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Inter-Commodity Spread Credit

Effective from 6 October 2025 onwards

Leg 1 Leg 2
CC Group Name | CC Group | Credit Rate (%) Delta Per Spread Delta Per Spread Remark
Combined Commodity Side of Leg Combined Commodity Side of Leg
Ratio Ratio
FX Cco1 70 USD/JPY 1 A EUR/USD 1 A
FX co1 70 USD/JPY 1 A uUsD 1 B
FX Cco1 60 EUR/USD 1 A uUsD 1 A
INDEX 101 80 ENERG 1 A SET50 1 B
INDEX 101 70 COMM 1 A ENERG 1 B
INDEX 101 70 COMM 1 A SET50 1 B
INDEX 101 50 ICT 1 A SET50 1 B
METAL MT1 90 GOLD 1 A GOLD-D 7 B
METAL MT1 60 GO 1 A SVF 9 B
ICT S01 60 ADVANC 1 A TRUE 26 B
PROP S02 70 AMATA 1 A WHA 5 B
PROP S02 60 CPN 1 A AWC 23 B
PROP S02 50 CPN 1 A AP 7 B
PROP S02 50 AP 1 A SIRI 5 B
PROP S02 50 AP 1 A BLAND 15 B
PROP S02 50 LH 1 A QH 3 B
PROP S02 40 WHA 1 A S 7 B
PROP S02 40 ORI 1 A S 4 B
ENERG S06 70 BGRIM 1 A BPP 1 B
ENERG S06 60 PTTEP 1 A BCP 4 B
ENERG S06 60 PTTEP 1 A TOP 4 B
ENERG S06 60 GPSC 1 A BGRIM 3 B
ENERG S06 60 GPSC 1 A BPP 5 B
ENERG S06 60 BCP 1 A BSRC 7 B
ENERG S06 60 TOP 1 A BSRC 7 B
ENERG S06 60 BANPU 1 A IRPC 5 B
ENERG S06 50 PTTEP 1 A BANPU 24 B
ENERG S06 50 GULFI 1 A TOP 1 B
ENERG S06 50 GULFI 1 A PTT 2 B
ENERG S06 50 GULFI 1 A BGRIM 4 B
ENERG S06 50 GPSC 1 A BCPG 5 B
ENERG S06 50 BCP 1 A TOP 1 B
ENERG S06 50 BGRIM 1 A BANPU 2 B
ENERG S06 50 BGRIM 1 A CKP 4 B
ENERG S06 50 BGRIM 1 A GUNKUL 7 B
ENERG S06 50 BPP 1 A GUNKUL 5 B
ENERG S06 50 BANPU 1 A BSRC 1 B
ENERG S06 50 BANPU 1 A GUNKUL 3 B
ENERG S06 40 PTTEP 1 A BSRC 24 B
ENERG S06 40 PTTEP 1 A GUNKUL 66 B
ENERG S06 40 BCP 1 A BANPU 7 B
ENERG S06 40 TOP 1 A GUNKUL 18 B
ENERG S06 40 SPRC 1 A EA 2 B
ENERG S06 40 BANPU 1 A CKP 2 B
ENERG S06 40 CKP 1 A GUNKUL 2 B
ENERG S06 30 PTTEP 1 A GULFI 2 B
CONMAT S07 40 TASCO 1 A EPG 5 B
BANK S13 40 KBANK 1 A BBL 1 B
FOOD S16 30 CBG 1 A M 2 B
PETRO S18 80 PTTGC 1 A IVL 1 B
ETRON S23 50 KCE 1 A HANA 1 B
FIN S24 50 SAWAD 1 A JMT 2 B
FIN S24 30 KTC 1 A JMT 3 B
TRANS S30 40 AOT 1 A BTS 11 B
TRANS S30 30 AOT 1 Pagé 1 of A BEM 7 B




Effective from 6 October 2025 onwards

Inter-Commodity Spread Credit

Leg 1 Leg 2
CC Group Name | CC Group | Credit Rate (%) Delta Per Spread Delta Per Spread Remark
Combined Commodity Side of Leg Combined Commodity Side of Leg
Ratio Ratio
HELTH S33 60 BDMS 1 A BCH 2 B
HELTH S33 60 BDMS 1 A CHG 12 B
HELTH S33 50 BCH 1 A CHG 8 B
COMM S36 60 CPALL 1 A BJC 3 B
TOURISM S38 50 CENTEL 1 A MINT 1 B
MEDIA S45 40 MAJOR 1 A PLANB 2 B

Note: Inter-Commodity Spread Credit priority is calculated according to Risk Parameter File (RPF).
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The Adjustment of Margin Rates resulting from a Corporate Action

Effective from 6 October 2025 onwards

Maintenance Margin Inter-month Spread
Underlying Contract Month Contract Size Delta Scaling Factor Remark
(per contract) Maintenance Margin
GLOBAL 225X 1,038 1.0380 851 205
GULFI Z25X 1,030 1.0300 3,420 830
KBANK Z25X H26X 1,015 1.0150 6,029 1,485
SAWAD Z25X H26X 1,100 1.1000 2,706 615
THG Z25X H26X M26X 1,124 1.1240 967 213

Remark: Please refer Inter-commodity spread credit of adjusted contract from Inter-commaodity spread credit of standard contract
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