(WEckE&-w&bo)
sumsuislsznelne

msﬂ%’uﬂgaqmifay‘a
INENISNINLASIVFDUUULADLD Y
ATBADILWBNITLIN

10 Aa1AN 2561



- A1919LIA
1280 WITD
8.45-9.20 . | adnzidan
9.20 - 9.30 %. | Uszmunandaann
9.30 — 10.00 %. | MILSAITAUNIWE Wit (ALM)
10.00 — 10.30 %. | AMULFLIAIUANIA (Market Risk)
10.30 — 10.45 %. | JUUILNWAINITING
10.45 — 12.00 . | ANNULALIRIWLATAG (Credit Risk)
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msﬂ%’uﬂqu%ga
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a a o € Y
1. NMTUIRITABNINE LAY (ALM)

2. ANMHULFLIAIWAAIA (Market Risk)

3. ANMNLFLIAIWLATAR (Credit Risk)




msﬂ%’uﬂgaqﬂﬁaa&a

=\

a a o ¢ 't
1. NMTUIRITABNINE LAY (ALM)

2. ANMNLHLIAIWAAA (Market Risk)

3. ANNLRLIAIWLATAA (Credit Risk)
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smsuvisdszmalng

Net Stable Funding Ratio (NSFR)

W RHNIENIINIT IRV DIFDILWNITLI

NNS2ONNAGA T LAN

A A Yo K
IILNKWN ﬂiﬂ%']ﬂ@‘ﬂ'l

=)
20"

- - - - { = =\ Q 6
Risk Limit LLag Trigger AR UIHITIWNI NI LR TR
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U a a o> 6 c:l”
magamimmsauﬂswmm:%%a% (1/5)

(wgee-wébo)
swmsuvivdszdlne

1. Net Stable Funding Ratio (NSFR)
i’mqﬂi:aaﬁ: N TIATIZRTEALUAZ L LHUANULRIIGUENINARDITEI TN, WAZIZUL TN

518d7% Net Stable Funding Ratio
Data Set Date 2018-11-30 , 4

Fl reporting group (mmaau"lm)
Organization Id A99 . o

1. 116002: TATINNDRIUNIU
FI Reporting Group ! T .

2. 116003: @ﬂiﬁ&lnﬂﬁ"l%ﬂd?‘iﬂ,%ﬂiﬂ‘ﬂﬂ

NSFR Value
Net Stable Funding . | 2yAuwda . -
Net Stable Funding Ratio ltem Name angauiuia < o . | ®1gAuARa Remaining Term
Ratio ltem - 26 LAaW ad 3
6LAaH |
<13 = Range
XKD d2wfl 1: undoGuiiiaanusiuas (Available Stable Funding : ASF)
200002 Wi (N) Manaviian uazdunaszas lusunaneg MMt
X003 ) ﬁuﬂmﬂuﬂfﬂﬁ 1 uazﬁuﬂm\guﬁ:uﬁ 2 mailsne Tin. Aawdnnaen .
- - — e Net Stable Funding
XOCK004 @ dunasuduuaniwiaansantefefuiforyaeiadise 1 D0uly
2000005 3) L‘é‘u‘s”umﬂua:ﬁuijﬁmmﬂﬂmiaalua:'gsﬁ'wmmé'ﬂﬁl,ﬁwhmﬂuu‘a’u‘?ummaz Ratio Item
Suffuidanusdias (Stable deposits)

XOCX006 (4) ﬁu‘s’ummazﬁuﬁﬂ'umnﬂmﬂaauazgﬁﬁwmmﬁ'ﬂﬁtﬁijmﬂuﬁu'a*ummaz
200007 5) Busiehnuazduffuoyldfednsduanngsfinanau




(oG e-babo)

swmsuvivdszdlne

l@n&15NNy2aIny NSFR (1/1)

No. Data Element Data Type | M/O/C Description sHaBaALNALAL
1 Organization Id FI Code M TRREDILUATTIIN
z Diata Set Date Drate M "?'I»Lﬁ'iéﬂ'ﬂbﬂa_.‘l]ﬂ
1. Reporting Group c '3 — B = Repeating Data Elements
Details auls
1. mwasTwadimInssnoloulullsinea Tioanu
- geTruvAEIEnaw (116002)
Z. s mee Twoaln sl Tsine T
- ?{ﬂﬂuqﬂﬁﬁﬁ'ﬂmu‘luﬂﬁmﬁ (116003)
3 Fl Reporting Group Id ¥ Classification M FaiayavadsniluaTTEe
[(Clagezification Mame: Fl Reporting
Group)
4 MNet Stable Funding Ratio Classification M FunTwe ﬂdﬁu U.ﬂ:ﬂ“l‘s:ﬂﬂwbulf
ltem ™ (Cla=s=ification Mame: Net Stable Funding
Ratio Item)
E“Iqﬂﬂl'ﬁgﬂ
[ Remaining Term Range Clas=sification A (Cla=ssification Mame: Remaining Term
Range)
& MSFR Value ™ Amount le- yorwaaFenIwe witew TEES e BT ST Lauls

Aaullfu ASF factor ua: RSF factor

(v}

1. rururivaasTiaan sl ud e udunaulsu
71 ASF factor ez RSF factor aauriushs
Toa7T 477068 bilsduawdundrgoadn RSF
factor L2

2. Met Stable Funding Ratio ltem T SW&ET12AT
477272 Amount Senfludouaz uaz'laidaqls

ATEanan % saesaetu 114,35 udu
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U a a o> 6 t-':l”
ﬂﬁ%ﬁﬂﬂiﬂi%’]iﬂ%ﬂiwElLLﬁS:‘Vi%ﬁ% (2/5)

D)
'''''
(waaa-od b0

13 )
swmsuvivdszdlne

2. WNRANaNIINITRRADIENTWNTIW
Tandseasd: ieldlunsfamunagninisduiiunsfiaves sa. uazdSeuifisunanisUfuGeuaieny

k1 A o
LW RNENANR e

aamihnananemslwsasdaiwnian

Data Set Date 2019-11-30

Organization Id Ag99 A
FI reporting group (#1313 au"lm)

Tans Solo basis (Bank only) Full Conso © « 1.116002: TATINNOFIUNIH
(baht) % (baht) % i 9
Growth total loans (excluded Interbank) 2.116028: °§<ﬂ Full Consolidated

Growth Corporate loans (excluded Interbank)

3.116003: q@iawnnﬁnﬁmnﬂu

Growth SMEs loans (excluded Interbank)
Growth Retail loans ‘]Jii LN ﬂ

Growth Hire purchase loans (if any)

Growth Housing loans (if any)

Growth Credit card (if any)

Growth Personal loans (if any)

SN S Y B ey

Target Type




> ~—

a a o> 6 c:l”
agamimmsa%‘mwmtaz%%a% (3/5)

(wgee-wébo) S
swmsuvivdszdlne

3. N1I2DNHNANN N L1AH

%] 6 d A a > I { % o a a % o { o
')GIE]‘ﬂizﬁ\‘lﬂ: Lﬁﬂi“lﬂ%ﬂ’ﬁ@]@@l’mﬂﬁiaE’JﬂNﬂ@lﬂM‘VﬂﬁN‘Uﬂd R]A. Lﬁﬂi‘ﬁﬂ’ﬁ@”lL%%T{iﬂ'ﬂﬁﬂ@ﬂﬂﬂdﬂULLN%dW%ﬁﬂﬂV\%@

FEmANTaanHAAR I 1wl

Data Set Date 2013-11-30
Organization Id A99
#i18 - U
Product Name Product Detail Product category Release Date Involved Party Type Target Amount
Product category Involved Party Type
1. e Corporate 2. fulTa SMEs 1. UAARTITNG
3. fula Retai 4. SwderasaIne 2. 4AYnna
5. ﬁm%mﬁ"aﬁagmﬁ'ﬂ 6. AwldaLTnde 3. RONUWNILT
7. ﬁm%aﬁhuyﬂﬂaﬁu 8. IuIuHIN 4.NBINU
9. viur 10. SAUANITH 5. Usenudiie
1. inaany

12ﬁ/ a Aa A vaa = [l ' o
q QW
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a a o> 6 c:l”
agamimmsa%‘mwﬂuaz%%a% (4/5)

(wgee-wébo) N
swmsuvivdszdlne

A AV Yo 'K
4. 39 Lﬂ%ﬂlﬂﬁ'ﬂﬁ]qﬂ@ﬂ'\

¢ A a a ' A A
’)quﬂi:adﬂ:l,‘w 81"51%7]']31]33[,3\]%3\1Lﬁ%aﬂWWﬂﬂa\‘iTﬂﬂ ]3. Ny

0/ v

‘]ij LEIRZINE

saenBuildduaingd

Data Set Date 2018-11-30

Organization Id A99

Creditor Involved

Party Id

Creditor Unique Id

Type

Creditor Country Id

Borrowing Flag

Currency Id

Credit Line
Amount in Original

Currency

Credit Line

Amount in Baht

Outstanding
Amount in Original

Currency

Qutstanding

Amount in Baht

1

Country Id

1

Currency Id

11 /43
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U a a o> 6 c:l”
waa&amimmiauﬂiwmmzwufm (5/5)

(wgee-wébo)
swmsuvivdszdlne

. . . . ) ¥ Aa a\ [->] 6 ”Q
5. Risk Limit Lag Trigger N1 l3U3M15awNINELAzWIbE
i’mqﬂs:aaﬁ: W LTl NIIRA AN NI TUSHITAN UL REIGIBNNTUSHITAUN TN LA R AU ]9,

1897 Indicator and Internal Limit

Data Set Date 2018-11-30
Organization Id A99
Limit Trigger Qutstanding
Indicator 3 - 3 - 3 -
PIHINLIH (UT1) (%) IHINLIH (UT1) (%) IHINLIH (UT1) (%)

Indicator

1.LCR Ratio

2.NSFR Ratio

3.L/D Ratio

4.L/D + BE Ratio

5.Top 20 Funding / Total Funding




msﬂ%’uﬂ;oqﬂﬁaga

¥
=\

7= a\ Q 6
1. NMIUIRITABNINLAasHbEW (ALM)

2. ANMHULFLIAIWAAIA (Market Risk)

3. ANNLRLIAIWLATAA (Credit Risk)
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g Y
ﬂ')'\&ltaﬂﬂﬂ']%(ﬂﬂ'lﬂ

nmmsumds melny

N
A A

VaR 289g1us ludigZiNanisan

v

1
A A

Greek 2a9gnue lniiyBiNan1san

%4

.

IS v

PVO1 maam'lmﬁmﬁ"mé'mmaﬂLﬁﬂmaag'mﬂ%ﬁ'mmwam

4

U
=

ﬁ)'l%’)%ﬂidﬂNa?l'lﬂﬂ%ﬂlﬂﬂ‘ﬂ%iﬁd (Actual Loss) Lﬂ%LWﬂ'\%Nﬂ‘ﬂ'\ﬂﬂ%ﬁﬁﬁﬂ (Stop

=

Loss Limit) 284 ﬁi’ﬂii&ﬂ%ﬂ 31y} L‘IN ) ﬂ'l‘iﬂ']

Y4

% 6 - .
fﬁﬂ‘i‘i&ﬂ%ﬂ%ﬁﬁ’]%@la’]ﬂi’]ﬂﬂiztﬂﬂﬁqiﬂii&l (Market Derivatives by Products)




g Y
ﬂ')'\&ltaﬂﬂﬂ']%(ﬂﬂ'lﬂ

: S
swmsuivdszdlne

4 N

v ¢ e/ . . .
6. ﬁq‘m‘s‘ma%wuﬁﬁ"}%ma'}ﬂﬁﬂ tuey1 (Market Derivatives by Transactions)

\ S

( N

% 6 A . . .
7. ﬁqiﬂﬁuawgwuﬁﬁ’mmiﬂm (Credit Derivatives)

\ S

( N

o €A { o 6
8. §INIINDUBNKS IWNHNNFaWNUSUHS (Structured Products)

\ S

cuq;:i ¥ 1

( o Aa & a 2%
9. ﬁ]mmﬂuaznﬂ‘smﬂnuﬂmﬂm%a‘samaaﬁq‘msmelumymwamsm LLUGGI’]&JIGI%
(PnL by Desk)

( N

10. Credit Valuation Adjustment (CVA) 2835303380 WNHEN19N1THY%

\ S




(wgee-wébo) S
swmsuvivdszdlne

1. VaR (Trading Book)

’SJGIE]‘II‘R&\‘] ﬁ{: INDAAAUAMNLRIIABARIAY aaqsmmhu

.

v

RES
u

v a A

TUDLN

v

@1 VaR Limit baz@1 Actual VaR

LUIONNY LNV risk factors

@131971 1 Jaaia VaR 2asgusluinBiine

Data Set Date 2019-04-05
Calculation Date 2019-04-01
FI CODE 0XX

Reporting
Value Type

Group Approach

Trading VaR

wilsaailszLnnas Risk Factor

Holding Period (Days) | Confidence Level (%)

Risk Factor Type

Aggregate Commodity Others

Fl reporting group
1.116002: @ﬂsmnﬂﬁﬁﬁfmm
2.116003: qﬂi'aunﬂﬁwﬁfmmluﬂszmﬂ

3.116005: °1q1m'aunﬂﬁwﬁfmmlu@mﬂs:mﬂ

{ﬂ‘saﬂmw assumption N bElunsewIoe Lo

ANMNLFLIAIWARAA (2/12)

v A a A
NI DN. lﬁﬂ%ﬂ’]ﬁﬂiﬁﬂiﬂﬁﬂmlﬁﬂﬁﬂ?EJI%

1. Approach ldun 1) Variance Covariance 2) Historical Simulation LLag
3) Monte Carlo Simulation

2. Holding Period (Days) LT 1

3.  Confidence Level |%| L% 99



v

agamﬂmﬁmé"\%mmﬂ (3/12)

(wgee-wébo) N
swmsuvivdszdlne

2. Greeks (Trading Book)

6 A A a 6 A A A v A a
ﬁflﬂiza\‘lﬂ: LANDAAGTNLLRSILAINEARAITVLRE (ﬂqﬁLﬂﬂU%LLﬂﬂGTﬂﬁiqﬂﬁl) TﬂﬁgﬁﬂiiNLWﬂﬂqﬂLﬂ(ﬂ'ﬂﬁlﬂﬂ”ﬁ

lWRyBLUaIv09e L UIaUaAa

@131971 2 Greek Basguzlulingdiianisad

@1 Delta 189 IR Products b

@1 Greek Limit baz@1 Actual Greek .
Data Set Date 2019- 3’1510'1%1%@@%@ IR PVO1

Calculation Date 2019-

FI CODE

Commodity Equity
_ PY _ NY Total

Unit: THB|

Delta
Actual
Limit
Vega
Actual

Limit

Gamma
Actual

wL9NUTELAN risk factors lawA Aggregate, FX LENINURNALIN, Interest

WLIANY Greek Type lawn
Rate, Commodity, Equity, Others

Delta, Vega, Gamma




v

agamnmﬁméﬁummm (4/12)

(wgee-wébo)
swmsuvivdszdlne

3. IR PV01 (Trading Book) |

quﬂixadﬁ: WaAaNLAZIATIERAMULELIVDY Interest Rate Products sluﬁ'tymwam D% Bond W% Interest Rate Derivatives

A a A % &
nnaNMItU[swlasrasaaaantd Ul%(ﬂa’]@]

@13197 3 Foga PVO1 vasadadusaiusasiananidgvasginslunindinean HLIMNANALIN LazIzeziIan (Tenor)

] v 1 . . .
Data Sot Date 2019.04.08 LWLANHN product group @A Derivatives wag Fixed Income
Calculation Date 2019-04-01
FI1 CODE 0XX
Unit: THB]|
Reporting
Currency Product Group Value Type
Group
Derivative THBFIX Limit
USDTHB CCS Basis Limit
THB3m6m Basis Limit
THB1m6ém Basis Limit
Limit
THBFIX Actual

USDTHB CCS Basis Actual

THB3m6m Basis Actual
THB
THB1m6m Basis Actual
Actual
Fixed Income Government Bond Limit
Corporate Bond Limit
Limit
Government Bond Actual

U968 Currency IR Curve W96 Tenor Aszuy sw. lElums
WONINURNALIH )

3/ 43



VDAAANNLFLIAIWAANA (5/12)

(wgee-wébo)
swmsuvivdszdlne

4. Number of Breaching Stop Loss Limit (Trading Book)

Q 6 { A { a £ Aa v
?@]Qﬂigaﬂﬂ: Lﬁa@@m&mam@wgugﬁm LLﬂzwaﬂlq@nuﬁLﬂ@]T%ﬁliﬂmaﬁgﬁﬂjiwiuum?ﬂwaﬂqiﬂq

o

[
= a

@13197 4 ToWATIWINATINNAZIANUTINATWIII (Actual Loss) LAMNATHHAVIANWEIFA (Stop Loss Limit) 2as5snssallwlinZiian1san

Data Set Date 2019-03-31

F1 CODE 0XX

Unit: Times

Stop Loss Reporting Group

1.116002: TATINNNEUNI ITUIBATIN TW. Breach Stop Loss Limit

Fl reporting group

2.116003: ﬁﬂiﬁmﬂﬂé’lﬁﬂ\‘i’]%sluﬂ‘imﬂﬂ

3.116005: gamamndwinnulusinsssins - A




VDAAAMNLFLIAIWAANA (6/12)

(we@e-odbo)
swmsuvivdszdlne

5. a%wuﬁﬂ’mma'}ﬂi’lHﬂiwtnﬂﬁfﬂ‘ﬁ&l (Market Derivatives)
’J@]ﬂﬂiwﬁdﬂ LWaﬁlﬂﬂﬁwﬁiwﬁmﬁiﬂiiwB%W%ﬁ@ﬂu@]m@ﬁUﬂi”LﬂVIﬁiﬂi‘SﬁJ (Market Derivatives)

81989 Uszne sUn. 0 'Y] RWR. 13/2558 Liad ‘ﬁaﬂmmmmsagzywmlmﬁmmswwmﬁﬂmqsmsuagwuﬁmu@m@ (Market Derivatives) - LBN&1ILLNHU 6

¢y

4.5 @
13N 5 VaYA[INIINA RN

. Iunstﬁﬁqmssuﬁuq@lmﬁauﬁfu T¥B9uaa Realised Pl lul@anainad wazsngdwgaa Notional Amount 1w 0

2019-03-31

. luﬂstﬁﬁﬁsmsuﬂ'ﬂ&iﬁua@lmﬁauﬁu LAANIINLBE Settle LNIEI MHI1891WL0A Realised PnL 1iblA@auadInan hazIneai

88® Notional Amount mmaa unit: THB
) 1. asnenitie 2. SasuanAeu 3. 5919578159l 4. 59ANAIAITYY 5. saAnAuAIlnAN el 6. Atinensiiu
Group of  Reporting ‘ . v o o &
Derivatives Tangdien (en3unasdn) na3A1 U9 Realised
product Group NA MTM Realised PnL NA MTM Realised PnL. NA MTM Realised PnL NA MTM Realised PnL NA MTM
NA MTM Realised PnL NA MTM Realised PnL NA MTM Realised PnL PnL
1 gansswayiusfunaatuiugu
1.1 Futures
1.2 Forwards
1.3 Swaps
1.4 Options

ganssuayWuSAwaaInT sUN. sy

2.1 Barrier derivatives

2.2 Average derivatives

2.3 Option derivatives
2.4 FX pro-rata wag flexible derivatives

2.5 Forward-start derivatives

2.6 3uq

FI reporting group
(1) 116002: QQiiunﬂﬁﬁﬁfﬂ\‘nw (2)11

20 /43




VDAAANNLFLIAIUWAANA (7/12)

(weee-oabo)
swmsuvivdszdlne

6. BWNUDAUAAIAIIYF YW (Market Derivatives)

Qo 3 A a Aa v & v o . .
'J@]flﬂigaﬂﬂ: LWQ@@@WNﬂiquqiﬂjima%w%‘ﬁ'@n%@]ﬂq@]iqﬂaq’lq_‘n (Market Derivatives)

81989 Uszme 5UN. N1 JuR. 13/2558 1309 ARNINIAMNNTOWENA IR TUI TN TSN TINTTNABA BTN UAAA (Market Derivatives) - LONF1TUWWL 6

M 6 ﬁ'agaq5nisum@ﬁuﬁ‘é’mﬂa1mmﬂ"@mﬂ (Market derivatives by transactions)

lFwannisaaany

Period 2019-03-31

Fl Code 0XX 13149 ﬁ 5

Unit: THB

Transaction date Counterparty Notional amount Reference variables Effective vy
New Name of ~ Group of Derivative  Type of Mark-to-  Realised wilsaliAry

Outstanding Baht Payout Purpose  notional Gain or loss ) Notes
Product Trade date Value date Maturity product product Type  Name Variables Details component ~ delivery market PnL Wilvay

Currency  Amount  equivalent amount

Fl reporting group

(1) 116003: °1;mau71ns%1ﬁhmu1uﬂsu%/ S




VDAAAMNLFLIAIWAANA (8/12)

(we@e-odbo)
swmsuvivdszdlne

7. OWNHDAWLATAR (Credit Derivatives)

Q

6 4 a a ¥ a . . .
'36]%1]53&\1(5]: Lﬁa@]@mwﬂsmmqimmmmmm (Credit Derivatives)

81989 Uszme sUN. N aws. 14/2558 1384 Wé’nLﬂmsvi’nwaq,ngmlﬁﬁmﬂﬁwwtﬁ"nﬁﬁqummagw"’uﬁ‘@‘ﬁmm@@ (Credit Derivatives) - LaNg1ILWU 4

9o 7 SouAgnIsORNASATASAR (Crditdervatives)

oot [ lFwanniadeany

Fl Code 0XX|

AN 5

Unit: THB

Transaction date Counterparty Notional amount Reference obligations Underlying obligations Effective wisdalit
Reporting New Type of Markto-  Realised ~ Gainor  Protection buyer |

Outstanding Baht Name / Derivatives Purpose  notional ating AN Notes

ef. No.
Group product Trade date Valuedate Matuity ~product Type  Name Name / Series  Maturity ~ Currency Maturity Currency market Pl loss or seller delivery
1Yy

Currency Amount ~equivalent Series amount

Total outstand\ng

FI reporting group
(1) 116003: qwswnné’]ﬁfﬂmuluﬂszl,ﬂﬂ/ (2) 116005: FQTINNNEBNIWleE91 T2

LN el




VDNAAMNLFLIAIUBAAA (9/12)

(weee-oabo)
swmsuvivdszdlne

Aa YA A A o ¢
8. ﬁaiﬂiiNLﬂ%QﬂNﬂNa%W%ﬁltﬁjﬂ (Structure Products)

Q

d 4 a =) =) U { %
1nUszasn: tNafaa Ui InTTNIEUGHNNTa YW (Structure Products)

61989 Uszme sun. 7 aua. 15/2558 1304 naninusinmsaugalimnaswdizdvnginsiuduiiufidaunusueds (Structure Products) - laNaNIuuL 5

v 8 dospssnaswanies Balantusiuds (Structurd products)

lFwanniaduany
AN319N 5

Unit: THB

Transaction date Counterparty Notional amount Reference variables Embedded derivatives Principal vary
New Name of ~ Type of Borrower or Gain or sl

Trade Value Outstanding Baht Payout Delivery Purpose  Derivative  Effective notional ~ Marko-  Realised protection . Notes
product Maturty product ~product Type Name ~lender Variables  Details 0ss . 1iitey

date  date Curency Amount ~equivalent components amount market ol

Total outstanding

FI reporting group
(1) 116003: q@swnﬂﬁﬁﬂfmmluﬂs:mﬂ/ (2) 11




(oG e-babo)

swmsuvivdszdlne

9. Profit and Loss by Desk

[ 6 A a x o A a
1anilsedea: Lwa@mmuLﬂ’mmmm:m"h/m’mnumﬂ@

&
VU

U

ANAAMNLFLIATUAAIA (10/12)

uﬂﬁ@WNﬂSZUTHﬂﬁigﬁﬁﬁﬂqimﬂﬂnik

Swaspmmlutyfiiamsd leun MTM uaz Realised PnL

o

2019-03-31

Period
Fl Code

Reporting Group

OXX

Sale
Sale

Sale

Annual

Total Sale
Target Profit

Trading
Trading

Total Trading
Sale

Sale

Sale

Monthly

Total Sale
Actual PnL

Trading
Trading

Total Trading

= o o = = == — o = i o - o
A INI9N 9 maﬂaL{I’rvi&l’lElu,'azn’lism’l@‘l‘vgu‘nanmuasamadﬁ?nss&liuu:‘y“ﬁgwan’lsm’l LLTJ\‘](FI"‘I&IT@I% (PnL by D

“ T T
e e

Unit: THB

LLﬂJamuﬂi:mwﬁﬂﬂmnu leun

1. Lﬂmmyﬁﬁvlﬁmmnuﬂi:aﬁﬁﬁ (Annual Target Profit)

. da & A -
2. mvl,ﬂmnumﬂmumwaaL(ﬁauﬁiwmu (Monthly Actual

PnL)

] |
I 1. wdsanaumolas sale desk uaz trading desk
f 2. njanTaldiy sale desk WAz trading desk N bESanduny
muluwas sw. (ENG)

& S Ry -
24 /43
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aagam'\mﬁﬂaﬁ'mmmﬂ (11/12)

(waaec-oddo)
swmsuvivdszdlne

10. Credit Valuation Adjustment (CVA)

Iaqiszasd: thafinauyad Credit Valuation Adjustment (CVA) nItity® o fulfou 18953n3snaywusnmamaiinasdg

®131971 10 ZBYA Credit Valuation Adjustment (CVA) 2835303308 BNHEN 19N

Data Set Date 2019-03-31
Fl Code 0XX Unit: THB
Reporting Group Counterparty Type CVA Value
Sovereign
Bank
Corporate
Retail
Others

. \ 5y s A A
FI reporting group wieNlzinadasa Y MNaNNRNIBIINLIEMA TUN. 1 JUS.

1.116002: TATINNNEUNIH 16/2555 1389 RANLNHNNITEI W LEWNINE LRUIATBLATAN TR T
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