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Agenda w | FEX

1. New Products
* USD/THB Options
e  USuUsaiNuonu Single Stock Futures
° U§UUS‘\]|ﬁ'UoﬁU (strike price) SET50 Index Options

2. Gross / Net Margin (ludnnv Fl club)
3. N1SS19J1U Account Profile
4. Aalinunaunwuuos (Marking the close / Wash sale)
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w FEX

1. New Products
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USD/THB Options w | FEX

= USD/THB Futures Tu TFEX DnisiAulaunnVusiig 2022 fognauiu
wauveIAINULINIazN1SHouAa1gulaurevey BOT dvwalrhiisoy
RAAKAINKAIEVU (SUIMSWALlsd, ganu lazgus:naums) Tu

Volume vav USD Futures (dryry1/3u) na: Volatility (%)

JequuiiusunrumsBaviesauaniduls=uitu 10% vy USuIrunsse g age 270 wen T
v19s9ulu TFEX g 40000 / o 38,539
£ 6% <
§ 30,000 . . 2
= nSWsJUNFuA1 Options 9:39810u Complimentary Product fiugufin 2 om0 z
’ 14,314 =
[~ - v v ] [~ - ] — - — — ’ 30/0 °
Futures 10unidenfAtadnu na=gogiduinSaijousnisaauideviiwy 1,53 =
10,000
powa:nonfunisiuiula l I
0 0%
2020 2021 2022 2023 2024 2025
- = . ° - = (YTD)
" Anuru=dryry1 USD/THB Options v:irunlunuanIAganu

A . . . I ADV +Volatility (%p.a.)
USD/THB Futures IWoa1u2gaua=aaningasnuiunistiiuls

Us:Tgstinoudiiu azimuniuanweAItuudu aenndouiu SET50
Index Options IWaRYAUIAEVIGAINU
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asUans=d1Agvous Contract Specifications USD/THB Options w [ FEX

—
Underlying Asset USD/THB
Contract Size 1,000 USD
Price Quotation THB per 1 US Dollar (with 2 decimal points)
Minimum Price Fluctuations THB 0.01 (Tick value = 10 THB)
3 nearest consecutive months plus the next quarterly months
Settlement Months
(March, June, September, or December) Tﬁh ANNAS
1. Pre-open Morning: 09:15 u. —09:45 u. o .
. . INYINU
2. Morning session: 09:45 u. —12:30 u. S—
3. Pre-open Afternoon: 13:15 u. — 13:45 u. USDTHB
Trading Session ]
4. Afternoon session:  13:45 U. — 16:55 U. Futures
5. Pre-open Night: 18:45 u. —18:50 u.
6. Night session: 18:50 u. —03:00 u. (The Next Business Day)
Daily Price Limit + 4% of the previous day's exchange rate
. The business day immediately preceding the last business day of the contract month. Trading of the expired-series
Last Trading Day
shall be ceased on 11:00 hrs.
Final Settlement Price  Calculated from the exchange rate announced by Refinitiv at 11:00 hrs (BKK time) on the last trading day —
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dsUas=d1Anyvadsw Contract Specifications USD/THB Options (fi0) w | FEX

Contract Specifications

Strike Interval THB 0.25

Strike Coverage No less than 2-1-2; 1 series of at-the-money options and no less than 2 series each of in-the-money options and out-of-
the-money options

Position Limit* Net Delta Position combined between USDTHB futures and USDTHB options on one side of the market in any contract
month or all contract months

- Retalil 20,000 Contracts
- Importer/Exporter 100,000 Contracts
- Market Maker 100,000 Contracts

- Commercial Bank Market Maker 1,000,000 Contracts

* 9:USuliduluawmuanav vourvena:ziioulvii sun. fnua lage:Aidunasusu Contract Spec vou USDTHB Futures IWolH
doAnaavnu

Settlement Type European Options / Cash Settlement
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Kannasveuinmurifingavednu USD/THB Options w | FEX

- , ) = nuaniAganuauA1duq Tu TFEX [ngar9usuiasunuauikuazay
Uszinn Order iliioury1ntugounannig , o o ,
’ = TiiourynlfiduA1dy combination order Tunndavioan
Large Position Report USDTHB Call Options K$o USDTHB Put Options ndusinsti fans 500 dryryn Vulu
Maximum Order size < 1,000 dryrya
Warning Level +0.5% voudmsamaniyasu USD/THB Tusurianasrouritin fgnanms
= §1uduvum 100 dryryn IRgINU
Block Trade
" Minimum Tick Size = 0.00001 uIn >— USDTHB
EFP auryanlfiria EFP [aeiinannasiAganu THB Cross Currency Futures Futures
Daily Settlement Price Kann1sAUSIABINUAU Fryryrdovagasuntinduq Tu TFEX
= Tijoury1nlii Non-Resident NolUgov1e 15uIAgaiu USDTHB Futures
Non-Resident (NR) = oury Al NR-Market Maker (MM) T§aruiWousnasaouided]a (nannisiAgonu THB
Cross Futures)
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w TFEX

Single Stock Futures :

IUSNWNISNIMUA Speculative Position Limit
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nannouAiAy o TFEX

HanN1sNMum Speculative Position Limit 811Su Single Stock Futures Tu TFEX W21S1u191n
91UoU Listed Share VouRuSIBY Al

Speculative Position Limit = 1% x (Listed Share/Contract Size) K8allinIn31 20,000 dryryn

anawn1sgovigvavdryryrgovigasdninnaRuadvidnisidasundadiu
*  USBNNUIIUOUAU Listed Share un Tug0uv:=AeviduusennivuinlrnoyrSosinigd na:lula
d-NdUaNIWAADIVOIAUD DY
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nann1sMsniaiun Speculative Position Limit ved TFEX TudeqUu o TFEX

VUIAVDANYTY1 SSF Mrunmnu “9udunu” Ine SSF 1 dryoyn lvunn
INAUKUSNBY 1,000 KU

naNOUWUSHaNEIKINIKUA position limit ITUdREoUVeY listed share
Inua:-fioud iUy Listed Share $1usuun fiRosi position limit g
pouielAtjasnuilomane:govrelusiuouAuRuINNINIa:a:AoNN3"

Observation:

- USBNAUY1UOUAU Listed Share uan Tgidue:souiduusnitvung
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USuusuinturinisnanun SSF Position Limit

w TFEX

nuonwUeuu

4 N

Speculative Position Limit

= 1% x (Listed Share/Contract Size)
néollinna1 20,000 &ryryn

N J

1. Tulawastunfivan wnIsBovigvodAudWaINd

ADIUAUWUSNUAIIUEIUISNIUNISUSHISADY
1F0997NN1SBOVIY SSF

usniny

4 N

Speculative Position Limit

@1 % x (Listed Share/Contract
Size) n§ollimN31(10,000&ryryn

wanlsisu

N

1.1IUJ SSF 9oniJunadu (Tier) mMuanIwAgay (Daily Turnover)

2. 9ndss Position Limit n1U Tier Inonduiianiwagdoginon
2:16i5U Position Limit 8und isigugalununlatudeguu

3. AMHUR Position Limit YU 10,000 dryryn IWolrs:au
Position Limit G9UuouRIKUAzaua:weswasonsidnu

4. NMUR Position Limit voJ Professional Investor (»udionu
vou nan) ginggaununaly 2 irin (Ikgugnduadluinu
Position Limit J990U) Wodenndonunsigau/IRusnst)

aynu
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w TFEX

Single Stock Futures :

uonwNMIs Delist Single Stock Futures s18HU
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INfU7INISWR1StU Delist SSF vou TFEX nstuAruauua Underlying Wasunadlu

w TFEX

* walrAuuleon SSF nuN1sBovielAtuauUuRninui=au JsdsSurnannisiunisnunousigBo SSF IWo

W21stun Delist SSF A Underlying Dnnsidasundadlusuacuauinlianuisnifeuifednuriulu SET100 T

Inuidrnannas aad

4 I
ANUEUURAKUS BV TUIRBUIN
SET100 sieitevriuiduinan
ognliou 3U

- /

w21s1tun Delist SSF

/

nynasu Series ln UnBo
V1® Series NUogMIUUNR
nINlUd Ol Indo9: Delist

.

\

)

v’ s:gr9a1lun1snuNousSTuto SSE IWoWestun delist: ogtiostlaznsy

* {uns Delist SFF Uu TFEX 2:W21stunaAnitdunisineAtivivwans:nunuyainune 18U Nsaunid SSF

nanes1gBanIinA1gN1SQN Delist TunN1sWa1sStUNAS10IRE0NU TFEX 919a110un1sngdy Delist SSF nau

MINAaND
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SETS50 Index Options: 1suam Strike Price Interval

TFEX (58U5Uan Strike Price Interval 289 SET50 Index Options 310 25 quﬁ% 10 90 AYUGAIWH 29 W.A. 68 NHIKAN

&1L Series ﬁﬁ%amaaéué’a‘l%i’uﬁ 29 W.A.

. . ] { v U AI a &/
22dl Strike Price wuulnaiNasvnuay 10 INNLEUTWIN

(S50K25* / S50M25 / S50N25 / S50U25)

900
875
850
825
800
775
750
725
700

* §TYRy7 S50K25 9THUABE Db AU Fufi 29 w.a. 2568 TFEX-Confidential

830
825
820
810
800
790
780
775
770

New

New

New

New

New

New

#3u Series lvsifaztinge m
i 29 w.a. 981w Strike
Price wuvlwaiiidu 10 '«g@wi”nfu
(S50Q25)

850
840
830
820
810
800
790
780
770
760
750
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w FEX

2. Gross / Net Margin (1udn1v Fl club)
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FIC : nuoUfjUmiWesesSunisidnaniuzdryoyn 2 i w TFEX

Position Margin

Long 50 Short 30 = 80 80 &tyryn * Margin rate

new
--------
Default _
Long 50 Short 30 = +30 30 detueun * Margin rate

usSBnauBnmdlijaduauulianAnldnisidnaniu:ziuu Gross Position 10udourtiuvadnisrauiagunisqn Margin call




w FEX

3. N1SS19JIU Account Profile
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ieduINANwu 9N Account Profile Report

* n9sy giunatssTamd/ ginendas

* nssxy Flag non-resident

TFEX-Confidential
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[ ] [ ]
—ll

iuoNWNSs:=U WSuwaus:leyu / ynineaveu (controlling /relating person)

w TFEX
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IUONWNISWISTU non-resident dMMSUUARAAUAWBIA

o TFEX

L'anmwﬁ'ng'm

Nra lunzidauinuies lulsznalne

ITRNGR

D

1
v A =

ludrAnynunasludszine

%

(resident certificate)

Tuaynreavieu (work permit)

TuuagENwnNan@Ae (71.4.30)

w

1. AINAAIY

[
U8

Ao

Amau

1.

yrnedewialUd wfieiuliu Resident w3a Non-resident
(NR)

1. drvie iy A seme

2. ynaAdeasdeuausatuaulng

3. ymsneifdnnoghussmdlnadund 13 uasd
work permit 81800077 11

4. ausraififluddnfiufior weflludeit

5. aulneihslUagiialszmm 16 green card wiaidu
Resident fszinaduuds Tasitlilido oy iinsuszdwia
Yizmyululng

msfinsnryeralazdu Resident wie MR TAfin1sanan
Fymivaayrratniuddy fniu
- grRstREeude 1-3 faitiu NR
i o R - - - - L

- amasAilalinloudyrAiduaulne wislinudnvusaiute
4 Lifeiliu Resident Tunsdifi Liansouandluddgauiied wialy

. .. A ot g
w1ai7 aylaulvlddwnmadeudinuuo v 14 (8udinGu) fieu
Fadnaiitaagunmle

P Eouymy 4 v s a )
- dmiude 5 minmlnaiuddhilfBoudyrAfssteiailnni
fradlu Resident ay

nyifareluifeindu Resident wia NR

1. TRyanaraUssna filly augAlsEnaus e
mammLasiaoulsznaunisiulve

2. fianatiuin (Joint Venture) sswiayeaslneuas
MR

manemaifyeadlaesfu Resident wia NR Tifivsanan
e "
“amuimsgainnlsznaugiisedalulsemalne” udfy Falu
Ta 1 ffyprad sz Alaoudsznaumilulne wasiluaygna
Usznaugiievesruraimvioln sy dwndidenEtulduedi
yamafiganimensuaTswns doinilu Resident
fa 2 RnshAilienasvdnguuananialulue and
- oz - - o
wiadeFusasvinnauasinng Wiadnuwmeilsuntiyasiiiu (VAT)

waafansTmdangT Jusu fadulu Resident

*AgUUSENdusnaaIwa1stullnelBdiuoniy non-resident vousuansiinius:INAINY
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w FEX

4.mddluinun:auRwuuos
(Marking the close / Wash sale)



Addlunua=aufiwuuos o TFEX

WOANTINNNL NALWARI 1D
u qQq

nTav1s 1 AOM :

* FIdEIILEANULAY (wash sale) e it lalalusnauasdSunn
6 Qo Al 1 P=| (%7
* nadszlodannuuananianguuanaLALINY
* LanzdalRsa biasiny UL * \Jgd margin
* NN wATaLas D aanuslnd b bas lidas
MIRANYTENULNY
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Wash sale eTFEX

~a0_erce| orrER
LAST EXECUTED PRICE 5.60 1J.—5.70 1.
T -
- 2=
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- 3w
. e Er
S e e
- =
T -
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1
=

g { %4 1 =) Q/ 1 o/ i ¥ 1 1
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Wash sale eTFEX

LAST EXECUTED PRICE =5.75 1l.
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o TFEX
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Intraday Price Graph
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@ Other Investors
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IUSNWNISWRISTUI non-resident vavsulAsiKIUS:INAINE

1. AAINAADIY

w
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Aoy

Amau

1.

yﬂﬂﬁﬁ'asia'lﬂﬁ efioTuilu Resident wWia Non-resident
(MR)

1. tmisafirrmdinssna

2 amanrRTmedouausaiuaulne

3, ':1'13'.?i'1qﬁ'1ﬁﬁki'1u'1ng'1.1.uwmrﬂwmﬁun'iw 17 uasd
work permit 1garnmin 13

a4 Hu'ii'lqﬁ'rl'i'fiﬂuﬁ'ﬁ'tyﬁuﬁagl wiaillusai,

5. aulnetholuagarasame 18 green card vy
Resident fszinmiuuda TnefililAreengUnsusesnin
Yserrrululne

msfisuriyeaalnsziiu Resident wia NR Tdfin1samann
ﬁ'ﬁy'u'lﬁwwma'l’:'u.ﬂué'ﬁtg et

- grmagiRniuTe 1-3 follu NR

- yrmaERldinsloudynAidunulng wiefinudnvuenuie
4 Twediu Resident Tunsdif 11ia'm1'sﬂuﬂﬂﬂuﬁ']ﬁ'ﬁyﬁuﬁﬂg wialu
aim aylaulFlEaumadoutuuuy ns. 14 (Gt fiey
ﬁ'lﬂﬁ'l’]ﬂ%ﬂa;l;uﬂhlﬁ

- dwude s winmulneudiilAudndunafesdaimilnoiu
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1. Teymaaridsema ﬁmuayzy'mﬂir,nauq*.ﬁwmﬂu
ssdmuaslianuysznauniiliulneg

2. fian159108n Uoint Venture) sewhyraalnouas

MR

mstiesaniifyeealaeziu Resident wia NR Tifisnsanan

“ amu'h"'ﬁ':ﬁ-:ﬂﬂ'ﬁu'sr,ﬂaUQ'.ﬁaﬁ"'iq'luﬂfmﬂﬂlwu” hudy ok
fia 1 fRyaramsana Aftaolsenaunislulng wasillueygn
UsznaugifivvamuraimviataslssdiaddenBGul dve @
yanafisanlasnsuarsnng Bodui Resident

%8 2 ﬁ'ﬂn'1's*.".mﬁ"rﬁﬁ.ana'l'swﬁﬂg'muaﬁ-:af.l'n.ﬁmsq'[ulwu ol
wilidadusanInnsuaTInIng u'iaﬁ'1.u'msl.ﬁﬂun'rﬁlajaml.ﬁu (VAT)
gaafvn MmN Wumu fahith Resident

Adiieamu “Aangu NR™ Fawunesauda MR uasgifie
Tueda (Bowuiundt 309) & NR Bauridvludssme
Inenandt 30% vesaailutunumenioly

Tl Aringsiluwate Tivanefi wwsgiRaluedofidu NR viniy

NR 1 578 aannsnsgualyd NRBA wnefedials

famatu sums A arrdialyd dudlu MR 19 sunms A
grngasnaastiuiiu NR 8n 1 918

mstfudadunsfeuiu IWasluduves direct
holding wiawlu indirect holding 15y

(1) A flamsad B 75% uaz B fomsea C 209 n3dil win
Adullu NR whginTandusnasnded wsiusin C
muvialy

(2) nal X ToATea Y 90 % uaz Y DaATEd Z 60% wn
* Fafhy NR wvhasnssufus n. eetunn Z fewselii

nafuinostiuams A & B lidusiu C inse B Deviulu C Lidu
30% wrnsill X eAselfUSIN X uas Y uar Z e e Y Da
wuly Z 1By 30 % uas X Doty ¥ Fu 30%
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IU9NJ Code of Conduct
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