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Lnasuuy 3.1

é’hadnmsﬁmam Effective Notional Amount

Notional Amount / Effective Notional Amount
® Notional Amount ¥118D9 TIUIURUA TR

YO YIUINIIM T NATINUD

3

® Effective Notional Amount Hu1899 dM5Ud
o a [ v Aq Yo o a A Yo L4
mmumummaagagwamwsmsuaaawh m’;mmmumumz"lmu“luﬁammim
A J 4 ~ ~ a d? ) @
mﬂuﬂﬁﬂwuumﬂq&mmﬁ]%mmu anTy
o v a 4 1 1
(1 ﬂ13W@Ju1fﬂ1ﬂﬂl§WH‘ﬁﬂNﬂ1§Nuﬁu§1uEl@‘il‘] 1% Seagull ‘Vi?@
(2) iM3 Leverage $1WURUA T 0
v 9
(3) ImauanlasuiuIuRuaNdY11a18n59 (Structured Product)
. ¥ .. . A @ S4 g v '
® Notional Amount ¥BIF YY1 Digital Options tUBAUNUAT CCF NINYIVDILLAT gl
Y
INUAT Payoff mﬂﬂﬁmﬂﬁ Digital Options Wulunsal 1433 Original Exposure wag 1y
IAUAN Payoff Y0Id Ry Digital Options #NAI83AMR1INNITATIAT (Mark to Market)

Tunsain 1933 Current Exposure

I3

w d (Y] v d
1. Effective Notional 91Wu5Mam38uiimsWannaneywuswug 4o o 154 Seagull :
Y g = 9 )
gnAnilu Exporter in1szdoasusise USD Tueuinn

auilszneu

U Y U A

G 2nMm UYIENRUNY

1 %o USD Put/THB Call @ 41 Notional  [v18 USD Put/THB Call @ 41

Amount 1 M$ [Notional Amount 1 M$

2 U8 USD Call/THB Put @ 43 Notional ‘“ﬁ_@ USD Call/THB Put @ 43

Amount 1 M$ Notional Amount 1 M$

3 18 USD Put/THB Call @ 39 Notional @ USD Put/THB Call @ 39

Amount 1 M$ [Notional Amount 1 M$
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Effective Notional: Seagull

v a

v -
anfl VIBNWUNH

P/L P/L

39 41 ‘\Spot@ ‘ 39741 Spot @

maturity miakdfity

Scenario N3 Exercise Effective Notional

Spot < 39 - Qﬂf’gﬁ exercise Put @ 41 uﬁ'dm?ﬁwﬁunu 9% exercise put

- Bank exercise Put @ 39  |option Notional Amt. 1 M LALB991n
S . A

11/14n5 exercise INoaaNavINNU (™0
m’n“ﬁgﬂﬁﬁ exercise put option KFUU)

)
.". 114 scenario 1119@9 notional = 0

39 <Spot<4l  [gnA exercise Put @ 41 N/A
41 < Spot <43 13i31A13 exercise option N/A
Spot > 43 u?ﬁm?unu exercise Call [Call option / Notional Amt. 1 M
@ 43
EITERER R EY

4
Av A Y Aa Aa

e

A y Aawv a I
AANN transactions ﬁ VIHNWNUNY mJu

i@oed 11T UgInTsuiiae
1. USD Call/THB Put @ 43

2. USD Put/THB Call @ 39

cdl]f’f] UTENHNUNU ICADIAATUNTNY
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mﬁﬁmsmnnwﬁ Effective Notional
[ . . a . ~ Aav A =\ 9 4
nanvoy Effective Notional N Scenario N1 UTHNWNUNU uTama"lﬂﬂsszu
~ 3 Y1 K Y Aov a ~ di’ . ] 1 (= . ~
mﬂwqmzmullmmmu Ui‘lel‘ﬂNqu]Ll TUNITHD Options 2 A Lm]’lllll Scenario “lmasm
Y Y Y
U3EMRuYU I Tond Exercise Option 114 2 Aawieniu iy SLL TunsaifiazAaiies Call

v E4
Option 1 USHNIUNU Fo1ngnAiTasiis 1 Effective Notional = 1 M

v d Y o [
2. Effective Notional euwuﬁmamsﬁuﬁﬁms Leverage NUIU[UMNTIRN

L]

WU IRS Notional Amount 1,000 A1411N 318 8% 51 2 (THBFIX) 9111 1391

IRS 2 daya uAagdyanil Notional Amount 1,000 A1ULM asuAazdya1910 fixed rate N

g 9 a9

4% 118z floating rate  THBFIX @41 Effective Notional Amount (A1 2,000 GRITETRLY
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PNaIUHY 3.2
LY v ° 1A 1A v A v d . .
ﬂ3@ﬂ1amSﬂ1u’am:y.ammammmzumﬂuaumwa (Credit Equivalent Amount)

1. MIMMIUMUID Original Exposure

a1 o [ 4 @ ] @ (%
’c’flliJﬁ’JW]T.Ij‘iﬂiillm{Wuﬁﬁﬁuﬂ@lﬁn!ﬁﬂlﬂaﬂuﬂﬂuﬁl N3 gy

ccy CCY | Notional | ©1ga 351 3512
(“dlfﬂ) (v1e) Amount ﬁfymW (ng i l3ig Netting (ﬂiiﬁﬁ Netting Agreement )
(ay.) (Original Agreement)
Maturity)
CCF Not. Amt. * CCF Not. Amt. *

59 1 CCF 2592 CCF
+ USD -BAHT 5,000 129 0.00 0 0.00 0
+ USD -BAHT 10,000 2 Lﬁ’t‘)u 0.02 200 0.015 150
+USD -BAHT | 100,000 39 0.08 8,000 0.06 6,000

(0.05+0.03) (0.0375+
0.0225)
yan UM = Notional Amount * CCF 8,200 6,150

Funindideanunsan 115 ume .

VIR .
A59i 13i3 Netting

A .
NI Netting

YAAWNIUINIA * RW Y9100 .

8,200 * 0.5 = 4,100 A1U1N

= YAA NGV * RW YD1 .

= 6,150 * 0.5 = 3,075 11U M




2081971371138 Current Exposure

[

swanagunuusSEn nYa 6 193
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VIHNRUNY ABC Mdya19a
CCY CCYy Notional 091 wﬂJuﬂﬁﬁ CCF Notional * Mark to Market
@) | (vw) Amount 1Mo CCF o —
+USD | -BAHT 5,000 123U 0 0 5
+USD | -BAHT 10,000 2 1fou 0.01 100 10
+BAHT | -USD 40,000 4 150U 0.01 400 20
+USD | -BAHT 30,000 51P0U 0.01 300 10
+BAHT | -USD 50,000 7 1P 0.01 500 5
+USD | -BAHT 10,000 31 0.05 500 10
Total 1,800 45 15

Current Exposure nyallal Netting Agreement

flsanmsiayangasssu (CCE) =45 &

H H 9
yamanudsanaaiznaiulueuina (PFCE,, ) = 1,800 a1u1m

yanuReuiIa = 45 + 1,800 = 1,845 411N

Current Exposure NSl Netting Agreement

goAgNBUeIi 15102019 UINMIT MTM (NCCE) = 45 — 15 = 30 A1

[ d‘ d‘ 1 a dg’ 9
yannNdsInmaNIzinaIulueuIna (PFCE,,, ) = 1,800 414111

yamanudssgninmanezinaduluewag = 0.4* PFCE,  + 0.6*NGR* PFCE

Gross Gross

NGR =NCCE / CCE = 30/45 = 0.66 1111
yamanudssgninaanazinavulueuing = (0.4%1,800) + (0.6*0.66*1,800)
= 1,440 3141

yanuReuia =30 + 1,440 = 1,470 a1unmn
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agUNuTEN nua. NAVVTENRUNY ABC Tuusaznsal

Aan 1 .
1. N3MI5 Current Exposure 111 1311 Netting

yaAuleuing = CCE + PFCE,,,_ =45 + 1,800 = 1,845 31110

a o & A a ) 4 a o
ﬁuﬂi‘l"lﬂlﬁ&lﬂﬁﬁulﬂiﬂﬁﬁTﬁi‘U‘Ui‘H‘V] nUA. = 1,845 *0.5 =922.5 Z%H‘L!‘UW]

Aad = . A A 9
2. N3UIF Current Exposure (1UUYN Netting muau”lﬂlﬂiumu

yaAuReui = NCCE + PFCE,, = 30+ 1,440 = 1,470 d1u11n

@

FUNSNEToIRUATANTMSVUTEN nUA. = 1,470 *0.5 = 735 A1V

w

Y v S a v 1) yad ..
ANIDYINITUNAYYIN nnaunulais Original Exposure

auuAIihgInssneyusawsasmanaounu wie n 3 dyan

CcCcY CCY | Notional Original 351 1 3512
(Bought) | (Sold) | Amount Maturity (nyai 1% Netting (N311) Netting
Agreement) Agreement)
CCF Not. Amt. * CCF Not. Amt. *
59 1 CCF 2512 CCF
-USD + BAHT | 5,000 2 !ﬁ@‘ll 0.02 0.015
= 100 75
+ USD -BAHT |10,000 2oy 0.02 0.015
+USD -BAHT | 100,000 39 0.08 8,000 0.06 6,000
(0.05+0.03) (0.0375+
0.0225)
MIZYAWUNRAUME D. = Not. Amt * CCF 8,100 6,075
a o & a 9 a o [
TUNINIUFIIATULATAN F1NIVUIY D
ax .. S .
1. 75 Original Exposure uulaid] Netting
an NIV — 8,100 a1UV N

4
FUNSNI T 1ATAN = 8,100%0.5 = 4,050 A1UVIN

an .. = . A A Y

2. 3% Original Exposure 4113 Netting AfReu lvasudu
yasufioumg = 6,075 A1 M
a v oA a
FUNTNHTIIANUATAN = 6,075%0.5 = 3,037.50 A1UVIN



o

-3/14 -

U ) aA v d‘ U/ A
2. MIDYNNITUNTYUIN ﬂﬂﬁ‘]Jﬂ‘In!Ulﬂ’Jﬁ Current Exposure

VTHNR[UNY ABC idyansasuandsufuusi nua. Wad 6 emsTag Toy1318013
#i 3 uay 4 Whwmainnaniuldaidonly
Currency | Currency | Notional Residual CCF Notional * Mark to Market
Amount Maturity CCF Profit Loss
+USD | -BAHT 5,000 129 0 0 5
+USD | -BAHT | 10,000 2 1fou 0.01 100 10
+BAHT | -UsSD | 40,000 4100u 0.01 400 20
+USD | -BAHT | 30,000 4100u 0.01 300 10
+BAHT | -USD | 50,000 7 1fou 0.01 500 5
+USD | -BAHT | 10,000 31 0.05 500 10
Total 1,800 45 15

Current Credit Exposure (CCE) = 5+10+(20-10)+10 = 35 81417
Net Current Credit Exposure (NCCE) = (5+10+(20-10)+10) — 5 =30 A

Potential Future Credit Exposure, . (PFCE )

Gross

= (100+500+500) + PFCE___ 91D wﬂlﬂﬁﬁ 3uag 4= 1,100+ (400-300) = 1,200

Gross

Potential Future Credit Exposure, , (PFCE,_)

Net

NGR =NCCE/CCE= 30/35 = 0.86 A1UU™

PFCE, = (0.4 * PFCE___+ 0.6 * NGR * PFCE

Net Gross Gross)

=0.4*1,200+ 0.6 * 0.86 * 1,200 = 1,097 GRITBTRRY

Funindidesdnunsda dmsuue n
1. 3% Current Exposure uu'laid] Netting
yaAufiguig = CCE + PFCE, s = 35 + 1,200 = 1,235 2141
Funsndidosdnunsan = 1,235%0.5 = 617.50 d1um
2. 2% Current Exposure ATRTEY Netting ﬁﬁﬁ'au”lmmuﬁau
aAufileuig = NCCE + PFCE, = 30 + 1,097 = 1,127 §1u11m

LY
FUNSNIFIAUATAN = 1,127%0.5 = 563.50 A1UUIN



- 3/15 -

ety 3.3

UITENEUY M
' a o ¢ a 1 a 1A v & A o d o v o d a
515]\111!33@?“ﬁuﬂﬁﬂﬂ!ﬁﬂﬂ!!ﬂgﬂﬂﬂ1!ﬂﬂﬂ!ﬂ1ﬂ§]$ﬂﬂ!ﬂuﬁuﬂﬁWﬂﬁ1ﬁiU§1ﬂﬂ1§f)1§‘wuﬁﬂ1\1ﬂ1§!\1u

[

A S =
NYDU AUFAIUT................

daudl 1 yamaundnedeadmSusenseyiusnamsRumuds Original Exposure

w20 1N
A v ta v oA
. yanufgumney yamaunIngiaes
1 Original Exposure (A) o a oA o ¢
tanduduning B) (O=(A) x (B)
- -
1. vhwinanwdes iy o
> -
2. hwtinaMudes Ny 0.2
> -
3. i udes iy 0.5
ERtY
\ a 1 a o da o [ o d a as
alun 2 HaMAUNINUTENETTHIV TN IDYWHUTN M INUMNIB Current Exposure
A 1A o @ oA v de o ¢ a A '
1. yanufeummiesuidu@uninddmiusnamseuiusmamsiiun s Current Exposure (YO URE TR
L1 yamgasssuluilagiiu (Current Exposure)
v ° Ay . o v o
(@  wWasmaum'1591ms Mark to Market 71 1de3150 Netting Au'ldauinas
(Current Credit Exposure)
(b)  wasmgnBveinlsuazv1ANUINNIG Mark to Market 1a120150 Netting 114
NN (Net Current Credit Exposure)
. Y
12 yamanudssiininieziadulueuina (Potential Future Credit Exposure)
(@  ®A3I PFCE,,  dmFueniusniansiuii hiawso Neting fuldannasd
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