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Basel II - Pillar 3
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Scope of Application 
of Basel II

Capital Risk exposure 
and assessment

Credit Risk

Market Risk

Operational Risk

Equity Exposure

Interest rate risk in BB

Capital Structure

Capital Adequacy

Data
Quantitative

Qualitative

Capital Requirements BIS Ratio
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1.  /7' 8&��&�
 #�&'��%
 ก�%&�3(#�ก�-)�����ก�� �!	�$ก
/�
 N� 1�����E
 /S	��&ก��
?	�-'$���D#	#ก�-'$� 

1. 	,&-�&-�56�

2. ก���B� Hedge accounting

3.  �!
�ก���� Fair value

4.  ��กZO
3#� Compound financial instrument ��%��

5. �9����)��-�56�3#��!	����&���
�	�_�!	���ก��
 �!	�$ก/�
 N�

6. กB�1�/3�'�$	E�ก�!	����&���
�	�_�!	���ก�� �!	
�$ก/�
 N�

7.  �!	?�(�!	 6D%#��%?6( Fair Value Option

8. ���ก/�
ก�	

9. ��� 8D%#�	�_����&E
�95

10.  3�'�$	E�กก��'(#&���3#��!	����&����ก�� �!	
�$ก/�
 N�

 /S	)(	 
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2.  /7' 8&3(#�9�
 ก�%&�ก�-��กZO
��

/�!��O3#�����
 ��%&���% ก!'3@_	 �����_�
ก��-�!������� ��%&� 
( 6!��$ON�� ��

 6!�/�!��O)

1. Credit risk

2.    Market risk

3. Liquidity risk 
( /S	ก�� /7' 8&3�_	)%B� n@%�)(#�
��#-��$����� ��%&���%ก����
3(��)(	)

1.  Credit risk

2.  Market risk

3.  Operational risk

4.  Equity risk in banking 
book

5.  Interest rate risk in 
banking book
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TAS 35: ก�� /7' 8&
 �D%#����	�$	

(����/�
ก�0 
/�. 
 �D%#��--�-ก�� �!	 E

กB��	'?�(��ก�� /7' 8&
3(#�9� �!	ก#��$	)�� 
Pillar 3)

1. #���/�
ก#- �!	ก#��$	

2. ���� ��&��#3#�
 �!	ก#��$	 

-  �!	ก#��$	3�_	)%B���%)(#�
'B����B����-���� ��%&�
)���q

- #�)�����	 �!	ก#��$	
)�#�!	����&� ��%&�
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5. 6�#����ก��
 /7' 8& 

�-ก�� �!	 ��D# ���& �)$
/�
ก#-�-ก�� �!	 

�-ก�� �!	/���& �)$/�
ก#-�-
ก�� �!	/website/ 6�#����#D%	q ��_�	�_ 
�	�-�	$	?�(?6(6�#���� '�&�ก�	?	ก��
 /7' 8& 

6. ����.�% �$ก��'ก��-�56� 
(�$ก 6  'D#	)

��&��@%�/s:  �!	ก#��$	, Market Risk 

��&/s: 3(#�9� 6!��$ON��,'&��%�1/
�B����-�$ก/�
 N����� ��%&�, 3#- 3)
ก��?6( Basel II, 3(#�9� 6!�/�!��O
 ก�%&�ก�-���� ��%&��$ก/�
 N� (Credit 
risk, Operational risk, Equity risk in BB, 
IRRBB) &ก �(	���� ��%&�'(�	)��'



11

)���� /��&- ��&-��&�
 #�&'

��&�
 #�&' IFRS 7 / TAS Pillar 3

7. ก��-����-?6( -TAS 27 (/��-/�$� 2549)
�B����-�-ก�� �!	��% �!%�?	
��D#���� 1 �.�.50

-IFRS 7 u#&9��
�����ก��
�!E��O�3#��N��!6�6��
-�56�

��&��@%�/s: )�_��)� 30 �!.&. 52
(&ก �(	 AIRB ?�( �!%� /7' 8& 
Credit Risk )�� Basel II 
)�_��)� �!.&. 53)

��&/s: )�_��)� 31 
.�. 52
(&ก �(	 AIRB ?�( �!%� /7' 8& 
Credit Risk )�� Basel II 
)�_��)� 
.�. 53)
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1. #���/�
ก#- �!	ก#��$	 ()������% 1 u 2 )������
���ก กOf� Pillar 3)

2. ���� ��&��#3#� �!	ก#��$	
- #�)�����	 �!	ก#��$	)�#�!	����&� ��%&� ()������% 8)
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��&ก�� 25.... 25....

1.  �!	ก#��$	6�_	��% 1

1.1 �$	6B��
��(�

1.2 ?-�B���5��'��!�
!v��%E
nD_#�$(	

1.3 ���	 ก!	 ()%B�ก���) �9�����$(	

1.4 �$	�B��#�)��กw���&

1.5  �!	�B��#���%E�'���E�กกB�1��$�
!

1.6 กB�1� (3�'�$	) �
���� ��D#E�กก��E�'���

1.7 Hybrid Tier 1 ���	��% 
/�. #	$5�)?�(	�- /S	 �!	ก#��$	6�_	��% 1 1'(

1.8 #D%	q

1.9 ��ก  ��&ก��)���q 

2.  �!	ก#��$	6�_	��% 2

3.  �!	ก#��$	��_��!_	)��กw���&
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1. �9����ก��'B����!	����&�)����)�� 6

2. 8����3#� �!	�$	�$�
! �D%#ก��'B����!	����&�)����)�� 6
��
&#'�$�
!-�56��
�����ก�	

3.  �!	ก#��$	��_��!_	)��กw���&
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