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      SET 50 Index Futures 

 
• ��ก�����	
���� SET 50 Index Futures 

���ก�� ������� �! 
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���
 SET50 Index ������������ !"#�$%&'
#(��
)��ก+%�$#, 
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-����..� 1,000 1�+ (&� 1 23
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!
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4��6
���6 (H) , 6�:3��#� (M) , ก��#�#� (U)   �� =�����6 (Z) '
#��1
?@?6&!ก�� 4 ?(%6�� 

!����45�-�# 
 

�&��!���     Pre-open    9:15 I 9:45      Morning session       9:45 I 12.30          
�&��1&�#   Pre-open  14:00 I 14:30     Afternoon session  14:30 I 16:55 
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���
 )%4���
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�W�����% W����+��ก�%ก&��)��� 

%���+
�W�����% %���W�����45�-�#
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+��#-��ก�%�45�-�# ���+��ก�%ก&�����+��ก�%�3
+��#-��!
4����5��3
��#3 
��=
ก�%�&�6�1)%4����% %��� ���% %���!@T�!����
 (Cash Settlement) 
b�� �V��3
 �3+=�?6&!ก�� 10,000 ��..�W�!
4��W
!
4��)����)%4�+3ก!
4��%�6ก�� 

 

• "#�$��%�& �%ก��'()���� SET 50 Index Futures !@T�ก�%��
�11 interval '
#��
�&�=%%6!�
#6
��#)���(�62�������..�(&���� (#��?6&%�6d�e
6V��&�!$��6)  

��*��"#�&��+&,�  (.�/*#�
����*#��,�	) 

12�&3&
���� 
'()����4..5ก*6 (Offline) 

'()����;#�&��..�6&�/��<�&=* 

(Internet) 4�� DMA 

1 I 5 450 410 

6 I 20 350 320 

(�5��(& 21 ��..�-�5�?@ 250 230 
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  Single Stock Futures 
 

• ��ก�����	
���� Single Stock Futures 
���ก�� ������� �! 

������������� )3����6�.+
�!@T�)��ก+%�$#,2
+ !1
#�W�(��
)��ก+%�$#, 
-��
-����..�  1 ��..�6
-��
!+&�ก�1 1,000 )3�� 
!
4��+
���..���5��3
��#3 !
4��6
���6 (H) ,  6�:3��#� (M), ก��#�#� (U)   �� =�����6 (Z) '
#��1

?@?6&!ก�� 4 ?(%6�� 
�&��%����45�-�#-�5�(��� 0.1 1�+ )%4���
!@T� 100 1�+(&�)������..� 
ก�%!@�
�#��@��%����45�-�#
�V��3
W��(&� ���  

+/- 30% -��%���+
�W�����% W����+��ก�%ก&��)��� 

!����45�-�# 
 

�&��!���     Pre-open    9:15 I 9:45      Morning session       9:45 I 12.30          
�&��1&�#   Pre-open  14:00 I 14:30     Afternoon session  14:30 I 16:55 

%���+
�W�����% %����45�-�#
@% 2�����  

�&�![�
�#:&���5��)��ก@%�6��ก�%�45�-�#-��%���f\�!2�%,�+
��45�-�#W��&�� 5 
��+
�3
+��#ก&��(��
@\
 (16:50 �.-16:55 �.) 

%���+
�W�����% %���W�����45�-�#
����3
+��#  

�&�![�
�#-��%���)3����6�.�������W��&��!��� 15 ��+
�3
+��# (16:15 �. I 
16:30 �.) �� %���@\
-��)3����6�.W������5� '
#?6&:&���5��)��ก�� ?6&(�

�&��V��3
(����3
�� �������&�+U��#6 2 (���)�&� 

���+��ก�%�3
+��#-��ก�%�45�-�# ���+��ก�%ก&�����+��ก�%�3
+��#-��!
4��+
���..���5��3
��#3'
#+
���..�+
�
)6
��#32 !+%
2�:��!��� 16.30 �. -�����+
�)6
��#3 

��=
ก�%���% %���  ���% %���!@T�!����
 (Cash Settlement) 
b�� �V��3
  )��66
b�� �3+=�%�6W� Single Stock Futures -��)3��W
)3��)���� W�!
4��W


!
4��)����)%4�+3ก!
4��%�6ก��!ก�� 20,000 ��..� +�5��
52�ก�&� TFEX 2 6

ก�%@% ก�U!@�
�#��@�� 

 

• "#�$��%�& �%ก��'()���� Single Stock Futures  
"#�$��%�& �%*#�
���� '()����4..5ก*6 (Offline) 

Single Stock Futures { (0.1% * %���f\�!2�%,� * -��
-����..�) + (TFEX & TCH Fee) } * 1.07 
 

"#�$��%�& �%*#�
���� '()����;#�&��..�6&�/��<�&=* (Internet) 4�� DMA 

Single Stock Futures { (0.09% * %���f\�!2�%,� * -��
-����..�) + (TFEX & TCH Fee) } * 1.07 
 **)6�#!)(3 %��� SSF <= 100 1�+  �&�=%%6!�
#6  TFEX & TCH  =  0.5 1�+ 
 %��� SSF >  100 1�+ �&�=%%6!�
#6  TFEX & TCH  =  5 1�+ 
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  Gold Futures  
 

• ��ก�����	
���� Gold Futures 
���ก�� Mini Gold Futures (10 Baht) Gold Futures (50 Baht) 

�������������  /�	"2�4/#	/ F% "3�%.�6
G/$6H 96.5% 

-��
-����..�  1 ��..�6
-��
!+&�ก�1 +������5��)��ก 10 1�+ 
)%4� 152.44 ก%�6  (+����� 1 1�+ 6
�5��)��ก
!+&�ก�1 15.244 ก%�6) 

1 ��..�6
-��
!+&�ก�1 +������5��)��ก 50 1�+ 
)%4� 762.2 ก%�6 (+����� 1 1�+ 6
�5��)��ก!+&�ก�1  
15.244 ก%�6) 

!
4��+
���..���5��3
��#3 !
4���V& :  G = ก36d�$��=, , J = !6e�#� , M= 6�:3��#� , Q= ���)��6 , V = (3���6 , Z= =�����6  
'
#��1?@?6&!ก�� 3 !
4�� +
��&�6�1)%4����% %��� (Settlement Month) +
�Wก��+
��3
                                      

!����45�-�#  �&��!���     Pre-open    9:15 I 9:45                Morning session     9:45 I 12.30           
�&��1&�#   Pre-open  14:00 I 14:30              Afternoon session  14:30 I 16:55 

ก�%!���%����45�-�# %���!����45�-�# (&�6V��&�+�����)��ก 1 1�+ '
#?6&6
23
+U��#6 

�&��%����45�-�#-�5�(���  10 1�+ )%4���
!@T�6V��&� 100 1�+(&� 1 ��..� 10 1�+ )%4���
!@T�6V��&� 500 1�+(&� 1 ��..� 

ก�%!@�
�#��@��%����45�-�#�V��3
W��(&� ���  )�ก6
ก�%�45�-�#2�:��% 
�1%���  +10%  -��%������% W����+��ก�%ก&��)��� (��
��3$��=,x 2 @\

+��ก�%�45�-�#�����%��!@T�% # !���)���� ก&��!@\
+��ก�%�45�-�#�
ก�%�5�$%��6ก�1-#�#�&��ก�%
!@�
�#��@��%����V��3
!@T� + 20% -��%������% W����+��ก�%ก&�����ก&��)��� 

%���+
�W�����% %���W�����45�-�#@% 2����� �&�![�
�#:&���5��)��ก@%�6���45�-�#-��f\�!2�%,�+
��45�-�#W��&�� 5 ��+
�3
+��# ( 16:51 I 16:55 �.) 
%���+
�W�����% %���W�����45�-�#����3
+��# London Gold AM Fixing × (15.244/31.1035) × (0.965/0.995) × (THB/USD)* 

����45�-�#����3
+��# )%4� ���+
�)6
��#3  ���+��ก�%ก&�����+��ก�%�3
+��#-��!
4��+
���..���5��3
��#3 '
#W������5� ��..�+
�2 )6
��#32 �45�
-�#?
�:��!��� 16.30 �. 

��=
ก�%�&�6�1)%4����% %��� ���% %���!@T�!����
  (Cash Settlement) 

ก�%:4��%����..��45�-�#�&��)����V��3
  (��
��3$��=,��2@% ก�Uก��)�
2�����ก�%:4��%����..��45�-�#�&��)����V��3
?
�(�6+
�!)}��6��% 

 

• "#�$��%�& �%ก��'()���� Gold Futures   
Mini Gold Futures (10 Baht) 

12�&3&
���� '()����4..5ก*6 (Offline) 
'()����;#�&��..�6&�/��<�&=* 

(Internet) 4�� DMA 

1 I 25 100 91 

26 I 100 80 73 

(�5��(& 101 ��..�-�5�?@ 60 55 

 

Gold Futures (50 Baht) 

12�&3&
���� '()����4..5ก*6 (Offline) 
'()����;#�&��..�6&�/��<�&=* 

(Internet) 4�� DMA 

1 I 5 500 455 

6 I 20 400 365 

(�5��(& 21 ��..�-�5�?@ 300 275 
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  Silver Futures 
 

• ��ก�����	
���� Silver Futures 
���ก�� ������� �! 

������������� '�) !���+
�6
���61%��3+=�� 99.9%  
-��
-����..� '�) !���)��ก 100 +%�#!����, (1 +%�#!����, 6
�5��)��ก!+&�ก�1  31.1035 ก%�6) 
!
4��+
���..���5��3
��#3 
 

!
4���V& :  G = ก36d�$��=, , J = !6e�#� , M= 6�:3��#� , Q= ���)��6 , V = (3���6 , Z= =�����6  
'
#��1?@?6&!ก�� 3 !
4�� +
��&�6�1)%4����% %��� (Settlement Month) +
�Wก��+
��3
                                      

!����45�-�# 
 

�&��!���     Pre-open    9:15 I 9:45                Morning session     9:45 I 12.30           
�&��1&�#   Pre-open  14:00 I 14:30              Afternoon session  14:30 I 16:55 

ก�%!���%����45�-�#  %���!����45�-�# (&�6V��&�'�) !���)��ก 1 +%�#!����, '
#?6&6
23
+U��#6 
�&��%����45�-�#-�5�(��� 1 1�+ )%4���
!@T�6V��&� 100 1�+(&� 1 ��..� 
ก�%!@�
�#��@��%����45�-�#�V��3
W��(&� ��� 
 

)�ก6
ก�%�45�-�#2�:��% 
�1%���  +10%  -��%������% W����+��ก�%ก&��)��� (��
��3$��=,x 2 @\

+��ก�%�45�-�#�����%��!@T�% # !���)���� ก&��!@\
+��ก�%�45�-�#�
ก�%�5�$%��6ก�1-#�#�&��ก�%
!@�
�#��@��%����V��3
!@T� + 20% -��%������% W����+��ก�%ก&�����ก&��)��� 

%���+
�W�����% %���W�����45�-�#@% 2����� �&�![�
�#:&���5��)��ก@%�6���45�-�#-��f\�!2�%,�+
��45�-�#W��&�� 5 ��+
�3
+��# (16:50 I 16:55 �.) 
%���+
�W�����% %���W�����45�-�#����3
+��# W��%��� London Silver Fixing +
�@% ก�U'
# London Silver Market Fixing Limited  

!@T�%����������W�ก�%������  �V(%������ London Silver Fixing ×  (THB/USD)* 
���+��ก�%�3
+��#-��ก�%�45�-�# ���+��ก�%ก&�����+��ก�%�3
+��#-��!
4����5��3
��#3 16.55 � 
��=
ก�%�&�6�1)%4����% %��� ���% %���!@T�!����
 (Cash Settlement) 
b�� �V��3
 (��
��3$��=,��2@% ก�Uก��)�
2�����ก�%:4��%����..��45�-�#�&��)����V��3
?
�(�6+
�!)}��6��% 
2�����ก�%:4��%����..�+
�(���%�#��� !64��6
b�� ��..��45�-�#�&��)����3+=�W� Silver Futures +
�)6
��#3!
4��W
!
4��)����)%4�+�5�)6


(�5��(& 1,000 ��..� 
 

• "#�$��%�& �%ก��'()���� Silver Futures 
            2 ��
!@T��11 Interval  (�62�������..�(&���� 
���
5 

��*��"#�&��+&,�  (.�/*#�
����*#��,�	) 
12�&3&
���� 

'()����4..5ก*6 (Offline) 
'()����;#�&��..�6&�/��<�&=* 

(Internet) 4�� DMA 

1 I 25 95 86 
26 - 100 75 68 

(�5��(& 101 ��..�-�5�?@ 55 50 
                ** ��(%��
5#��?6&%�6d�e
6V��&�!$��6 �� ��(%�)��ก@% ก��
��ก�&����2!@�
�#��@��!$��6-�5�)%4��
��?
�(�6@% ก�U-�� TFEX  
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 Interest Rate Futures 
 

• ��ก�����	
���� Interest Rate Futures  
���ก�� 5YR GB Futures 3M BIBOR 6M THBFIX 

$��=1�(%%�b1����#3 5 @� +
�6
��(%�
�ก!1
5#)���
(��� 5% (&�@� 2&�#
�ก!1
5# 2 �%�5�(&�@� 

��(%�
�ก!1
5# BIBOR ��#3 3 
!
4�� 

��(%�
�ก!1
5# THBFIX ��#3 6 !
4�� ������������� 

'
#6
ก�3&6$��=1�(% (Basket of Eligible 
Bonds) !@T�(���+�-��������������� 

    

-��
-����..� 6V��&�!+&�ก�1 1,000,000 1�+ 6V��&�!+&�ก�1 10,000,000 1�+ 

!
4��+
���..���5��3
��#3 !
4���V& H= 6
���6, M= 6�:3��#�, U=ก��#�#� , Z= =�����6  '
#��1?@?6&!ก�� 
2 ?(%6�� 

H= 6
.�., M= 6�.#., U= ก.#., Z= =.�.  
'
#��1?@?6&!ก�� 4 ?(%6�� 

�&��!���     Pre-open    9:15 I 9:45                Morning session     9:45 I 12.30 !����45�-�# 

�&��1&�#   Pre-open  14:00 I 14:30              Afternoon session  14:30 I 16: 00 

ก�%!���%����45�-�#  %���(&�$��=1�(%6V��&� 100 1�+ '
#6

+U��#6 2 (���)�&� (!�&� 99.25,101.03) 

��
�%���(&�)�&�#!@T��&� 100 I ��(%�
�ก!1
5# (Yield) '
#6
+U��#6 3 
(���)�&� 

�&��%����45�-�#-�5�(��� 0.01 23
 )%4���
!@T�6V��&� 100 1�+ 0.005 23
 (��
!@T�6V��&� 250 1�+(&�)������..�) 

ก�%!@�
�#��@��%����45�-�#
�V��3
W��(&� ��� 

?6&!ก�� +5.00% -��%���+
�W�����% %���W����
+��ก�%ก&�� 

?6&!ก�� +2.50% -��%���+
�W�����% %���W����+��ก�%ก&�� 

%���+
�W�����% %���W�����45�
-�#����3
+��# 

������2�ก��(%�
�ก!1
5# (Yield) ![�
�#+
�6�
2�กก�%!����45��� !���-�#-�� Primary 
Dealer W�ก�3&6$��=1�(%+
� 162. (��
��3$��=, 
(@% !+U?+#) ก��)�
 '
#W���&�+U��#6 4 
(���)�&� �� ������!@T�%���(&�$��=1�(%
6V��&� 100 1�+ +
�+U��#6 4 (���)�&� 

 ������2�ก��(%�
�ก!1
5# 
3M BIBOR +
� =����%�)&�
@% !+U?+# @% ก�Uก��)�
 
� !��� 11.00 �. W�����45�
-�#����3
+��# '
#W���&�
+U��#6 4 (���)�&� 

 ������2�ก��(%�
�ก!1
5# 6M 
THBFIX +
� Reuters @% ก�Uก��)�
 
� !��� 11.00 �. W�����45�-�#���
�3
+��# '
#W���&�+U��#6 4 (���)�&� 

���+��ก�%�3
+��#-��ก�%�45�
-�# 

���$3=+
���6-��!
4��+
���..�)6
��#3 '
#W)�
�&��!����45�-�#����3
+��#��5��3
 16.00 �. 

���$3=+
���6-��!
4��+
���..�)6
��#3 '
#W)��&��!����45�-�#���
�3
+��#��5��3
 11.00 �. 

��=
ก�%�&�6�1)%4����% %��� ���% %���!@T�!����
 (Cash Settlement) 

b�� �V��3
 6
b�� %�6�3+=�+
�)6
��#3W�!
4��W
!
4��)����
)%4�+3ก!
4��%�6ก��?6&!ก�� 10,000 ��..� 

6
b�� %�6�3+=�+
�)6
��#3W�!
4��W
!
4��)����)%4�+3ก!
4��%�6ก��?6&
!ก�� 2,000 ��..� 

2�����ก�%:4��%����..��45�
-�#�&��)���+
�(���%�#��� 

!64��6
b�� ��..��45�-�#�&��)����3+=�W� +
�)6
��#3!
4��W
!
4��)����)%4�+�5�)6
(�5��(& 500 ��..� 

• "#�$��%�& �%ก��'()���� Interest Rate Futures 
'()����4..5ก*6 (Offline) 

12�&3&
���� 5YR GB Futures 6M THBFIX 3M BIBOR 

(�5��(& 1 ��..�-�5�?@ 55 110 110 

 

'()����;#�&��..�6&�/��<�&=* (Internet) 4�� DMA 
12�&3&
���� 5YR GB Futures 6M THBFIX 3M BIBOR 

(�5��(& 1 ��..�-�5�?@ 50 100 100 
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                 Margin 
 

��*��+��ก5��ก�&
2�+��.
���� SET50 Index Futures, Gold Futures, Silver Futures, Brent Crude 
Oil Futures, Interest Rate Futures 4�� Single Stock Futures 
 

2�+��.�Wก",�/�F3X5  
+��ก5��ก�&/�	�! �3  +��ก5��ก�&��6F%*,& +��ก5��ก�&��ก��
Y�Z +��ก5��ก�&5[!
\�&���+3#�	3�& 

Outright (Initial Margin : IM) (Maintenance : MM) (Intraday Force Close Multiplier : FC) 

1. Index Market 

  SET 50 Index  66,500 46,550 19,950 

2. Metal Market 

  GOLD Futures 104,500 73,150 31,350 

  Mini GOLD Futures 20,900 14,630 6,270 

  Silver Futures 19,950 13,965 5,985 

3. Energy Market 

  Brent Crude Oil Futures 26,600 18,620 7,980 

4. Interest Rate Market 

  5YR GB Futures 9,500 6,650 2,850 

  6M THBFIX 29,450 20,615 8,835 

  3M BIBOR 3,420 2,394 1,026 

5. Stock Market 

  BAY Futures 3,420 2,394 1,026 

  BBL Futures 15,200 10,640 4,560 

  KBANK Futures 12,350 8,645 3,705 

  KTB Futures 1,900 1,330 570 

  SCB Futures 9,500 6,650 2,850 

  TCAP Futures 2,850 1,995 855.00 

  TMB Futures 304.00 212.80 91.20 

  SCC Futures 30,400 21,280 9,120 

  BANPU Futures 57,364.80 40,155.36 17,209.44 

  PTT Futures 25,650 17,955 7,695 

  PTTEP Futures 15,200 10,640 4,560 

  IRPC Futures 570 399 171 

  TOP Futures 8,170 5,719 2,451 

  ADVANC Futures 7,600.00 5,320.00 2,280.00 

  DTAC Futures 6,840.00 4,788.00 2,052.00 
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+��ก5��ก�&/�	�! �3  +��ก5��ก�&��6F%*,& +��ก5��ก�&��ก��
Y�Z +��ก5��ก�&5[!
\�&���+3#�	3�& 

Outright (Initial Margin : IM) (Maintenance : MM) (Intraday Force Close Multiplier : FC) 

  TRUE Futures 1,113.40 779.38 334.02 

  LH Futures 836 585 251 

  ITD Futures 570 399 171 

  QH Futures 228 160 68 

  PS Futures  1,900 1,330 570 

  TTA Futures 1,900 1,330 570 

  BTS Futures 114.00 79.80 34.20 

  THAI  Futures 3,420.00 2,394.00 1,026 

  CPF Futures 2,850.00 1,995.00 855.00 

  TUF Futures 5,700.00 3,990.00 1,710.00 

  MINT Futures 1,520 1,064 456 

  IVL Futures 6,460 4,522 1,938 

  CPALL Futures 4,560 3,192 1,368 

  HMPRO Futures 1,330 931 399 

  STA Futures 3,420 2,394 1,026 

 
+��ก5��ก�&*#� 1 "W# +��ก5��ก�&��6F%*,& +��ก5��ก�&��ก��
Y�Z +��ก5��ก�&5[!
\�&���+3#�	3�& 

*#� 1 "W# Spread (Initial Margin : IM) (Maintenance : MM) (Intraday Force Close Multiplier : FC) 

1. Index Market 

  SET 50 Index  16,625.00 11,637.50 4,987.50 

2. Metal Market 

  GOLD Futures 26,125.00 18,287.50 7,837.50 

  Mini GOLD Futures 5,225.00 3,657.50 1,567.50 

  Silver Futures 4,987.50 3,491.25 1,496.25 

3. Energy Market 

  Brent Crude Oil Futures 6,650.00 4,655.00 1,995.00 

4. Interest Rate Market 

  5YR GB Futures 2,375.00 1,662.50 712.50 

  6M THBFIX 58,900 41,230 17,670 

  3M BIBOR 6,840 4,788 2,052 
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+��ก5��ก�&*#� 1 "W# +��ก5��ก�&��6F%*,& +��ก5��ก�&��ก��
Y�Z +��ก5��ก�&5[!
\�&���+3#�	3�& 

*#� 1 "W# Spread (Initial Margin : IM) (Maintenance : MM) (Intraday Force Close Multiplier : FC) 

5. Stock Market 

  BAY Futures 855.00 598.50 256.50 

  BBL Futures 3,800.00 2,660.00 1,140.00 

  KBANK Futures 3,087.50 2,161.25 926.25 

  KTB Futures 475.00 332.50 142.50 

  SCB Futures 2,375.00 1,662.50 712.50 

  TCAP Futures 712.50 498.75 213.75 

  TMB Futures 76.00 53.20 22.80 

  SCC Futures 7,600.00 5,320.00 2,280.00 

  BANPU Futures 14,250.00 9,975.00 4,275.00 

  PTT Futures 6,412.50 4,488.75 1,923.75 

  PTTEP Futures 3,800.00 2,660.00 1,140.00 

  IRPC Futures 142.5 99.75 42.75 

  TOP Futures 2,042.50 1,429.75 612.75 

  ADVANC Futures 1,900.00 1,330.00 570.00 

  DTAC Futures 1,710.00 1,197.00 513.00 

  TRUE Futures 190.00 133.00 57.00 

  LH Futures 209.00 146.30 62.70 

  ITD Futures 142.50 99.75 42.75 

  QH Futures 57.00 39.90 17.10 

  PS Futures  475.00 332.50 142.50 

  TTA Futures 475.00 332.50 142.50 

  BTS Futures 28.50 19.95 8.55 

  THAI  Futures 855.00 598.50 256.50 

  CPF Futures 712.50 498.75 213.75 

  TUF Futures 1,425.00 997.50 427.50 

  MINT Futures 380.00 266.00 114.00 

  IVL Futures 1,615.00 1,130.50 484.50 

  CPALL Futures 1140.00 798.00 342.00 

  HMPRO Futures 285.00 199.50 85.50 

  STA Futures 855.00 598.50 256.50 
)6�#!)(3  ***��(%�)��ก@% ก��+�5�)6
��2!@�
�#��@��!$��6-�5�)%4��
��?
�'
#1%�e�+2 @% ก�U�2��W)�+%�1!64��6
ก�%!@�
�#��@�� 

***��(%�)��ก@% ก��
��ก�&��W)�6
"�1����1W��(�5��(&3�&kGก�</ F 7 *G��"% 2554 !@T�(��?@ 



   

 US Derivatives FACTSHEET 

 Page 9 of 10 (Update 06/10/2011)  

SET50 Index Options 
 
 

• ��ก�����	
���� SET50 Index Options 
���ก�� ������� �! 

������������� 
���
 SET50 Index ������������ !"#�$%&'
#(��
)��ก+%�$#, 
@% !d+-��ก�%�45�-�# 6
ก�%�45�-�#+�5� Call Options ��  Put Options 
@% !d+-��ก�%W����+=�  W����+=�?
�!64��:��ก��)�
!+&���5� (European Options) 
-��
-����..� 200 1�+ (&� 1 23
-��
���
 
!
4��+
���..���5��3
��#3 !
4��6
���6 (H) ,  6�:3��#� (M), ก��#�#� (U)   �� =�����6 (Z) '
#��1

?@?6&!ก�� 4 ?(%6�� 
%���W����+=� (Strike Price) -  W)��&��)&��-��%���W����+=�-����@����!+&�ก�1 10 23
 

-  W��&��!%��6(��-��+3ก���+��ก�% ก��)�
W)�6
��@����(&�?@�
5 

• At-the-money ��@���� 2����� 1 series (!+
#1!+&�ก�1%���@\
-�� 
                
���
 SET50 Index -�����+��ก�%ก&��)���) 

• In-the-money ��@���� ��  Out-of-the-money ��@���� '
#�(&
� ��@����2�����?6&���#ก�&� 5 series 

ก�%!���%����45�-�# ��
�%���!����45�)%4�-�#!@T�% 
�1
���
 '
#��
�23
+U��#6���(���)�&� 
�&��%����45�-�#-�5�(��� 0.1 23
-��
���
 )%4���
!@T�6V��&� 20 1�+ 
ก�%!@�
�#��@��%����45�-�#
�V��3
W��(&� ���  

?6&!ก�� + 30% -��%���@\
-��
���
 SET50 Index W����+��ก�%ก&��)��� 

!����45�-�# 
 

�&��!���     Pre-open    9:15 I 9:45      Morning session       9:45 I 12.30          
�&��1&�#   Pre-open  14:00 I 14:30     Afternoon session  14:30 I 16:55 

%���+
�W�����% %���W�����45�-�#
����3
+��# 

�&�![�
�#:��+U��#6 2  (���)�&�-��
���
 SET50 Index W�����3
+��#-��ก�%
�45�-�#W��&�� 15 ��+
�3
+��#�� �&�
���
%���@\
-������3
+��#-��ก�%�45�
-�# )���2�ก(�
�&�6�ก+
��3
 3 �&��� �&�+
����#+
��3
 3 �&���ก���� 

���+��ก�%�3
+��#-��ก�%�45�-�# ���+��ก�%ก&�����+��ก�%�3
+��#-��!
4��+
���..���5��3
��#3'
#+
���..�+
�
)6
��#32 !+%
2�:��!��� 16.30 �. -�����+
�)6
��#3 

��=
ก�%���% %���  ���% %���!@T�!����
 (Cash Settlement) 
b�� �V��3
 )��66
b�� �3+=�%�6W� SET50 Index Futures ��  SET50 Index Options 

(!64��������b�� !+
#1!+&�ก�1b�� W� SET50 Index Futures) W�!
4��W

!
4��)����)%4� +3ก!
4��%�6ก��!ก�� 10,000 ��..� 
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• "#�$��%�& �%ก��'()���� SET 50 Index Options 
2�+��.�Wก",�/�F3X5 
!@T��11 Interval '
#��
�&�=%%6!�
#6��#)���(�62�������..�(&���� (#��?6&%�6

d�e
6V��&�!$��6)  

��*��"#�&��+&,�  (.�/*#�
����*#��,�	) 

12�&3&
���� '()����4..5ก*6 (Offline) '()����;#�&��..�6&�/��<�&=* 

(Internet) 4�� DMA 

1 I 25 90 82 

26 I 100 70 64 

(�5��(& 101 ��..�-�5�?@ 50 46 

  
*  �&�=%%6!�
#6ก�%W)�1%�ก�%�4��-��@% !d+������ SET 50 Index Options  

    12�&3&
���� ��*��"#�&��+&,�  (.�/*#�
����*#��,�	) 

W����+=� (Exercise)
1
 10 

?6&W����+=� (Non-Exercise) ?6&6
 
@��!�=ก�%W����+=� (Deny) 10 

:VกW����+=� (Assign) ?6&6
 
?6&:VกW����+=� (Non-Assign) ?6&6
 

)6�#!)(3 : W�ก%�
+
�!@T�ก�%+�� Auto-exercise �&�1%�ก�%�� �&�=%%6!�
#62 !ก}1%�6ก��?6&!ก��6V��&�-��ก�%W����+=�  
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