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Temporary Change in trading rule of SET and TFEX (effective from 18 March 2020 until the date specified

by SET/TFEX , which will not be later than 30 June 2020)

1. SET: Temporary adjustment of Circuit Breaker and Celling & Floor

The Stock Exchange of Thailand (SET) has revised regulations regarding circuit breaker and ceiling & floor of

the listed securities to cope with the severe market situations. The revised regulations will be in effective from

18 March 2020 until the date specified by SET, which will not be later than 30 June 2020. Details of the

adjustment are as follows:

1.1 Circuit Breaker are revised the triggers from 2 to 3 levels with different trading halt periods.

Level Current Adjustment
SET Index Trading halt SET Index Trading halt
level 1 -10% 30 minutes -8% 30 minutes
level 2 -20% 60 minutes -15% 30 minutes
level 3 - - -20% 60 minutes
1.2 Ceiling & Floor of each securities are revised to:
Type of securities Current Adjustment

Securities (in general) +/- 30% +/- 15% of the previous day’s closing price
Securities Held by Foreign Nationals +/- 60% +/- 30% of the previous day’s closing price

- Transferable Subscription Rights +/- 30% |+/- 15% of the previous day’s closing price of the

- Warrant underlying asset, multiplied by a conversion ratio

- DW

2. TFEX: Change in Daily Price Limit of SET50 Index Futures, SET50 Index Options, Sector Futures and

Single Stock Futures

Thailand Futures Exchange would like to inform the adjustment of daily price limit of the derivatives contracts

as following. The revised regulations will be in effective from 18 March 2020 until the date specified by TFEX,

which will not be later than 30 June 2020.

Derivatives Contracts Daily Price Limit
Current Adjustment

SET50 Index Futures Not exceed + 30% of the Not exceed * 15% of the previous

Sector Futures previous day settlement price day settlement price

Single Stock Futures

SET50 Index Options Not exceed + 30% of the Not exceed + 15% of the previous
previous day’s SET50 index day’s SET50 index closing price
closing price




