
Credit Rate (%) Combined CommodityDelta Per Spread Ratio Side of Leg Combined CommodityDelta Per Spread RatioSide of Leg Credit Rate (%) Combined CommodityDelta Per Spread Ratio Side of Leg Combined CommodityDelta Per Spread RatioSide of Leg

60 EUR 1 A USD 1 B 20 TASCO 1 A EPG 3 B

60 EURUSD 1 A USD 1 A 60 KBANK 1 A BBL 1 B

40 USDJPY 1 A USD 1 B 60 KBANK 1 A KTB 6 B

60 COMM 1 A SET50 1 B 50 BBL 1 A KTB 4 B

80 GO 1 A SILVER 7 B 50 SCB 1 A KTB 3 B

70 GOLD 1 A GO 3 B 30 KBANK 1 A KKP 2 B

60 GOLD 1 A G9999 7 B 30 BBL 1 A KKP 2 B

60 GOLD 1 A SILVER 17 B 70 MTC 1 A SAWAD 1 B

40 GO 1 A G9999 3 B 60 KTC 1 A MTC 1 B

30 G9999 1 A SILVER 2 B 60 KTC 1 A SAWAD 2 B

30 GST 1 A SAMART 2 B 50 SAWAD 1 A JMT 2 B

50 AMATA 1 A WHA 6 B 40 AEONTS 1 A SAWAD 4 B

80 BSRC 1 A BCP 1 B 40 SAWAD 1 A BAM 4 B

70 GPSC 1 A BGRIM 3 B 40 JMT 1 A THANI 5 B

50 GULF 1 A GPSC 1 B 30 AEONTS 1 A BAM 16 B

50 TOP 1 A BCP 1 B 30 KTC 1 A BAM 6 B

50 TOP 1 A SPRC 5 B 30 MTC 1 A BAM 5 B

50 BSRC 1 A SPRC 4 B 30 JMT 1 A BAM 2 B

50 BCP 1 A SPRC 4 B 60 BDMS 1 A BCH 2 B

50 GPSC 1 A CKP 20 B 50 BH 1 A BDMS 10 B

50 BGRIM 1 A CKP 8 B 50 BDMS 1 A CHG 12 B

40 PTTEP 1 A PTT 4 B 50 BCH 1 A CHG 7 B

40 EGCO 1 A RATCH 3 B 50 GLOBAL 1 A HMPRO 1 B

40 GULF 1 A BGRIM 3 B 40 COM7 1 A BJC 2 B

40 BSRC 1 A IRPC 21 B 40 COM7 1 A GLOBAL 4 B

40 BCP 1 A IRPC 20 B 30 CPALL 1 A MEGA 1 B

40 GPSC 1 A RATCH 1 B 30 MAJOR 1 A PLANB 1 B

30 BGRIM 1 A SPCG 2 B 60 CK 1 A STECON 1 B

30 BGRIM 1 A BCPG 3 B

30 BPP 1 A BANPUU 1 B

20 RATCH 1 A BCPG 5 B

สว่นลดค่าความเสีÉยงระหว่างสินค้าอ้างอิง 

(Inter-commodity Spread Credit)

สว่นลดค่าความเสีÉยงระหว่างสินค้าอ้างอิง 

(Inter-commodity Spread Credit)
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