI 1 A LH 4 B
PROP S02 50 SPALI 1 A LPN 8 B
PROP S02 50 SPALI 1 A SIRI 11 B
PROP S02 50 SPALI 1 A QH 11 B
PROP S02 50 AP 1 A S 13 B
PROP S02 50 LH 1 A AWC 2 B
PROP S02 50 LH 1 A QH 3 B
PROP S02 50 AWC 1 A ORI 1 B
PROP S02 50 ORI 1 A QH 2 B
PROP S02 40 CPN 1 A WHA 14 B
PROP S02 40 AMATA 1 A LH 5 B
PROP S02 40 AMATA 1 A S 32 B
PROP S02 40 AWC 1 A S 4 B
PROP S02 40 ORI 1 A LPN 1 B
PROP S02 40 ORI 1 A SIRI 2 B
PROP S02 40 ORI 1 A S 4 B
PROP S02 30 AMATA 1 A SIRI 14 B
PROP S02 30 WHA 1 A AWC 1 B
PROP S02 30 LPN 1 A QH 1 B
ENERG S06 80 GPSC 1 A BGRIM 3 B
ENERG S06 60 BGRIM 1 A BANPU 3 B
ENERG S06 60 BGRIM 1 A GUNKUL 7 B
ENERG S06 60 BGRIM 1 A IRPC 12 B
ENERG S06 60 BPP 1 A IRPC 7 B
ENERG S06 60 BANPU 1 A IRPC 5 B

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES

400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,

Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400

E-mail: KS_TFEX@kasikornsecurities.com
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Inter-Commodity Spread Credit
Qo Q/ Q 1 1 s ¥ v a
RaniazNWINHIANINVAIATANNLFLITERINTUAID1IDY

Auativaulddoud 10 3.9, 68
Leg 1 Leg 2
Delta Per Delta Per
CC Group Name CC Group Credit Rate (%) Combined Commaodity| Spread Ratio Side of Leg | Combined Commodity s i Side of Leg
pread Ratio

ENERG S06 60 CKP 1 A GUNKUL 2 B
ENERG S06 60 GUNKUL 1 A IRPC 2 B
ENERG S06 50 EGCO 1 A RATCH 4 B
ENERG S06 50 GULFI 1 A BPP 7 B
ENERG S06 50 GPSC 1 A BPP 4 B
ENERG S06 50 GPSC 1 A BANPU 7 B
ENERG S06 50 GPSC 1 A GUNKUL 17 B
ENERG S06 50 GPSC 1 A IRPC 30 B
ENERG S06 50 RATCH 1 A GUNKUL 16 B
ENERG S06 50 BGRIM 1 A BPP 2 B
ENERG S06 50 BGRIM 1 A EA 5 B
ENERG S06 50 BPP 1 A SPRC 1 B
ENERG S06 50 BPP 1 A BANPU 2 B
ENERG S06 50 BPP 1 A GUNKUL 4 B
ENERG S06 50 SPRC 1 A IRPC 6 B
ENERG S06 50 BANPU 1 A GUNKUL 3 B
ENERG S06 40 EGCO 1 A GUNKUL 57 B
ENERG S06 40 BCP 1 A PTT 1 B
ENERG S06 40 PTT 1 A BPP 4 B
ENERG S06 40 PTT 1 A SPRC 6 B
ENERG S06 40 GPSC 1 A PTG 4 B
ENERG S06 40 GPSC 1 A EA 12 B
ENERG S06 40 BGRIM 1 A PTG 2 B
ENERG S06 40 BGRIM 1 A SPRC 2 B
ENERG S06 40 TTW 1 A SPCG 1 B
ENERG S06 40 BPP 1 A PTG 1 B
ENERG S06 40 BPP 1 A EA 3 B
ENERG S06 40 PTG 1 A BANPU 2 B
ENERG S06 40 SPRC 1 A GUNKUL 3 B
ENERG S06 40 BANPU 1 A EA 2 B
ENERG S06 40 EA 1 A GUNKUL 1 B
ENERG S06 40 EA 1 A IRPC 2 B
ENERG S06 30 BPP 1 A CKP 3 B
ENERG S06 30 SPRC 1 A EA 2 B
ENERG S06 30 BANPU 1 A WHAUP 1 B
CONMAT S07 50 SCC 1 A TPIPL 158 B
CONMAT S07 40 EPG 1 A TPIPL 3 B
BANK S13 60 TISCO 1 A KKP 2 B
BANK S13 60 TISCO 1 A KTB 4 B
BANK S13 50 BBL 1 A SCB 1 B
BANK S13 50 KKP 1 A KTB 2 B
BANK S13 40 BBL 1 A TCAP 3 B
BANK S13 40 TISCO 1 A TCAP 2 B
BANK S13 40 TISCO 1 A TTB 51 B
BANK S13 30 BBL 1 A TISCO 2 B
BANK S13 30 SCB 1 A KKP 2 B

TFEX Business Department : 02-796-0562,02-796-0819, 02-796-0547

KASIKORN SECURITIES
400/22 Floor 1,3,11 and 19 Kasikorn Bank Building,

Phaholyothin Rd., Samsennai Phayathai, Bangkok 10400

E-mail: KS_TFEX@kasikornsecurities.com
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Auativaulddoud 10 1.2, 68
Leg 1 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
FOOD S16 50 CBG 1 A OSP 4 B
FOOD S16 50 CPF 1 A OSP 2 B
PETRO S18 70 IVL 1 A PTTGC 1 B
ETRON S23 60 KCE 1 A HANA 1 B
FIN S24 60 MTC 1 A SAWAD 1 B
FIN S24 60 MTC 1 A BAM 7 B
FIN S24 50 MTC 1 A JMT 3 B
FIN S24 50 JMT 1 A BAM 2 B
FIN S24 40 SAWAD 1 A JMT 2 B
FIN S24 40 SAWAD 1 A BAM 5 B
TRANS S30 50 BTS 1 A AAV 3 B
TRANS S30 40 BEM 1 A BTS 1 B
TRANS S30 30 AOT 1 A AAV 21 B
HELTH S33 50 BDMS 1 A BCH 2 B
COMM S36 40 CRC 1 A GLOBAL 4 B
COMM S36 40 COM7 1 A GLOBAL 3 B
TOURISM S38 60 CENTEL 1 A ERW 11 B
CONS S46 50 STECON 1 A STPI 2 B
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