RHB‘ usinuannswe ansaadil (Uszva'lne) 3rde (uvnau)
RHB SECURITIES (THAILAND) PUBLIC COMPANY LIMITED

Anaoduladdousiuid 7 nuasius 2565

dasidnidsedunisitaanadyandannaaleumin (Margin Rate Derivatives)

Margin Requirement
. Clearing House Margin Outright (Baht/Contract) Spread (Baht/Spread) Inter-commodity Spread Credit
Underlying Outright Spread ™ ‘ MM ‘ FCM ™ ‘ MM ‘ FCM Delta per Spread Ratio | Market | Credit
(A:B) Side Rate
Index Market BANK 1 : SET50 2 A:B 80%
7,700.00 5,412.00 2,332.00 1,925.00 1,353.00 583.00 | ENERG 1 : SET50 1 A:B 80%
26,075.00 18,327.00 7,897.00 6,518.75 4,581.75 1,974.25 | COMM 1 : FOOD 3 A:B 70%
9,835.00 6,912.60 2,978.60 2,458.75 1,728.15 744.65 | SET50 1: FOOD 1 A:B 70%
4,480.00 3,148.80 1,356.80 1,120.00 787.20 339.20 | BANK 1: ENERG 2 A:B 60%
9,835.00 6,912.60 2,978.60 2,458.75 1,728.15 744.65 | BANK 1: FOOD 3 A:B 60%
16,310.00 11,463.60 4,939.60 4,077.50 2,865.90 1,234.90 | COMM 1 : SET50 2 A:B 60%
Metal Market ENERG 1: FOOD 2 A:B 60%
47,950.00 33,702.00 14,522.00 11,987.50 | 8,425.50 | 3,630.50 | BANK 1: COMM 1 A:B 50%
9,590.00 6,740.40 2,904.40 2,397.50 | 1,685.10 | 726.10 | SET501:ICT 1 A:B 50%
6,860.00 4,821.60 2,077.60 “bifin154ug Spread u Gold-D Futures ENERG 1:ICT 1 A:B 40%
20,300.00 14,268.00 6,148.00 5,075.00 | 3,567.00 | 1,537.00 | ICT 1: FOOD 1 A:B 40%
4,305.00 3,025.80 1,303.80 1,076.25 | 756.45 | 325.95 [ GOLD 1: GOLD-D 7 A:B 70%
Interest Rate Market GO1:SVF8 A:B 70%
4,760.00 | 3,345.60 | 1,441.60 | 1,190.00 | 836.40 | 360.40 | DTAC 1 : TRUE 10 A:B 70%
525.00 | 369.00 | 159.00 | “lifin153ue Spread 1u 3M BIBOR Futures ADVANC 1 : INTUCH 3 A:B 60%
Currency Market ADVANC 1 : TRUE 47 A:B 60%
630.00 | 442.80 | 190.80 | 157.50 | 110.70 | 47.70 | ADVANC 1 : DTAC 5 A:B 50%
Agriculture Market INTUCH 1: DTAC 2 A:B 40%
27,825.00 19,557.00 8,427.00 27,825.00 19,557.00 8,427.00 | INTUCH 1 : TRUE 16 A:B 30%
27,825.00 19,557.00 8,427.00 27,825.00 19,557.00 8,427.00 | CPN1: AP 6 A:B 40%
6,090.00 4,280.40 1,844.40 6,090.00 4,280.40 1,844.40 | CPN 1 : BLAND 51 A:B 40%
Stock Market SPALI1: QH 10 A:B 40%
330.75 232.47 10017 78.75 55.35 23.85 | AMATA 1 : BLAND 19 A:B 30%
315.00 221.40 95.40 78.75 55.35 23.85 | LH1:SIRI7 A:B 30%
15,330.00 10,774.80 4,642.80 3,832.50 2,693.70 1,160.70 | TOP 1: SPRC 5 A:B 30%
18,900.00 13,284.00 5,724.00 4,725.00 3,321.00 1,431.00 | PTTEP 1:PTT 3 A:B 70%
2,009.00 1,411.20 607.60 502.25 352.80 151.90 | PTTEP 1: IRPC 31 A:B 60%
4,480.00 3,148.80 1,356.80 1,120.00 787.20 339.20 | TOP1:PTT 1 A:B 60%
944.52 662.09 282.43 234.60 164.45 7015 | TOP 1:BCP 2 A:B 60%
938.40 657.80 280.60 234.60 164.45 7015 | TOP 1 : IRPC 13 A:B 60%
385.00 270.60 116.60 96.25 67.65 29.15 | PTT1:IRPC 10 A:B 60%
1,540.00 1,082.40 466.40 385.00 270.60 116.60 | BCP 1:IRPC 7 A:B 60%
1,702.75 1,196.79 515.69 358.75 25215 108.65 | PTTEP 1:TOP 2 A:B 60%
1,435.00 1,008.60 434.60 358.75 25215 108.65 | PTTEP 1: BCP 5 A:B 50%
2,046.80 1,436.20 610.60 511.70 350.05 152.65 | PTT1:BCP 2 A:B 50%
5,662.80 3,954.60 1,708.20 1,415.70 988.65 427.05 | PTT1:ESSO 5 A:B 50%
7,350.00 5,166.00 2,226.00 1,837.50 1,291.50 556.50 | BCP 1 : SPRC 3 A:B 50%
1,979.60 1,381.80 597.80 494.90 345.45 149.45 | BCP 1: ESSO 3 A:B 50%
2,698.00 1,888.60 809.40 674.50 47215 202.35 | BANPU 1 : IRPC 3 A:B 50%
1,209.60 845.60 364.00 302.40 211.40 91.00 | SPRC1: ESSO 1 A:B 50%
1,190.00 836.40 360.40 297.50 20910 90.10 | SPRC 1: IRPC 2 A:B 50%
175.00 123.00 53.00 43.75 30.75 13.25 | ESSO1:IRPC 2 A:B 50%
1,750.00 1,230.00 530.00 437.50 307.50 13250  EGCO1:TOP 4 A:B 50%
525.00 369.00 159.00 131.25 92.25 39.75 | EGCO 1 : IRPC 45 A:B 40%
2,520.00 1,771.20 763.20 630.00 442.80 190.80 | PTTEP 1 : BANPU 11 A:B 40%
10,920.00 7,675.20 3,307.20 2,730.00 1,918.80 826.80 | TOP 1:SGP 4 A:B 40%
4,620.00 3,240.00 1,380.00 1,155.00 810.00 345.00 | PTT1:SGP 3 A:B 40%
4,278.00 2,990.00 1,288.00 1,069.50 747.50 322.00 | SGP 1:SPRC 1 A:B 40%
105.00 73.80 31.80 26.25 18.45 7.95 | SGP 1:IRPC 3 A:B 40%
1,706.80 1,196.80 510.00 426.70 299.20 127.50 | EGCO1:PTT5 A:B 40%
560.00 393.60 169.60 140.00 98.40 42.40 | EGCO1:BCP 7 A:B 30%
9,870.00 6,937.20 2,089.20 2,467.50 1,734.30 747.30 | EGCO 1: SPRC 18 A:B 30%
4,025.00 2,829.00 1,219.00 1,006.25 707.25 304.75 | EGCO 1: CKP 35 A:B 30%
358.20 250.20 108.00 89.55 62.55 27.00 | PTTEP 1:CKP 24 A:B 30%
2,205.00 1,611.60 693.60 573.75 402.90 173.40 [ PTG 1:CKP 3 A:B 30%
525.00 369.00 159.00 131.25 92.25 39.75 | BANPU 1: CKP 2 A:B 30%
8,050.00 5,658.00 2,438.00 2,012.50 1,414.50 609.50 | CKP 1:IRPC 1 A:B 30%
3,360.00 2,361.60 1,017.60 840.00 590.40 254.40 | SGP1: TPIPP 3 A:B 30%
2,100.00 1,476.00 636.00 525.00 360.00 159.00 | KBANK 1 : BBL 1 A:B 20%
4,725.00 3,321.00 1,431.00 1,181.25 830.25 357.75 | KBANK 1: SCB 1 A:B 80%
3,185.00 2,238.60 964.60 796.25 550.65 241.15 | KBANK 1 : KTB 11 A:B 70%
93,100.00 65,436.00 28,196.00 23,275.00 16,359.00 7,049.00 | KTB1:TTB 9 A:B 70%
4,375.00 3,075.00 1,325.00 1,093.75 768.75 331.25 | KBANK 1: TTB 104 A:B 70%
9,940.00 6,986.40 3,010.40 2,485.00 1,746.60 752.60 | SCB1:BBL 1 A:B 60%
420.00 295.20 127.20 105.00 73.80 31.80 | BBL1:KKP 2 A:B 60%
9,800.00 6,888.00 2,068.00 2,450.00 1,722.00 742.00 | BBL1:KTB9 A:B 60%
1,205.00 910.20 392.20 323.75 227.55 98.05 | KBANK 1 : KKP 2 A:B 60%
600.25 421.89 181.79 96.25 67.65 29.15 | SCB 1 :KTB 10 A:B 50%
385.00 270.60 116.60 96.25 67.65 29.15|SCB1:TTB 94 A:B 50%
770.00 541.20 233.20 192.50 135.30 58.30 | BBL 1:TTB 89 A:B 50%
2,058.00 1,440.00 618.00 514.50 360.00 154.50 | KKP 1:KTB 5 A:B 50%
1,855.00 1,303.80 561.80 463.75 325.95 140.45 [ CPF1:TU1 A:B 50%
5,915.00 4,157.40 1,791.40 1,478.75 1,039.35 447.85 | SAWAD 1 : KTC 1 A:B 70%
3,150.00 2,214.00 954.00 787.50 553.50 238.50 | SAWAD 1: MTC 1 A:B 60%
569.60 400.00 169.60 142.40 100.00 42.40 | AEONTS 1:KTC 3 A:B 60%
10,500.00 7,380.00 3,180.00 2,625.00 1,845.00 795.00 | MTC 1:KTC 1 A:B 50%
1,330.00 934.80 402.80 332.50 233.70 100.70 | SAWAD 1: BAM 3 A:B 50%
1,605.80 1,122.20 483.60 401.45 280.55 120.90 [ PSL1:TTA2 A:B 30%
6,370.00 4,477.20 1,929.20 1,592.50 1,119.30 482.30 | CPALL 1: CRC 2 A:B 70%
280.00 196.80 84.80 70.00 49.20 21.20 | CPALL 1: HMPRO 4 A:B 60%
336.60 235.80 100.80 84.15 58.95 25.20 | CRC 1: HMPRO 2 A:B 50%
4,095.00 2,878.20 1,240.20 1,023.75 719.55 310.05 | CPALL1:BJC 2 A:B 50%
630.00 442.80 190.80 157.50 110.70 47.70 | PLANB 1: VGI 1 A:B 40%
7,096.25 4,987.65 2,149.15 1,732.50 1,217.70 524.70 | CK1:UNIQ 3 A:B 50%
6,930.00 4,870.80 2,098.80 1,732.50 1,217.70 524.70 | UNIQ1:ITD 3 A:B 60%
12,005.00 8,437.80 3,635.80 3,001.25 2,109.45 908.95 | CK1:1TD 10 A:B 50%
9,520.00 6,691.20 2,883.20 2,380.00 1,672.80 720.80 | UNIQ1: TTCL 1 A:B 40%
3,200.00 2,312.40 996.40 82250 578.10 249.10
6,552.00 4,586.40 1,965.60 1,638.00 1,146.60 491.40
910.00 639.60 275.60 227.50 159.90 68.90
6,090.00 4,280.40 1,844.40 1,522.50 1,070.10 461.10
525.00 369.00 159.00 131.25 92.25 39.75
315.00 221.40 95.40 78.75 55.35 23.85
4,130.00 2,902.80 1,250.80 1,032.50 725.70 312.70
2,380.00 1,672.80 720.80 595.00 418.20 180.20
1,365.00 950.40 413.40 341.25 230.85 103.35
5,250.00 3,690.00 1,590.00 1,312.50 92250 397.50
2,730.00 1,918.80 826.80 682.50 479.70 206.70




Underlying

wnuwe:

Margin Level For Futures Contracts According to Futures Industry Clul

szanane (Client Type)

anAIviall (Local Investor)

@a1iu( Institutional Investor)

Clearing House Margin Outright (Baht/Contract) Spread (Baht/Spread) Inter-commodity Spread Credit
N Delta per Spread Ratio Market Credit
Outright Spread M MM FCM M MM FCM (AB) s o
5,250.00 3,690.00 1,590.00 1,312.50 92250 397.50
1,785.00 1,254.60 540.60 446.25 313.65 135.15
1,365.00 959.40 413.40 341.25 239.85 103.35
2,310.00 1,623.60 699.60 577.50 405.90 174.90
850.25 603.93 260.23 210.00 147.60 63.60
840.00 590.40 254.40 210.00 147.60 63.60
907.20 633.60 273.60 226.80 158.40 68.40
1,470.00 1,033.20 445.20 367.50 258.30 111.30
2,835.00 1,992.60 858.60 708.75 498.15 214.65
1,519.20 1,065.60 453.60 379.80 266.40 113.40
2,275.00 1,599.00 689.00 568.75 399.75 172.25
8,190.00 5,756.40 2,480.40 2,047.50 1,439.10 62010
4,235.00 2,976.60 1,282.60 1,058.75 744.15 32065
232.00 162.40 69.60 58.00 40.60 17.40
3,500.00 2,460.00 1,060.00 875.00 615.00 265.00
2,730.00 1,918.80 826.80 68250 479.70 206.70
210.00 147.60 63.60 52.50 36.90 15.90
910.00 639.60 275.60 227.50 159.90 68.90
6,090.00 4,280.40 1,844.40 1,5622.50 1,070.10 461.10
10,605.00 7,453.80 3,211.80 2,651.25 1,863.45 802.95
19,950.00 14,022.00 6,042.00 4,987.50 3,505.50 1,510.50
4,935.00 3,468.60 1,494.60 1,233.75 867.15 373.65
1,155.00 811.80 349.80 288.75 202.95 87.45
175.00 123.00 53.00 43.75 30.75 13.25
2,189.60 1,536.40 653.20 547.40 384.10 163.30
2,789.60 1,953.60 836.00 697.40 488.40 209.00
1,062.00 744.00 318.00 265.50 186.00 79.50
3,360.00 2,361.60 1,017.60 840.00 590.40 254.40
1,483.20 1,036.80 446.40 370.80 259.20 111.60
2,625.00 1,845.00 795.00 656.25 461.25 198.75
1,190.00 836.40 360.40 297.50 209.10 90.10
94.00 66.00 28.40 23.50 16.50 7.10
1,831.60 1,284.40 547.20 457.90 321.10 136.80
4,019.40 2,818.20 1,201.20 1,004.85 704.55 300.30
1,155.00 811.80 349.80 288.75 202.95 87.45
453.60 316.80 136.80 113.40 79.20 34.20
1,785.00 1,254.60 540.60 446.25 313.65 135.15
2,065.00 1,451.40 625.40 516.25 362.85 156.35
5,775.00 4,059.00 1,749.00 1,443.75 1,014.75 437.25
910.00 639.60 275.60 227.50 159.90 68.90
4,649.40 3,256.20 1,393.20 1,162.35 814.05 348.30
4,165.00 2,927.40 1,261.40 1,041.25 731.85 315.35
175.00 123.00 53.00 43.75 30.75 13.25
630.00 441.00 189.00 157.50 110.25 47.25
9,360.00 6,576.00 2,832.00 1,170.00 822.00 354.00
4,680.00 3,288.00 1,416.00 1,170.00 822.00 354.00
595.00 418.20 180.20 148.75 104.55 45.05
1,785.00 1,254.60 540.60 446.25 313.65 135.15
140.00 98.40 42.40 35.00 24.60 10.60
665.00 467.40 201.40 166.25 116.85 50.35
1,694.00 1,187.20 509.60 423.50 296.80 127.40
1,505.00 1,057.80 455.80 376.25 264.45 113.95
3,168.20 2,219.20 949.00 792.05 554.80 237.25
735.00 516.60 22260 183.75 129.15 55.65
665.00 467.40 201.40 166.25 116.85 50.35
1,155.00 811.80 349.80 288.75 202.95 87.45
1,785.00 1,254.60 540.60 446.25 313.65 135.15
340.20 238.00 102.20 85.05 59.50 25.55
280.00 196.80 84.80 70.00 49.20 21.20
* daswdndsrAunistiaaudandamusiomi duaeunnassiunisisznaugsfauasamsurilsnaugsAaduandamusomivisuua dos fugiii mananaa doil
(FI Club), minimum margin rate for each customer type will be calculated using the table below:
vz | MM
anwn
M (1vi1) MM (1vi1) FCM (i)
aannaiusinuebivauniiveasinua
1.35 1.00 .
ndlauuaaemia Single Stock Futures 1fana & dlauusewhduidasng iaheefinasiun:
5 ans fhiAnandurdieds il vt 2 imem szme

ayarAuda1eae ( Corporate Action) udafinss

waod amaaiug o

vandauaaeuwihaatl

( In case where TFEX adjust the contract resulting from a company issuing the underlying takes corporate action or corporate entitlement , RHB may adjust margin rate of Single Stock Futures,
and RHB will occasionally announce the adjustment of margin rate.)

= amnenirtunisdaznadyardaanesiemia SETS0 Index Futures, SET50 Index Options, Gold50 Baht, Gold10 Baht, Silver Futures uaz USD Futures

unuuduiuladouadtyausn ( Sliding Scale First Contract) awstuudyaneaiu dwsunisiaar

& (Offiline) uax n1sdlaus

(Internet)

( The commission SET50 Index Futures, SET50 Index Options, Gold50Baht, Gold10 Baht, Silver Futures and USD Futures is a sliding scale beginning from the first contract based on

the number of contracts traded per day.)

o doydnunidudraaode

| \diauildnanduanaiy (Contract Month) | IMdmyanauaaany (Contract Year) hedladruan (Examples of series name)
S50 = SET50 W, H= di.a, J= w.y Tafaa 2 udnaaviruuasil a.6. S50M21,S50U21,550221

0, U= n.u, Z= 5.0

BANK = BANK SECTOR
ENERG = ENERGY SECTOR
FOOD = FOOD SECTOR
ICT = ICT SECTOR

COMM = COMM SECTOR

H=iia, M= i, U= n, 2= 5.0

Tdiaw 2 udndavituzasil a.a.

COMMM21, ENERGU21, BANKZ21

AAV,ADVANC,AMATA,AOT,BA, BANPU,BBL,BCH
|BCP,BDMS,BEAUTY,BEC,BEM,BH,BJC,BLAND,
BTS,CBG,CENTEL,CHG,CK,CKP,CAPLL,CPF,CP
N,DTAC,EGCO,EPG,GLOBAL,GUNKUL,HANA,H
MPRO,INTUCH,IRPC,ITD, IVL,KBANK KCE,KKP,K
TB,KTC,LH,LPN,MAJOR MINT,MTC,PSH,PTG,PT
T,PTTEP,PTTGC,QH,SAWAD,SCB,SCC,SIRLSPA
L1,STA,STEC, TASCO,TCAP, THAI, THCOM, TISCO,
TMB,TOP, TPIPL,TRUE, TTA,TU,TVO,UNIQ,WHA

H=il.a, M= .0, U= n.g, Z= 5.0

Tdiaw 2 udndavituzasil a.a.

PTTEPM21,BBLU21,KTBZ21

GF= Gold Futures
GF10=Mini Gold Futures

G= n.w, J=uw.o,M=il.g,
Q=a.n,V=0.n,2Z=5.0

Tdiaw 2 udndaviruzasil a.d.

GFQ21,GFM21,GFG21
GF21Q21,GF21M21,GFG21
GO21M21,GOU21,GOU21
GD21M21,GDU21,GDU21

GO = GOLD ONLINE Futures .8, U= .0
GD=GOLD-D .8, U= .0
GB5=vusiavignanusil 0, U= @
0, U= A

-

e 2 udngavinuzavil a.d.
e 2 udngavinuzavil a.a.
Tadian 2 udngaviruzasil a.d.

TGB5Z21,TGB5H21,TGB5U21

BB3Z21,BB3M21,BB3H21

TBF6Z21,TBF6M21,TBF6H21




