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Adjustment Procedures:

S—R _99.50-0.75

S~ 99.50
Tay s = Tanauasrin SCB m N 29 YNTAN 2563 = 99.50

Adjustment Factor (AF) = 0.9924623

R = é’mwﬁuﬁuwaﬁmwiaﬁu

Adjusted Contract Price Contract Price L@3 x 0.9924623

1,008

Adjusted Contract Size*
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Outright Series Combination Series

Hodedpufa | ededmanln Hodedpafa | zededwyilna
SCBH20 SCBH20X SCBH20M20 SCBH20XM20X
SCBM20 SCBM20X SCBH20U20 SCBH20XU20X
SCBU20 SCBU20X SCBH20220 SCBH20XZ20X
SCBZz20 SCBZ20X

USBN RaRdryryrFoviedodntin (Us:inAlne) 911in (UKasL) Thailand Futures Exchange Public Company Limited
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Margin Rates Current Margin Rates Margin Rates After Corporate Action
H20X, M20X, U20X and
Underlying : SCB H20, M20, U20 and Z20 H21 onwards
Z20X
Contract Size 1,000 1,008 1,000
Delta Scaling Factor 1.0000 1.0080 1.0000
Maintenance Margin 5,000 5,000 4,962
Inter-month Spread Maintenance Margin 1,250 1,241 1,241
KBANK : 1:SCB: 1 KBANK : 1:SCB : 1
A:B A:B
80 % 80 %
SCB:1:KTB:7 SCB:1:KTB:7
Inter-commodity Spread Credit A:B A:B
® Delta per Spread Ratio 60 % 60 %
® Market Side
. SCB:1:BAY : 4 SCB:1:BAY : 4
® (Credit Rate
A:B A:B
50 % 50 %
SCB: 1:KKP:2 SCB:1:KKP:2
A:B A:B
50 % 50 %
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