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dasidnidsedunisitaanadyandannaaleumin (Margin Rate Derivatives)

Margin Requirement
Clearing House Margin Outright (Baht/Contract) Spread (Baht/Spread) Inter-commodity Spread Credit
Underlying — sproad - ‘ o ‘ o m ‘ - ‘ - Delta per Spread Ratio | Market | Credit
(A:B) Side Rate
Index Market ENERG 1: SET50 1 A:B 80%
7,525.00 5,289.00 2,279.00 1,881.25 1,322.25 569.75 | GO 1:SVF 8 A:B 70%
26,250.00 18,450.00 7,950.00 6,562.50 4,612.50 1,987.50 | GOLD 1:GO 3 A:B 50%
10,080.00 7,084.80 3,052.80 2,520.00 1,771.20 763.20 | DTAC 1 : TRUE 10 A:B 70%
4,375.00 3,075.00 1,325.00 1,093.75 768.75 331.25 | ADVANC 1 : DTAC 5 A:B 50%
8,435.00 5,928.60 2,554.60 2,108.75 1,482.15 638.65 | AMATA1: WHA 6 A:B 60%
15,575.00 10,947.00 4,717.00 3,893.75 2,736.75 1,179.25 | MBK 1:QH 6 A:B 40%
Metal Market TOP1:PTT1 A:B 70%
46,900.00 32,964.00 14,204.00 11,725.00 | 8,241.00 | 3,551.00 | PTT 1: IRPC 10 A:B 70%
9,380.00 6,592.80 2,840.80 2,345.00 | 1,648.20 | 710.20 | ESSO 1 : IRPC 2 A:B 70%
6,545.00 4,600.20 1,982.20 “bifin154ug Spread u Gold-D Futures PTTEP 1:BCP 5 A:B 60%
19,600.00 13,776.00 5,936.00 4,900.00 | 3,444.00 | 1,484.00 | TOP 1 : BCP 2 A:B 60%
4,550.00 3,198.00 1,378.00 1,137.50 | 799.50 | 344.50 | TOP 1 :IRPC 13 A:B 60%
Interest Rate Market PTT1:ESSO5 A:B 60%
5,320.00 | 3,739.20 | 1,611.20 | 1,330.00 | 934.80 | 402.80 | GPSC 1 : BGRIM 2 A:B 50%
560.00 | 393.60 | 169.60 | “lifin153ue Spread 1u 3M BIBOR Futures TOP1:SGP 4 A:B 50%
Currency Market BCP 1:SGP 2 A:B 50%
595.00 | 418.20 | 180.20 | 148.75 | 104.55 | 45.05 [ EA1:GPSC 1 A:B 40%
Agriculture Market GPSC 1: GULF 2 A:B 40%
26,950.00 18,942.00 8,162.00 26,950.00 18,942.00 8,162.00 | BCPG 1: CKP 2 A:B 40%
26,950.00 18,942.00 8,162.00 26,950.00 18,942.00 8,162.00 | ESSO 1 : TPIPP 2 A:B 40%
6,055.00 4,255.80 1,833.80 6,055.00 4,255.80 1,833.80 | TPIPP 1: IRPC 1 A:B 40%
Stock Market RATCH 1: ESSO 6 A:A 30%
330.75 232.47 10017 78.75 55.35 23.85 | BPP 1 : TPIPP 4 A:B 20%
315.00 221.40 95.40 78.75 55.35 23.85 | KBANK 1: BBL 1 A:B 70%
12,985.00 9,126.60 3,932.60 3,246.25 2,281.65 983.15 | KBANK 1 : KTB 11 A:B 60%
19,975.20 13,972.80 6,002.40 4,993.80 3,493.20 1,500.60 | KBANK 1:SCB 1 A:B 50%
2,220.00 1,550.00 670.00 555.00 387.50 167.50 | BAY 1:KTB3 A:B 40%
4,200.00 2,952.00 1,272.00 1,050.00 738.00 318.00 | OSP1:TU2 A:B 20%
1,080.57 754.77 325.80 268.65 187.65 81.00 | KCE 1: HANA1 A:B 80%
1,074.60 750.60 324.00 268.65 187.65 81.00 | SAWAD 1: MTC 1 A:B 60%
420.00 295.20 127.20 105.00 73.80 31.80 | PSL1:TTA2 A:B 80%
1,400.00 984.00 424.00 350.00 246.00 106.00 [ AOT 1: BEM 8 A:B 60%
1,702.75 1,196.79 515.69 358.75 25215 108.65 | BA1:AAV 4 A:B 40%
1,435.00 1,008.60 434.60 358.75 25215 108.65 | CPALL 1: HMPRO 4 A:B 50%
2,142.00 1,503.60 646.80 535.50 375.90 161.70 | CK1:STEC 2 A:B 50%
5,592.60 3,907.80 1,684.80 1,398.15 976.95 421.20 | UNIQ1:1TD 3 A:B 50%
7,980.00 5,608.80 2,416.80 1,995.00 1,402.20 604.20 | STPI1: TTCL 1 A:B 40%
1,803.20 1,260.40 542.80 450.80 315.10 135.70
2,895.00 2,025.00 870.00 723.75 506.25 217.50
1,288.00 901.60 386.40 322.00 225.40 96.60
1,147.00 806.00 347.20 286.75 201.50 86.80
175.00 123.00 53.00 43.75 30.75 13.25
1,785.00 1,254.60 540.60 446.25 313.65 13515
525.00 369.00 159.00 131.25 92.25 39.75
2,240.00 1,574.40 678.40 560.00 393.60 169.60
9,730.00 6,838.80 2,046.80 2,432.50 1,709.70 736.70
4,845.00 3,390.00 1,455.00 1,211.25 847.50 363.75
5,250.00 3,690.00 1,590.00 1,312.50 92250 397.50
105.00 73.80 31.80 26.25 18.45 7.95
1,670.40 1,171.20 499.20 417.60 292.80 124.80
560.00 393.60 169.60 140.00 98.40 42.40
7,980.00 5,608.80 2,416.80 1,995.00 1,402.20 604.20
3,955.00 2,779.80 1,197.80 988.75 694.95 299.45
315.00 221.40 95.40 78.75 55.35 23.85
2,116.80 1,479.80 637.00 520.20 360.95 159.25
525.00 369.00 159.00 131.25 92.25 39.75
7,350.00 5,166.00 2,226.00 1,837.50 1,291.50 556.50
3,221.40 2,256.80 964.60 805.35 564.20 24115
1,995.00 1,402.20 604.20 498.75 35055 151.05
4,375.00 3,075.00 1,325.00 1,093.75 768.75 331.25
2,005.00 2,041.80 879.80 726.25 51045 219.95
75,950.00 53,382.00 23,002.00 18,987.50 13,345.50 5,750.50
3,990.00 2,804.40 1,208.40 997.50 701.10 30210
9,275.00 6,519.00 2,809.00 2,318.75 1,629.75 702.25
420.00 295.20 127.20 105.00 73.80 31.80
9,345.00 6,568.20 2,830.20 2,336.25 1,642.05 707.55
1,205.00 910.20 392.20 323.75 227.55 98.05
600.25 421.89 181.79 96.25 67.65 29.15
385.00 270.60 116.60 96.25 67.65 29.15
774.40 541.20 233.20 193.60 135.30 58.30
1,947.00 1,366.20 587.40 486.75 341.55 146.85
1,750.00 1,230.00 530.00 437.50 307.50 132.50
5,880.00 4,132.80 1,780.80 1,470.00 1,033.20 445.20
4,025.00 2,829.00 1,219.00 1,006.25 707.25 304.75
735.00 516.60 222.60 183.75 129.15 55.65
8,155.00 5,731.80 2,469.80 2,038.75 1,432.95 617.45
1,190.00 836.40 360.40 297.50 200.10 90.10
1,500.00 1,050.00 450.00 375.00 26250 112.50
5,530.00 3,886.80 1,674.80 1,382.50 971.70 418.70
280.00 196.80 84.80 70.00 49.20 21.20
315.00 221.40 95.40 78.75 55.35 23.85
4,375.00 3,075.00 1,325.00 1,093.75 768.75 331.25
595.00 418.20 180.20 148.75 104.55 45.05
7,061.25 4,963.05 2,138.55 1,723.75 1,211.55 522.05
6,895.00 4,846.20 2,088.20 1,723.75 1,211.55 522.05
12,355.00 8,683.80 3,741.80 3,088.75 2,170.95 935.45
7,385.00 5,190.60 2,236.60 1,846.25 1,297.65 550.15
3,200.00 2,312.40 996.40 82250 578.10 249.10
7,075.20 4,963.20 2,112.00 1,768.80 1,240.80 528.00
875.00 615.00 265.00 218.75 153.75 66.25
6,335.00 4,452.60 1,918.60 1,583.75 1,113.15 479.65
665.00 467.40 201.40 166.25 116.85 50.35
315.00 221.40 95.40 78.75 55.35 23.85
3,675.00 2,583.00 1,113.00 918.75 645.75 278.25
2,275.00 1,599.00 689.00 568.75 399.75 172.25
1,260.00 885.60 381.60 315.00 221.40 95.40
4,585.00 3,222.60 1,388.60 1,146.25 805.65 347.15
2,765.00 1,943.40 837.40 691.25 485.85 200.35




Clearing House Margin

Outright (Baht/Contract)

Spread (Baht/Spread)

Inter-commodity Spread Credit

Underlying Outright Spread m MM FCM ™ MM FCM 2= Pe'(ﬁfg;’ad D Cois || ez
5,110.00 3,501.60 1,547.60 1,277.50 897.90 386.90
1,715.00 1,205.40 519.40 428.75 301.35 129.85
1,190.00 836.40 360.40 297.50 209.10 90.10
2,275.00 1,599.00 689.00 568.75 399.75 172.25
1,002.75 704.79 303.69 245.00 172.20 74.20
980.00 688.80 296.80 245.00 172.20 74.20
862.60 604.20 258.40 215.65 151.05 64.60
1,435.00 1,008.60 434.60 358.75 252.15 108.65
2,695.00 1,894.20 816.20 673.75 473.55 204.05
1,470.00 1,029.00 441.00 367.50 257.25 110.25
2,240.00 1,574.40 678.40 560.00 393.60 169.60
8,085.00 5,682.60 2,448.60 2,021.25 1,420.65 612.15
4,025.00 2,829.00 1,219.00 1,006.25 707.25 304.75
236.00 165.00 71.00 59.00 41.25 17.75
3,675.00 2,583.00 1,113.00 918.75 645.75 278.25
2,415.00 1,697.40 731.40 603.75 424.35 182.85
210.00 147.60 63.60 52.50 36.90 15.90
840.00 590.40 254.40 210.00 147.60 63.60
6,020.00 4,231.20 1,823.20 1,505.00 1,057.80 455.80
9,590.00 6,740.40 2,904.40 2,397.50 1,685.10 726.10
19,402.00 13,625.00 5,777.00 4,850.50 3,406.25 1,444.25
4,620.00 3,247.20 1,399.20 1,155.00 811.80 349.80
1,190.00 836.40 360.40 297.50 209.10 90.10
175.00 123.00 53.00 43.75 30.75 13.25
2,304.00 1,611.00 693.00 576.00 402.75 173.25
1,155.00 811.80 349.80 288.75 202.95 87.45
1,365.00 959.40 413.40 341.25 230.85 103.35
3,204.00 2,242.80 961.20 801.00 560.70 240.30
1,483.20 1,036.80 446.40 370.80 250.20 111.60
2,555.00 1,795.80 773.80 638.75 448.95 193.45
1,155.00 811.80 349.80 288.75 202.95 87.45
94.00 66.00 28.40 23.50 16.50 7.10
1,799.00 1,260.00 539.00 449.75 315.00 134.75
4,195.80 2,932.20 1,263.60 1,048.95 733.05 315.90
1,155.00 811.80 349.80 288.75 202.95 87.45
455.00 319.80 137.80 113.75 79.95 34.45
1,610.00 1,131.60 487.60 402.50 282.90 121.90
2,205.00 1,549.80 667.80 551.25 387.45 166.95
5,880.00 4,132.80 1,780.80 1,470.00 1,033.20 445.20
875.00 615.00 265.00 21875 153.75 66.25
4,499.20 3,152.40 1,346.80 1,124.80 788.10 336.70
4,340.00 3,050.40 1,314.40 1,085.00 762.60 328.60
270.00 189.00 81.00 67.50 47.25 20.25
175.00 123.00 53.00 43.75 30.75 13.25
9,246.00 6,486.00 2,760.00 1,155.75 810.75 345.00
4,623.00 3,243.00 1,380.00 1,155.75 810.75 345.00
455.00 319.80 137.80 113.75 79.95 34.45
1,645.00 1,156.20 498.20 411.25 289.05 124.55
140.00 98.40 42.40 35.00 24.60 10.60
700.00 492.00 212.00 175.00 123.00 53.00
1,738.80 1,218.00 520.80 434.70 304.50 130.20
1,505.00 1,057.80 455.80 376.25 264.45 113.95
3,206.00 2,240.00 966.00 801.50 560.00 24150
665.00 467.40 201.40 166.25 116.85 50.35
656.25 461.25 198.75 157.50 110.70 47.70
630.00 442.80 190.80 157.50 110.70 47.70
1,155.00 811.80 349.80 288.75 202.95 87.45
1,330.00 934.80 402.80 33250 233.70 100.70
351.40 246.40 105.00 87.85 61.60 26.25
245.00 172.20 74.20 61.25 43.05 18.55
winuie:
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Margin Level For Futures Contracts According to Futures Industry Club (FI Club), minimum margin rate for each customer type will be calculated using the table below:
vandssAudue | USRI | duch
lszinnanen (Client Type) amn
IM (i) MM (1) FCM (i)
anAviall (Local Investor) o iimensimue
@n111u( Institutional Investor) 1.35 1.00 -
= uaimavudnslunsliudasudnlssiunasdnyadaanuaieuih Single Stock Futures ulaaa ot ifaauaewminduiasiny aedsiinsvinnun
it ndAuara 198y (C it it foil en = w e

ciayadduranude ( Corporate Action) wdafinass

yandauuareuiaatl

wavd aataauviug’ o

( 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.)

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

\Huuunduivladouadeuausn ( Sliding Scale First Contract) amstuuduaneadu dwdunisdaar

(Offiline) uay nsdiauuw

( 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.)

“ drydnuafdudadaede

Underlying
Ausrdvae Gauii "Audmany (Contract Month) | ilvideyeyr@usaany (Contract Year) ehateiladya (Examples of series name)
S50 = SET50 F: AW, H= ., J= m.o T 2 udnaaviruuasil a.a. 'S50M21,S50U21,850Z21

K= w.a, M= fl.g, U= n.u, Z= 5.0

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

COMM = COMM SECTOR

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

Tdian 2 udngaviuzasil a.d.

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

IMPRO,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,SIRI,SPA
LI,STA,STEC,TASCO,TCAP,THAI, THCOM,TISCO,
[ TMB,TOP, TPIPL,TRUE,TTA,TU,TVO,UNIQ,WHA

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

Tdian 2 udngaviunasil a.d.

PTTEPM21,BBLU21,KTBZ21

GF= Gold Futures
GF1i ini Gold Futures
GO = GOLD ONLINE Futures

Tdian 2 udngaviuzasil a.d.

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

GD21M21,GDU21,GDU21

GB5=vusiassgnanusi

Tdian 2 udngavitunasil a.d.

TGB5Z21,TGB5H21,TGB5U21

BB3=3M BIBOR

Tdian 2 udngavitunasil a.d.

BB3Z21,BB3M21,BB3H21

Tdiaw 2 wdngavinuzavil a.a.

TBF6Z21,TBF6M21,TBF6H21




