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‘ Guideline on Suspension of Derivatives Contracts Trading at Daily Price Limit Trigger

Pursuant to Rule 604 and Rule 607 of TFEX’s Procedures, TFEX hereby prescribes the
Guideline on Suspension of Derivatives Contracts Trading at Daily Price Limit Trigger as detailed
below.

1. Trading Price Used for Considering Trading Suspension
TFEX shall consider suspending derivatives contracts trading when changes in trading
prices reach the Daily Price Limit specified in the contract specification. Such trading prices will be
determined from the trading price of Nearest Month contracts, or contracts with trading liquidity, or
otherwise as TFEX deems appropriate.

2. Suspension of Derivatives Contracts Trading
TFEX shall temporarily suspend derivatives contract trading when the Daily Price Limit
specified in the contract specification is triggered as follows:!

Suspension- Post-Suspension
- “Derivatives Contracts Triggering Daily . . . ., | Trading Suspension
5 D . Daily Price Limit
Price Limit

50 Baht Gold Futures* +10% +20% e TFEX shall

10 Baht Gold Futures* suspend trading

Gold-D Futures for 2 minutes**.

Gold Online Futures This period shall

Silver Online Futures be Pre-open

Japanese Rubber Futures session during

RSS3 Futures + 5% +10% which trading

RSS3D Futures orders can be

5-Year Government Bond Futures +2.5% + 5% placed.

EUR/USD Futures e Ifthe trading

USD/JPY Futures session has less

THB/USD Futures +2% + 4% than 2 minutes**

’EUR/THB Futures +2.5% + 5% remaining, TFEX

*JPY/THB Futures may conduct
matching after the
end of such
trading session.

* TFEX shall consider simultaneously suspending the trading of both 50 Baht Gold Futures and 10 Baht Gold
Futures when their trading prices reach the Daily Price Limit.
** TFEX may adjust the session to be no longer than 5 minutes and will notify such adjustment in advance.
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3In case TFEX suspends trading of Baht/USD Futures due to its trading price reaching the
Daily Price Limit, TFEX will also suspend trading of USD/THB Options. Trading of USD/THB
Options shall resume only when the trading of Baht/USD Futures is resumed.

Enforcement

This Guideline shall take effect from 5 November 2018 and shall supersede the Guideline
on Suspension of Derivatives Contracts Trading at Daily Price Limit Trigger stipulated in Circular
No. TFEX-PS (Wor) 001/2555 dated 20 January 2012.

('As amended by the Guideline on Suspension of Derivatives Contracts Trading at Price Daily Limit Trigger
(No.4) dated 31 January 2023, taking effect from 8 May 2023.)

(°As amended by the Guideline on Suspension of Derivatives Contracts Trading at Price Daily Limit Trigger
(No.5) dated 17 October 2024, taking effect from 4 November 2024.)

(*As amended by the Guideline on Suspension of Derivatives Contracts Trading at Price Daily Limit Trigger
(No.6) dated 31 October 2025, taking effect from 17 November 2025.)

(“As amended by the Guideline on Suspension of Derivatives Contracts Trading at Price Daily Limit Trigger
(No.7) dated 17 November 2025, taking effect from 1 December 2025.)
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