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HREGERE)
1-25 80 72
26 - 100
SET50 Index Futures | 13,545.00 9,520.20 4,102.20 60 54 6.10 -
101 - 500 40 36
2501 30 27
Sector
1-10 180 162
11 -40
BANK Index Futures 27,755.00 19,507.80 8,405.80 140 126 20.10 -
41 - 200 100 90
2201 80 72
1-25 90 81
26 - 100
COMM Index Futures | 19,495.00 13,702.20 5,904.20 70 63 10.10 -
101 - 500 50 45
2501 40 36
1-25 90 81
26 -100
ENERG Index Futures| 14,455.00 10,159.80 4,377.80 70 63 10.10 -
101 - 500 50 45
2501 40 36
1-50 45 40.5
51 - 200 .
FOOD Index Futures 6,090.00 4,280.40 1,844.40 35 L5 5.10 -
201 - 1,000 25 225
21,001 20 18
1-50 45 40.5
51 - 200 35 315
ICT Index Futur 13,020.00 9,151.20 3,943.20 5.10 -
CT Index Futures 201 - 1,000 25 25
21,001 20 18
Options
o 1-25 80 72
MINMBIUIAINAINUIENY
. P 26 - 100
SET50 Index Options Wwlanuszuy 60 54 4.10 -
SPAN @aiflusnasguana 101 - 500 40 36
2501 30 27
Metal Market
1-5 450 405
6-20
50 Baht Gold Futures | 143,955.00 | 101,179.80 | 43,597.80 350 315 35.10 5
21-50 250 225
251 200 180
1-25 90 81
26 - 100
10 Baht Gold Futures | 28,791.00 20,235.96 8,719.56 70 63 7.10 1
101 - 250 50 45
2251 40 36
1-12 180 162
Gold Online Futures | 69,020.00 | 48511.20 | 20,903.20 13-50 140 126 14.10 2
51-125 100 90
> 126 80 72
1-100 45 40.5
. . 101 - 400
Silver Online Futures 9,590.00 6,740.40 2,904.40 40 36 4.10 0.5
401 - 800 36 32.4
> 801 32 28.8

— v v a d4a o o o &
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*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)

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 AwEnI (UINaasYIAaTNg) .
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IM MM FM WIBFYY LRIRWIN Swaadiua | (Exchange Fees)*
n1Iaaa
Metal Market
1-50
Gold-D Futures 23,450.00 | 16,482.00 7,102.00 45 405
51 -200 35 31.5 5.10
201 - 500 ' i
(Spot Month LTD-10) | 74,200.00 | 52,152.00 | 22,472.00 25 225
=501 20 18
Currency Market
1-2,000
EUR Futures 1,330.00 934.80 402.80 10 9 1.10 -
22,001 7 6.3
1-2
JPY Futures 980.00 688.80 296.80 000 10 9 1.10 -
22,001 7 6.3
1-2,000
USD Futures 1,120.00 787.20 339.20 10 ° 1.10 -
22,001 7 6.3
EUR/USD Futures 1,330.00 934.80 402.80 1-2,000 10 9 1.10 -
> 2,001 7 6.3
1-2,000
USD/JPY Futures | 1,750.00 | 1,230.00 | 530.00 10 ° 1.10 .
> 2,001 7 6.3
Agriculture Market
1-25 250 225
26 - 100
RSS3 Futures 50,610.00 35,571.60 15,327.60 225 2025 20 -
101 - 250 200 180
> 251 175 157.5
1-100 40 36
Japanese Rubber | 0 05000 | 708480 | 3,052.80 101 -500 36 324 4.00 -
Futures 501 - 750 32 28.8
2751 28 25.2
Interest Rate Market
5Y GovernmentBond | j50 00 | 526440 | 226840 | auddmmusn 50 45 10.10 -
Futures v
3M BIBOR Futures 5,355.00 3,763.80 1,621.80 daud AN 100 90 20.10 -

@5umawdinanmsdsuaamandsznudin
*Exchange fees = Trading fee + Clearing fee + Regulatory fee + Data Licensing fee, Commission & Exchange fees (Exclude Vat 7%)
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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
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Fuan AR MENT EATat AT et Bauy
M MM FM NMIAAIA Buaasiug (Exchange Fees)*
Stock Futures
AAV 245.00 172.20 74.20
ADVANC 20,055.00 14,095.80 6,073.80
AEONTS 12,075.00 8,487.00 3,657.00
AMATA 4,760.00 3,345.60 1,441.60
AOT 4,830.00 3,394.80 1,462.80
AP 1,015.00 713.40 307.40
AWC 315.00 221.40 95.40
BA 2,555.00 1,795.80 773.80
BAM 770.00 541.20 233.20
BANPU 525.00 369.00 159.00
BAY 1,330.00 934.80 402.80
BBL 11,900.00 8,364.00 3,604.00
BCH 1,645.00 1,156.20 498.20
BCP 5,495.00 3,862.20 1,664.20
BCPG 1,015.00 713.40 307.40
BDMS 1,960.00 1,377.60 593.60
BEAUTY 105.00 73.80 31.80
BEC 420.00 295.20 127.20
BEM 630.00 442.80 190.80 5791 Stock Futures < 100
BGRIM 1,820.00 1,279.20 551.20 U, @sTTNLiten 0.51 un
BH 18,795.00]  13,210.20 5,692.20| 0.10% vasyarnann | 0.09% vasyarayn
BJC 2,520.00 1,771.20 763.20 3101 Stock Futures > 100
BLA 224000  1574.40 678.40 I, i 5.10 wn
BLAND 70.00 49.20 21.20
BPP 770.00 541.20 233.20
BSRC 875.00 615.00 265.00
BTS 770.00 541.20 233.20
CBG 7,630.00 5,362.80 2,310.80
CENTEL 4,445.00 3,124.20 1,346.20
CHG 210.00 147.60 63.60
CK 2,135.00 1,500.60 646.60
CKP 385.00 270.60 116.60
COoM7 2,870.00 2,017.20 869.20
CPALL 4,970.00 3,493.20 1,505.20
CPF 3,045.00 2,140.20 922.20
CPN 4,900.00 3,444.00 1,484.00
CRC 3,045.00 2,140.20 922.20
DELTA 20,790.00 14,612.40 6,296.40
EAZ25 onwards 630.00 442.80 190.80
EASTW 245.00 172.20 74.20
EGCO 9,100.00 6,396.00 2,756.00
~ @wmosaninesusamanisznwan @vinoainanalsusaTmenU e

*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)
* gandwndandsindsulunisfens Stock Futures o
{ [(31¢" Stock Futures x 2W@2a38Q Y1) X 80AWILwin + aanaissauiion] + (VAT 7%) } x S1uusygn

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




HanNNSWanansng

FFRIES KASIKORN SECURITIES

¥

——

ansINITIRaANLsEnk AwgrnILaza1sIINthannsTau e
] Q/ ¥ o
dmsugnaiia

16 w.@. 68

Outright Position

AWILART (LN

H
AagggIaazng) **

3 a A 4 o
ABIINLRYANLNYINUNTT

FuAn ™ MM M doAasiwd N a’omﬁ"a(ehu Bauy
nINAA NLABIING (Exchange Fees)*
Stock Futures
EPG 595.00 418.20 180.20
ERW 420.00 295.20 127.20
GFPT 1,190.00 836.40 360.40
GLOBALH26 Onwards 1,295.00 910.20 392.20
GPSC 5,565.00 3,911.40 1,685.40
GULF 9,275.00 6,519.00 2,809.00
GUNKUL 245.00 172.20 74.20
HANA 3,325.00 2,337.00 1,007.00
HMPRO 1,155.00 811.80 349.80
ICHI 1,575.00 1,107.00 477.00
IRPC 175.00 123.00 53.00
ITD 140.00 98.40 42.40
IVL 2,520.00 1,771.20 763.20
JAS 350.00 246.00 106.00
JMT 2,590.00 1,820.40 784.40
KBANK 14,770.00 10,381.20 4,473.20
KCE 2,870.00 2,017.20 869.20
KEX 490.00 344.40 148.40
KKP 7,980.00 5,608.80 2,416.80
KTB 3,010.00 2,115.60 911.60 576N Stock Futures < 100
KTC 4585.00] 322260  1,388.60 L, BTN 0,51 U
LH 525.00 369.00 159.00] 0.10% asyaddnyan | 0.09% vasyaddnymn
LPN 210.00 147.60 63.60 3101 Stock Futures > 100
M 2,660.00 1,869.60 805.60 U, frsssuiilon 5.10 v
MAJOR 1,050.00 738.00 318.00
MBK 1,995.00 1,402.20 604.20
MEGA 3,605.00 2,533.80 1,091.80
MINT 3,570.00 2,509.20 1,081.20
MTC 6,230.00 4,378.80 1,886.80
OR 1,645.00 1,156.20 498.20
ORI 455.00 319.80 137.80
OSP 2,275.00 1,599.00 689.00
PLANB 1,015.00 713.40 307.40
PRM 1,120.00 787.20 339.20
PSH 945.00 664.20 286.20
PSL 1,015.00 713.40 307.40
PTG 910.00 639.60 275.60
PTT 2,870.00 2,017.20 869.20
PTTEP 14,770.00 10,381.20 4,473.20
PTTGC 3,220.00 2,263.20 975.20
QH 210.00 147.60 63.60
RATCH 3,010.00 2,115.60 911.60
RSU25 Onwards 210.00 147.60 63.60
S 105.00 73.80 31.80
@ uinonaaniinliusaTmanysEnnin ‘ﬁuﬁﬁwﬁaﬁ Instsuaamanszniag

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

** gmmsmmmaﬂﬁmﬁssuLﬁuu‘lumifﬂamn Stock Futures fia

{ (3¢ Stock Futures x BaVaIaQYHYT) X 8aNauwIanin + aanasssuion] + (VAT 7%) } x S1wiuaqy)

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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NMIAAIA LA ILA (Exchange Fees)*
Stock Futures

SAMART 875.00 615.00 265.00

SAWADM26 Onwards 4,725.00 3,321.00 1,431.00

SCB 10,115.00 7,109.40 3,063.40

SCC 24,745.00 17,392.20 7,494.20

SCGP 2,345.00 1,648.20 710.20

SGP 455.00 319.80 137.80

SIRI 245.00 172.20 74.20

SPALI 2,520.00 1,771.20 763.20

SPCG 840.00 590.40 254.40

SPRC 1,120.00 787.20 339.20

STA 1,890.00 1,328.40 572.40

STECON 1,785.00 1,254.60 540.60

STGT 1,155.00 811.80 349.80

STPI 350.00 246.00 106.00

SUPER 70.00 49.20 21.20

TASCO 1,400.00 984.00 424.00

TCAP 5,145.00 3,616.20 1,558.20

THAI 1,155.00 811.80 349.80

THANI 245.00 172.20 74.20 Zl:”ﬂsq;"i‘;: E“;;rgssi i?}f:‘
THCOM 2,100.00 1,476.00 636.00 0.10% va3uas &N | 0.09% BaIuadF LI ’

THG 1,925.00]  1,353.00 583.00 R U en Stock Futures > 100
TISCO 11,445.00 8,044.20 3,466.20 YN, A53INLEY 5.10 LN
TKN 910.00 639.60 275.60

TOA 1,610.00 1,131.60 487.60

TOP 4,305.00 3,025.80 1,303.80

TPIPL 105.00 73.80 31.80

TPIPP 245.00 172.20 74.20

TQM 2,695.00 1,894.20 816.20

TRUE 1,120.00 787.20 339.20

TTA 595.00 418.20 180.20

TTB 175.00 123.00 53.00

TTCL 210.00 147.60 63.60

TTW 420.00 295.20 127.20

TU 1,260.00 885.60 381.60

TVO 2,240.00 1,574.40 678.40

UNIQ 280.00 196.80 84.80

VGI 560.00 393.60 169.60

VNG 175.00 123.00 53.00

WHA 770.00 541.20 233.20

W_HAUP 770.00 541.20 233.20

@uinasaaninsdsusamandszniulin
*Exchange fees = Trading fee + Clearing fee + Regulatory fee , Commission & Exchange fees (Exclude Vat 7%)
o gmmsﬁwmma"mwmﬁmLﬁuu‘lumisﬁamu Stock Futures fia

{ [(31e" Stock Futures x 2W@2a48Q Y1) X 80MAWILrin + aanaissauiion] + (VAT 7%) } x S1uusygn

Vv v v a 4d4 o o o o
@Fuindnsdsndnisusuaannanlsnuas

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
o MNINAB AD
wan o
v dnjan IM MM FM
Stock Futures
EA M25X,U25X 1,448 911.75 640.83 276.13
GLOBAL M25X,U25X,Z225X 1,038 1,344.00 944.64 407.04
GULFI M25X,U25X,Z225X 1,030 8,760.50 6,157.38 2,653.18
INTUCH M25Y,U25Y 1,814 15,809.50| 11,111.82 4,788.02
RS M25X 2,000 420.00 295.20 127.20
SAWAD M25X,U25X,Z25X,H26X 1,100 5,197.50 3,653.10 1,574.10
U989 TUTLaATIRANLTZAUIR © Fursaasnansiusasmanisznnes
af’lmué’:ymu'lifu@f'maa SSF Block Trade (3a 2 1a.8. 2568
Minimum
SSF Underlying
Contracts
17 SSF (Exclude KBANK) :
ADVANC, AEONTS, AOT, BBL, BH, CBG, CPALL, CPN, DELTA, EGCOQ, GPSC, KKP, PTTEP, SCE, 20
SCC, TISCO and TOP
E7 SSF .
AMATA, AP, BA, BAM, BAY, BCH, BCP, EDMS, BGRIM, BJC, BLA, BPP, CENTEL, CK, COM7, CPF,
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, TAM, TU and TVO
45 5&F :
AAV, AWC, BANPU, BCPG, BEC, BEM, BSRC, BTS, CHG, CKP, EASTW, EPG, ERW, GUNKUL, IRPC,
JAS, KEX, LPN, LH, ORI, PLANB, PEM, PTG, QH, SAMART, SGP, SIRI, SPRC, STGT, STPI, THAI, 500
THANI, TKN, TPIPL, TPIPP, TRUE, TTA, TTB, TTCL, TTW, UNIQ, VGI, VNG, WHA and WHAUP
5 SSF:
1,000

BEAUTY, BLAND, ITD, S and SUPER

Remark :

IM = Initial Margin wanysziugiudu, MM = Maintenance Margin wanisznusnsnaniw, FM = Force Margin nandszrullaaniug

Outright Position = mygaanssaFutures lasdnsSanIaznoinoamuien

Spread Position = mytasnesgaFutures lufusdsdadons lasssmdidanszanofasianiounuuazaniseriestn

faaaTnenaniszni 25% wa4 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
> o 1 1 a ¥ Y a
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Suativavldaoua 16 W.@. 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 C01 70 USD/JPY 1 A EUR/USD 1 A
FX C01 70 EUR 1 A JPY 2 B
FX C01 50 EUR 1 A EUR/USD 1 B
FX C01 50 EUR/USD 1 A uUsb 1 A
INDEX 101 80 ENERG 1 A SET50 1 B
INDEX 101 80 SET50 1 A FOOD 2 B
INDEX 101 70 COMM 1 A FOOD 3 B
INDEX 101 70 ICT 1 A SET50 1 B
INDEX 101 70 ENERG 1 A FOOD 2 B
INDEX 101 60 BANK 1 A ENERG 3 B
INDEX 101 60 BANK 1 A SET50 3 B
INDEX 101 60 BANK 1 A FOOD 4 B
INDEX 101 60 COMM 1 A ENERG 2 B
INDEX 101 60 COMM 1 A SET50 2 B
INDEX 101 50 ICT 1 A ENERG 1 B
INDEX 101 40 BANK 1 A COMM 2 B
METAL MT1 80 GOLD 1 A GO 3 B
METAL MT1 80 GOLD 1 A GOLD-D 7 B
METAL MT1 60 GO 1 A GOLD-D 3 B
RUBBER RU1 50 RSS3 1 A JRF 4 B
ICT S01 50 THCOM 1 A SAMART 1 B
ICT S01 50 SAMART 1 A JAS 4 B
ICT S01 40 ADVANC 1 A TRUE 24 B
PROP S02 70 AMATA 1 A WHA 5 B
PROP S02 60 CPN 1 A AWC 22 B
PROP S02 60 AWC 1 A ORI 1 B
PROP S02 50 AMATA 1 A AWC 7 B
PROP S02 50 AMATA 1 A ORI 8 B
PROP S02 50 AP 1 A LH 2 B
PROP S02 50 AP 1 A ORI 4 B
PROP S02 50 WHA 1 A AWC 1 B
PROP S02 40 MBK 1 A AWC 7 B
PROP S02 40 MBK 1 A LPN 8 B
PROP S02 40 AP 1 A AWC 3 B
PROP S02 40 WHA 1 A ORI 1 B
PROP S02 40 WHA 1 A BLAND 7 B
PROP S02 40 LPN 1 A ORI 1 B
PROP S02 30 CPN 1 A MBK 3 B
PROP S02 30 CPN 1 A SIRI 34 B
PROP S02 30 MBK 1 A SIRI 11 B
PROP S02 30 AP 1 A WHA 3 B
PROP S02 30 PSH 1 A LH 1 B
PROP S02 30 PSH 1 A WHA 2 B
PROP S02 30 SIRI 1 A BLAND 3 B
ENERG S06 80 GPSC 1 A BGRIM 3 B
ENERG S06 70 PTTEP 1 A SPRC 20 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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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 4 Rati Side of Leg
preat atio
ENERG S06 70 EGCO 1 A GPSC 3 B
ENERG S06 70 EGCO 1 A BGRIM 9 B
ENERG S06 60 PTTEP 1 A GULFI 2 B
ENERG S06 60 EGCO 1 A GULFI 2 B
ENERG S06 60 EGCO 1 A RATCH 4 B
ENERG S06 60 GULFI 1 A BCP 1 B
ENERG S06 60 GULFI 1 A OR 4 B
ENERG S06 60 GULFI 1 A BGRIM 4 B
ENERG S06 60 GULFI 1 A PTG 7 B
ENERG S06 60 GULFI 1 A BSRC 9 B
ENERG S06 60 GULFI 1 A SPRC 9 B
ENERG S06 60 BCP 1 A BSRC 7 B
ENERG S06 60 BCP 1 A SPRC 7 B
ENERG S06 60 TOP 1 A SPRC 5 B
ENERG S06 60 BGRIM 1 A BPP 2 B
ENERG S06 60 BGRIM 1 A GUNKUL 7 B
ENERG S06 60 BPP 1 A BANPU 2 B
ENERG S06 60 SPRC 1 A WHAUP 2 B
ENERG S06 60 SPRC 1 A GUNKUL 3 B
ENERG S06 60 SPRC 1 A IRPC 6 B
ENERG S06 60 BANPU 1 A IRPC 5 B
ENERG S06 60 CKP 1 A GUNKUL 2 B
ENERG S06 60 GUNKUL 1 A IRPC 2 B
ENERG S06 50 PTTEP 1 A BCP 3 B
ENERG S06 50 PTTEP 1 A TOP 4 B
ENERG S06 50 PTTEP 1 A BSRC 19 B
ENERG S06 50 PTTEP 1 A TPIPP 50 B
ENERG S06 50 PTTEP 1 A EASTW 55 B
ENERG S06 50 PTTEP 1 A GUNKUL 66 B
ENERG S06 50 PTTEP 1 A IRPC 121 B
ENERG S06 50 EGCO 1 A OR 8 B
ENERG S06 50 EGCO 1 A BPP 14 B
ENERG S06 50 EGCO 1 A PTG 14 B
ENERG S06 50 EGCO 1 A CKP 37 B
ENERG S06 50 EGCO 1 A GUNKUL 63 B
ENERG S06 50 GULFI 1 A PTT 1 B
ENERG S06 50 GULFI 1 A GPSC 2 B
ENERG S06 50 GULFI 1 A RATCH 2 B
ENERG S06 50 GULFI 1 A TOP 2 B
ENERG S06 50 GULFI 1 A BPP 7 B
ENERG S06 50 GULFI 1 A TPIPP 22 B
ENERG S06 50 GULFI 1 A GUNKUL 30 B
ENERG S06 50 GULFI 1 A IRPC 54 B
ENERG S06 50 BCP 1 A TOP 1 B
ENERG S06 50 BCP 1 A BPP 5 B
ENERG S06 50 PTT 1 A PTG 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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Leg 1

= o o o o '
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Leg 2

¥

)

16 w.@. 68

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 50 GPSC 1 A RATCH 1 B
ENERG S06 50 GPSC 1 A BPP 4 B
ENERG S06 50 GPSC 1 A CKP 11 B
ENERG S06 50 RATCH 1 A BGRIM 2 B
ENERG S06 50 RATCH 1 A GUNKUL 16 B
ENERG S06 50 TOP 1 A IRPC 29 B
ENERG S06 50 OR 1 A BGRIM 1 B
ENERG S06 50 OR 1 A PTG 2 B
ENERG S06 50 OR 1 A SPRC 3 B
ENERG S06 50 BGRIM 1 A PTG 2 B
ENERG S06 50 BGRIM 1 A SPRC 2 B
ENERG S06 50 SPCG 1 A GUNKUL 5 B
ENERG S06 50 BPP 1 A SPRC 1 B
ENERG S06 50 BPP 1 A GUNKUL 4 B
ENERG S06 50 SGP 1 A GUNKUL 4 B
ENERG S06 50 PTG 1 A GUNKUL 4 B
ENERG S06 50 PTG 1 A IRPC 8 B
ENERG S06 50 BSRC 1 A SPRC 1 B
ENERG S06 50 BSRC 1 A CKP 2 B
ENERG S06 50 BSRC 1 A TPIPP 3 B
ENERG S06 50 BSRC 1 A GUNKUL 3 B
ENERG S06 50 BANPU 1 A GUNKUL 3 B
ENERG S06 50 CKP 1 A EA 1 B
ENERG S06 50 EA 1 A GUNKUL 1 B
ENERG S06 50 EA 1 A IRPC 2 B
ENERG S06 40 PTTEP 1 A PTT 3 B
ENERG S06 40 PTTEP 1 A SPCG 14 B
ENERG S06 40 PTTEP 1 A BPP 15 B
ENERG S06 40 PTTEP 1 A PTG 15 B
ENERG S06 40 PTTEP 1 A WHAUP 31 B
ENERG S06 40 PTTEP 1 A SUPER 747 B
ENERG S06 40 EGCO 1 A TOP 4 B
ENERG S06 40 EGCO 1 A BSRC 18 B
ENERG S06 40 BCP 1 A OR 3 B
ENERG S06 40 BCP 1 A BGRIM 3 B
ENERG S06 40 BCP 1 A TPIPP 17 B
ENERG S06 40 BCP 1 A IRPC 42 B
ENERG S06 40 PTT 1 A RATCH 1 B
ENERG S06 40 PTT 1 A TOP 1 B
ENERG S06 40 PTT 1 A OR 2 B
ENERG S06 40 PTT 1 A SPRC 6 B
ENERG S06 40 PTT 1 A IRPC 36 B
ENERG S06 40 GPSC 1 A BSRC 5 B
ENERG S06 40 GPSC 1 A TPIPP 13 B
ENERG S06 40 RATCH 1 A TOP 1 B
ENERG S06 40 RATCH 1 A PTG 4 B
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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
ENERG S06 40 RATCH 1 A TPIPP 12 B
ENERG S06 40 TOP 1 A OR 2 B
ENERG S06 40 TOP 1 A BGRIM 2 B
ENERG S06 40 TOP 1 A BPP 4 B
ENERG S06 40 TOP 1 A PTG 4 B
ENERG S06 40 TOP 1 A BSRC 5 B
ENERG S06 40 TOP 1 A TPIPP 12 B
ENERG S06 40 OR 1 A BSRC 2 B
ENERG S06 40 OR 1 A IRPC 15 B
ENERG S06 40 BGRIM 1 A BSRC 2 B
ENERG S06 40 BGRIM 1 A CKP 4 B
ENERG S06 40 BGRIM 1 A TPIPP 5 B
ENERG S06 40 SPCG 1 A BSRC 1 B
ENERG S06 40 SPCG 1 A SPRC 1 B
ENERG S06 40 BPP 1 A SGP 1 B
ENERG S06 40 BPP 1 A BSRC 1 B
ENERG S06 40 BPP 1 A TPIPP 3 B
ENERG S06 40 SGP 1 A IRPC 8 B
ENERG S06 40 BCPG 1 A SPRC 1 B
ENERG S06 40 PTG 1 A BSRC 1 B
ENERG S06 40 PTG 1 A SPRC 1 B
ENERG S06 40 PTG 1 A CKP 3 B
ENERG S06 40 BSRC 1 A IRPC 6 B
ENERG S06 40 SPRC 1 A BANPU 1 B
ENERG S06 40 SPRC 1 A EA 2 B
ENERG S06 40 SPRC 1 A TPIPP 2 B
ENERG S06 40 SPRC 1 A EASTW 3 B
ENERG S06 40 SPRC 1 A SUPER 37 B
ENERG S06 40 CKP 1 A TPIPP 1 B
ENERG S06 40 CKP 1 A IRPC 3 B
ENERG S06 40 TPIPP 1 A GUNKUL 1 B
ENERG S06 40 TPIPP 1 A IRPC 2 B
ENERG S06 40 TPIPP 1 A SUPER 15 B
ENERG S06 40 EASTW 1 A GUNKUL 1 B
ENERG S06 30 PTTEP 1 A BCPG 15 B
ENERG S06 30 PTT 1 A BCPG 5 B
ENERG S06 30 PTT 1 A TPIPP 15 B
ENERG S06 30 TOP 1 A BCPG 4 B
ENERG S06 30 TOP 1 A SUPER 176 B
ENERG S06 30 BCPG 1 A CKP 3 B
ENERG S06 30 BCPG 1 A EASTW 4 B
ENERG S06 30 BCPG 1 A GUNKUL 4 B
ENERG S06 30 BANPU 1 A TPIPP 2 B
ENERG S06 30 TPIPP 1 A EASTW 1 B
CONMAT S07 50 SCC 1 A TOA 15 B
CONMAT S07 50 TOA 1 A EPG 4 B
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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

CONMAT S07 30 TOA 1 A TPIPL 11 B
BANK S13 80 KBANK 1 A BBL 1 B
BANK S13 70 KBANK 1 A SCB 1 B
BANK S13 70 KBANK 1 A KTB 7 B
BANK S13 70 BBL 1 A SCB 1 B
BANK S13 70 BBL 1 A KTB 6 B
BANK S13 70 SCB 1 A KTB 5 B
BANK S13 60 KBANK 1 A TTB 83 B
BANK S13 60 BBL 1 A TTB 75 B
BANK S13 60 KTB 1 A TTB 12 B
BANK S13 50 BBL 1 A BAY 6 B
BANK S13 50 SCB 1 A BAY 5 B
BANK S13 50 KKP 1 A TTB 28 B
BANK S13 50 TCAP 1 A KTB 2 B
BANK S13 40 KBANK 1 A BAY 7 B
BANK S13 40 BAY 1 A KTB 1 B
PETRO S18 50 IVL 1 A PTTGC 1 B
ETRON S23 80 HANA 1 A KCE 1 B
FIN S24 60 MTC 1 A SAWAD 1 B
FIN S24 50 AEONTS 1 A SAWAD 4 B
FIN S24 50 AEONTS 1 A BAM 18 B
FIN S24 50 SAWAD 1 A JMT 2 B
FIN S24 40 AEONTS 1 A JMT 8 B
TRANS S30 60 PSL 1 A TTA 1 B
TRANS S30 50 BA 1 A PSL 3 B
TRANS S30 50 BA 1 A TTA 4 B
TRANS S30 50 BA 1 A AAV 12 B
TRANS S30 50 PSL 1 A AAV 4 B
TRANS S30 50 BTS 1 A TTA 1 B
TRANS S30 50 BTS 1 A AAV 3 B
TRANS S30 50 TTA 1 A AAV 3 B
TRANS S30 40 BA 1 A PRM 3 B
TRANS S30 40 PSL 1 A PRM 1 B
TRANS S30 40 BEM 1 A TTA 1 B
TRANS S30 40 PRM 1 A AAV 4 B
TRANS S30 30 AOT 1 A PSL 7 B
HELTH S33 50 BH 1 A BCH 12 B
HELTH S33 50 BDMS 1 A BCH 2 B
COMM S36 50 BJC 1 A HMPRO 3 B
COMM S36 40 CPALL 1 A HMPRO 6 B
COMM S36 40 CRC 1 A GLOBAL 3 B
TOURISM S38 40 MINT 1 A ERW 11 B
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