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o v A v JY a A g A [V
= + 8% dmTVAUNTNGD 19D UNTORNA index /
broad-based basket / narrow-based basket
m3lasuulasvesnnNuAumIU (volatility change) = +25%

£4
v A

A Y v Ao o Yo S ¥ G4
nnmslasuudasileds 2 aandiviua cﬂ'lﬁlﬁﬁl']a’f]\‘]ﬁﬂ'n!ﬂ'ﬁﬂ!ulﬂ 4 @4OIUNTU AU

ANBHUNIUINY 25%

FINUNY 8% / 10%

Base case ANUAUNINAN 25%
= yamaunindanmaaed ANUAURIUINY 25%

3101080 8% / 10%

ANUAUNIUAA 25%
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Y
U

VYUNDUNITAIUIY General market risk

a A

v o Y a = ) Yo @
1. Tjuﬁ”liJiUu /Tju‘]_qliiJﬁV]‘ﬁ WuwNn 1v e 1.1.1 uag 1.1.2) lemamamumim

4

o A = A Y 1 ~ A o ° A
2 'ﬁﬂTL!ﬂ1§ﬂlﬁl1ﬂﬂ15lﬂﬂﬂutlﬂaﬂmuaﬂﬂlﬂ\ﬁ”lﬂ"l (+ 8% 1159 + 10% LAWANTU) LW@ﬂ”Iu’JmW”Iﬂ"Illiﬁiﬂ
GIJ”IﬂV!uﬂJ@Q@]i”Iﬁ15Lm'a$ﬁ?ﬂﬂlﬂ‘lﬁlmagﬁﬂﬂll!ﬂﬂliiﬁ

o A ad A g A Y} o
2. 1Uﬁ1ﬂﬂlullﬁﬂ\‘]ﬁ1ﬂ‘ﬁ1/ﬁl$‘ﬁ)'ﬂﬂu (Huen 1 v U9 1.2.1 1ag 1.2.2) uazauwuﬂu

ATIEsYU (Muad 1 Yo 1.3) audefudulasanim munei 1 v 9o 2.3) uazdudaiuludiig

o

2

E4
v A

Aa aAa YR [
UEPNaND Glﬁﬁlﬂﬁﬁﬂﬂﬂu
o w A aa dy 9 A Y %
2.1 1Uﬁ1ﬂﬂJuLLﬁﬂ\‘lﬁﬂ‘ﬁﬂﬁ]$‘ﬁfﬂﬂu Wuean 1 v U9 1.2.1 1ag 1.2.2) uazaaﬂﬂmalu
o w a A 4 { o J 4

AINT1TINY / GlUﬁWﬂiUullﬁﬂﬂﬁﬂ‘ﬁﬂlgWHﬁ (ﬁﬂJ?ﬂﬁ 19 6i‘ll'f'J 1.3.1) 1ﬁﬂ1aﬂﬂﬁﬂ1Uﬂ1ﬁﬂl 4 A4DIUNITUINNIT

= dg’ c?/‘ o a v Y a o o A =\
LﬂﬁEIHLL'IJﬁiﬂluaﬂﬂl@ﬂﬂﬂi1ﬂ1l!ﬁ$ﬂ'ﬂﬂWuNﬂuﬂlfJﬂﬁWﬂWﬁu‘ﬂiWﬂﬂNﬂ\‘l Iﬂﬂﬂ1ﬁﬂ1u3mﬂ11iﬁiﬂﬂﬂﬂnuu
v v
TUADUAI

o = 1 o o @ A aa dy
2.1.1 ﬂWu'Jﬂ!T‘i151?]TVIN“VIi]‘]eJ{]GluLL@Iﬁ3ﬁﬂWuﬂWiﬂ!sUfJ\‘lGlUﬁWﬂﬂlullﬁﬂiﬁ‘ﬂﬁﬂ%%cﬁ@
9 o o a A 4 1 @ A dg’
A uazealsuluanasnu / luddguaasdnioyius Tasunumilatenmsnlasunlasyuasves
1 o a 4 a { o

3101 (+ 8% 'ﬁ?ﬂ + 10% L!éjﬂlmﬂﬁﬁ) HASANUNUNIU (+25%) ‘U’E'J\ﬁwnﬁlﬁ/l§WﬂéjWQ@Qﬂ1Nﬁﬂ1ﬁu@ﬁlu

.. A o Y v A A
pricing model lagNfmualiduilsounsn

=\ = = 1 4 9 [
2.1.2 mJiEmmsmi”m”mN‘m]ygimmammumimmma 2.1.1 NUITININIY base case

~ v A 1 ~ a Y4 1 A o 9 1 4
(ﬁmmmﬂ‘umwmmagiuwmw I : gUNTNIFTNINADDY) L‘Wi’]‘Vi”lﬂﬂS /m"mnuﬂ”m“lmmammumim

[

sad A ) o ~
2.2 ﬁiyiy)”lﬂﬂi!')iﬂlu@li”lﬁ”ﬁnu (HueN 1 v U9 1.3.2) ﬁm)ﬂg1ﬁ3@ﬂlu@]i1ﬁ1§nu (HUEN
P} @ A s q ¥ A ' Y o . A
1v4U9 1.3.3) LLa%ﬁﬂJﬂﬁW'Jm@i 1Wﬁ1ﬁﬂ1u3lﬂﬂﬂlﬂ1ﬂ181ﬁﬁaﬂ bulldlng-block approach AMUATTINN 12 :

a ' o ! { v J & [
agliEmamanzifeumuazfuanumanudssvesoyiusneldnan Building-block approach 910
Y
v o =

whanuzifeummeduaasnu (equity leg) MMM UREINURUA Y / Fuysuaniawdo 1
Y v A 1A bt
deaduadouniianiuz luasiasnuiiv

2.3 quiulasanw (mwaan 19 9o 2.3) azquiaivluddguaasdns lduen

Y v

I Y a A A o o a a Y 1 =
LﬂuﬁﬂWHzﬁluﬂUﬂ ﬂ‘UﬁmuzGlu?m‘ﬁmmﬂmﬁmwwiaﬂuﬁmmGluﬁlumﬂiguﬁmﬁﬂﬁ UAaUUANTU

U

& A a o w a ad v $ 09)1 o a A
@eansmsutasanmnio ludnguaasdns nae solduilsznnuile) Mnuwmhaoiuz lud@nimsuilag

Y

anmuazaougluluddguaasans s wnaguRonuesduaude 2.1 919du drawanuglufud

U
a o o

Y o o ! a Yo 9 dy Ay dy
Gl‘ﬁuflﬂ3']11ﬂWH'JﬂJﬂ1ﬂ'J13JLﬁENﬂTEIGl§IW'JGU?JﬂiWﬁWi‘ﬁuLla$@Ii']ﬁWi‘ﬂfJN@\?ﬂ‘UfJ@li1ﬂﬂﬂl‘Uﬁl

v A

o A A v Y a v
24 @uwu‘ﬁ’au“lu@mminu (HuWN 1 v U9 1.3.4) GlfVi’U3]91’1W‘ﬂ15ﬂ!11ﬂ5\‘]ﬁ51\‘15l19\‘1§131ﬁ13

c?/‘ o . 1 1 @ v 7 o o J { <]
WunelAnan building-block approach TuinieanyazoywusHIonannsndnugulszanlanlily
ad o ' A ' = @ v o A @ o e’dy 3
AMIfamANuTsuTUReIN U Y UTHI o NNI NN U 1LY
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9 d A (% o o =) [ A v
3. ﬂ”lfl‘lﬁﬁﬂ”IUﬂ15ﬂlLﬂfJ’Jﬂu mﬂﬂmazmﬂnumﬂmmamuﬂu YA IDATINITNNAN
) Y 9 A o o A o a
ATNUD 1 LAY 2 YNAUNITINH IOV NNALNUY LW@W”Iﬂfli (GIJ”Iﬂ‘VE]L!) gns
A S Y o :/’ I 1 a o Y
4, AINANIUNTUNNHNAVIANUITINGIFA L!ﬂ"JU”IW'ﬁslﬂﬂV!uuuLﬂuﬂ1ﬂ31ﬂ!ﬁﬂﬂ?ﬁﬁiﬂ general

market risk

nnea  dmsumsiaoiuzuamuluanaquuazasaisnosenuasiasnuisanzbeulu

aaaa19lszma TumsAIUIY general market risk 19 8A1&N “market-by-market basis” na13falimuIn
< ] ) o { a % o Y o { a

weniilusielszmalaelilmimails (nanu) Analulszmemilsldvnnavduravianu ($ls) fna

Tulszmeadu

DAY Specific risk

[ o 1 { . . I o 1 | @
WANMI MIMUIUAANUTN specific risk (HUMIAIUIUMANUTIURNIZVDIFUTIOA)
TaemshanuzRuasulundazfugudrssaianudesiimua dedomzuamulunaaziuein

sa

Y
Uszneudie aomziuasnuluiulaeass uaz/mioaougieumiuiiu (mMnmsudasaeyiusind

b4
Y o

[~ [ a v JY a 1 aov A Y @ Y a o o Y
N uduningo1909) 1y UTENUNY A 1azeolFuvednu A UTENAINTONA0IUZVOIY A
= 19 o Y A o o Y 1 I A
uag@oUZiouIiu A (Mnmsulaseedduvesiu A) mawwiernnnauiuld uaminiluaoiugnio
anuzieumluduauazdinu 1wy fu A nageodFuvesiu B uiimeg higunsnihanuzues
4 [ 1
Mo Iurserinnauiuld Tasannuided specific risk 334 99U AIANTE specific risk

D) o o o 1o = & A
Gll@\iﬁui'lﬁlﬁ'ﬂ’].ﬂﬁﬂﬁ'nJﬂUIﬂEJ[liJﬂ']uflﬂ\uﬂﬁﬂﬂﬁiJ'lﬂ + / - (absolute value)

Y
JUADUNITAIUINU Specific risk

1. MUIUMIEADIULITUAINUGNT (net position) VBIRUAURBINU TAsnssIunTOWNNAY long
v Yy 9 Y Y
1A short position 1V1AIWNU (D)

4 Y Y

Ada =2 a aa o Yy 9 o w Aa a
NIUNUDUNUD (immammmumﬂuwuﬂuﬂaqamwuawugmulumﬂtguﬁmﬁm)

a q U q

) ' . o JaAa v J a o Y Y
Ifhanugiouminisduas @15y (equity leg) MNoyYRUT ATAUNS WIS WDIAURsInU T sImnTosin

o A a a . Y 2 ~ N Y ~
NAUAINEMIEADIUZRUAINUENT (net position) A28 Falumsmiaouzoun Iduaas 1 luased 12
a ' o ' { v J & [
agi i mamanzifeummaziiuiuninudesvesoyiusnieldnan Building-block approach
° a a .. Y o A o Ayy 9 Yy 9 Yy o
2. MADULRIUAINUGNT (net position) VoIRUANABINUN TAA DD 1 119AU gAY OAT)
AUIFEY specific risk AUAIINN 4 : ©ATIAWITEN General market risk Az Specific risk YDIATIAINU
= 1
HazNeum
1 A . . < 1 = o o Y
3. MIANNEB specific risk 7IWTUNATIVVOI absolute value YBIAMIANUTINR WY 1A
Y Y 9
Aud0 2 119AU
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A15197 4 : 9931AUAY General market risk 112 Specific risk Y9IATIAINULALINIULNT

ﬁu General market risk Specific risk

SET 50 individual stock/ 4ua191lszine 8% 12%

Glumju large market capitalization

Non SET 50 individual stock/dua19iszina 10% 20%

u@ﬂﬂdu large market capitalization

a o [ o ¢

a v d
FUNTNED1999 (@HIVOUNUS General market risk Specific risk

Q

9 1

SET 50 individual stock/{Ua191/5z1ne 8% 12%

1uﬂ§ju large market capitalization

Non SET 50 individual stocldﬁ:u@hdﬂi AN § 10% 20%

uﬂﬂﬂfju large market capitalization

Index 8% 0%
Broad-based basket 8% 4%
Narrow-based basket 8% 8%

add 9 Ao A v w e Y A o I S a
nsdimiduiuvesusiniaaanannswilszmaldamsndmualigndidonannindlasnauluaa
Y Y & o ' £ Yo ' 4 4 o ' o a
Paranduaudmauneun1sde (cash balance) Iidnumnndsanyludns 1.5 mwesdasna
v v Y
Tagh Index nuteds dwiinannsndsimvesasiarsnuiiimua lnsaaiandnnswe guddovienanning u3o
Ao @ ) ' . . I~
UANANTIUNNUIDNTY (YU SET Index SET 50 Index Hung Seng Index Nikkei 225 Index Hudu
Broad-based basket 111004 nguvesns1eninuinlsgneudioiulitesnit 10 u3tn uag
9 9
litfesnin 3 nqugaamng sy 1eil vzlszneudieiulu SET 50 fuuen SET 50 Huavszmalungu large market
T . A Yo ' e - . I ¥ v A Yo '
capitalization mauumaﬂizmﬁuﬂﬂﬂqu large market capitalization Ala Iﬂﬂﬂuuﬁ)ﬂ SET 50 mauumaﬂﬁxmﬁuaﬂﬂqu
large market capitalization @04 Tinu5eeaz 10 YIYaA1UBI basket NAILIMANAT value weighted
Narrow-based basket #1609 nguYeInsI@1sNuilszneudleiuiiosndn 10 uSE wietlesni 3 nqu
9 4
gadmnssu 9eil vzilszneudieiulu SET 50 fuuen SET 50 4uaia)szmalungu large market capitalization 1130
1 1 <3 1 1
Wuansgmeuenngu large market capitalization 1 14 Iag¥uuen SET 50 130 uA191s2mAUBNNGY large market
capitalization @04 11U P80z 10 YDIYAA1YDI basket NAIUIUAWIT value weighted
A5 basket 1 I 1eamdnedn 19140a51nmAsuReNUBATIAWITEI09 Non SET 50 individual

stock

@ T @

A29619 UTENTU A (SET50) 10 {5119 1Uag 100 U1 ¥u B (non SET 50) 20 {1 s1aaa1aiuaz 2101 dya

o

1 1
o = a

P
Jad o ' o 1 o o
Wosiisa 1 dyanFaiimuainegdoiu A 10U 4 fu Nsnfuay 120 1 yanwesdyandwamlé 90 vm uag

a

a o Y ad’l Y

vstmeenluddnuansdnioyiut B (dw. B) Falnaniseiu B 14 80 u isianfuay 25 um fisia1egn 197 um

o q
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Aad o

1UIM general market risk

46

nannsng market Scenario 1 Scenario 2 Scenario 3 Scenario 4
value | P=-8%/-10%, V=-25% | P=-8%/-10%, V=+25%]| P=+8%/+10%, V =-25% | P =+8%/+10%, V = +25%
i,lvai’h Gain / loss i,lvai’ﬁ gain / loss i,lvai’ﬁ gain / loss i,lvai’ﬁ Gain / loss
Long 13!}1! A 1,000 920 -80 920 -80 1,080 80 1,080 80
Long 13!}1! B 420 378 -42 378 -42 462 42 462 42
Long forward A 400 368 -32 368 -32 432 32 432 32
Short dw. B -197 -162 35 -168 29 -207 -10 -227 -30
33U -119 -125 144 124
o & A A 2L o
MUY AN general market risk 5N AD NAVIANUITINGIFA FUNINY 125
A5AIUIN specific risk
wanning Hu ouus net position Sananuides | manudes
long | Short | long short long short
HUA 1,000
Long forward A 400’ 1,400 12% 168
WuB 420
Short dw. B 640" -220 20% -44|

k4 I
AU AIANULEDS specific risk 59U 7D 168 + |44 = 212

Tagh  yaAufgun forward A

“yanuiiou dw. B

(1 contract Ao 4 1’91:1!, market value @iaﬁ’u =100)

= 4%100

= delta * market value 6UEN“I?II‘M B (1 dw. 10 80 ﬁ;’u)

= 400

= 0.4 * 80 * 20 (market value ADH U = 20)

Y o ~ d” Y [
market value YOIYIU A mmm’mmmallﬂmu

640

@ [} d” o 1 = o ad o a A v
HUYLHE : AIDIWULTAINTITATHUIUAIANNLTIIUDI ﬂJﬂJW\I@iL'ﬁﬂ A Llﬁ%iﬂﬁ?ﬂﬂguﬁﬂﬂﬁ?’]‘ﬁﬂuwu‘ﬁ B mwwzmqﬁ'm

I v Y
anuziieum uRu (equity leg) Falumsmes q vsEmdidessuumanudemauaasviin hil

d’l . s Aad 13 Y 1 o ' d‘ dy
ADNLUY (interest rate leg) BN IﬂEl?]‘ﬁﬂﬁﬂWu’JiuﬂlWﬂcluZ‘T’Ju“ll’E‘Nﬂﬁ'ﬂ11«!’Jﬂlﬂ1ﬂ’31lllﬁﬂﬂﬁll®\mﬁfﬂi‘ﬂu
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2. A9IESHUUAZAIA151191999NUDNIIABNIIE (Debt and Interest Rate-Linked Instruments)

Y [ 1
2.1 anensuin il mueh 19 9o 2.1) Fuduiasanin vuaad 19 9o 2.3) Fug

o w Aa a @ o dy @ dy A 9 = = 1
AuludAYUaaIdNS HazoYRUT IUATIANTH / 993 190ne (U290 1 9 U9 2.4) TINDIa LN
v . Ay v o P v J9 a '
MR UATIETHI (interest rate leg) N 1@91nMTULAOYNUT IUATIENTNY LAZOYIUT IuSUAT AN sEma
Taaldnanns building-block approach MuM5 197 12 : aglITMsmanuzoumazfuiuaInude
o Y o . Yo ' A 2 Y 1 A
mmauwmmai@waﬂ Building-block approach Tidmurumanudesdslsenouaieamnude general

Y
market risk 118% specific risk 3UAUMNITV9a131

51U General market risk
[ Y ] dy = = 1 d” = 1 o
Hnannia GL“HLL‘LN@]?TE‘T”I':TWH Lmz/ﬁiﬂﬁﬂ11!3&‘1/]EJ‘]_IL‘VIW]51ﬁ1§ﬁﬂ@]13~l’01§ﬂ\1lﬁﬂ@ﬂ@ﬂﬂﬁ‘l_lﬂﬁfiuﬂ

[ J

Y + [ v v
laasutazmusasinenbeontin (coupon rate) HAIRUIUMANUFBINAITIN 5 TAagAIANNEE
. ' o J a Ao Y 3 1o =8 K A
general market risk TIMIMAUHAIINVOIMIANMFINA WA Tavnneaes Teu Tae luditladaunToanune
Y Y [ ]
+/- (absolute value) %9 melulwu@ertuaunsarinnaumanudesiaiuialaain long 1ag short

. b
position Ulﬂ

v v Y
A3 199 5 : ATIANVLFEY General market risk Y99AI1AIIHRLUALINIULN

Ty ’e]wﬂﬂ!,ﬁﬁ@ Zero coupon Coupon rate <= 10% Coupon rate > 10%
0-3 1Aou 0.08% 0.08% 0.08%
Z.1 >3-6  1AOU 0.15% 0.15% 0.15%
>6-9  1ADU 0.36% 0.36% 0.36%
>9-12 1Aeu 0.84% 0.83% 0.82% | 1 cell
>1-3 9 3.08% 2.91% 2.83% d
>3-5 9 4.81% 4.25% 3.99%
z2 >5-7 1 6.53% 5.36% 4.94%
>7-10 1 7.55% 5.98% 5.46%
>10 9 10.03% 7.10% 6.38%
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Y
U

VYUNDUNIIAIUIY General market risk

[ 1 a dyu'/ d‘ 9J A
1. danguanuziuainuluasiasniing 1 (muaed 1 4o 2.1) Tasusnau o1gaunio
Y + v v Y
1AL dRIIABATENINA (cell) UATIN 5 : DATINNVITIY General market risk YBINTIATHLAL
=\ = 3 A ..
Meum F90191u long ¥15® short position

a Yy 9

Y v = ) Y v o o a Yo
2. quduiasanw (vuaad 1 v 90 2.3) wasiudmuluddguaasans Indnnauguas
a A A Yy v o @ Aa A o 1 Y Yo o
ansmamlasanin wseuuaz ludaguaasdniueneonniniu Tasdruvesdudii luduom
Y
wwdenuasasning ldaude 1 919du dmsudiwvesanimaulasanuazluddguansans
IAMuas WA UATI A INULAZATIENTNENBINUATIENTNU
o dy [ dy A 9 Yo = '
3. oUWUT IUAT 1AW/ 9aT1aenide (e 1 9 99 2.4) Inainamaniugeumiay
A an = 1 o 1 A 4 9 o .
M319N 12 : a3 AEmImanuzieumtazMuINmMANUFeUee YN UTNe1a1an Building-
£ o q 9y ~ ' = o . o Y o
block approach Fah1d ldaemuzifeumasansniing long 1@1& short position nntuliihaoiue
Y + Y
eumhaenanulanguuenauegaurasuazdasmemening (cell) wudernuasiasniing li
o P ] YA YA a 1 I
lunsdluosanugoyWusou U oYU luasia1snu eywus luduasaelsema fudu
TumsmaauzMeumauasei 12 : a3 imsmaauzieumiaziuiunnudees
o & o o ' & o 1
oy usn181Anan Building-block approach 92717 ldaauziioumidhaniladuanuziiioumaats
< Y o ~ " o A o <y
il (interest rate leg) 1HINAULNIVN MU MINAINOIYAUOUAZTATIADNITINIIAT (cell) A
] v Y
M13199 5 : BATIANULALY General market risk Y9IATIATHIAZRIVINAIY
4. MU IULITUAINUGNT (net position) THuAAE cell MNMATINVBITDIULN lAAUTD
1 90 2 uaz Yo 3 119du
o [ ~ 1 o a aA 9 9 9 @
5. Sunammanudesluuaas cell Taorhanuziiuaamugnsn ldawde 4 guareoas
v F4 1 v 4
ANUTIIVON cell HUMWAITNN 5 : 9ATIANUTS General market risk YDINTIHITHULASINOULINN

o 1 A Ao v . Y A v Yy v A
6. 1mANNFsINA 1199 14910 long 118 short position (A1) MWD 5 edummziod
@ @ @ & § { < J { a 1
melulsuwdoaiuunsumiernnaunuy Femanudosn Idsilumanudesgnivesaag o
1 H . d ' 1 A
7. AT general market risk 39N UNATIVUDY absolute value mmmmmg?{mqmmm

' A o v ) Yy v A 1 Yt o v
umﬂmuwmmm%mma 6 UNNAU Luf]\‘lﬁnﬂulﬂJf]HﬂJuWIGI,‘Viﬂaniﬁﬂﬂﬁ‘UﬂﬂlJI“])'u

2 E4 1
vneme driumsiiaazuazmieaniuzieummuasuluasiensyil / danaenidisheglu

4
jURuanalszma udhasiansuiinazmioaouzifioninganaivzeon 10 issuer HeINURD

o JA

wﬁﬂmwaauﬁagﬂuaqaﬁuum 13U domestic bonds 71 Euro currency bonds foon lag issuer AYINU

o @ U o I a
Tumsdru1ioanan "currency-by-currency basis" na1ife Tiswamemilusivanadu
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ABAUIY Specific risk

Y Y v
nanmM3 UL IaInnay/M3 a0 U NeUMIAI AT LaZAIUIUAINNUT SN
~ o 3 Y o 1 A ~ 9 [ 1o =R K A 09: dy
13199 6 nasnmiuldhaanuasan laususu Tas lid1ianun0anune +/- (absolute value) N4l

aA g csy 2 [ Y o a csyw 1
Gluﬂimmﬂummﬁwu issue (AYINU (identical issue) mgamﬂwmamumuamu“lumm”ﬁwumﬂan

A @ o 9
NWilelTiiﬂﬁﬂﬂﬂllﬂ‘Ll]lﬂ

]
v =

2
AN 6 : DATIANNLA Y Specific risk voIas1asuHtazineum

D.

sz nveanTIansni SasAues
wannswdsgna suImsnang uax‘ﬁ'iuwaﬁ?aﬁuwﬂwﬁﬂa1q§1ﬂﬁzﬁ’u 0%
credit rating AAA / A-1 ¥301fgUM 2%
credit rating AA A BBB/ A-2 A-3 n5otflouimn 5%
credit rating BB B (3282817) / B (ﬁxﬁlxﬁ?u) IR (R 8%
issuer 011 SET 50 wiaiiluusimaanzifeoulunaiadialszmedi 10%
%ﬂagﬂumju large market capitalization 130 issue ﬁﬁ risk premium
awfduinauiinua
o 9 # ldithaeauinadu 100%

9
o

YUADUNITAIUIM Specific risk

a2 v

v
1. ﬁmammﬁmumuamuqm (net position) VDIATIATHY issue 1ABINY (identical issue’)

A o . Y = o dyd'da v dY a
IﬂﬂﬂWiiﬁN‘ﬁﬁ@ﬁﬂﬂﬁU long (tQ& short position (™M) ﬂimauwuﬂuﬁimﬁ‘wuﬂuﬁumwamﬂmtﬂu
dycu = (% Yo = 1 dycu 1 d‘ an
ATTITUUAUAYINU Gl‘wmmmmamuzmﬂmmmmﬁwumﬂmmmmiwﬂ 12: ﬁéﬂ?ﬁﬂ1ﬁﬁ1ﬁﬂ1u$
1 o 1 { [ @ JOR o 1
MeumazMulunInNudsIveseyusn1e1AMan Building-block approach A @nUZIRELINIAT
dyw 1 d‘ a a .. 9
miwumﬂan"lﬂi’mmamamumuamuqm (net position) AIY
@ s A v Y A A 1 [] dy 9 T,
mgwu‘ﬁmaumwamqamllﬂwswmswuiﬂamq "lmm interest rate forwards / futures,
foreign exchange forwards / futures, index futures, interest rate options, interest rate and currency swaps
I J
DERY specific risk Lﬂug{ua
o a a . Ay y 9 Y v Yy o =
2. UITDUSRUNNUGND (net position) ‘V]llﬂ@niﬂ]@ 1 ﬂl1ﬂ@]u@mﬂﬁﬂ@@]51ﬂ31ulﬁﬂﬂ
H 1 4
specific risk ATUA1T 19N 6 : OATIANUITEN Specific risk VOIATIATHHLAZAGLIN

1 H d ' ] °
3. AANUIABA specific risk T30 UHATINUDY absolute value YOIAIANWTBINA IV TR

y Y v
UD 2 YNNAU

9 { o = ad . o
f31a13798n1AY issuer \AEATU T9H coupon rate, credit rating, currency, time to maturity WAzANEREWlF ) Teui
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[ E4 [
ABAUIUAINNULTE settlement risk AIHIVATIAIHUMATINUMIFIILIA WAL AINO

v v v
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2. Counterparty Risk on Derivatives

v
=S 1

Counterparty risk #1809 ANMFEINNADINNITNE

ya llRiaamdyan Tae ludiszsim

Gt
A 1 Aa v Y a o A ~ o
Wﬁ@ﬁ\‘lu@‘Uﬁuﬂiw891\‘]@\111!‘1]11‘!'31!?75@5%ﬂzlﬂa’lﬂﬁguﬁnuﬁiymu'l

N15A1U3 Counterparty risk on derivatives

& [

a { o & A 1 v 9
IrusEmatiaiue lugsnssuoyiusiieauiod 11 nMsdoeoolldu (options) n3e ludidy

g

a @

a J . . 10 A = [V (3 Jad A T Sldi’
LAAIANTOYWUT (derivatives warrants)”’ 130M U IUzoYRUS Iudyaesisanseael lunluguzdae

q

v Y
N01AANNGAYY (counterparty risk) Fail

o

A 9 o3| Yy Ao 9 1 [ v Jd A c’éi’ @ v J o 1 =
HIvoRVY Wuau NOAYY (counterparty) llllGL‘W]E]W]W@ﬂ%iWﬂWi@ﬂu&%@ﬂnﬂﬂﬂﬂ‘VIiWEJ ATUIUATAINLET

Y

Y
1. fvual# USR8 counterparty risk on derivatives AUEATAIH

counterparty risk = counterparty exposure * 9f13 MU ENGIJ@Q@: wtlluig”l

Taod : - counterparty exposure ﬂixﬂﬂﬂﬁ}’m 2 @7 ﬁi’] replacement cost Gﬁﬁﬂﬁx‘ﬁjﬂuﬁﬂ current
1 9 E4
exposure Laig % VDY notional amount FearzNouDa future credit exposure nal lumsaiuim counterparty

<3| { [ o o .
exposure Glﬁ’;ﬂu”lﬂmmninﬁ 9 : Counterparty exposure d1¥TUNITAIUINU counterparty risk

- lumsidenl¥asnnudssvosgdaya 11501910 credit rating Vosgd a1 Iag

9 9 9 9

v Y v v
Mruali 1¥0n3 1R8N UAUOATIANUT LS specific risk VOIATIEN5HH AIUM13197 6 : DATIANWALY

v
Specific risk ¥9IATIATHHLALNYGLIN

10 = £y . . . a o = . P Yo o ' . ' = ¥ o o
windanuziugung options / derivative warrants US$MazH counterparty risk Ha 1651192/ premium laimsy elavinluAuon

. o L4 L 2

ANANHIALS LA 1 : BunesuanInAaes 48 10 : gnuiiau

nuuresy & Jui 1 n.a. 54



55
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cost WU Fafod1uIuNToon 1152 WIWATINUD positive replacement cost YBINNF YN 71U absolute

value UDINATINUDY negative replacement cost ﬂl@ﬂﬂﬂﬁ”iy’ﬂﬁ
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WA TINUDY positive replacement cost 150

WA 3INUDN negative replacement cost (120) + (100) = (220)
ﬁﬂ‘lj:u nettable amount A8 150

3. i1 net counterparty exposure 911 counterparty exposure 34 Wn @91} 98 nettable amount
9219 net counterparty exposure = 225 — 150 = 75

4. AUIUMN counterparty risk 911 net counterparty exposure ﬂmﬁlﬂﬂﬁﬂi1ﬂ31ulaﬂimﬂﬂﬂﬁmilJﬂ

wld counterparty risk = 75 x 5% = 3.75

3. Large Exposure Risk

Y a

[l [ 4 1
Large exposure risk H11804 AMudeaio10naluaInmsnusEniituasnunszynaalu

&
yanalaynnanilg

MU Large exposure risk

o v

IRUTENA I large exposure risk NiApyanalayananilslaeSeuiounnudo
A o 9 an A A A Y o J A ~ 1 I . 09}1
Adnaldendsn 1 uaz 357 2 wdniuermnnudesiigenimwnily large exposure risk Yo31ANAIY

1Y large exposure risk 39U AL large exposure risk Gllmnﬂﬁtli"]iJﬁH

. aad
Large exposure risk 3511 1

. an A I o A A a dgl A Av A
Large exposure risk 359 1 1Humsmuisanudssneanaiunnmsnusiniiaoiue
a (% [ 4 @ o 1 A A = = v o, @ [4 o ua:
Ruasnulunannindsieaila q ludadiunguilon/Teufieuny issue amount YoInANNIWIT1BATIU
9 ' ] o o 09/’ o I o %
Faaama 1¥insdeanue (iquidation) Tiamnsansyshldmelunardudu vsednseildneziiundgs

Ao A | s .. = 1A 3| s ..
51N/ 1NAITZ U (NIUY long position) maqqmmmsﬂmﬂu (NIUY short position)

aa o . A A
AF5AIUIU large exposure risk 35N 1

4
IrusEmhiRuasmuilszinnu (59004 right” 18 Thai trust fund veeruiy) ludiduedea

A ad A g o w A A o Y VY Y Yy v o w a a \
ﬁ%‘ﬁ‘mzcﬁmgu ‘IUﬁTﬂQJ,LLﬁ@]QﬁVlﬁ@H UD Viug ﬂuﬂllﬂaﬂﬁﬂTW nuqmu“lumﬂﬂguﬁmﬁmﬁ LULagrudYy

o 1 =) d‘d d! . Q’l’ v dy
ANU WIMUIUHINNNULTNINUAD ﬂﬂaiﬂuﬂﬂaﬁu\i (issuer) MNVUNDUAIU

E]

12 = DR =2 A aeny K1 ' o Yy A @ o v 1o t ' z = P
UL VULNHYUTINGDS TSR V]Ui‘i:f'ﬂi@"?lﬂ@sﬂﬂLL'ZQZ"?!’]EI’]]’]?Z@WHHLWNVJ‘HLMN@WHQHLL@Q LLMEN'P]%ILL?ﬁW]')NJuWﬂuﬂWi’%lﬂV]ZLUEILLLW'ﬂ
0 X o e e - o o g Ao o °

Lﬂﬂ‘ﬁ@ﬂ’]ﬂlum@’]ﬁﬂ@ﬂﬂﬁ‘WﬂLLﬂdﬂi‘:ﬁW}ﬂiﬂﬂ viranatauanniunanisaslssimanungninaulszniAnIvu
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Y @ Aa

1. MUIVIADIUZIUAINUANT (net position) TUNUIIWAT Az ADIULRAUAINUNT

L) L)

o a Y [

o ad & g o w a a o v Y 9 9y v g
Tuluddguaasdninazdordu ludagudasd@nioyus qug dududasaniw qudainludngy

) q 3

HAAIANT LASUUIBAINU 318 issue LENIINAY

Y

2. MUIANFAAIUMINTDIULAUAINUANT (net position) TUHUTIVAD HATAD UL

v J Y

a o A aa tﬂy Y o a A 91; 4 Y 9
amugns luludaguaasdninec ey ludAguaas@niouius Hug yuguilasaain qugaiu

q

TudAnuaaadns tazniieany 919 issue 1y
o a2 a .. Y o Y 9 9 = = @
2.1 MUz RUAINUANT (net position) TUHUTIBAINNTD 1 T19aU 1WTsuMeuny

2 v 2
4af current value maqﬁ'uuuﬁ@’e)ﬂu,am'%’aﬂﬁﬁﬁzué’awwm (market capitalisation)
Y

2.2 AN UZIRUAINUENT (net position) Tuludwauaasdninazdoiu ludvyuaasdns

Y VY Y Yy o w a a ' . )
OUWUT ¥U1) H;‘L!Q!,Lﬂﬂﬂﬁﬂ”l‘w nugmuhmﬂﬂguﬁmam HASHUITAINU 318 1ssue ATUUD
1 4

1
Y 9 = ~ [ J o a ad A 9 o a a v J Y 9 Y 9
dedn nSeuisuduyamvesludinguaasaninzderiu ludnyuaasdnoyius qud duduias
anm qugmuludguaadns uazvileanu Noon (issue amount) A IAN Tl

[
=1

) a a .. [ [ !qg./’ o o ' {
3. MAUSNUNNUAND (net position) 1uwaﬂwiwfmqfummmmmmmmmm&ﬁamqq

1 k4 [
NgamudadIuveIan Uz AUaINUTUMLAIT190 10 TA8AIUIVILY non-progressive rate

ad v & A 1

4. large exposure risk 357 1 Niaeyanalayananilene #asINUeIAIANIUITIOITY

@ a Y a J Y 99 9

1 Y
ludaguaasaninozsoru ludAguaasdnioyius qug quiudasanm Judanluddyuandns

o a Ty AW

1 A [ ' A o Y 9y
UHAaZUUIaNNU ﬂ@@ﬂi@&luﬂﬂﬁﬂﬂﬂanﬂﬂ1u’m‘!ulﬂ@niﬁll@ 3
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A ' A L aaa
AT NN 10 : ANANULF N Large exposure risk 35N 1

(3 1 1 d’ . thd'
A31817 aaaIy AINNULT YN Large exposure risk 159N 1
=
NMTUTADIUS
DATERNEE 5-10% 1 1WURIAINNUIAE specific risk
>10 - 25% 2 1IMUBIAIANULABA specific risk
>25% 1 IMYBITDUERUAINUINT
v J
ludAguansdnsnozdoiu / 25-50% 0.5 (MUBIADIULITUANUNT
luddgueaasdniouius / >50% 1 1IMUBaa e RUAINUgNT
NUIYAINU 318 issue
Yy v 9 9 Y Y ' ' = . .
MU/ udumlasanin/ ug 25 -50% 0.5 (MUBIAINNUITEN specific risk
A ludAguaaIdns 51 issue >50% 1 11U99AIANNITE specific risk
NIBINe :

(1) a0 uziTUaINUENT 1u 131881 ¥R net long 130 net short position YIYAAT current value YBIRU TINDA right

9
1A% Thai trust fund YOIRUWY

Y
A 9

a a o w a ad o w a a o 213 ' .
@) aouzuamnugnsluludaguaaid@nsnezdoru / ludiAguaaidnToywus /11180399 U 318 issue
= A ' o o A aa A 9 A
NN net long 1150 net short position YBIYAA current value “ll‘EJﬂ“lJTcﬂﬂmLLﬁmﬁﬂﬁﬂ%%ﬁﬂu’iw issue LA¥/¥ 70 net long
J o w a A [ 4 .
130 net short position UBIYAA current value Euaﬂumﬂmu!,!,amamauwuﬁw issue L1AZ/1130 net long 130 net short
. ' 1 . 9] '
position UDIYAA1 current value YBINUIYAINUIY issue HAWANTD

@) anuzRuamugnsludugd / ududasanin/ Fudniuluddnguansdns 510 issue 131089 net long 1130 net short

e

position ﬂl@QiJuaﬁ1 current value ﬂlﬂﬂﬁ}uﬁﬁﬂ issue L1AZ/150 net long 130 net short position ﬂlmi‘}!ﬂf’h current value ﬂl@iﬁ)Uﬂ

U

. .. ' Yy 9
1aadn N issue LLAL/MTD net long %30 net short position UBIYAA current value YDIHUNAIL

o w a a . v '
ludAgueaaIdnsse issue HAANT A

@ Tumsiaenl¥dasinudos specific risk dmsuiugulasanimuazfudniuluddguaasans 1Wusinldsasinn

A w

' Ed 1 1 9
1789 specific risk UBIATITITHUATUAITNGN 6 : AIIANNTE Specific risk YDIATITITHUUASINYUIN

13 { a o . o o a a v & A o ' o { o o o a a o &
lunsainussmiugean (writer) ludAtyuansdndeniug Ui lisesihanusiiiinainnseanludAnyuansdndeniug
AINANINIATUINY liquidity risk
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]
ad A

Large exposure risk 35N 2

]
ad A =) 1

. o3| o { { a 4 { Ao
Large exposure risk 351 2 (HUMIMUIMANNESN0UNATUIINMTNUTENT exposure A
2 Y

yanalayaranilsludadiuiiguilonSoufeufuiunesuaninaaesqnivesusin il miniia
amuiderola q deyanasiedanaszdenaliuisniinnudemenaznsznudeguzmaiiuludige
Tagfi exposure fana11/5zneUd

. issuer exposure MINMsHAnUziUamulundnnndnsensia1siieenTnsyana
AanNad

a ] Y o J

. o J a { @
V. 1ssuer exposure ‘ﬂWﬂfnifJﬁﬂWHzf]léwuﬁvn\iﬂ’lﬁl\iuﬁéﬁ\iﬂ\i@UﬂﬂﬁaﬂﬂiWﬂW?@@ﬁW

U

A13U931YAAAAINATT

@ @ Y]

J @ 1
fl. counterparty exposure DADREST YYIDUAUTNUYANAAINGTT

E]

o

1U9I Large exposure risk 5N 2

=\
i
IfusEmhituamunnlsannundrunammanudsiniiaeyanalayananiaiy

4
A v

1. THusEmasnItmsmuInm exposure NiiAvyAAaT BRI ATl

@ Y

1.1 §M5SuuSENNf N position risk AMLVUN 1 75 Fixed-haircut approach 1%
9
RIUIUN exposure AI1
) A a ¥ Y ¥ FY '
1.1.1 issuer exposure NAANTUUD N LA U VINAU m”lﬂmmgam current value Y94

4
ADUZIIUAINUNSF (net position) TuRu (390D right “1ag Thai trust fund voIRUIW) Fud Huiuila

Y
Q

Yy 9 o a A @ o @ A aa dy Y o a A 4
ann upanludaguansdns eellsu ludaguaasdninecdonu ludaguaasdnioyius

q

funnszon tazvudganulszian SLIPS / CAPS
S a ¥ Y ¥ Y9 Yo 2 o
1.1.2 counterparty exposure NNANTNVD A VINAY W l¥aauneiny counterparty

exposure Afua ldauasan o Counterparty exposure TNTUMIAUIN Counterparty risk

Y
%

Wi exposure NiA0YANATIBIABIN AD HATINUDI absolute value VO exposure 1

e o

1@ 1.1.1 tag 1.1.2 913du

1.2 §MSUUSTHNNAMIN position risk AMLUUN 2 75 Standardised approach 1%
4
AUIUN exposure Aail

. & A 9y 9y Y £y ' A 1A '
1.2.1 issuer exposure MNANTUUD N LA U VINAU WTllﬂﬁ]1ﬂ3;ljaﬂ1ﬁii’]3;ljaﬂ”IL‘VIEJ‘lJL‘V]”I

14 o a {
ANBTLNEIAN footnote 1 10
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current value mammuzﬁuamuqﬁ (net position) 11!@]316131/!1!15(53115\1 right 1481 Thai trust funds)

4 +
yan1ToyanuNiouN current value YBIADIURUAINUENT Tuanansninnilsznn’® (5oud A2Tw)
1azyan current value YDITDILIRIUAINUGNT IUHUIBaINU521AN SLIPS / CAPS

Y 9 9 9q 9 o = o
1.2.2 counterparty exposure A11UUD A UINAU T lsaau@eIny counterparty
exposure Afaldmuasen 9 Counterparty exposure TMTUMIAIUIN Counterparty risk
A H
AN exposure NHABYANATIOIALINUAD HATIVVDA absolute value YOI exposure
Nldaw 1.2.1 1ag 1.2.2 $19du
o o 1 A 9 9 Y o Y] 1 = =
2. MuIUIdaaIU exposure NUABYAAAAINYD 1 919AU TAvTi1 exposure AdINE1IToUMNYL
AURUNOINUTNINATOIGNT & TUNIMINDUTUNIANIT U 1 TUYIUTEN
{ d o - % - { o % 1
Tunsaindlumsiiuia exposure I iU Junis18m3 1931 exposure fanan

@

AFeuMeunuRUABINUANNAGEIGNT & TUNIMINBUIUNIATITIBNU 1 TUYRIUTENNDUNN
AT large exposure risk HNY
o Y Y 9 QsJ‘ o o 1 A A A
3. 111 exposure THYAAAMUUD 1 TNAUITIIUIUINAUIBWIAIANVTEINGINGAN Y

Y i
ﬂmmjmamumuamuﬁumuminﬁ 11 Tagfuaayy non-progressive rate

A ' A L aaa
AT NN 11 : ANANUF N Large exposure risk 15N 2

dadiu AN large exposure risk 259 2

25— 50% 1 1MU0IAIANUTEN specific risk 5

>50—75% 2 1UBIAIANUAB specific risk 53
> 75% 1 IMYIADULRUAINUINT

WIS -
() dwsuiugd uduasanm fudaiuluddguaasdnd uazdtunnlszan IWuTEnagmm position risk Amuuua 1 198051
' v ' ' v
AT specific risk YUBIATITITHUATUAIT NN 6 : 9RIIANULT Y Specific risk UDIATIHITHULASINYVIN
. & a o o o A ad &K g o w A A o 29y aw Ao . .
(2) issuer exposure A NBelFY ludnguansdniizdoiu uazludaguaasdnfowius IduSdniidiw position risk ALY
& o 4 A v oo E P S P 7
i1 1 198asnnudeuReriudasinndes specific risk vosdunSngd 1981
o ' YA 1 d Sy o & Y aw qYo =
(3) dmsumieasuiszinn SLIPS/CAPS Taeduilu exposure Niidodoon SLIPS / CAPS satiu THusim1d8asinnudes specific
A r:. 1q Aoy ' o
risk ¥0afeon SLIPS / CAPS 1iu 1 TFB 1iudu (1119 exposure Hiinefoanmitsasnudang)
4) lumsidenld¥nsianudes specific risk GRLERT] counterparty exposure Husimlddasanuaes specific risk WA 6 :

1 Ed
0N IAMLELN Specific risk YIRS ITH LA IO

" @10170NFILATANN “ANT19UEARY position risk AT equity WAL equity-linked instruments ANAVNIAT 2 48 1.1.17 Tudas “anius  WaLwinY daui

11 net position ‘umﬁumﬂ siaundiflu exposure uAnU5usan exposure NTlu Thai trust funds

** #1NNTOTNFILATANN “A1T AR position risk 11T interest rate and interest rate-linked instruments ANVNIAT 2 4 1.2.17 Ut “dauifeLin”

, A . X4 . = o Y Y e v PRy & a
douniilu net position Ia9mTansvinaaniag issuer snenaafiuun il exposure LA21LIFUAYE exposure wu‘Lumuuvmﬂsxmm
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v
aA

A Y = . an A . axa
4. we'ldmanuaea large exposure risk 3TN 1 L0 large exposure risk 159N 2 NUAD
@ A 1S 1 { 3 @ z
yanaseadl Tiidenmnganiniluainundes large exposure risk Y991AAATIBTU HAIINTIY

I520A AU large exposure risk Y991AAANNT189% IdAIAIMWITEA large exposure risk 391

v
A A v =)

09/’ dy = [ o Jd A [V 4 % c?/‘ 9
Ml Tunsalnusenil uﬁﬂnuGlUﬁaﬂﬂiWﬂﬁﬁ’f]’f]lgwu‘ﬁﬂizlﬂﬂ@@ﬂ“ﬁuw\iﬁuﬂlﬂw1$ﬂ1u

o W Aav o 1 y 1 a 1A [ 1 (% [
long position ﬁTuﬂﬂu@Hﬂlﬂﬂiﬁ!‘UiHﬂﬁﬂﬂWﬂ’ﬂN!ﬁﬂ\‘]i’]ﬂJulNLﬂulq]lﬁﬂWﬁH‘V]iWElﬁﬂ1WﬂafNell@\TﬁaﬂﬂiWEl
A v 09/’
NIDDUNUIUNY
g ' Yo . A A
f20819 IHAIUIUN Large exposure risk U934 Ua. N NUAD V. V 1D
- UA. N ATUIN position risk 7% standardised approach
- o Tuneuminuns e va. n IRuneanuaEnIMAaeIgNS 311U 6,000 ATULMN
a d'd ! = 1 dy
- ADUSHUINUUDN UA. N NUAD UA. VU umﬂa"lﬂu
v 9
- long {1 ¥ (SET 50) 2,500 @111 MInyaa1fiosnnanua 15,000 A11U1m
- write option on ﬁu 9, marked to market of the option premium = 100 GRITTRR)
marked to market of the option’s notional amount = 1,000 AUy N, option delta = 0.4
- long ﬁ)ufj) U (¥ credit rating AA ¥4 h/c = 5%) 500 81MUIN 910 issue amount 2,000 GRITTRL)

az il counterparty exposure MUAIDENNMTATUIN counterparty exposure risk 6?J)Nig”?]}‘LLlEJ'ﬂll”l

$1u2U 75

Aad o
A5AIUIU

f. ATUIUK1 Large exposure risk 251 1

o o 1 @ [ -4 @ v o,
1. Mamdaaiumsvanius lunannindsieai laanlseuen net current value N issue amount V94
[ [ 4 [ c?/‘ Y v [ Y] dy
nannsndTedniu az lddaaudail
- long U ¥ AU 2,500 /15,000 = 16.66 %
- long {uQ ¥ MY 500/2,000 = 25 %
. . Y 19 o . axa
- write option on ¥l U liidosfiuan large exposure risk 351 1

o . a { @ 4 % { 1 {
2. MUIUH large exposure risk ITN 1 VOIHANNSTNITIIAININAITIN 10 : AIANNITS Large exposure

risk 357
o 1 Y A 1 ~ . ana [ '
- JAFIUNU U N 16.66% AIANULAYN large exposure risk 15N 1 NIV 2 (N1UVD
AANMIAEN specific risk FUNHU 2 * (2,500 * 12%) = 600 A1V N
[ [ Yy 9 A 1 A . Ax A Y 1
- J@ATIUNHUND Y N 25% AINNULAN large exposure risk ITN 11NV 0.5 IN1VDI

ARG specific risk FUNHU 0.5 * (500 * 5%) = 12.50 A 1UVIN
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o . a { { 1 o . o 4 @
3. ATUIUN large exposure risk TIWANWATN 1 Nia0 Va. ¥ Tawii1 large exposure risk YOINANNTWITIOA?

NNAINTAD Va. U WFIWAU FUNIND 600 + 12.50 A 612.50 AIULIN

4. ATUIWN Large exposure risk 259N 2

1. AMUIUN exposure FIUNUAD VA. Y 1INWNATINVON issuer exposure LAY counterparty exposure ﬁuﬁa
1.1 issuer exposure = net position YBIHU U (FAuADIUAOUMIN IA0I0NT write
. Y 9
option on V) LATHURN U

= [long 41 ¥ - short @nuzifoum1ludu 4] + long Hug v

[long 2,500 - short (1,000 x 0.4)] + long 500

long 2,100 + long 500

long 2,600
1.2 counterparty exposure = 75 81N
ot 9214 exposure 39 = 2,675 A1V (2,600 + 75)
62
2. Mwmrndadiu laanlSeumen exposure 391 AURUNBINUANINATDIGNT
v Iddadau = 2,675/6,000 =  44.58%
3. ﬁ”lu’JmTiWi”lﬂ’J”liJlﬁEN large exposure risk 3%ﬁ 2
3.1 MAIAMUIEE specific risk ¥9909F152NOVUD exposure

- specific risk 910 exposure Tufu 4 = aoruzluiu v Gawaniuzfiouni) gu a5 AU

= long 2,100 (MM 1.1) * 12%

= 252
. . Y Y Y ¥ o =
- specific risk 910 exposure Glu‘n;ug U = ﬁmuﬂuﬁug U U DATINNWLEE
= long 500 (AINYB 1.1) * 5%
- specific risk 910 counterparty exposure = counterparty exposure f19} 9ATIANUTY
= 75*5%
= 3.75

3.2 MAIANUEDA large exposure risk 357 2 Tagnindaaiunaiuia ldamude 2 919du fe 44.58%

Y v
o ad A !

99U UTENIZABIRIUIUAANUFYY large exposure risk IDN 2 (WD 1 NUBIAIANUIAYY specific risk

33U
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large exposure risk 5N 2 1 *(252+25+3.75)

280.75

4. large exposure risk Ao fi1m1m§mﬁqaﬂd1 FEHIN large exposure risk 259 1 (612.50) N large
l:'d 1

. thd' =S %
exposure risk 35N 2 (280.75) nugpoynnaReINY

Y
[

aiu a2l large exposure risk 910 large exposure risk 389 1 Favi 612.50 A1uum
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v ¢

#aa1 3 : WM IMENUNIUNNEZAUIVUAINIAYIVD D UYWUS

MNTIan Building-block approach

@ @ @ { J {
WanM3 1an building-block approach Wuede wanh 1¥lumsuenesnsznouiug iU

@

J =~ A ~ [ Y c’dal’ Y 1 dy A J
auwumuﬂiamau@umﬁuamuﬂuwaﬂmwawumu (ulﬂllﬂ AINT1TINUY AITITNU) vso0enAlsznou

Q
91
d

Aug o (Fu Suasdadszme) odnls Fawadns (payoffs) fifanmstianius = Tuoyusiia
whfuradnsinannmsiiaazluudazesdiss ﬂauwumumuﬂu

fau Tumsmanuzioumiveseyiius IHANsann InseadegaimamsTuuesoyiusis
azdszinn udmenudasnaieenu (Mumannandamans naludaznaiasAudianionine

4

A a ¢ ¢ = s &L "o A o & o
UINUIDAULTUD) TﬂﬂﬂWﬂull@]a$Wﬂuﬂ$l!ﬁﬂ\?ﬂ\?f’)\iﬂﬂjgﬂﬂﬂwu§1ullﬁa$@]3ﬂﬂﬁgﬂﬂUﬂULﬂu@ku‘ﬁ

b
HUU

1) p01l¥u (Option)

v @ s @

Basic option LAaz@ (1 call #30 1 put) Ysznovudeesnlsenoundn 2 Uszanaue Ao
a v dY A . Ay 1a < =
AUNTNYDDY (underlying asset) Hazas1aInin luliaendle (zero-coupon bond) Taeh

13 long (short) call option wlseuaiiouns long (short) the underlying asset Tudruou
mny option delta 84 current value of the underlying asset’ LALANT short (long) zero-coupon bond il
1YAUNAOININUDIGANADVO option HAIiNAAIMIAT (face value) NN exercise value of the

option18 @,mﬁa&l r1(d2)19

7 78 marked to market value of the notional amount of the contracts ?ﬁqﬁwmmmuﬁm’m option contracts mﬂmmu:ﬁumnuﬁu
Faeey N9Ran urRuamulu equity option 9943 5 contracts (MM11A 1 contract lﬁﬁw%%@ﬁuvlﬁ'%wmu 100 %1 91ARATAFIETI T
Fufifuans 40 1) a14 current value of the underlying asset AMNANULRUAYUIU option AINAIUVINTL 4119 contract

AT ANUIUTUAE contract AT TIANRAIARBTL Aol 20,000 LW (5 x 100 x 40)

8 7B exercise value of the notional amount of the contracts fﬁaﬁmqmmuﬁm’m option contracts mﬂammu:ﬁuﬂmurﬁmﬁmﬁu
(1%[5’]@?;i’1<1@3~1 AN footnote ﬁ 15 ANUUA exercise price [ﬂ"ﬂﬁuﬁl 30 UN) azl# exercise value of the option mmmu:ﬁumnu

114 option AINAY WINAL AU contract AT AVUIUTUFE contract AT $IAT exercise price ABYL WAL 15,000 L (5 x 100 x 30)

" n(dz) A8 AN normal distribution function 8 d, ?ﬁ'mﬂﬂﬁamwm@uﬂuﬁ option %mxgﬂ exercise Ingi@xNsnA IR lAANN

option pricing models i)

AN Black-Scholes’ model : C = S.N(d,) - K.ern.N(dz)

Tnedi C = 37A" call option e = AANTINNBTINING
S = MANRuUNneE19aa r = risk free rate
K = 1A l4@n3ea9 option t = 21gAsaeauiaiuldansue option
=d - oVt d = M3 uaneuuNLEIRUIUNG 158 coupon rate NIl
d = In(SK) + (=d)t +0.56Ve C = ﬁmmmLumLuummmmm@m’]m@mmmm@mum” A48

Y
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13 long (short) put option afSeueiiouns short (long) the underlying asset 1uﬂ°1uauﬁgﬁ1ﬁ’u
(1- option delta) 18! current value of the underlying asset” L1AZMI long (short) zero-coupon bond ﬁ'ﬁmq
AAUHABININUDIYAINADVO option LA ﬁyaﬁmﬁﬁé’;’a (face value) NN exercise value of the option”
AMAY [1- n(d,)]

2) dayanesiisa / Wawes (Forwards / Futures)

Basic forwards / futures siazd21/sznoudoeensyneunan 2 dszinnguiu Ao
FUNSNI91994 (underlying asset) uazmwmswfrﬁllajﬁﬂamﬁa (zero-coupon bond) Iﬂﬂ‘ﬁ

13 long (short) forwards / futures on equity wSeuiaiiouns long (short) the underlying equity
Gluil"”umuﬁwhﬁu current value of the underlying equity (182017 short (long) zero-coupon bond
ﬁﬁmqwﬁﬁu settlement date Y9I yay1 forwards / futures ‘L‘fu uazﬁgaﬁmﬁﬁ@% (face value) 1111
exercise value of the contract

13 long (short) forwards / futures on bond nlSeuaiiouns long (short) the underlying bond ﬁ
ﬁmqwiﬁumqmmﬁamm bond ﬁuﬁlu%mauﬁ'gmﬁ’u current value of the underlying bond 1a¥ N13 short
(long) zero-coupon bond ﬁ'ﬁmqwﬁﬁu settlement date YDIH’ YY1 forwards / futures f?u uagﬁyaﬁmﬁﬁ
ig?ﬂ (face value) N exercise value of the contract

13 long (short) FRA lSeaiiouns short (long) zero-coupon bond” ﬁ'ﬁmqwﬁq
U expiration date YDIF W1 FRA ‘Li"u 1ag N7 long (short) zero-coupon bond ﬁ'ﬁmqwﬁﬁu settlement
date YDId’ 1 FRA ﬁ?’u Ta El‘ﬁ zero-coupon bond ‘ﬁiﬁ mﬁyaﬁmﬁﬁé’h (face value) (NN notional amount
of the contract™

N3 long (short) forwards / futures on currency nlSeuaiiouns long (short) underlying
currency Glm"mauﬁwhﬁu current value of the underlying currency L4812 N13 short (long) zero-coupon bond
ﬁﬁmqwﬁﬁu settlement date Y94 yay1 forwards / futures ‘L‘fu Lmzﬁgaﬁmﬁﬁ@%’s (face value) 1NN

exercise value of the contract

o

20 o a =
ANREUNEAN footnote N 15
* AaBLNEAN footnote 1 16
2 ' a ° o o X ' s Ay a o
W31291N19 long FRA @launisanasindeyoyniuiuiilunisasaiiiiiedain Guludi settlement date luszeziaan tn auasuang
9380y (expiration date) TneAnmenilanndns ey lFludtyon FRA T

23 = ° A v Agyy o A o '
PN ’ﬂunuNumu'ﬂI"'ﬂﬂf]\?'ﬂ\?LW'ﬂﬂqTﬂ’]uQmNu@ﬂqm'ﬂ\?'ﬁmwfyq (contract value)
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3) doyanadv (swaps)

1 @ 1 4 [ 1 @ {
Basic swaps aazdine landseneudieesdilseneundn 2 Ussianauiu Tagh

J [ ' o Y A a v JdY A . Y 1 9 o
asnlseneurianuaazlsznnmuinnd uaunsngo19o9 (underlying asset) Glﬁll@lﬁg“lﬂ\‘lell@\iﬁiyiy"l
Yy 9 Y

@ ] 1 @ . a v J a g { 1 &
AIDYNULYY TRYY interest rate swaps ﬁﬁumwaé’wmuﬂuwuﬂammﬁﬁyaﬂm%m (face value) L& 018

q U

A 1w Y 9}09/’ 1 v dy A v .
AU ADININU Iﬂﬁl“rjuﬂ‘ﬂQﬁ@i%Wﬂﬂ@lﬁWﬂ@ﬂlUﬂl!UUﬂ\i‘ﬂ (fixed rate bond) LazlUUADYN T (floating rate

U

v
(3 =

9 Y @ <3| Y
bond) #IANADINVFAYNT swaps NANAINU Wuau

L)

@ o a A .. [ A o o 1
nanmsna ldlumsiarsaionsn position voadaaN swaps to1lse Teyii lumsfuaman
= A
ALY 71D
o ' . Y 2 A = oL <
1. 915U (919) interest rate return 1uf5eumaiounsy long (short) position luasrarsvil
[ J . Y A A = o
V15U (319) equity return Yufseumaiounsy long (short) position 11!@]51615‘[]1!
A A A Y o o 1o Ao 2 o
2. ﬂJmL‘lJ'iEJiJLmJaumiaJﬁmuﬂu fixed rate bond leuumqmummnmuamﬂum’su
expiration date YBITYY swaps
A = A = . Y o 3 T A o R o
ﬂJ1V]Lﬂ§ﬂULﬁNBUﬂ15Nﬁﬂ1H$1U ﬂoatmg rate bond leuumqmumu%muamﬂum’su

dy 09/’ @ d‘ Y @ dy 1 = 9 d‘ [
reset ﬂ@ﬂlﬂﬂﬂi\iﬂﬂ]lﬂ Lummaa@s”maﬂmaimmam’mmmsmﬂaauuﬂm"lﬂmmmu"lwmﬁaumun

A A A =~ . Y v qu’ o Ao =2 o . .
3. nfSeuaioumsianiug lu equity GL‘H“LHJ918;9]%!9]’31!1/]?’111!’3@1!‘1]1!@\131! expiration
date U®Y wﬂgﬂlﬂ swaps

o (% < .. @
4. MTUNIAVOY currency swaps NAINITOUYN position 1AMNHANATV AU

M35 (319) fixed interest rate LLANNUN5918 (51) floating interest rate 13 VIE@NBUMS long

v F4
(short) fixed rate bond ﬁﬁmqwﬁﬁu expiration date UOIE YW swaps WU 11azN3 short (long) floating rate

9 Y 9
v A

1 4 E4
bond N1D1GIUDIIU expiration date YBITYYT swaps 11U 191 dasmendeonay Iamsteaenous

o

Y 4 1 +
bond NaaBIIzADIATINDOATMENDaNaz AN 521y Tudyan swaps tazyaaag (face value) Y04 bond

g o

Y
N9EDUNINY notional amount of the contract24

M55 (319) floating interest rate ANNUN15I18 (F1) fixed interest rate 113 oUIEIOUNT long

H Y
(short) floating rate bond ﬁﬁmqwﬁﬁu expiration date UDITYA swaps WU 11a2NT short (long) fixed rate

g 9

Y 4
v (% = J

H 4 Y
bond NH01g9UDITU expiration date YOIFYY swaps UU N9l daTInondonazaIamitensnioun

Q

e

2% o o -
ANBTUNEMATN footnote N 21
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091’ Y v v dy A o ' 9 :/
bond VNﬁ@\?ﬁ]gﬂ@\?ﬂiﬂﬂﬂ@ﬁﬁTﬂ@ﬂLUﬂl!ﬂ%QjﬂV]ﬁzuiu YT swaps LASHANTHUIAT (face value) ¥®4 bond

Y

NIA04ININY notional amount of the contract

M35 (318) equity return LANHLAITIY (5U) floating interest rate 1T LLEIDUNT long
(short) the underlying equity ﬁﬁmqauﬁq U expiration date VDI W swaps i?u 1aN19 short (long)
floating rate bond ﬁﬁmqwﬁﬁu expiration date YBIFQYYI swaps W el SamaneumuLazIAms
BHANDLUNUYBA equity 1AZ bond Fanaazdesdenndesiuiten luitszy ludwan swaps uas gaﬂ'rﬁ'
i) uﬁuamu“lu equity {8¢ bond IMNY notional amount of the contract

M35 (318) equity return LANHLAITIY (5U) fixed interest rate (S oLteriioun1s long (short)
the underlying equity ﬁﬁmqwﬁq M expiration date NG YN swaps ﬁ?’u 1agn3 short (long) fixed rate

vy v

bond N1D1IUDIIU expiration date YDITYY swaps 11U 191 DATIHAADUUNULAZIIANTI N

]
=1

ADVUNUVDI equity 1A bond Aanavzdesdeandeenuitonlunszyludyan swaps uazyamnaion
I~ a Y [
Lﬂumuamuiu equity 11ai¢ bond (N1NU notional amount YOITYN
4
1 a Aav S
MIuanMIze (@n550) aonidieluanawiduanal wSoudlionuns long (short) bond Tu

=\

[ Y [
anaie Ne1gauDI TN expiration date YOITQYY swaps 11 14aZNT short (long) bond Tuanall Nlio1gauds
4 A Y 4
U expiration date Y0IFRyny1 swaps HU Nl M32A10 (@NFTV) uazeIaNIne (Su) aonidisrzdod
Y o A A @ A A S a 9 A Y .
aeanaoanutou luiiszy ludyan swaps tazyamialowduRtug (3uasnu) Tu bond W11 notional

amount of the contract
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H A v o 1 { [ o oy 1.
M350 12 : d31A5MsmanIuzMeumitaMuIMANNESIU8I YN UEAWHAN Building-block approach

@

J
DUNUT

ALY

(Equivalent position)

MIMUIUMANNT

General market risk

Specific risk

1. Long (short) call

option

1. long (short) the underlying asset
= option delta x current value of the

underlying asset

H1ANUIINMT
wasuutlasueasim

option AT scenario

Waauzmeumnla
FAAIUAUFUNSNE

$1909dnALINWNON

approach 3IAUIY | ADIULRUAINUGNT

AUKAYIANLIN udnillgadas

Glﬂfc’ﬂ’i’ed)‘u ﬂ’ﬂméﬂﬂ specific risk
2. short (long) zero-coupon bond ﬁ'ﬁmq%uﬁa ﬁw"lﬂﬁmam UlJJ'fI

U exercise date YD option

AN NUTIUBUAYINY

. . d"
= [exercise value of the option x n(dz)_l A1
25
(141)'
2. Long (short) put 1. short (long) the underlying asset 111N UINMNT haauzieumnnla
= o v A v d
option = (1- option delta) x current value of the wagulasvedsia FAUAMUIUNUTUNTNY

underlying asset

option AT scenario

$1993duRLINWNON

approach 3IAUIY | ADIULRUAINUGNT

AUKAYIANLIN udnillgadas

Glﬂfc’ﬂ’i’ed)‘u ﬂ’ﬂméﬂﬂ specific risk
2. long (short) zero-coupon bond ﬁ'ﬁmq%uﬁa DRNSIGRITEN Taidi

U exercise date YD option

= [exercise value of the option x (1 - n(d)))]
(1+1)'

AN NUTSUBUAYINY

Y
CERG AR A

3. Long (short)

forwards / futures on

equity

1. long (short) the underlying equity

= current value of the underlying equity

hamuzmevmnla
FAIWRIABURSIT

underlying equity

Waauzmeumnla
FAIA BRI

underlying equity

25 o . .
t MBI TEEZINANAUUARAUTATU exercise date 1B option

r MBI risk free rate NABAARDINUIZHZIAIAIMABAUTITY exercise date U84 option
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oYWUT ADUZINEU m3fmauinIde
(Equivalent position) General market risk Specific risk
2. short (long) zero-coupon bond Ao 1gauds | 1hlufa aidi
U settlement date VBN manuEsuTUReIiY
= exercise value osf2 'ghe contract ﬁﬂaﬁwﬁl
(14r)
4. long (short) forwards | 1. long (short) the underlying bond ﬁﬁmq DRNSIGRITEN RN SIGRITRT

/ futures on bond

o 27 &
L1’]1ﬂ‘]_lﬁ]1§ﬂ\3!,1’iﬁﬂsll@\3 bond UU

AN NUTSUBUAYINY

AANUTSUFUIATINY

4 4
= current value of the underlying bond ERRER QY ATIETHU
A = ° ° =
2. short (long) zero-coupon bond Nie1gauds | 111 lfmIm aidi
U settlement date YBINQYY AMANUABUTUIAGITY
= exercise value of the contract GIiTcTﬁij
(1+r)
5. long (short) FRA 1. short (long) zero-coupon bond ﬁﬁmq%uﬁq DRNSIGRITEN Tyt
short | U expiration date Vo Faygy1 FRA MANMASUTURAGINY
long . v
= notional amount of the contract =
\ oL th ATIENTHH
| | | (1+ rsH)
| | |
t,  settlement expiration
date (s) date (t)
A = ° ° =
2. long (short) zero-coupon bond Nie1gauds | 111 lfmIm Taidi

U settlement date YOIdyQY1 FRA

= notional amount of the contract
(1+r)’

AANUTUBUAYINY

Y
CERG AR

26 o
s MNNETN TY8Z0ANALMARAUINIY settlement date TR9ATYEYN forwards / futures

r MR risk free rate NARAARDIALITHZIIANAIMABAUNIIU settlement date TBIATYTYN forwards / futures

27 .. P ¥ o o v
position NYNFABIANNTLUD

1 8198l

aﬂ ﬂ’]ﬁ‘ﬁ long (short) zero-coupon bond ﬁﬁmmuﬁﬁu settlement date B ”zyzyﬂw‘iwmuﬁ WINAY market

value of the underlying bond uaznal long (short) the underlying bond ﬁﬁmqﬁumﬁu settlement date AUINAUATURMUA

lnaurad bond WHlUANUIUAWIN AL market value of the underlying bond

e14191iA e NyaAnTIaq1laeg coupon AAWATUN 0 D991 settlement date B1aRA MWl NINHRWELTLYAA89 bond TnBITax

A o da . ¥ oy o o I~ .. Ao - A 5 9
AMMHARNALANDUNNAAINNTTIAN position ATNUD 4 mimmngquﬂ TAaANITUAN position ATNUD 4 N'J[ﬂilﬂ CANALNDAAAITNTNTALL DI

NNTANUINL

8 o . .
s+H U T28ZIANALUARAUTNIU expiration date TB9ATYTUN FRA

r MBI risk free rate NADAARBITLITZIZIIAAUUADAUNIIU expiration date TOIATYEYT FRA
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[ = ' o 1 =
BUNUTD ADIUSINYUINN NITATUIUATIA LT
(Equivalent position) General market risk Specific risk
6. Long (short) 1. long (short) foreign zero-coupon bond 1% DRISIERITELY aii
forwards / futures on | ©1gIUDIIY settlement date YDIFYY ANNUFBUFUIALINY
9
currency = current value of the underlying currency a1y lu
(1+1)™ anadualszmer
A = o o =
2. short (long) zero-coupon bond NUDWYIUD m'lﬂmmm “lm\l
U settlement date VBN AMANNABUTUIAGINY
= exercise value of the contract Cv‘lﬂfcﬂi‘l/if;l
(1+4r)
7. Interest rate swaps 1. long (short) fixed rate bond ﬁﬁmq%uﬁﬂ DRISIERITELY 1%
[ (318) fixed, 18 U expiration date YDIAQYNY1 swaps MANMASUTURAGINY
. dﬁl
(51) float] = notional amount 0£ gied)%gntract A5
[ 1+ rt (fixed) ]
. Aa =~ o o =
2. short (long) floating rate bond ATeGIUDY | 11 lldm aii

U expiration date ﬂl@ﬁﬁ)fgmﬂ swaps

= notional amount of the contract

t (float) 31
[ 1+ rt (ﬂoat)]

AN NUTIUBUAYINY

Y
CERG AR A

8. Equity swaps
[5U (319) equity return,
918 (5V) interest rate

return]

1. long (short) the underlying equity

hamuzmevmnla

Waauzmeumnla

= current value of the underlying equity FIMAMBFUAGINY | TINATUIBLFUIRAGINY
9
underlying equity U underlying equity
. o W (o -
2. short (long) fixed / floating rate bonds Mlduna Taidi

9 9 '
Auegiudyn swaps 1) fillergauia
U expiration date ﬂl@ﬁﬁ)fgmﬂ swaps

= notional amount of the contract
t (fixed) / (float)32
[1+r. ]

t (fixed) / (float)

AN NUTIUBUALINY

Y
CERG AR A

29 o
f Munally 12aZINAAUNARAUNITY settlement date TBNATYLYT forwards / futures on currency

r, MBI risk free rate TuanalusLsTmAtiaennfeiLIzazIIA1AWNABALANIU settlement date TBIATYEYN forwards / futures

30
t (fixed)

Titixed)

31
t(ﬂcal)

NUNEDN 228LANANUARAUNTU expiration date TB9ATYTYN swaps

NUNEN 228LRANANURRAUNTTU reset panidanTaialilaasdyoyn swaps

MDA risk free rate NABAAGBITLITZEZOANANNADALINTU expiration date TANATYLYN swaps

t, MNNEDN risk free rate NABAAGBIALTZEZANALMARAUTITU reset aaniaAfadnlUaasdiyon swaps

t(float)

32 o a = A Yy 1 oa
ADTUIYNIN footnote N 28 1 TD 29 LAIANTI
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[ 4 1 o 1 y
BUNUTD ﬁmumﬁfmvm mimu’smmmmtﬁm
(Equivalent position) General market risk Specific risk
9. Currency swaps
A v
9.1 swap Waiduduuay | 1. long (short) Thai baht bond Nl 1gaUD i lfuon i
v 1]
Avnily U expiration date YBITYaY1 swaps ANNUFBUFUIALINY
[T swap ATZ8 = notional amount of the contract ﬁﬂaﬁwﬁl
b t (fixed) / (float)
A aw [1+rt (fixed) / (ﬂoat)]
(ANs3Y)
f.8. M3 swap M3¢8 | 2. short (long) US. Bond Nii®18aud4 DRNSIERITELY i

a I
NEU “UIn” 11l u
“US. $”]

(1152918 (@NF5D)

a 9 Y a
[UUMNVAUDINA
91NN13990 (90) Thai

E
baht bond MABUHTII]

3

ol expiration date ﬂlmﬁ)fng swaps

= notional amount of the contract

t (fixed) / (float)
[ 1 +rt (fixed) / (ﬂoat)]

AN NUTSUBUAYINY
Y
CERG AR
Yo
(unee Taa I
ANUABI9INNIT
TUzRUATIANY TEMa

Tudui 5 de)

9.2 swap IWZIAUAY

v
13§ swap aoniile

a l = @ Y Y ' @
AALTUIAYINY 9.1 UNNAU ANNULRNIE

< S
wWunmsy position Tu zero-coupon bond N

ANy 9.1

AN 9.1

10. Long (short)
forwards / futures on

gold

1. long (short) the underlying hanuzieuninla 1%
= current value of gold ST URAINDY
gold
t!‘d = ) o =
2. short (long) zero-coupon bond NUDWYIUD m'lﬂmmm “lm\l

U settlement date "Umﬁj‘fyjmﬂ

= exercise value of the contract
a Jrrs)b

AN NUTIUBUIAYINY

<
ATITTHU
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