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SETS50 Index Futures

50 Baht Gold Futures
10 Baht Gold Futures
Silver Futures

Brent Crude Oil

BAY Futures
BBL Futures
KBANK Futures
KTB Futures
SCB Futures
TCAP Futures
TMB Futures
SCC Futures

BANPU Futures X* ( Z11X)

BANPU Futures (H12
Onwards)
FPTT Futures

PTTEP Futures

66,500.00

104,500.00

20,900.00
21,660.00

19,950.00

3,420.00
17,100.00
15,200.00

2,280.00
12,350.00

4,180.00

266.00
39,900.00
76,456.00

76,000.00
28,500.00

15,770.00

Index Market

45,550.00 19,950.00
Metal Market
73,150,000 31,350.00
14,630.00 5,270.00
15,162.00 5,498.00
Energy Market
13,965.00 5,985.00
Stock Market
2,394 .00 1,026.00
11,970.00 5,130.00
10,640.00 4 560.00
1,596.00 584 .00
8.,645.00 3,705.00
2,926.00 1,254.00
186.20 79.80
27,930.00 11,970.00
53,519.20 22,936.80
53,200,000 22,800.00
19,950.00 8,550.00
11,039.00 4,731.00

16,625.00

26,125.00
5,225.00
5,415.00

4,987.50

855.00
4,275.00
3,800.00

570.00
3,087.50
1,045.00

56.50
9,975.00
19,000.00

19,000.00
7,125.00

3,942.50

11,637.50

18,287.50
3,657.50
3,790.50

3,491.25

598.50
2,992 .50
2,660.00

399.00
2,161.25

731.50

46.55
5,982.50
13,300.00

13,300.00
4,987.50

2,759.75

4,987.50

7,837.50
1,567.50
1,624.50

1,496.25

256.50
1,282.50
1,140.00

171.00

926.25

313.50

19.95
2,992 .50
5,700.00

5,700.00
2,137.50

1,182.75



Stock Market

IRPC Futures G455 .00 452 .20 193.80 151 .50 113.05 458 45
TOP Futures 10,070.00 F.049 00 3,021 .00 2.517.50 1.762.25 F55 25
ADWVAMNC Futures (Z11
Omwards) &8.550.00 5.,985.00 2.59565.00 2.137.50 1.496.25 G41.25
DTAC Futures 5.700.00 3.990.00 1.710.00 1.425. 00 o997 . 50 427 .50
TRUE Futures X*
(Z11X ,H12X) 1,001 .30 00 91 300.39 171.00 119.70 51.30
TRUE Futures (MWM12
Onwards) S84 .00 478.80 205 .20 171.00 119.70 51 .30
LH Futures 835.00 585.20 250.80 209,00 145.30 G2.70
ITD Futures FO2. 00 558 .50 239 .40 199 .50 139.65 59.85
OH Futures 265.00 186.20 9. 80 S5 .50 45 55 19. 95
PS Futures 2,650.00 1,852.00 F9O8. .00 G55 .00 455 .50 199.50
TTA Futures 2.280.00 1.595.00 G384 .00 S5SF0.00 399 00 171.00
BTS Futures F&5 .00 53.20 22.80 19.00 13.30 5.70
THAI Futures 5,320.00 3,724 .00 1,595.00 1,330.00 931.00 399 .00
CPF Futures <4 . 150.00 2.926 .00 1.254 .00 1,045 .00 F31.50 313.50
TUF Futures 3.800.00 2.650.00 1.140.00 Q50.00 S55 .00 285 .00
MINT Futures 950.00 G55 .00 285.00 237.50 166.25 F1.25
WL Futures G.450.00 4 522 00 1.938.00 1.615.00 1.130.50 454 .50
CPALL Futures 4 550.00 3.192.00 1.368.00 1.140.00 FO8 . 00 342 .00
HMPRO Futures ™
(Z11Y H12%") FS0.00 S532.00 228.00 142 .50 Q9.5 4275
HMPRO Futures
(R 222,101 220 S51.70 455.19 195 .51 142.50 99 .75 42 75
HMNMPRO Futures (Z12
Onwwards) 5F70.00 399 .00 171.00 142.50 99 .75 42 75
STA Futures 3.610.00 2.5927F .00 1.083.00 D02 .50 G31.75 270.75
Interest Rate Market
5 Gowvernment Bond 9 500.00 6,650 .00 2,.850.00 2. 375,00 1.,862.50 F12.50
Ghvl THBFIX 29.450.00 20,515.00 8.835.00

3 BIBOR 3,420.00 2,394 .00 1.,026.00



ﬂ

Inter-commodity Spread Credit

Sector Delta per Spread Ratio Credit Rate
GOLD50 1 :SILVER 6 70%
Metal Market

GOLD10 5 :SILVER 6 70%

KTB 1: TMB 11 80%

BBL 2 : KTB 19 60%

BANKING BBL 2 : SCB 3 60%

BBL 1: KBANK 1 50%

SCB 1:KTB7 50%

SCB 1:TCAP 4 50%

ENERGY & UTILITIES PTT1:PTTEP 2 80%
BANPU 1 :PTTEP 4 70%

PTT1:IRPC78 70%

BANPU 1 :PTT 2 60%

PTTEP 1:IRPC 41 60%

BANPU 1 :IRPC 159 50%

PROPERTY & CONSTRUCTION ITD2:QH 9 60%
INDUSTRY TTA2:BTS 51 60%

*Remark : Short options minimum charge for SET50 Index options = 800 Baht .
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A9819N1SATUIUNIATIANSTSNLIRYN Silver Futures

.................................................................................................................................................................................................................................................................................................................................................................

. IWIE YU ANEITNLIBENAD ALY A3 TNLENAD A YYD
B LI . : s :
B (galaisan VAT 7%) (994 VAT 7%)
| NEUEUIN 1 - 25 | 95 UM 101.65 U
JEueyn" 26 - 100 75 UM 80.25 UM
' Yoy 101 Fwld 55 UM 58.85 UV
. S wInE RN ANGITNLHENABHEYE ANGITNLHENABHEYE
WY Internet - D o o o
(RaIH) (galaisan VAT 7%) (394 VAT 7%)
Fouedl 1 - 25 86 U 92.02 UM
Fouey il 26 - 100 68 U 72.76 UM
w101 2wl 50 U 53.50 UM

- L'*]']E]EI']\WI 1 %8 n. Long Open SVZ10 'fi]']%’)% 55 ﬂﬁUﬂJ’] a2 Short Close SVZ10 37434 50 & WEUW'T ﬂ']EIG[,‘H;
TR EIAWHIBLI RN mu%mm%ammmamam%uﬂm'm‘u 55 + 50 = 105 ﬂfUEU”I

= ﬂ"lﬂﬂNNﬁ?ﬁ%ﬁ'}ﬁ\I VAT 7% = (105 x 58.85) = 6,179.25 U

" nydifiellaudygdugaeny IwndygrfugaoigszuvazriinisUagiuslilaednludi soundoden
EREEEEE 8

@ Capital Nomura Securities Public Company Limited Page 8



ﬂ

ANSSSNIUYNUIYKUT SET50 Index Futures

u gnﬁﬂﬁ’ﬂﬂ

AATIATWIYRU

. y o o ARIIAISITHLRN
ATUIUA YN (UIMnad1ABY18e)

(U e dIABYAT¢)

FIANFIHIWLATHUN SIANFIN19BWLADILILE

1.5 400 360 50
| 6 - 20 | 300 | 270 | 50 |
 powst 21 Ayanduld 200 180 50 :

...............................................................................................................................................................................................................................................................................................................................................................

BRTIATUIYRUN
1 e 1 v = 1 c 1/
TUIUTUEN (U MAaIEaYR9) ARFIRIE A tNEA
o 5 : v - o (UIMRadYIAaY9)

AIATNINIWAIAUIN | JIAIFINID LA TLIAG

1/ dns1AasNitiennassasanglinuaaineyiusuasdinintnyd
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ANSITNLRYNUIYWU SET50 Index Options

u gnﬁﬂﬁ’ﬂﬂ

AATIATWIYRU

. y o o ARIIAISITHLRN
ATUIUA YN (UIMnad1ABY18e)

(U e dIABYAT¢)

FIANFIHIWLATHUN SIANFIN19BWLADILILE

1-25 80 72 5
| 26 - 100 | 60 | 54 | 5 |
 Aus 101 dyaniwld 40 36 5 :

...............................................................................................................................................................................................................................................................................................................................................................

BRTIATUIYRUN
1 e 1 v = 1 c 1/
TUIUTUEN (U MAaIEaYR9) ARFIRIE A tNEA
o 5 : v - o (UIMRadYIAaY9)

AIATNINIWAIAUIN | JIAIFINID LA TLIAG

1/ dns1AasNitiennassasanglinuaaineyiusuasdinintnyd
10
@ Capital Nomura Securities Public Company Limited



ﬂ

A55SNLRYNUIYRUT SET50 Index Options

_ BRSIATUIYHRUN amsIANGITHIHaN
UsLANean1susnis . .
(UMnmadayeyn) (UMMmadayeyn)

%1{{':7]% (Exercise)’ 7 3
%v[,aﬂ,ﬁﬁ%% (Non-Exercise) 1ol 1ol
UfLa5n15188n3 (Deny) 10 [Rth
anldans (Assign) 1ol 1o
Taignle@nd (Non-Assign) Taid Taid

1. Tunsein 1Ownnsvin Auto-exercise ATUSNNSUAZANGITHITaNAZIAUTINABLHLYARA1289n151TaNS (Exercise Value)
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AN5ITNLUYNUIY KU Single Stock Futures

U 1
(%] U oz

. ‘YI\‘lgﬂﬂ'Wl'ﬂ‘Ll Ltagﬁﬂﬁ’ﬂﬂﬂﬂﬂ’u

DR IIANUIYRY
D e L. ARNINAISITHNLUYN
57A1 SSF (umsadIRaA19)
: : : . (UIMRaHIABY8)
SOATNONIWANARIN  SIANEINIE LRSI
<100 U 0.10% 2DIYARIHYL" 0.09% 2DIYARIHEYL 0.50
a1nn31 100 U auly | (WIBWINAUSIAT SSF N%a) | (W3awinnusIA1 SSF Nda) 5 00

L SN

1/ é’fm*]ﬁhﬁiﬁmﬁwﬁ%ﬁaodw‘iﬁﬁ’ummﬂa%ﬁ’%éuazﬁ'}ﬁfﬂﬁ’ﬂﬁm% Awdnamnadmusedng

2/ dwnrintnydazdenifiuAsssaiiennisdissniuazasssaifionnisiegiusaatusasdnn SSF ludns
winiwluusiazifian laedn1snuniugmnanrisssaiieneasdmyy SSF Uszdinnisian ANNITAIMILAIALRE
AD9EIWATITDITIANNEN1F15251A7 (Settlement Price)
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AN5SSNIHYNUIYRUN Gold Futures

BRI TATUIL KU
MUY (VIR FINBYT9)

€

FIANFIHIWLATHUN SIANFIN19BWLADILILE

ARSIAISIINL YN
(U e dIABYAT¢)

1-5 450 405 50
6 - 20 350 315 50
 baud 21 dyanduly 250 225 50

...............................................................................................................................................................................................................................................................................................................................................................

2R ITIAIUIYRUT
STuIUT QN (vInsiadeyayIsiadne)
HOANFIHNWAIAUNN | BIRIHIN1BWLABSLTER
RGN EYTLTN 250 AINWA BN A

ARIIAISITHLRN
(UIMsa 1B 9)

1/ dns1AasNitiennassasanglinuaaineyiusuasdinintnyd
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ANSSSNINYNUIYKU Mini Gold Futures

RIIATUIYRUT
(VIR FINBYT9)

ARSIAISIINL YN
(U e dIABYAT¢)

SIRTHIHIBLANANIN | FIAIHINIIB LRSI
1-25 90 81 10
26-100 70 63 10
L AUR 101 deyeudnly 50 45 10
e — e —_ i - i  f ilii i i L
aNATFATUN
9RASIATWIY KU
1 Qs 1 U Y ) T 1/
e T (vIsasaIRazae) am']r:ﬂissmml;el;:
FIATFINIBLATAUN | AIRIFIN19DWLEADSLILE
AL EY EULLTN 50 AINWA BN A 10

1/ dns1AasNitiennassasanglinuaaineyiusuasdinintnyd
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ANSSSNLHYNUIYKU Silver Futures

ABTIATUIL U o .
o o e o BRIIAISITNLUYN
UIUF YR (vIpadyIRAa1) C e 4 o
oY R g (UIMRnadIRaY9)
SOANFINIBIATAWIN | FIAIHINISD LA DL
1 - 25 90 81 5
26 — 100 70 63 5
fows 101 Fyeynduly 50 45 5
e — i i iptiik Ml}ipii’phiiiB’v
aNATIAIUN
2R TATUIARUT
1 7 1 U T ) 7] 1/
SN (U IMMnadu1nad18) amﬂs:"nis'sun:mg:
v s pr— QR EEEREIRERNEE)]
HOANFIENBAIAUNN | AIA1HINIB LRI
AILANEYUILIN 50 AINWBIRNAY 5

...............................................................................................................................................................................................................................................................................................................................................................

1/ aﬁli'lﬂ’]ﬁi‘JNL%ElN‘ﬂﬁ] ﬁlﬂﬁﬁ]’?ﬁli%ﬂUﬁlﬂ’]ﬂa%W%ﬁLLﬂ ﬂ']%ﬂ“r‘iﬂ‘UfU‘Zf
15
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ANSSINIUYNUIYKU Brent Crude Oil Futures

u gnﬁﬁﬁblﬂ

2R IIATUIYRUT
(UM UINaY19)

ARSIANSIINLRYN
(VIR INDATN)

FORFHIwAINT | deRdIneBwmasiiia
e —— . 081 .................................... -
................................ e e v ]
ey GLmegmﬁﬂﬂ .............................................. S pEEm— o
" anAdaiuu
2RIIATUIYRUT

(U'lmiaﬁ'suusuu'wim’l"m)

ARSIANSIINLRYN V7
(VIR INBYT9)

1/ E]G]‘ﬁ']ﬂ']ﬁ‘i'ﬁNL%ElNﬂﬁ] maoma%nummma%wuﬁ (5. 25)'6‘{']%ﬂ‘1f‘1ﬂ

ICE Brent Index (3.00)

a
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155SNLHYNUIYRU 5-Year Government Bond Futures

D).

ARSIATRIYRU

e (umsadyInad19)

...............................................................................................................................................

FIATFINIWLATAIN SIRNHIN1IBWLBDSLTER
Jufl 1 W.A. 2554 — 31 A.A. 2555
e 50 45

...................................................................................................................................................................................................................................................................................

v

1/ dhs1A1sssnieniiazAnsdnelinumnainayiusuasd1ininy

20D
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ANSSSNIRYNUIYKUT 6M THBFIX Futures

ARTIATUILRUD
(UIBadyaIRaE9) - amsAnessailen
ILYLLIA =t o S
- (VIneedIRAaYTYe) |
doAdewdmin | dedineBwnesiin '
TN 1 8.8, 2554 — 30 W.8. 2555 10
R 100 00 e
AW 1 5.A. 2555 1 UnAwlY 20

.............................................................................................................................................................................................................................................................................................................................................................................................

18
@ Capital Nomura Securities Public Company Limited



ﬂ

AN55SNLRYNUIYKNT 3M BIBOR Futures

ARSTATRIYRU

D o v o Y - - 1/
FEELLIA (usiadeysysang) BATIATGIIHIRYH

(uIneadInaY19)
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