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MARGIN REQUIREMENT

Unit : Baht / Contract Effective from 28 December 2020 onwards
UN DERLYI N G OUTRIGHT SPREAD Margin
IM MM FM IM MM FM
INDEX FUTURES
SET50 Futures (S50) 13,195.00 9,274.20 3,996.20 3,298.75 2,318.55 999.05
Gold Online Futures (GO) 30,625.00 21,525.00 9,275.00 7,656.25 5,381.25 2,318.75
10 Baht Gold Futures (GF10) 13.650.00 9.594.00 4,134.00 3,412.50 2,398.50 1,033.50
50 Baht Gold Futures (GF) 68,250.00 47,970.00 20,670.00 17,062.50 11,992.50 5,167.50
Gold-D(GD) 9.485.00 6,666.60 2,872.60 18,970.00 13,333.20 5,745.20
Silver Online Futures 8,155.00 5,731.80 2,469.80 16,310.00 11,463.60 4,939.60
USD Futures 525.00 369.00 159.00 131.25 92.25 39.75
5Y Government Bond 5,390.00 3,788.40 1,632.40 1,347.50 947.10 408.10
3M BIBOR 3,360.00 2,361.60 1,017.60 6,720.00 4,723.20 2,035.20
4 AAV 490.00 344.40 148.40 122.50 86.10 37.10
ADVANC 10,990.00 7,724.40 3,328.40 2,747.50 1,931.10 832.10
AEONTS 17.850.00 12,546.00 5,406.00 4,462.50 3,136.50 1,351.50
AMATA 220X H21X M21X 2,045.75 1,437.87 619.57 507.50 356.70 153.70
AMATA 2,030.00 1,426.80 614.80 507.50 356.70 153.70
AOT 8,610.00 6,051.60 2,607.60 2,152.50 1,512.90 651.90
AP 840.00 590.40 254.40 210.00 147.60 63.60
4 BA 980.00 688.80 296.80 245.00 172.20 74.20
BANPU 1,120.00 787.20 339.20 280.00 196.80 84.80
BAY 2,310.00 1,623.60 699.60 577.50 405.90 174.90
BBL 11,760.00 8,265.60 3,561.60 2,940.00 2,066.40 890.40
BCH 1.575.00 1,107.00 477.00 393.75 276.75 19.25
BCP 2,030.00 1,426.80 614.80 507.50 356.70 153.70
BCPG Z20X H21X M21X U21X 1.491.00 1,047.96 451.56 367.50 258.30 11.30
BCPG 1,470.00 1,033.20 445.20 367.50 258.30 11.30
BDMS 2,170.00 1,525.20 657.20 542.50 381.30 164.30
BEAUTY 280.00 196.80 84.80 70.00 49.20 21.20
4 BEC 1.015.00 713.40 307.40 253.75 178.35 76.85
BEM 630.00 442.80 190.80 157.50 110.70 47.70
BGRIM 5,460.00 3,837.60 1,653.60 1.365.00 959.40 413.40
BH 19.425.00 13,653.00 5,883.00 4,856.25 3,413.25 1,470.75
BJC 4,305.00 3,025.80 1,303.80 1,076.25 756.45 325.95
BLA 2,205.00 1,549.80 667.80 551.25 387.45 166.95
4 BLAND 140.00 98.40 42.40 35.00 24.60 10.60
BPP 1.400.00 984.00 424.00 350.00 246.00 106.00
BTS Z20X H21X 922.25 648.21 279.31 227.50 159.90 68.90
BTS 910.00 639.60 275.60 227.50 159.90 68.90
CBG 13,300.00 9,348.00 4,028.00 3,325.00 2,337.00 1,007.00
CENTEL 3,430.00 2,410.80 1,038.80 857.50 602.70 259.70
CHG 280.00 196.80 84.80 70.00 49.20 21.20
CK 2,065.00 1,451.40 625.40 516.25 362.85 156.35
CKP 805.00 565.80 243.80 201.25 141.45 60.95
COM7 Z20X H21X 6,392.75 4,493.19 1,936.09 1,583.75 1,113.15 479.65
COM7 6,335.00 4,452.60 1,918.60 1,583.75 1,113.15 479.65
CPALL 4,760.00 3,345.60 1,441.60 1,190.00 836.40 360.40
CPF 2,380.00 1,672.80 720.80 595.00 418.20 180.20
CPN 7,455.00 5,239.80 2,257.80 1,863.75 1,309.95 564.45
4 DELTA 51,100.00 35,916.00 15,476.00 12,775.00 8,979.00 3,869.00
DTAC 3,500.00 2,460.00 1,060.00 875.00 615.00 265.00
EA 5,145.00 3,616.20 1,558.20 1,286.25 904.05 389.55
EASTW 595.00 418.20 180.20 148.75 104.55 45.05
EGCO 22,050.00 15,498.00 6,678.00 5,512.50 3,874.50 1,669.50
EPG 630.00 442.80 190.80 157.50 110.70 47.70
ERW 595.00 418.20 180.20 148.75 104.55 45.05
ESSO 1,085.00 762.60 328.60 271.25 190.65 82.15
GFPT 1,330.00 934.80 402.80 332.50 233.70 100.70
GLOBAL 220X 2,091.25 1,469.85 633.35 498.75 350.55 151.05
GLOBAL 1,995.00 1,402.20 604.20 498.75 350.55 151.05
GPSC 8,785.00 6,174.60 2,660.60 2,196.25 1,543.65 665.15
GULF(Y) Z20Y H21Y 19,115.25 13,435.29 5,789.19 945.00 664.20 286.20
GULF(X) M21X 3,822.00 2,686.32 1,157.52 945.00 664.20 286.20
GULF 3,780.00 2,656.80 1,144.80 945.00 664.20 286.20
GUNKUL 210.00 147.60 63.60 52.50 36.90 15.90
HANA 6,965.00 4,895.40 2,109.40 1,741.25 1,223.85 527.35
HMPRO 1,610.00 1,131.60 487.60 402.50 282.90 121.90
ICHI 1,680.00 1,180.80 508.80 420.00 295.20 127.20
INTUCH 3,815.00 2,681.40 1,155.40 953.75 670.35 288.85
4 IRPC 560.00 393.60 169.60 140.00 98.40 42.40
ITD 140.00 98.40 42.40 35.00 24.60 10.60
IVL 3,745.00 2,632.20 1,134.20 936.25 658.05 283.55
JAS 350.00 246.00 106.00 87.50 61.50 26.50
JMT 5,180.00 3,640.80 1,568.80 1,295.00 910.20 392.20
4 KBANK 19.250.00 13,530.00 5,830.00 4,812.50 3,382.50 1,457.50
KCE 6,755.00 4,747.80 2,045.80 1,688.75 1,186.95 511.45
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U N D E R LYI N G OUTRIGHT SPREAD Margin
IM MM FM IM MM FM

KKP 4,655.00 3,271.80 1,409.80 1,163.75 817.95 352.45
KTB 980.00 688.80 296.80 245.00 172.20 74.20
KTC 4,270.00 3,001.20 1,293.20 1,067.50 750.30 323.30
LH 595.00 418.20 180.20 148.75 104.55 45.05

4 LPN 665.00 467.40 201.40 166.25 116.85 50.35
M 4,340.00 3,050.40 1,314.40 1,085.00 762.60 328.60
MAJOR 2,555.00 1,795.80 773.80 638.75 448.95 193.45
MBK 1,470.00 1,033.20 445.20 367.50 258.30 .30
MEGA 4,445.00 3,124.20 1,346.20 1,111.25 781.05 336.55
MINT 220X H21X 4,515.00 3,173.40 1,367.40 1.120.00 787.20 339.20
MINT 4,480.00 3,148.80 1,356.80 1,120.00 787.20 339.20
MTC 6,720.00 4,723.20 2,035.20 1,680.00 1,180.80 508.80
ORI 1,015.00 713.40 307.40 253.75 178.35 76.85
0SP 3,395.00 2,386.20 1,028.20 848.75 596.55 257.05
PLANB 980.00 688.80 296.80 245.00 172.20 74.20
PRM 1.225.00 861.00 371.00 306.25 215.25 92.75
PSH 1,015.00 713.40 307.40 253.75 178.35 76.85
PSL 1.015.00 713.40 307.40 253.75 178.35 76.85
PTG 2,555.00 1,795.80 773.80 638.75 448.95 193.45
PTT 4,060.00 2,853.60 1,229.60 1,015.00 713.40 307.40
PTTEP 9,310.00 6,543.60 2,819.60 2,327.50 1,635.90 704.90
PTTGC 6,265.00 4,403.40 1,897.40 1.566.25 1,100.85 474.35
QH 175.00 123.00 53.00 43.75 30.75 13.25
RATCH 5,320.00 3,739.20 1,611.20 1,330.00 934.80 402.80
ROBINS 7,756.00 5,451.36 2,348.96 1,225.00 861.00 371.00
RS 2,345.00 1,648.20 710.20 586.25 412.05 177.55

s 315.00 221.40 95.40 78.75 55.35 23.85
SAMART 630.00 442.80 190.80 157.50 110.70 47.70
SAWAD 7,175.00 5,043.00 2,173.00 1,793.75 1,260.75 543.25
SCB 220X 9.031.75 6,348.03 2,735.33 2,240.00 1,574.40 678.40
SCB 8,960.00 6,297.60 2,713.60 2,240.00 1,574.40 678.40
scc 26,600.00 18,696.00 8,056.00 6,650.00 4,674.00 2,014.00
SGP 1,015.00 713.40 307.40 253.75 178.35 76.85
SIRI 105.00 73.80 31.80 26.25 18.45 7.95
SPALI 2,135.00 1,500.60 646.60 533.75 375.15 161.65
SPCG 2,275.00 1,599.00 689.00 568.75 399.75 172.25
SPRC 1,155.00 811.80 349.80 288.75 202.95 87.45
STA 6,615.00 4,649.40 2,003.40 1,653.75 1,162.35 500.85
STEC 1,505.00 1,057.80 455.80 376.25 264.45 13.95
STPI 490.00 344.40 148.40 122.50 86.10 37.10
SUPER 140.00 98.40 42.40 35.00 24.60 10.60
TASCO 4,235.00 2,976.60 1,282.60 1,058.75 74415 320.65
TCAP 4,060.00 2,853.60 1,229.60 1,015.00 713.40 307.40
THAI 665.00 467.40 201.40 166.25 116.85 50.35
THANI Z20X H21X M21X 658.00 462.48 199.28 122.50 86.10 37.10
THANI 490.00 344.40 148.40 122.50 86.10 37.10
THCOM 1,015.00 713.40 307.40 253.75 178.35 76.85
THG 1,435.00 1,008.60 434.60 358.75 252.15 108.65
TISCO 7,980.00 5,608.80 2,416.80 1,995.00 1,402.20 604.20
TKN 1,960.00 1,377.60 593.60 490.00 344.40 148.40
T™MB 140.00 98.40 42.40 35.00 24.60 10.60
TOA 3,535.00 2,484.60 1,070.60 883.75 621.15 267.65
TOP 7,385.00 5,190.60 2,236.60 1,846.25 1,297.65 559.15
TPIPL 175.00 123.00 53.00 43.75 30.75 13.25
TPIPP 385.00 270.60 116.60 96.25 67.65 29.15
TQM 18,900.00 13,284.00 5,724.00 4,725.00 3,321.00 1,431.00
TRUE 315.00 221.40 95.40 78.75 55.35 23.85

4+ 1A 945.00 664.20 286.20 236.25 166.05 71.55
TTCL 700.00 492.00 212.00 175.00 123.00 53.00
W 1,015.00 713.40 307.40 253.75 178.35 76.85
TU 1,470.00 1,033.20 445.20 367.50 258.30 11.30
TVO 3,500.00 2,460.00 1,060.00 875.00 615.00 265.00
UNIQ 490.00 344.40 148.40 122.50 86.10 37.10
VGI 1,085.00 762.60 328.60 271.25 190.65 82.15
VNG 350.00 246.00 106.00 87.50 61.50 26.50
VNT 2,485.00 1,746.60 752.60 621.25 436.65 188.15
WHA 315.00 221.40 95.40 78.75 55.35 23.85
WHAUP 385.00 270.60 116.60 96.25 67.65 29.15
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UN DERLYI N G OUTRIGHT SPREAD Margin
IM MM FM IM MM FM

SECTOR FUTURES

BANK Index Futures 29,050.00 20,418.00 8,798.00 7.262.50 5,104.50 2,199.50
COMM Index Futures 20,650.00 14,514.00 6,254.00 5,162.50 3,628.50 1,563.50
ENERG Index Futures 18,200.00 12,792.00 5,512.00 4,550.00 3,198.00 1,378.00
FOOD Index Futures 6,405.00 4,501.80 1,939.80 1,601.25 1,125.45 484.95
ICT Index Futures 7.105.00 4,993.80 2,151.80 1,776.25 1,248.45 537.95
Japnanese Rubber (JRF)*NEW* 11.095.00 7.798.20 3.360.20 11.095.00 7.798.20 3.360.20
RSS3/3D Futures 82,600.00 58,056.00 25,016.00 | 82,600.00 58,056.00 25,016.00

ANNKNIBVRIBATIANL ST
IM: Initial Margin (aswanysziususin)
MM: Maintenance Margin (32AU8a5MMaNLI2NWINEIENIN)

FM: Force Close Margin (szauaasmanysznuisaudasniuz)

fm1q)1 SINGLE STOCK FUTURES #idiaving X,Y 3a Z az1iludnanil CORPORATE ACTION & Multiplier 1ilaawlilaadalali

UNDERLYING CORPORATE ACTION SERIES MULTIPLIER

AMATA Z20X H21X M21X 1,008
BCPG Z20X H21X M21X U21X 1.014
BTS 220X H21X 1,013
COoM7 Z20X H21X 1.009
GLOBAL 220X 1,048
GULF(Y) Z20Y H21Y 5.057
GULF(X) M21X 101
MINT Z20X H21X 1.008
ROBINS 220X 1,583
SCB 220X 1.008
THANI Z20X H21X M21X 1,342

INTER-COMMODITY SPREAD: &2%an Margin 91nn13916 Long Waz Short 31319 2 8wA1891989 (W32 A Uaz B)

Underlvina Contract Underlvina Contract Credit Rate
ENERG Futures 1 SET50 Futures 1 90 %
COMM Futures 1 SET50 Futures 2 80%
COMM Futures 1 ENERG Futures 2 70 %
BANK Futures 1 ENERG Futures 1 70 %
BANK Futures 1 SET50 Futures 2 70 %
COMM Futures 1 BANK Futures 1 60 %
COMM Futures 1 ICT Futures 3 60 %
ENERG Futures 1 ICT Futures 1 60 %
SET50 Futures 1 ICT Futures 1 60 %
SET50 Futures 1 FOOD Futures 1 60 %
COMM Futures 1 FOOD Futures 3 50 %
ENERG Futures 1 FOOD Futures 2 50 %
ICT Futures 1 FOOD Futures 1 50 %
GOLD Futures 1 GO Futures 2 920 %
GOLD Futures 1 GOLD-D Futures 7 80%
GO Futures 1 SVF Futures 8 80%
GO Futures 1 GOLD-D Futures 3 70 %
GOLD Futures 1 SVF Futures 19 70 %
GOLD-D Futures 1 SVF Futures 3 60 %
ADVANC Futures 1 DTAC Futures 5 50 %
DTAC Futures 1 TRUE Futures n 50 %
TRUE Futures 1 JAS Futures 1 50 %
CPN Futures 1 PSH Futures 4 60 %
CPN Futures 1 LH Futures 6 60%
CPN Futures 1 LPN Futures n 60 %
CPN Futures 1 WHA Futures 17 60%
AMATA Futures 1 WHA Futures 5 60 %
MBK Futures 1 WHA Futures 4 60%
PSH Futures 1 WHA Futures 4 60 %
CPN Futures 1 MBK Futures 4 50 %
CPN Futures 1 QH Futures 21 50 %
CPN Futures 1 SFutures 37 50 %
CPN Futures 1 SIRI Futures 68 50 %
SPALI Futures 1 AMATA Futures 1 50 %
AMATA Futures 1 LPN Futures 3 50 %
AMATA Futures 1 SFutures n 50 %
MBK Futures 1 PSH Futures 1 50 %
PSH Futures 1 SFutures 9 50 %
LH Futures 1 S Futures 6 50 %
LPN Futures 1 SFutures 3 50 %
WHA Futures 1 S Futures 2 50 %
SPALI Futures 1 LH Futures 2 40%
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Underlvina Contract Underlvina Contract Credit Rate
SPALI Futures 1 LPN Futures 4 40%
AMATA Futures 1 PSH Futures 1 40%
MBK Futures 1 S Futures 9 40%
PSH Futures 1 LH Futures 2 40%
LH Futures 1 WHA Futures 3 40%
LH Futures 1 QH Futures 3 40%
LH Futures 1 SIRI Futures n 40%
QH Futures 1 BLAND Futures 2 40%
PTTEP Futures 1 TOP Futures 2 80%
PTTEP Futures 1 PTT Futures 2 80%
TOP Futures 1 PTT Futures 1 80%
EGCO Futures 1 BGRIM Futures 4 70 %
GPSC Futures 1 BGRIM Futures 1 70 %
GPSC Futures 1 GULF Futures 2 70 %
TOP Futures 1 BCP Futures 2 70 %
TOP Futures 1 IRPC Futures 17 70 %
PTT Futures 1 BCP Futures 2 70 %
EGCO Futures 1 GPSC Futures 3 60%
EGCO Futures 1 RATCH Futures 4 0%
EGCO Futures 1 EA Futures 4 0%
PTTEP Futures 1 BCP Futures 5 60 %
PTTEP Futures 1 ESSO Futures 13 60%
PTTEP Futures 1 IRPC Futures 37 60 %
GPSC Futures 1 RATCH Futures 1 60 %
RATCH Futures 1 GULF Futures 2 60 %
BGRIM Futures 1 EA Futures 1 60%
TOP Futures 1 SPRC Futures 7 60 %
PTT Futures 1 ESSO Futures 5 60%
PTT Futures 1 IRPC Futures 15 60 %
BCP Futures 1 IRPC Futures 7 60%
SPRC Futures 1 IRPC Futures 3 60 %
EGCO Futures 1 PTT Futures 5 50 %
EGCO Futures 1 GULF Futures 6 50 %
EGCO Futures 1 IRPC Futures 78 50 %
GPSC Futures 1 EA Futures 1 50 %
RATCH Futures 1 BGRIM Futures 1 50 %
BGRIM Futures 1 GULF Futures 1 50 %
TOP Futures 1 ESSO Futures 6 50 %
PTT Futures 1 SPRC Futures 6 50 %
BCP Futures 1 ESSO Futures 2 50 %
BPP Futures 1 IRPC Futures 6 50 %
ESSO Futures 1 IRPC Futures 3 50 %
PTTEP Futures 1 TPIPP Futures 20 40%
EA Futures 1 CKP Futures 9 40%
EA Futures 1 SUPER Futures 48 40 %
PTT Futures 1 TPIPP Futures 8 40%
PTG Futures 1 BCPG Futures 1 40%
BCP Futures 1 GUNKUL Futures 7 40 %
EASTW Futures 1 ESSO Futures 1 40 %
EGCO Futures 1 SUPER Futures 206 30%
GPSC Futures 1 SUPER Futures 69 30%
BGRIM Futures 1 SUPER Futures 51 30%
CKP Futures 1 SUPER Futures 5 30%
SCC Futures 1 VNG Futures m 40%
BBL Futures 1 KTB Futures n 90 %
KBANK Futures 1 KTB Futures 9 920 %
BBL Futures 1 KBANK Futures 1 80%
BBL Futures 1 SCB Futures 1 80%
BBL Futures 1 TMB Futures n7 80%
KBANK Futures 1 SCB Futures 1 80%
KBANK Futures 1 BAY Futures 4 80%
KBANK Futures 1 TMB Futures 93 80%
SCB Futures 1 BAY Futures 4 80%
BAY Futures 1 KTB Futures 2 80%
KTB Futures 1 TMB Futures 10 80%
BBL Futures 1 BAY Futures 5 70 %
SCB Futures 1 KTB Futures 8 70 %
SCB Futures 1 TMB Futures 80 70 %
BAY Futures 1 TMB Futures 23 70 %
KBANK Futures 1 TCAP Futures 3 60%
BBL Futures 1 KKP Futures 3 50 %
BBL Futures 1 TCAP Futures 4 50 %
SCB Futures 1 TCAP Futures 3 50 %
KKP Futures 1 KTB Futures 4 50%
KKP Futures 1 TMB Futures 45 50 %
TCAP Futures 1 BAY Futures 1 50%
TCAP Futures 1 KTB Futures 3 50 %
TCAP Futures 1 TMB Futures 32 50%
CBG Futures 1 ICHI Futures n 50 %
CBG Futures 1 TKN Futures n 40%
TVO Futures 1 MINT Futures 2 40%
TKN Futures 1 ICHI Futures 1 30%
PTTGC Futures 1 IVL Futures 2 60%
HANA Futures 1 KCE Futures 1 70%
DELTA Futures 1 HANA Futures 4 50 %
DELTA Futures 1 KCE Futures 5 50 %
AQT Futures 1 AAV Futures 35 80%
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Underlying Contract Underlying Contract Credit Rate
BTS Futures 1 BEM Futures 1 70%
BTS Futures 1 AAV Futures 6 70%
AQT Futures 1 BTS Futures 6 0%
AQT Futures 1 BEM Futures 7 0%
BEM Futures 1 AAV Futures 5 0%
PSL Futures 1 TTA Futures 2 0%
AQT Futures 1 THAI Futures 20 50 %
THAI Futures 1 AAV Futures 2 40%
BH Futures 1 BDMS Futures 5 70%
CPALL Futures 1 BJC Futures 2 0%
CENTEL Futures 1 ERW Futures 8 80%
VGI Futures 1 PLANB Futures 1 0%
MAJOR Futures 1 PLANB Futures 3 50 %
CK Futures 1 STEC Futures 1 70%
CK Futures 1 STPI Futures 5 0%
STEC Futures 1 STPI Futures 3 0%
STEC Futures 1 ITD Futures 12 0%
CK Futures 1 UNIQ Futures 4 50%
CK Futures 1 ITD Futures 17 50 %
STEC Futures 1 UNIQ Futures 3 50%
UNIQ Futures 1 ITD Futures 5 50 %
STPI Futures 1 ITD Futures 3 50 %
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