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YUADUNITAIUIM Specific risk
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.. Y 9 [ Y A
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[ 1
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51U General market risk
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0-3  1Aou 0.10% 0.10%
Z1 | >36  feu 0.15% 0.15% Leell
>6-9  1APU 0.25% 0.25% &
>9-12  I1fou 0.50% 0.50%
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HAZPATIABATENTINT (cell) MUAITIN 5 : BRTIANUIFEN General market risk YBINTIATHLAY
= T &R I A ..
MU F901911u long ¥13® short position

a Yy 9
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2. Counterparty Risk on Derivatives
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4. e lasanuaes large exposure risk 35N 1 L1a¢ large exposure risk 351N 2 NUAD
o A 1 g 1 { o o 2
yanaseauad Tidenmnganinduainudes large exposure risk ¥0IYAAATIBUY HAIDINTIU

I%5mAINNUIEDA large exposure risk YDIYAAANNTIB92 1AAIANITEN large exposure risk 51

Y
Y a o a

dy A A = (% v Jd A o d o ¥ Y
Nl lunsainusEnil ua\‘]‘l’]ualuwaﬂﬂﬁWfJﬁﬁﬂﬂuwu‘ﬁﬂﬁzlﬂ“ﬂ@ﬂﬂ“ﬁuﬂ\iﬁuﬂlﬂv\n%ﬂ'lu

9 a o @ 1

{ 1 a 1A v J o v d
long position mummaumymiﬁ’u ﬂﬁﬂﬂ']ﬂ’)'mlaﬂ\‘l333JhliJLﬂL!3quﬁﬂ"lﬁu‘VI3W‘c’Jﬁ'ﬂ1Wﬂﬁ@QﬂJﬂ¢]‘HﬁﬂﬂiWﬂ
A v c;y/
HIDDUNWUDIUU

[ v Yo . A A
@198 1HMUINTN Large exposure risk U84 Ua. N NUAD V. U 1D
- UQ. N ATUIN position risk 7% standardised approach
- o AunpUUTTUNT189IU Va. 0 TIIUNBINUANINARDIGNS T11IU 6,000 S1UVMN
a ti'd 1 A v ! lé}
- FONUSHUNINUUDI V. N NUAD V. Y mw@"l,ﬂu
[ v
- long }u @ (SET 50) 2,500 811119 9INYaAINosnnInua 15,000 a1UU1MN
- write option on ﬁ’u 9, marked to market of the option premium = 100 GRITSTREY
marked to market of the option’s notional amount = 1,000 5}11J‘UWI, option delta = 0.4
- long ﬁ’ufj U (3 credit rating AA 4 h/e = 1.5%) 500 #14VIM 910 issue amount 2,000 GRITGTRLY
nag U counterparty exposure AUAIDEINITATUID counterparty exposure risk Glgﬁwaljuﬂﬂlﬂ

U 75 UM

ad o
A5ATUIU

. AU Large exposure risk 59 1

o [ 1 [ o o o o
1. mwumdadiumsiaoiue luranningsieai laoi5eume net current value N1 issue amount V04
[ @ 4 Y g‘/ Y v 1 [ dy
nannIngTeaiu a ladaaiuaail
- long }u v 1WA 2,500 /15,000 = 16.66 %
- long {ug ¥ Wiy 500 /2,000 = 25 %
. . b2 19y ° . an A
- write option on U U "hmmmu’am large exposure risk 159 1
o . a { [ o (Y { 1 {
2. MUIUN large exposure risk 5N 1 YBINANNTNITI0AI1NA15197 10 : AIAULTSS Large exposure
risk 359 1
[ 1 Y ~ 1 = . Ax A 1 @ 1
- AATIUYU U N 16.66% ANNULAYN large exposure risk 35N 1 1NNV 2 INUD
AANUIEBY specific risk FUNINY 2 * (2,500 * 7%) = 350 UL
[ 1 Y 9 A 1 = . Ax A (Y 1
- J@ATIUNUN Y N 25% AINNULAN large exposure risk 5N 1 1N10U 0.5 IN1VDI

AANULETE specific risk FUNITU 0.5 * (500 * 1.5%) = 3.75 F1UV N

s o A
wuuvosy o U 1 w.n. 63
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o . a 1 { 1 o . [ [ @
3. AUIUT large exposure risk SINAMWITN 1 NUAD Va. ¥ a1l large exposure risk VOIHANNTNET1UA

(J

NNAINTAD Ua. ¥ MITWAU FUMIAND 350 + 3.75 A 353.75 AUV

U, AUIUN Large exposure risk 50 2

1. AU exposure 5NUAD VA. V NNHATINUDY issuer exposure LiQlY counterparty exposure HUAD
1.1 issuer exposure = net position sumﬁ:u U (ﬁuﬁmuzgﬁammﬁ"lﬁ'mﬂmi write
. Yy 9
option on V) AT U U
9 2 ' Y Y 9
= [long 11t ¥ - short ﬁmuzmaumﬂuuu U] + long HUf U
= [long 2,500 - short (1,000 x 0.4)] + long 500
= long 2,100 + long 500
= long 2,600
1.2 counterparty exposure = 75 &MU
Y
fariu 9218 exposure 394 = 2,675 AN (2,600 + 75)
2. Mumdadiu laenl3euMen exposure 3934 NURUNDINUTNINAADIGNT
v ladadou = 2,675/6,000 =  44.58%
3. MUIUKIAINITE large exposure risk 50 2
3.1 MAANIEEN specific risk YB8IA1TZNOVYBI exposure

- specific risk 910 exposure Tuu 4 = aoiugluiu v Gawanuziiounn) g oas1ANUE

= long 2,100 (MM 1.1) * 7% = 147
. . Y Y Y o =
- specific risk 910 exposure Gl,mjug U = ﬁmuz“luﬁuq U AU BATINNNLAY

= long 500 (AWAD 1.1) * 1.5% = 7.5
- specific risk 910 counterparty exposure = counterparty exposure fI! N3 1m1m?{m
= 75*1.5% = 1.125
3.2 mmAnded large exposure risk 3341 2 Tagandaguiidiuna ldamde 2 $19du fie 44.58%

a o Y o

U UTHNIZADIAMUIUAANULTSN large exposure risk 75N 2 19110U 1 111V0IAIANUT SN specific risk

large exposure risk 759 2 1*(147 +7.5+1.125)

155.625
4. large exposure risk fn ﬂ'wmmgﬁmﬁqm’h JENIN large exposure risk 259 1 (353.75) Al large
exposure risk %0 2 (155.625) ﬁﬁﬁiﬂﬂﬂﬂﬁlﬁﬂ?ﬁu

9
[ Y

wiueela large exposure risk 91 large exposure risk B9 1 iy 353.75 S

s o A
wuuvosy o U 1 w.n. 63
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! a ° ! o d
1A 3 : ITMIMNaNULNGVINIETAIVUAINNNALIVDIDYIUS

AINan Building-block approach

@ @ o A J {
WanmM3 1an building-block approach Huede wann 1 lumsuenesnszneunugiuuns

o J

A ) [ (% c’tg 9 1 tdy A s
mgwumml%mﬁueumﬁmmuﬂuwaﬂmw&wugm (llﬂ!!,f‘l ATITTNY ATIT1THU) nieoenllsznoy

Y ]
=3 A 1 a

1 ] = v d A a = 2= U
WUFIUDU (LU Nu@]’iWIN‘]Jizmﬁ) fJEJNuI,i FINAANT (payoffs) 1/1Lﬂﬂmﬂmimmuﬂummuﬁum

%9

@

(Y I a = 1 4 zij [
IMNUAD W'ﬁ‘ﬂlﬂﬂﬂWﬂﬂ153Jﬁﬂ']uzclullﬂazﬂ\?ﬂﬂﬁzﬂﬂﬂwuﬂquﬁﬂuﬂu

Y
[ Y

1 A a a v Jd
NUU “lum'imﬁamz;ﬁﬂumwmeuwuﬂﬁ’wmimwmﬂiﬂsm%’wqmmqmmummeuwumm

azszinn LL%?!L‘(’JﬂLLGiﬁ%W%ﬁ’O’ﬂﬂMT (ﬂ?hﬁﬁﬂﬂNﬂﬁﬂﬁ?ﬁﬂg wfaﬁum'azwﬁ%ﬁ’uﬁﬁmﬂ%muw

A A ¢ @ = @ & " o oA v & o
VINKIaUaNe) TasNnaiudaznalaziaaineeddlsznouinugiuuaazainlsnounuilueywus
Y
WU
1) 901%U (Option)

. . 1 @ A Y J @ A
Basic option UAaZA2 (1 call 130 1 put) Ysznoualeesnlsznouvan 2 Usznnidus Ao

v

FUNTNGD1994 (underlying asset) wazaasnad e (zero-coupon bond) Tauii

15 long (short) call option 11J3 YU NOUNT long (short) the underlying asset TUT1UIU
ﬁlﬁiﬁﬂ option delta 18! current value of the underlying asset” L1A¥N13 short (long) zero-coupon bond ﬁﬁ
orgAudeITU gRUMABve option taziiyar M (face value) 1T exercise value of the

option19 ﬂm@?}j Y n(dz)20

18 . % o o . a 2
f1® marked to market value of the notional amount of the contracts FIFTUIUAWTILIY option contracts UBDIADIUTHUAINUUYU
o 1 ' - A . . o o Yo al Y yyo v "y
g1y mMstianugRuasulu equity option 14U 5 contracts (T11UA 1 contract 1aANTFOR U IATININ 100 U s1AMMAIAADT Y
a1 Tuiifuaa 40 1) 9214 current value of the underlying asset A0 MzIUAINU I option AINA1UMINY $11IU contract
8 T UAD contract A TINIAAIMABY U FUNINV 20,000 TN (5 x 100 x 40)
19 . . % o o . A oA o
71D exercise value of the notional amount of the contracts HIFATUIBANTIUIU option contracts YUBIFADTUSNUAINUIFUIAYINY
(#fed1uAna1y footnote 71 16 T1UA exercise price #ORUN 30 M) 92 1@ exercise value of the option AMTRIULITUAINY
T4 option HINA1 19111 TI1UIU contract AA SIUIUFUAD contract I T1AT exercise price ADHU 1IN 15,000 VN (5 x 100 x 30)
20 A L. . £ = ' A . ) . o v
n(dz) f1® A1 normal distribution function U943 d, vﬁmanmmmuwmﬂuw option HHITYN exercise Tﬂammiﬂmmm%mﬂ
option pricing models U

910 Black-Scholes” model : C = S.N(d,) - K.e_n.N(dz)

Tasl € = 511 call option e = ABNTINNTITUIA
S = NAAUNNIS1Be r = risk free rate
ya a X A 2 o qIa a .
K = 51m1¥an5v09 option t = 01gnurdeIudIIuleansued option
d, = d, - oVt d = daswaneuuNUYeIIUTINA W30 coupon rate TunsiRuY
d, = In(S/K) + (-t 1050V O = $anINUTsuUNIATFIUYBIBATINAAD LUNUVBIAUNT NED19D

o\t

s o A
wuuvosy o U 1 w.n. 63
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13 long (short) put option afSeuailoums short (long) the underlying asset Tudwrunmnu
(1- option delta) 18! current value of the underlying asset’ 11aZM3 long (short) zero-coupon bond ﬁﬁmq
AUNAOININDD1GAMADVOI option LAz TyaA1MI 1A (face value) IMAD exercise value of the option™
AmAI0 [1- n(d,)]
[ dad a 4
2) dayesasa / Wisesa (Forwards / Futures)
. 1 @ Y 4 (% 1 v A
Basic forwards / futures itfaza21senounaleesnlsznounan 2 Usznnsuny fo
a v JY Aa . dyd' 1= dy A
FAUNTNYDDY (underlying asset) Hazas1aIuiIn hiliaenie (zero-coupon bond) Tagn
113 long (short) forwards / futures on equity WfSeuaiiouns long (short) the underlying equity
TUBIUIUANINY current value of the underlying equity 482N13 short (long) zero-coupon bond
1 Y +
ﬁﬁmqi}uﬁmu settlement date YDA DY forwards / futures U uazﬁgamwﬁﬁm (face value) tMNU
exercise value of the contract
19 long (short) forwards / futures on bond afSeuaiioums long (short) the underlying bond
1 Y v
Nlio1gMnUe1gAUaoUed bond WU lUT1IUVIINY current value of the underlying bond 1% M3 short
H 9 +
(long) zero-coupon bond ‘ﬁﬁmqﬁ)uﬁnu settlement date VYDA forwards / futures HU Lmzﬁyamwfhm
(face value) 1171 exercise value of the contract
19 long (short) FRA fFeuaiouns short (long) zero-coupon bond” ﬁﬁmqfﬂuﬁq
) H
U expiration date UDIF YN FRA UU L1a¥N1T long (short) zero-coupon bond ﬁﬁmq%uﬁnu settlement
Y H 9 +
date UDITYNUT FRA UU Ta8T zero-coupon bond V]Qﬁﬂﬂﬁgﬁﬂ?ﬁfﬁﬁ? (face value) IN1NU notional amount
24
of the contract
113 long (short) forwards / futures on currency WfSeuaiiouns long (short) underlying
currency TuT1UIUNNINDY current value of the underlying currency L81$ N3 short (long) zero-coupon bond
v 9 +
N1i91g9UDITU settlement date YDIF QYR forwards / futures WU LAz lyaA 1A (face value) 111N
exercise value of the contract
3) dayna91 (swaps)
1 @ 1 J @ 1 @ A
Basic swaps Liaazdl0e 1a31dseneumenenilsenouran 2 Uszianguiu Tagh

J 1% 1 o Y Ad a v JdY Aa . Y 1 9y o
ﬂﬂﬂﬂ‘i%ﬂﬂ‘ﬂ?‘i'ﬁﬂLLﬁﬁ8ﬂ5$Lﬂﬂﬂ1Wu1ﬂ!ﬂuﬁuW§WEJ’E’NQ?N (underlymg asset) Mgmazﬂnwm alalgl

' T8 footnote 1 16

Z feTu1ea 1 footnote 1 17

v
v o oA

23 ' A o o = ' Y A g a o g
IW31£31N1T long FRA 13U UNMTANAIMAYYINY uunJumsmwun‘waqammimu settlement date 11JU52821701 t 99 IUATUDIYUD

Ed H v
qdyan (expiration date) Iﬂﬂﬂﬂﬂ@ﬂmﬂﬂ1ﬂ?Jﬂﬂ“l"li%'i,‘l‘lﬂuﬁfgﬂﬁ FRA WU
24 =2 o A Y AqYUY a A ° ' o

HNUIUH mmuuumu'ﬂ“lﬂnfmmmamsmmmy’ammmatytyw (contract value)

s o A
wuuvosy o U 1 w.n. 63
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% [ ] [ . =Y [ Y Aa I 9 9 v Aa J 9 3
AIDYNUYU ATYN interest rate swaps uﬁumwt’memzﬂuﬁugﬁmmﬂuy‘amwmm (face value) tae
Y [

A 1T W 9 9}3‘/ 1 [ = =S % .
DYV ADININY Tﬂﬂ‘l’juQ“I/NﬁﬂﬂﬂWﬂ@ﬂiWﬂﬂﬂLUﬂLlUUﬂ\iﬂ (fixed rate bond) LazUUADYAN T (floating rate

v § Y I
bond) ¥pAAADINUA YD swaps NAnaanu (T udu

o o a A .. 2 A J o
wanmsna ldlumsiosauivousn position Yosdy swaps toise Tomilumsdiuim
U a A
ANV AD
E4
1. 915V (19) interest rate return TFouaiiounsi long (short) position luasransnil
o J . Y A = ..
V13U (19) equity return TfSeueioumsil long (short) position “lummﬁ‘iqu
= A = Y o ¥ ae Ao 2 o
2. ﬂJTTILlGUULﬁiJ@uﬂ’Ii?Jﬁﬂ’I‘H%GL‘H fixed rate bond leuumqmumu‘vmmjmi]ua\nu
expiration date YOI W swaps
A:; = = . Y o 5’5 1% d' o =KX o
vinfSeugioumsianiuglu floating rate bond Glﬁu‘].lf]’]q@ﬂLL@'JUV]?]']U'JQ!‘DUQQ'JU
A:le 2’, Y] A 9 Y] g 1 A Y A [
reset ﬂ@ﬂl‘ﬂﬂﬂﬁ\iﬂﬂulﬂ Lu@QQ'JEJ?)@3']9]@ﬂlﬂﬂiullﬂazﬁﬁﬂﬁqﬂqﬁﬂlﬂaﬂullﬂaﬁulﬂﬁTMLQﬂuulallellﬂQﬁﬂJuﬂJu']
A A = . Y o gﬂ To Ao =KX o . .
3. nnSeudveumsiaaius lu equity leuumqmumuﬂmuamﬁ]umau expiration
date ﬂl@ﬂé@ﬂﬁ swaps

o Y] <3 .. &
4. M5 UNIAVDA currency swaps NEINITOLYN position IAMINHANNITUIAY

M35 (319) fixed interest rate LANHUNI5918 (51) floating interest rate 13 VIE@NBUMS long

[l 9
(short) fixed rate bond ﬁﬁmqi}uﬁmu expiration date YDIAYNY1 swaps YU 1AL N7 short (long) floating rate

Yy 9 9
[ =\

4 9 Y
bond ﬁﬁmqwﬁmu expiration date UDIFYY swaps UU TNU  DATIADNIUYLAL 1IANITYADNIUYUDY

o

¥ Y v f A ' Y &
bond Wﬂﬁ@\iﬂgﬁ@ﬁﬁi\‘]ﬂ'ﬂﬂ@i1ﬂ@ﬂlﬁﬂl!a$\3'§@°ﬂ§$u1uﬁﬂ1m1 swaps Llazy’amwmm (face Value) U9 bond

g

Y
980NN notional amount of the contract™

M1351 (319) floating interest rate LANAUNITI1Y (S) fixed interest rate 1/58V1a@HDUNT long

[

1 9
(short) floating rate bond ﬁﬁmqﬁ]uﬁmu expiration date YDIT YN swaps UU LALN1T short (long) fixed rate

Y b4
% @

bond NH01g9UDIIU expiration date YOITRYYT swaps UU N9

Y
(3 I

gl
F : r
U DATIADNIVYLLASIINNITINYADNIUVIUD
4 Y v o dy ~ o 1 Y &
bond mﬁ’mﬁ]zWNmmuammaﬂmmmmmw3314114 YT swaps LASHANTHUIN (face value) U9 bond
Y

NITDUNINY notional amount of the contract

M35V (318) equity return LLANNUNITY (5U) floating interest rate fSeuiaiiouns long

1 Y
(short) the underlying equity ﬁﬁmqﬁmﬁnu expiration date UBIAYN swaps HU LALN1T short (long)
[ Y y 9

floating rate bond ﬁﬁmqﬂuﬁnu expiration date UDIT LYY swaps UU NI 9ATIHAADUUNULAZIIANTT
11OWAABULNUYOY equity AZ bond AINaMIZADITRARGEINUNEU luNszyTudayan swaps uaz yam

I a . 1w .
e ﬁamﬂumuamuiu equity 18 bond IN10U notional amount of the contract

» T U8RI footnote N 22

s o A
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M35V (318) equity return LANADAITIY (5U) fixed interest rate (USoLLaiio U3 long (short)
[ )
the underlying equity ﬁﬁmqauﬁmu expiration date YDIAYNY swaps HU LALN1T short (long) fixed rate
[ Y Y Y
bond N1D1GIUDIIU expiration date YDIAQY swaps UU NI DATIHAADUUNULAZIIANTIIONA
ADULNUUDA equity 11AZ bond AINAIIZABIdEARdoInUNoU lufiszy ludyan swaps nazyamiaiiou
I~ a (% [
Lﬂumuamuiu equity 118 bond 1NN notional amount UYBDITY QY
1 Aa Aav dy I ~ A
MIanNIe9e (@nss5u) aeneluanaeiluanall nfseuiaiiouns long (short) bond

=

v Y 1
anato Ne1gauDITU expiration date YOITQYY swaps 1L 1AZNT short (long) bond Tuanall Nlie1gaud
9 9 Y 4
@ . . [ 9 o ' Aa Aav ' o 9
U expiration date UBIF YL swaps UU N3t 1529 (@NFIVY) L1az9IANITNY (3Y) ANIEIZADY
Y o A ~ o 1A A IS A g a 1w .
ﬁaﬂﬂamﬂmaau"lwszusluamumuw swaps uazyammﬁmmﬂumug (HUINU) 11 bond 1M1V notional

amount of the contract

s o A
wuuvosy o U 1 w.n. 63
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! a, 1 o ' { v J @ I
A1519N 12 : ﬁgﬂﬁmimﬁmmLﬁfmwnu,axﬂmammmmﬁmwmeuwu‘ﬁmumﬂ Building-block approach

Y]

J
DUYNUT

ADULNYLIN

(Equivalent position)

MIFAUIUAANUT

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

111ANUIINMT
waguulasueasim

. ad .
option $1TUIT scenario

o = Ay Y
Meaouzmeumin1d
FIWAIUAUTUNSNE

Yy a o A o A
DNONAUAYINULINOH

approach IUFAUIY | ADIULRUAINUINT

AUKAYIANUIIN udnillgadas

mwmsﬁu mm;?'rem specific risk
2. short (long) zero-coupon bond ﬁﬁmq%uﬁq RN SIGRIYET Tai3i

71U exercise date Y94 option

AN IUFUIAYIND

= [exercise value of the option x n(dz)] mwmswﬁ
(1+1) >
2. Long (short) put 1. short (long) the underlying asset ﬁwmnumnmi haouzieumnla
{ ° v a v d
option = (1- option delta) x current value of the nasulasueasian FAUAMUIUNUTUNTNEY

underlying asset

. as .
option TN scenario

Y a o a o A
DN UAYINUINOH

approach 3IUANMIY | ADIULRUAINUGNT

AUHAVIANUIIN udnilgada

mwmiéu mmzﬁlm specific risk
2. long (short) zero-coupon bond ﬁﬁmq%uﬁq RN SIGRIYEN Tai3i

M exercise date U949 option

= [exercise value of the option x (1 - n(dzm
(1+1)

AMANWFUFUIASINY

&
ATITITHU

3. Long (short)

forwards / futures on

equity

1. long (short) the underlying equity

= current value of the underlying equity

o = v Ay Y
mﬁmuzmaumm%
FAIUAMUIUTUALINY

underlying equity

o = v Ay Y
ummu:mﬂumm%
SAUMUIUFUALINY

underlying equity

2

%t MR 32E2AAANADIUDITU exercise date VD4 option

T, WD risk free rate NADANADINDTLHLIAIAWNADIUDITU exercise date VDS option

nuulesn Ui 1 w.a. 63
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ouWUT AUz mIfmuIamAIEe
(Equivalent position) General market risk Specific risk
2. short (long) zero-coupon bond ﬁﬁmq%uﬁq RN SIGRIYET 193
U settlement date YBITRYaY? mAnuFsuTuRAEIR
= exercise Vazllufr:o)fz ‘ghe contract Glﬂmﬁ‘ﬁﬁ
4. long (short) forwards | 1. long (short) the underlying bond ﬁlﬁmq RN SIGRIYET RNSIGRYETT

/ futures on bond

"o A 28 3
NNUDIYANLHIADVD bond UU

AMANWFUFUIAGINY

AANUTSUBUIASINY

4 £
= current value of the underlying bond AITITHY ERLRER QY
d'c! =2 o o =
2. short (long) zero-coupon bond AT IGIUDS | 11 l1lA a0 s
U settlement date YBITRYaY ANNNTSUTUAGINY
. 4
= exercise value ofS the contract as1asnil
(14r)
5. long (short) FRA 1. short (long) zero-coupon bond ﬁﬁmq%uﬁq RN SIGRIYEN Tai3i

short

A
~

long
| | |
[ [ |
t,  settlement expiration

date (s) date (t)

M expiration date Y93 il YY1 FRA

= notional amount of tzlée contract
(1+ rsﬂ)sﬂ

AMANWFTUFUIAGINY

&
ATITITHU

27 = = 2o o
s HUYON F2UL1I0IAUNADIUDITU settlement date VOIAYDYT forwards / futures

T, MG risk free rate NADANADINUTZHZIAINAUWADIUDIIU settlement date VYDA Yoy forwards / futures

28 . = Y o o 9 ' A ~ Aa 2 o o ° A 1w
position NYNABITINIVUD 1 ¥08 AD N1 long (short) zero-coupon bond NUDIYIUNIIU settlement date mmatytgﬂummummﬂu market

value of the underlying bond waznsi long (short) the underlying bond ﬁﬁmqﬁumﬂﬁ”u settlement date BUDITUATURMUA

y .
Toaouued bond HulusMIUANINY market value of the underlying bond

. ) . .
¢13157A 1HieaInyaaTaqIuves coupon AuA Tufi 0 93U settlement date 919851190 WinerouTUYaA 184 bond Tags

A Ada . P = A o A . ) Ao s A y 9
ANUADIAATDUNINAVINNITLAN position ANNUD 4 iNvllIqui]zf;Nuﬂ Tagnsuan position AUUD 4 mmqﬂizmmwaaﬂmmmwau

YBINIAUIN

29

s+ MUEDY T2O21IAIAUNADIUDITU expiration date YDIFRYRY1 FRA

o

r.., W0DN risk free rate NADANRDINUTLOZIIAINUNADIUDITU expiration date VYOIFQYAY1 FRA

nuulesn Ui 1 w.a. 63
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v = 1 o 1 =
OUNUD ADIUSINYVINT NITATUIUATIAITULET
(Equivalent position) General market risk Specific risk
Aa =2 ° o (=)
2. long (short) zero-coupon bond At rgauda | 1ilidum 13id
U settlement date YBITRyay1 FRA ANNNTSUTUIAGINY
. &
= notional amount of the contract A1
(14r)
6. Long (short) 1. long (short) foreign zero-coupon bond nx RN SIGRITEN Tai3
forwards / futures on | ©1gAUDNTU settlement date YDIFQYY AMANMTIUTURAGINY
v
currency = current value of the underlying currency asasnillu
(1+r)"™ ananualsemea
d'c! =2 o o =
2. short (long) zero-coupon bond A gauAY | 1 lildum Taid]
U settlement date YBITRYaY" ANNNTSUTUAGINY
= exercise value of the contract ﬁﬁ’dﬁﬁ‘ﬁ
(1 +rs)s
7. Interest rate swaps 1. long (short) fixed rate bond ﬁﬁmqauﬁq RN SIGRIYEN Tai3i
[5U (919) fixed, 110 U expiration date YOIdQYY swaps AMANVIAIUTUIASIND
4
1 = notional amount of the contract 5
(3V) float] (ot ]t(ﬁxcd)31 AINAITHU
t (fixed)
2. short (long) floating rate bond ‘ﬁﬁmq%uﬁa RN SIGRIYEN Tai3i
U expiration date YVOIFYN swaps MANVAIUFUIAGINDY
= notional amount of the contrag:zt ﬂﬁﬁﬁﬁ‘ﬁ
(float)
[] + rt (ﬂoat)] t '

30 = A =2 o Y
f ©U9DY T28SIAUNADIUNIIU settlement date YOITW U forwards / futures on currency

]

3
I; MUODN risk free rate “luﬁqamumaﬂizmﬁuuﬁﬁaﬂﬂé’mﬂmzUznmmmﬁmuﬁmu settlement date YDIAYQY forwards / futures

3

1 @ . . o
t ey HHIBTN 520219010 UNEOIUDIIY expiration date YBITYR swaps

T\ fixed) WU risk free rate NAOANADINDIZOZNAAAIMADIUD I TU expiration date VYO Wﬂjumﬂ swaps

3

2 o 2 ¢ o o
e HH1BD9 5202100 1AUNEOIUDIIY reset aoniDonsea T voadya swaps

' £d 9
T newy MN8N risk free rate NADANGDITUTZOZIIANUNABIUDITY reset aoniTlon5ada llvosdayn swaps
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Y]

4
DYWUT

aouINeUIN

(Equivalent position)

MIMUIUAIANNIT

General market risk

Specific risk

8. Equity swaps
[5u (319) equity return,

18 (5V) interest rate

1. long (short) the underlying equity

= current value of the underlying equity

Maauzmeumin 1d
FAUAIUIVSUALINY

underlying equity 1

o = Ay Y
Maauzieuminld
VAU UAGINY

underlying equity

return]
2. short (long) fixed / floating rate bonds RN SIGRIYET 193
Y 9 H '
(Auognudyn swaps 11) NTo1gauds AMANMTIUTURAGINY
4
U expiration date Ellmﬁﬂgﬂlﬂ swaps AITTHU
= notional amount of the contract
[ 1 +r't (fixed) / (ﬂoat)] e (oo
9. Currency swaps
9 T
9.1 swap M93uAuLAg | 1. long (short) Thai baht bond Niio1gauda i ldunm 135
4 '
AonNiY YU expiration date YOITYY swaps AANFBUBUIALINY
[A3 swap NIZY = notional amount of the contract Glﬁmi‘riﬁ
p v (141 ] t(fixed) / (float)
A aw t (fixed) / (float)
(FNs50)
f.8. M3 swap M3¢8 | 2. short (long) US. Bond Nio18aud i ldunm 135

a I
AR “UIN” 11U
«“USs. $”]

[M152918 (@NF5D)

a Y Y a
RUVINVIAUDIVNA
91NN13990 (70) Thai

4
baht bond ¥1ABUNII]

a

M expiration date Y93 o YY1 swaps

o

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

t(fixed) / (float)

AMANWFUFUIASINY
2
CERGAERTAY
Yo
(g T
ANWTIIINATY
FIuzRuUaTIaNTzma

Tudrun 5 )

9.2 swap [RINZIRUAY

A
13§ swap aonidle

AFUIRSINY 9.1 T1AY ANAURIE

3 = ..
wumsi position Tu zero-coupon bond HNU

AABALIND 9.1

AAIAINY 9.1

10. Long (short)
forwards / futures on

gold

. o = 1A 9 2
1. long (short) the underlying whanuzfouminla 13id
= current value of gold FAIAMUIBUFUALINY
gold
2. short (long) zero-coupon bond ATeIIUDS | 11 l1lA o0 ais

U settlement date "IIEN’&/QJJ‘E‘UUW

= exercise value of the contract
(1+r)

AMANWTUFUIAGINY

4
AITITNU

* feB118a10 footnote 11 29 W3 30 AN
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MARUIN 1

%

nYaIngusZINA Developed Market

ﬂ@:%l Developed Market (DM)

Uszina ABHTan

Australia S&P/ASX 20
Austria ATX

Belgium BEL 20

Canada S&P/TSX 60
Denmark OMX Copenhagen 20
Finland OMX Helsinki 25
France CAC 40

Germany DAX

Hong Kong Hang Seng Index
Ireland ISEQ 20

Israel TA-25 Index

Italy FTSE MIB

Japan Nikkei 500
Luxembourg LuxX Index
Netherlands AEX-INDEX

New Zealand S&P/NZX 50 Index
Norway OBX Index
Portugal PSI 20

Singapore Straight Times Index
South Korea KOSPI 100

Spain IBEX 35

Sweden OMX Stockholm 30
Switzerland Swiss Market Index
United Kingdom FTSE 100

USA S&P 500

s o A
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MARUIN 2

%

HranveInauszma Emerging Market

ﬂ’sju Emerging Market (EM)

Uszina ABHTan

Brazil Bovespa Index

Chile IPSA

China SSE 50

Columbia COLCAP

Czech Republic PX Index

Egypt EGX 30 Index

Greece FTSE/Athex Large Cap
Hungary BUX

India CNX Nifty

Indonesia LQ 45

Malaysia FTSE Bursa Malaysia KLCI
Mexico IPC

Peru IGBVL

Philippines PSE Composite Index
Poland WIG30

Russia RTS Index

South Africa FTSE/JSE Top 40 Index
Taiwan FTSE TWSE Taiwan 50 Index
Turkey ISE 30 Index

United Arab Emirates

FTSE Nasdaq Dubai UAE 20 Index
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