
Combined Commodity Delta Per Spread Ratio Side of Leg Combined Commodity Delta Per Spread Ratio Side of Leg Credit Rate (%) Combined Commodity Delta Per Spread Ratio Side of Leg Combined Commodity Delta Per Spread Ratio Side of Leg Credit Rate (%)
USD/JPY 1 A JPY 2 A 50 BGRIM 1 A BPP 2 B 50
ICT 1 A SET50 1 B 70 BGRIM 1 A EA 5 B 50
ENERG 1 A SET50 1 B 70 BPP 1 A SPRC 1 B 50
SET50 1 A FOOD 2 B 70 BPP 1 A BANPU 2 B 50
COMM 1 A SET50 2 B 60 BPP 1 A GUNKUL 4 B 50
ICT 1 A ENERG 1 B 60 SPRC 1 A IRPC 6 B 50
ENERG 1 A FOOD 2 B 60 BANPU 1 A GUNKUL 3 B 50
COMM 1 A ENERG 2 B 50 EGCO 1 A GUNKUL 57 B 40
COMM 1 A FOOD 3 B 50 BCP 1 A PTT 1 B 40
GOLD 1 A GOLD-D 7 B 80 PTT 1 A BPP 4 B 40
GOLD 1 A GO 3 B 50 PTT 1 A SPRC 6 B 40
GO 1 A SVF 9 B 50 GPSC 1 A PTG 4 B 40
GO 1 A GOLD-D 3 B 40 GPSC 1 A EA 12 B 40
SPALI 1 A AP 2 B 80 BGRIM 1 A PTG 2 B 40
SPALI 1 A ORI 7 B 60 BGRIM 1 A SPRC 2 B 40
AP 1 A ORI 3 B 60 TTW 1 A SPCG 1 B 40
AP 1 A SIRI 5 B 60 BPP 1 A PTG 1 B 40
LH 1 A ORI 2 B 60 BPP 1 A EA 3 B 40
AMATA 1 A SPALI 1 B 50 PTG 1 A BANPU 2 B 40
AMATA 1 A AP 3 B 50 SPRC 1 A GUNKUL 3 B 40
AMATA 1 A AWC 8 B 50 BANPU 1 A EA 2 B 40
SPALI 1 A LH 4 B 50 EA 1 A GUNKUL 1 B 40
SPALI 1 A LPN 8 B 50 EA 1 A IRPC 2 B 40
SPALI 1 A SIRI 11 B 50 BPP 1 A CKP 3 B 30
SPALI 1 A QH 11 B 50 SPRC 1 A EA 2 B 30
AP 1 A S 13 B 50 BANPU 1 A WHAUP 1 B 30
LH 1 A AWC 2 B 50 SCC 1 A TPIPL 158 B 50
LH 1 A QH 3 B 50 EPG 1 A TPIPL 3 B 40
AWC 1 A ORI 1 B 50 TISCO 1 A KKP 2 B 60
ORI 1 A QH 2 B 50 TISCO 1 A KTB 4 B 60
CPN 1 A WHA 14 B 40 BBL 1 A SCB 1 B 50
AMATA 1 A LH 5 B 40 KKP 1 A KTB 2 B 50
AMATA 1 A S 32 B 40 BBL 1 A TCAP 3 B 40
AWC 1 A S 4 B 40 TISCO 1 A TCAP 2 B 40
ORI 1 A LPN 1 B 40 TISCO 1 A TTB 51 B 40
ORI 1 A SIRI 2 B 40 BBL 1 A TISCO 2 B 30
ORI 1 A S 4 B 40 SCB 1 A KKP 2 B 30
AMATA 1 A SIRI 14 B 30 CBG 1 A OSP 4 B 50
WHA 1 A AWC 1 B 30 CPF 1 A OSP 2 B 50
LPN 1 A QH 1 B 30 IVL 1 A PTTGC 1 B 70
GPSC 1 A BGRIM 3 B 80 KCE 1 A HANA 1 B 60
BGRIM 1 A BANPU 3 B 60 MTC 1 A SAWAD 1 B 60
BGRIM 1 A GUNKUL 7 B 60 MTC 1 A BAM 7 B 60
BGRIM 1 A IRPC 12 B 60 MTC 1 A JMT 3 B 50
BPP 1 A IRPC 7 B 60 JMT 1 A BAM 2 B 50
BANPU 1 A IRPC 5 B 60 SAWAD 1 A JMT 2 B 40
CKP 1 A GUNKUL 2 B 60 SAWAD 1 A BAM 5 B 40
GUNKUL 1 A IRPC 2 B 60 BTS 1 A AAV 3 B 50
EGCO 1 A RATCH 4 B 50 BEM 1 A BTS 1 B 40
GULFI 1 A BPP 7 B 50 AOT 1 A AAV 21 B 30
GPSC 1 A BPP 4 B 50 BDMS 1 A BCH 2 B 50
GPSC 1 A BANPU 7 B 50 CRC 1 A GLOBAL 4 B 40
GPSC 1 A GUNKUL 17 B 50 COM7 1 A GLOBAL 3 B 40
GPSC 1 A IRPC 30 B 50 CENTEL 1 A ERW 11 B 60
RATCH 1 A GUNKUL 16 B 50 STECON 1 A STPI 2 B 50
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