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MARGIN REQUIREMENT
Unit : Baht / Contract Effective from 15 September 2022 onwards
UNDERLYING OUTRIGHT SPREAD Margin
IM MM FM IM MM FM
INDEX FUTURES
L8 SET50 7,035.00 5,427.00 2,130.60 1,758.75 1,356.75 532.65
PRECIOUS METAL FUTURES
50 Baht Gold 50,400.00 38,880.00 15,264.00 12,600.00 9,720.00 3,816.00
10 Baht Gold 10,080.00 7,776.00 3,052.80 2,520.00 1,944.00 763.20
Gold-D 7,140.00 5,508.00 2,162.40 14,280.00 11,016.00 4,324.80
Gold Online 20,475.00 15,795.00 6,201.00 5,118.75 3,948.75 1,550.25
Silver Online 5,110.00 3,942.00 1,547.60 1,277.50 985.50 386.90
| [CURRENCY & INTEREST RATEFUTURES |
L8 USD 980.00 756.00 296.80 245.00 189.00 74.20
.4 5Y Government Bond 11,025.00 8,505.00 3,339.00 2,756.25 2,126.25 834.75
4 3M BIBOR 1,890.00 1,458.00 572.40 3,780.00 2,916.00 1,144.80
SECTOR FUTURES
Ll BANK 22,750.00 17,550.00 6,890.00 5,687.50 4,387.50 1,722.50
4 COMM 15,365.00 11,853.00 4,653.40 3,841.25 2,963.25 1,163.35
% ENERG 9,555.00 7,371.00 2,893.80 2,388.75 1,842.75 723.45
.| FOOD 4,305.00 3,321.00 1,303.80 1,076.25 830.25 325.95
= ICT 9,275.00 7,155.00 2,809.00 2,318.75 1,788.75 702.25
Japanese Rubber 5,180.00 3,996.00 1,568.80 5,180.00 3,996.00 1,568.80
RSS3/3D Futures 23,100.00 17,820.00 6,996.00 23,100.00 17,820.00 6,996.00
5 AAV U22X 330.75 255.15 100.17 82.85 63.91 25.09
= AAV (222 onwards)** 315.00 243.00 95.40 78.75 60.75 23.85
.5 ADVANC All 11,865.00 9,153.00 3,593.40 2,966.25 2,288.25 898.35
L8 AEONTS All 11,480.00 8,856.00 3,476.80 2,870.00 2,214.00 869.20
Ll AMATA All 1,715.00 1,323.00 519.40 428.75 330.75 129.85
= AOT All 4,200.00 3,240.00 1,272.00 1,050.00 810.00 318.00
L AP All 980.00 756.00 296.80 245.00 189.00 74.20
= AWC All 420.00 324.00 127.20 105.00 81.00 31.80
L BA All 1,365.00 1,053.00 413.40 341.25 263.25 103.35
= BAM All 1,260.00 972.00 381.60 315.00 243.00 95.40
“» BANPU All 1,225.00 945.00 371.00 306.25 236.25 92.75
L BAY All 2,450.00 1,890.00 742.00 612.50 472.50 185.50
48 BBL All 7,875.00 6,075.00 2,385.00 1,968.75 1,518.75 596.25
4 BCH All 1,505.00 1,161.00 455.80 376.25 290.25 113.95
L BCP All 2,940.00 2,268.00 890.40 735.00 567.00 222.60
¥ BCPG All 805.00 621.00 243.80 201.25 155.25 60.95
BDMS All 1,715.00 1,323.00 519.40 428.75 330.75 129.85
= BEAUTY All 140.00 108.00 42.40 35.00 27.00 10.60
- BEC All 1,330.00 1,026.00 402.80 332.50 256.50 100.70
» BEM All 525.00 405.00 159.00 131.25 101.25 39.75
% BGRIM All 2,870.00 2,214.00 869.20 717.50 553.50 217.30
8 BH All 17,850.00 13,770.00 5,406.00 4,462.50 3,442.50 1,351.50
8 BJC All 2,275.00 1,755.00 689.00 568.75 438.75 172.25
A BLA All 4,165.00 3,213.00 1,261.40 1,041.25 803.25 315.35
©» BLAND All 70.00 54.00 21.20 17.50 13.50 5.30
= BPP All 805.00 621.00 243.80 201.25 155.25 60.95
4 BTS All 490.00 378.00 148.40 122.50 94.50 37.10
4| CBG All 7,420.00 5,724.00 2,247.20 1,855.00 1,431.00 561.80
a8l CENTEL All 4,375.00 3,375.00 1,325.00 1,093.75 843.75 331.25
4| CHG All 280.00 216.00 84.80 70.00 54.00 21.20
= CK All 1,470.00 1,134.00 445.20 367.50 283.50 111.30
| CKP All 385.00 297.00 16.60 96.25 74.25 29.15
CoM7 U22X 722X 5,740.00 4,428.00 1,738.40 1,435.00 1,107.00 434.60
COoM7 (H23 onwards)** 2,870.00 2,214.00 869.20 717.50 553.50 217.30
CPALL All 3,185.00 2,457.00 964.60 796.25 614.25 24115
CPF All 1,330.00 1,026.00 402.80 332.50 256.50 100.70
CPN All 4,970.00 3,834.00 1,505.20 1,242.50 958.50 376.30
CRC All 3,290.00 2,538.00 996.40 822.50 634.50 249.10
DELTA All 105,875.00 81,675.00 32,065.00 26,468.75 20,418.75 8,016.25
DTAC All 3,920.00 3,024.00 1187.20 980.00 756.00 296.80
EA All 7,175.00 5,535.00 2,173.00 1,793.75 1,383.75 543.25
EASTW All 490.00 378.00 148.40 122.50 94.50 37.10
EGCO All 9,310.00 7,182.00 2,819.60 2,327.50 1,795.50 704.90
EPG All 1,015.00 783.00 307.40 253.75 195.75 76.85
> ERW All 385.00 297.00 16.60 96.25 74.25 29.15
i ESSO All 1,505.00 1,161.00 455.80 376.25 290.25 113.95
8 GFPT All 1,715.00 1,323.00 519.40 428.75 330.75 129.85
a8 GLOBAL U22X 722X 1,533.00 1,182.60 464.28 383.30 295.69 16.09
ol GLOBAL (H23 onwards)** 1,470.00 1,134.00 445.20 367.50 283.50 111.30
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MARGIN REQUIREMENT
Unit : Baht / Contract Effective from 15 September 2022 onwards
UNDERLYING OUTRIGHT SPREAD Margin
IM MM FM IM MM FM

GPSC All 4,655.00 3,591.00 1,409.80 1,163.75 897.75 352.45
GULF All 3,500.00 2,700.00 1,060.00 875.00 675.00 265.00
GUNKUL All 525.00 405.00 159.00 131.25 101.25 39.75
HANA All 5,390.00 4,158.00 1,632.40 1,347.50 1,039.50 408.10
HMPRO All 1,015.00 783.00 307.40 253.75 195.75 76.85
= ICHI All 875.00 675.00 265.00 218.75 168.75 66.25
INTUCH All 4,795.00 3,699.00 1,452.20 1,198.75 924.75 363.05
IRPC All 245.00 189.00 74.20 61.25 47.25 18.55
ITD All 245.00 189.00 74.20 61.25 47.25 18.55
IVL All 3,745.00 2,889.00 1,134.20 936.25 722.25 283.55
= JAS All 665.00 513.00 201.40 166.25 128.25 50.35
JMT U22X 8,064.00 6,220.80 2,442.24 2,016.00 1,555.20 610.56
JMT (222 onwards)** 7,875.00 6,075.00 2,385.00 1,968.75 1,518.75 596.25
KBANK All 10,500.00 8,100.00 3,180.00 2,625.00 2,025.00 795.00
¥ KCE All 6,265.00 4,833.00 1,897.40 1,566.25 1,208.25 474.35
KEX All 2,380.00 1,836.00 720.80 595.00 459.00 180.20
KKP All 4,585.00 3,537.00 1,388.60 1,146.25 884.25 347.15
P KTB All 1,050.00 810.00 318.00 262.50 202.50 79.50
= KTC All 4,305.00 3,321.00 1,303.80 1,076.25 830.25 325.95
- LH All 560.00 432.00 169.60 140.00 108.00 42.40
= LPN All 245.00 189.00 74.20 61.25 47.25 18.55
M All 3,220.00 2,484.00 975.20 805.00 621.00 243.80
MAJOR All 1,785.00 1,377.00 540.60 446.25 344.25 135.15
MBK All 1,610.00 1,242.00 487.60 402.50 310.50 121.90
MEGA All 4,830.00 3,726.00 1,462.80 1,207.50 931.50 365.70
MINT All 2,765.00 2,133.00 837.40 691.25 533.25 209.35
MTC All 4,270.00 3,294.00 1,293.20 1,067.50 823.50 323.30
OR All 1,680.00 1,296.00 508.80 420.00 324.00 127.20
ORI All 1,050.00 810.00 318.00 262.50 202.50 79.50
0OSP All 2,135.00 1,647.00 646.60 533.75 411.75 161.65
PLANB U22X 715.75 552.15 216.77 179.03 138.11 54.22
PLANB (222 onwards)** 700.00 540.00 212.00 175.00 135.00 53.00
PRM All 630.00 486.00 190.80 157.50 121.50 47.70
¥ PSH All 945.00 729.00 286.20 236.25 182.25 71.55
- PSL All 2,345.00 1,809.00 710.20 586.25 452.25 177.55
= PTG All 1,155.00 891.00 349.80 288.75 222.75 87.45
PTT All 1,820.00 1,404.00 551.20 455.00 351.00 137.80
PTTEP All 11,585.00 8,937.00 3,508.60 2,896.25 2,234.25 877.15
PTTGC All 2,975.00 2,295.00 901.00 743.75 573.75 225.25
QH All 140.00 108.00 42.40 35.00 27.00 10.60
RATCH U22X 722X H23X 3,209.50 2,475.90 972.02 802.36 618.96 243.00
RATCH (M23 onwards)** 3,045.00 2,349.00 922.20 761.25 587.25 230.55
RS All 1,575.00 1,215.00 477.00 393.75 303.75 119.25
S All 140.00 108.00 42.40 35.00 27.00 10.60
» SAMART All 735.00 567.00 222.60 183.75 141.75 55.65
SAWAD All 4,445.00 3,429.00 1,346.20 1,111.25 857.25 336.55
SCB All 8,750.00 6,750.00 2,650.00 2,187.50 1,687.50 662.50
SCBB All 8,750.00 6,750.00 2,650.00 2,187.50 1,687.50 662.50
scc All 14,280.00 11,016.00 4,324.80 3,570.00 2,754.00 1,081.20
SCGP All 4,025.00 3,105.00 1,219.00 1,006.25 776.25 304.75
 SGP All 980.00 756.00 296.80 245.00 189.00 74.20
= SIRI All 105.00 81.00 31.80 26.25 20.25 7.95
SPALI All 1,295.00 999.00 392.20 323.75 249.75 98.05
SPCG All 1,050.00 810.00 318.00 262.50 202.50 79.50
SPRC All 1,330.00 1,026.00 402.80 332.50 256.50 100.70
STA All 1,995.00 1,539.00 604.20 498.75 384.75 151.05
STEC All 1,155.00 891.00 349.80 288.75 222.75 87.45
STGT All 1,540.00 1,188.00 466.40 385.00 297.00 16.60
= STPI All 490.00 378.00 148.40 122.50 94.50 37.10
= SUPER All 70.00 54.00 21.20 17.50 13.50 5.30
ITASCO All 1,120.00 864.00 339.20 280.00 216.00 84.80
TCAP All 3,080.00 2,376.00 932.80 770.00 594.00 233.20
= THAI All 1,155.00 891.00 349.80 288.75 222.75 87.45
THANI All 385.00 297.00 16.60 96.25 74.25 29.15
THCOM All 1,120.00 864.00 339.20 280.00 216.00 84.80
THG All 9,485.00 7,317.00 2,872.60 2,37.25 1,829.25 718.15
TISCO All 5,495.00 4,239.00 1,664.20 1,373.75 1,059.75 416.05
TKN All 735.00 567.00 222.60 183.75 141.75 55.65
TOA All 2,275.00 1,755.00 689.00 568.75 438.75 172.25
= TOP All 6,230.00 4,806.00 1,886.80 1,557.50 1,201.50 47170
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MARGIN REQUIREMENT

Unit : Baht / Contract

Effective from 15 September 2022 onwards

UNDERLYING OUTRIGHT
IM MM FM IM

= TPIPL All 140.00 108.00 42.40 35.00
L8 TPIPP All 175.00 135.00 53.00 43.75
L8 TQM U22X 222X 8,190.00 6,318.00 2,480.40 2,047.50
L TQM (H23 onwards)** 4,095.00 3,159.00 1,240.20 1,023.75
“» TRUE All 455.00 351.00 137.80 113.75
-1TA All 1,225.00 945.00 371.00 306.25
“ TTB All 105.00 81.00 31.80 26.25
S TTCL All 630.00 486.00 190.80 157.50
2 TTW All 455.00 351.00 137.80 113.75
i TU All 1,155.00 891.00 349.80 288.75
2 TVO U22X 722X H23X M23X 2,194.50 1,692.90 664.62 548.63
= UNIQ All 455.00 351.00 137.80 113.75
U22X 222X 474.25 365.85 143.63 118.53

(H23 onwards)** 455.00 351.00 137.80 113.75

All 770.00 594.00 233.20 192.50

All 210.00 162.00 63.60 52.50

All 210.00 162.00 63.60 52.50

SPREAD Margin
MM
27.00
33.75
1,579.50
789.75
87.75
236.25
20.25
121.50
87.75
222.75
423.23
87.75
91.44
87.75
148.50
40.50
40.50

FM
10.60
13.25
620.10
310.05
34.45
92.75
7.95
47.70
34.45
87.45
166.16
34.45
35.90
34.45
58.30
15.90
15.90
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