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ADNITAIUIAIINIU - 59n951 Derivatives

_ s | ean Option Walsylamignag

AU VANTINE Notional Amount | Premium (21anu)
HARAAIATILIURINU 100 50 200 10 -20
eRlil b LN Tna

FIAAAIANIUNNNTNE 100 100

uan FCD 50 50
| u2n Option 200
uan A1da1e (premium) 10

LIUAINU 350 160
WNRUsylamigna
1n A'lsgna
UIN ANUFNE -20 -20
LIUAINU 370 180
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su 5181911 (Excel File)

s UHAAAYAYE5N55U Derivatives (‘Lisiudvasdnsuantlaau)

s1L91ULAAAIR19E5N55U Derivatives (lusaudrvdvdnsuanulaau)

ST 52 PO URRPRRPN
(K1 T N L T
Unit : Unit
Exchange / Cost Value Unrealized Excess Cash +
i Margin
o End dsean | Underlying |Maturity |  Counter -. |short/ | No. of |Notional HENSE (0 @7 g
# | Investor Useind | anadu &na | iiauwin| Market Loss (-) . | wanewng
5510354 Assets Date | Party Name long | Contracts | Amount : - ; _ |vAsuwin
Name . By UsD Value | (viauwin |gnattiu
(s21) : usD
usD)
Total Outstanding 0 0 0

mnawe walselawmi (;e'lé / arldans) Aiaannasvingsnssuanid (Realized) Wiin'ldsaorulusiaonu Return on Portfolio Investment Abroad (DF_RPI)
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s1:NULAAAYANIIEINT5U Derivatives (Lusyudvdsdnsiuantlaau)

e —nasnuLanaine adnulu Dow Jones Index Futures 10 &eyeyn s1asiunu USD 90,000 Notional Amount
USD 100,000 Mark to Market USD 91,000 ana@1assutiian USD 2,000

- WilaifeyZduasnu USD 15,000 Initial Margin USD 10,000 (Excess Cash + Margin = USD 15,000)
- ou §utfauniile position fitaamasd1y Excess Cash + Margin 531 USD 14,000

wautiila Position Excel File
fta Column fiaya fia Column fiaya
End Investor Name navnuLanang Notional Amount 100,000
sgLangsnssy Futures Cost Value (&naéu) | 90,000
Underlying Assets Stock Index (vmuwvin USD) | 90,000
Maturity Date 31/12/ 2003 Mark to Market Value 91,000
Exchange / Counter Party Name | CBOT — ,
Unrealized Gain or Loss(-) (t#Aautvin UusD) | 1,000

Ussine us
ALY USD Excess Cash + Margin (anaiu) | 14,000
No. of Contracts 10 N6 -

DF_RPI

HUUNANITINAANEITNLIILIN

sTuus1avIuuAnNINEilaqiiu

Cumulative Interest
Income Amount

Cumulative Dividend
Amount

Cumulative
Other Income Amount

Cumulative Gain or
Loss Amount

Description

- -2,000




s1:NULAAAYANIIEINT5U Derivatives (Lusyudvdsdnsiuantlaau)

fnaenv —naynudnainig ia Position 165un1sannn1sana USD 12,000

- tanadA1vy Excess Cash + Margin 521 USD 25,000

waunila Position Excel File

fia Column fiaya fia Column fiaya
End Investor Name ARINULAADNE Notional Amount -
UszLANgsnssu - Cost Value (&navdin) | -
Underlying Assets - (\ieuwin USD) | -
Maturity Date -

Mark to Market Value -

Exchange / Counter Party Name CBOT
5o US Unrealized Gain or Loss (-) (tAauwvin USD) | -
ANALSU USD Excess Cash + Margin (snattin) | 25,000
Short / Long - (vAsiuevin USD) | 25,000
No. of Contracts - NUEILIAG) -

Hunnn'ls

DF_RPI

sTuus1avIuuannINilaqiiu

Cumulative Interest
Income Amount

Cumulative Dividend
Amount

Cumulative Gain or
Loss Amount

Cumulative Other
Income Amount

Description

- 10,000

A1'ls — Asssutian (12,000 -2,000)

_t
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s1:NULAAAYANIIEINT5U Derivatives (Lusyudvdsdnsiuantlaau)

° a fgauy HRUacu | Excess Cash ANE95U Unrealized | fAlsann
ANATUIONLIILIU ) - + Margin Wl Gain Futures
% EIRAAEINNT 100,000
ufdodefaogy | 100,000 | 15000 §
oL §uidiaud open position 100,000 14,000 2,000 1,000
ou &uidauii close position | 100,000 25,000 12,000
SI8A1T oL SuLiiaui oL §uLdiaui
Open position Close position
HARAIAIIUNNNTWE 100,000 100,000
13 A ldane 2,000
130 aaaAIA1Y Excess Cash + Margin 14,000 25,000
¥in Unrealized Gain -1,000
9in Walsglamignd -10,000*
I UAINU 115,000 115,000

* ghuraiann Realized Gain (12,000) — @1s5suiiiau (2,000) = 10,000
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ADAISATUIAIVINUY - 59n59U4 SBL

10

RAUUBG UXNNIWE FCD 1a5udu A 1d[ne
Nvilseiu
HAAAIATIILIURINU 100 50
TviBlu (Securities SL 100 (nanisziu) 10
Lending : SL) elnn FCD
5180135 Uné SL
HRAAIANIIUINNTNE 100 100
udn FCD 50 150
1in nanusedu -100
A AT 10
LIUAINU 150 160
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su 5181911 (Excel File)

s1avIuULanAIA1IYE50554 Securities Borrowing and Lending / Repurchase Market

51L9IULAAAYATIYE5N55U Securities Borrowing and Lending / Repurchase Market

BT 52 TRV PPRPPT
(LT TR URRRPPPIN Wbl
Unit : Unit
i snuazidaadaian uanisziu A1savNUGa
4 o y . Juasu Juasu V. Jumasy
7t | Investor | wszandoyan | ylspan | SN CODE/ #agaan ; fna [ Face |Market | . ISIN CODE / frafaan ; dna | Face [Market| isziawn | Face [Market | W81
Name NANNINE Security nANNINE e @u | value| value | U@ ey |- Sz ndnmiwg | TMue Wy | Value | Value | &eueyn | Value | Value
symbol naNNIwel wIF YN symbol nannIwe il
(szushian)
1 Securities Borrowing : SB Huan 1 Securities Borrowing : SB
2 Securities Lending : SL asasuil -SEURNITUANNSNE- 2 Securities Lending : SL
3 Repo AU 3 Repo
4 Reverse Repo du q (szy) 4 Reverse Repo

5 Short Selling

6 dandnniwd

7 Others (s53y)

11

wneme wadselani (e'lé / arldane) Aldsuainasvingsnssuansd (Realized) ivn'lisaerulusiagiu Return on Portfolio Investment Abroad (DF_RPI)

nselivanvindutanandszAullasnusavasiianadsyiaai Aluunldsiaeulusiaeiu Return on Portfolio Investment Abroad (DF_RPI) éia
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S1EIUEANAYATINIE5N55U Securities Borrowing and Lending / Repurchase Market

MLy —595n535UTREIN (Securities Lending : SL) —nasnutdnaidng Excel File

- {1 u5tin Stars Co.,Ltd. Face Value USD 100,00 s1a1na1a USD 80,000 »vudnilszAiudusin USD 100,000 (#n FCD)
Wanauunuiida (rebate) Nazdavana USD 1,000 uaziisannedie FCD anun USD 50,000

snaazidaasdayan nanscAu
fia Column fiaya ffa Column fiaya
End Investor Name AaINULANTNE Uszian LWUA
ISIN CODE/Security symbol | -
Usziandauan 2 . ty sy
——— AafaannannIwe -
Usstnnunanniwe Common Stock

JuasuAnuananNINE -

ISIN CODE/Security Symbol | C01111111111

ANALIUY USD
fiagaanudnnine Stars Co.,Ltd. Face Value 100,000
- - —— Market Value 100,000
JUATUAUUANRRNNTNE - ;
ANsaAYNUGA
anawu Usb fia Column fiaya
Face Value 100,000 Usziandayan 6
Market Value 80,000 Face Value 100,000
Market Value 100,000
TUATUAMRUAUDIF YN 31/10/2009 MBI i

HasNuMTLANIU R ULRZ FULTE
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S1ENIULAAAIATINE5N55U Securities Borrowing and Lending / Repurchase Market

faeiNY —595n5354TIREIU (Securities Lending : SL) (sia)

sTuus1avIuuAnnAInilagiiu

- Tauiiu snaanaa USD 80,000 1a5uiusaatiduiidaniszAu USD 100,000 iihidhn FCD

DF_FCD

Account Number | Currency | Original Currency | Original Currency Original Currency Description

Id Deposit Amount | Withdrawal Amount | Qutstanding Amount
Hh[oldfab Ul 50,000

005EUR00000333 usD 100,000 150,000 unanilseAu SL 100,000

DF_PIA fiuininnauudnninsgd uastiuinaannsdie P/N
ISIN Code Security Issuer Currency | Original Currency | Original Currency | Description
Type Name Id Cost Value Market Value
co1111111111 168003 Stars UsD 100,000 80,000 SL
(Common Stock) | Co.,Ltd.

13
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S1ENIULAAAIATINE5N55U Securities Borrowing and Lending / Repurchase Market

fnaeiny —55n95U TUEN (Securities Lending : SL) (sia) sruusIEIURANNINELaxiiu

-ihRuaatdda P/N 2asustiv PPP.Ltd. USD 100,000

DF_FCD
Account Number | Currency | Original Currency | Original Currency Original Currency Description
Id Deposit Amount | Withdrawal Amount | Qutstanding Amount
005EUR00000333 usD 100,000 100,000 50,000 unanusydu SL 100,000
DF_MPI tiusinnsdfa P/N
Security Currency | Transaction | Trade Date Value Date Original Currency | Description
Type Id Type Cost Value
168020 UsD 0290700002 | 2009/01/16 2009/01/18 100,000
(Promissory Note) (Buy)
DF_PIA fiufininnauudnninegd uastiuiinaanasdie P/N
ISIN Code Security Issuer Currency | Original Currency | Original Currency | Description
Type Name Id Cost Value Market Value
co1111111111 168003 Stars UsD 100,000 80,000 SL
(Common Stock) | Co.,Ltd.
P02222222222 168020 PPP Ltd. UsD 100,000 100,000
(Promissory Note)

HNEANNUNTLANLUR OB ULASR LTS
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S1ENIULAAAIATINE5N55U Securities Borrowing and Lending / Repurchase Market

fnaeiny —55n95U TUEN (Securities Lending : SL) (sia) sruusIEIURANNINELaxiiu

-27e1 P/N USD 120,000 16 A115a1an1sana USD 20,000 iihsunn FCD

DF_MPI fiuinnsana P/N
Security Currency | Transaction | Trade Date | Value Date | Original Currency Description
Type Id Type Cost Value
168020 uUsD 0290700003 | 2009/10/20 | 2009/10/22 100,000
(Promissory Note) (Sell)
DF_PIA fiunIanguuannind uariiviinaananyay P/N
ISIN Code Security Issuer Currency | Original Currency | Original Currency | Description
Type Name Id Cost Value Market Value
co1111111111 168003 Stars UsD 100,000 80,000
(Common Stock) | Co.,Ltd.
P02222222222 168020 PPP Ltd. UsD 0 0
(Promissory Note)
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S1ENIULAAAIATINE5N55U Securities Borrowing and Lending / Repurchase Market

Gnatiny —59n35UTREN (Securities Lending : SL) (sin) SruusILIUKSNNIWETRiiu

-1l P/N USD 120,000 1¢irin'ls USD 20,000 iindunn FCD
- dvauunanlsrAu uarnanauunuintuida (rebate) USD 1,000

DF_FCD
Account Number | Currency | Original Currency | Original Currency Original Currency Description
Id Deposit Amount | Withdrawal Amount | Qutstanding Amount
gARLNUN 50,000
005EUR00000333 USsD 120,000 101,000\ 69,000
N\
nandsyAudiusa + rebate (100,000 + 1,000)
DF_RPI
Cumulative Interest Cumulative Cumulative Cumulative Description
Income Amount Dividend Gain or Loss Other Income
Amount Amount Amount
- - 20,000 -1,000
TunnaAlsannn1sane P/N | o

uinnane rebate

HesNUMTLANIU RSB BLRZ FULTE
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S1ENIULAAAIATINE5N55U Securities Borrowing and Lending / Repurchase Market

17

ﬂuz nusley FCD P/N a1 rebate A1'lsann P/N
HaAaNUN 100,000 50,000
o Julvidiy (SL) 100,000 (waniseAu)
Wuaa'lida P/N (SL) -100,000 100,000
ane P/N #hn FCD 16iAnls (SL) 120,000 20,000
gy/FuAunanisyAu/ana rebate -100,000 -1,000
eRli Rt nselng Aselvin SL

HAAAIANINANNTNE 100,000 100,000
u3n aaaAdAy FCD 50,000 150,000
9Wn nanUszAULIURR -100,000
ILIUAINU 150,000 150,000
N %a P/N 100,000
Win nanUsTAULIURR -100,000
NUIAINY 150,000 150,000
u1n FCD (ane P/N) 1ffuinaals 20,000 120,000
¥in FCD (Auduan /41a rebate) -101,000
9in Walseladdgna -19,000*

9LIURINU 150,000 150,000

* druraiann A11sannnsana P/N (20,000) — rebate (1,000) = 19,000
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A1591a911U55n554 Derivatives, SBL &

Download wuusisavu

www.bot.or.th
— N353 URVADYRAU 51N,

— AL UL LNANSRVADYANITAINV U A ANSNE TUBNILSZINE
— S LLL2ADYR [/ NAY 7

1i5a http://www.bot.or.th/Thai/DataManagementSystem/Portfolio Investment Abroad/Pages/data.aspx

wasgrunsdvitalwadana : MDSRXXX_YYYYMMDD_DSR.XLS

MDSR fludraait

XXX siidgdsrancrndvaiaya tadu A99

YYYY tluavziayaliildil a.q. 4 uan du 2009 iudu
MM iauaavdaya A15:1319 01-12

DD Junuavzayansaviu (ilviugaiiaaasifiau)
DSR.xls ludraait

frating 11y MDSRA99_20090831_DSR.XLS
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A1591a91U55n594 Derivatives, SBL

C m'ma"tun'\ssiwaaga : sneLfiay
ANUUARY : Anatuduin 10 aaddiaudalal

(3un 10 Husunga Widenaluiurinniséalal)
suuuy : Excel File / szuushavuilaqiiu
2AaIN19nN15 : DMS DA Extranet / DMS DA Internet

(dasnvindeluilaqiiu)

19aL IUANSNAUR

O fusiudndesraviuilayiiv : udvtiaavAnsuardainivn1sannil
SupportDMS@bot.or.th

n'\u’lu%uémﬁaumaaﬁauaamusn

O'luimenilusiingn : syilgun1sdaiias www.bot.or.th
— A155URVADYRAL 5UN.

- FeiEILANSRV2RANTY Internet
guolusiinsi aatsula LAULAS 1152 Aattanda LAdNUISnLE

Augtiuauuscuun1susKistaya drauduisdaya anes 2 du 7
gauaiusaazidaaing. 0-2356-7422 uwar 0-2283-5126
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023-567-814

21

fhafmnumsuanifeniduuasiuite



