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Lnanuuy 3.1

M9819MSAUIN Effective Notional Amount

Notional Amount / Effective Notional Amount
® Notional Amount #1804 §IUIURUATY wﬂluﬂlui

Yo YIUE NIRRT WURN

q

® Effective Notional Amount ¥11899 S5 UH:
o a @ [ a Yo o A a Yo 4
SuuSuaudyanuesnginssudesi ldduiadiuautuineg 1dsuluanunsal
4 a 444 Y
sz Tealnnnganevaznary d143u
4
@ @ J a ] 1
(1) MINAUININOYWUTNINMIIUNUF UG08 13U Seagull 130
(2) 1iM3 Leverage $12URUA N T Y1 1150
[ Y
(3) imsuanaguiuIuRuaNdyYy a9 (Structured Product)
. o .. . 4 o AA Y ) '
® Notional Amount Y@ YY1 Digital Options tNBAMUNUAT CCF NINYIVDILLAT vzl
4
1NUA1 Payoff Yo ®yny1 Digital Options Wulunsai 1933 Original Exposure tag laj
(NUAT Payoff ¥04F 7y Digital Options WNAI8YAAIIINNITATIAT (Mark to Market)
Tunsain 1933 Current Exposure

Y a Y v d
1. Effective Notional 9yWHEMIMsAuinsnannoIneyWusnugIudes 4 154 Seagull :

Y a2 Y v o
Qﬂﬂ’]lﬂu Exporter UN15EADNTUB15E USD 11!@1!']?]@]

auilszneu
o Y a d
aeu gnM FUIATIIAVE

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

I Amount 1 M$ Notional Amount 1 M$

2 U8 USD Call/THB Put @ 43 Notional ctlii‘lii’)USD Call/THB Put @ 43

Amount 1 M$ Notional Amount 1 M$

3 U189 USD Put/THB Call @ 39 Notional 4 USD Put/THB Call @ 39

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

gna N,
P/L P/L
39 41 43 Spot@ | 39741 Spot @
maturity m Tty
Scenario M3 Exercise Effective Notional
Spot < 39 -9 AR exercise Put @ 41 15531 5. 92 exercise put option

- Bank exercise Put @ 39

1 A [~
Notional Amt. 1 M l,mtﬁmmmﬂumi
exercise INOAANAYIANY (31NNTTN
Qﬂ?zﬁ exercise put option [FUAY) .".

dy ya
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N/A
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a d a
NITNATIUUDUNIAN

v

a . = a s YA a ¢ 9y a
AAYN transactions ‘I/l‘ﬁuiﬂﬁ‘l'\lml“lfﬁllﬂul?j“ﬁ@ < THIATWIUTYISADINA

a o o a o [ dyd
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1. USD Call/THB Put @ 43

2. USD Put/THB Call @ 39
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M3NDTUUNMUN Effective Notional
o . . Aa LA A o v P
“anusal Effective Notional A® Scenario ‘n‘ﬁmmiw1m%u1@mﬁ"lﬂﬂsﬂwu
ci < Y1 KR 9/ a d A & . o nm o1 . =
mﬂ‘ﬂq@%3mu‘lmwmummmiwm%%mms% Options 2 §17 LmlliJiJ Scenario ﬂlﬂmﬂ‘ﬂ
a  Jda . . 091’ @ 9 o @ 091’ ddy a ~
‘ﬁu']ﬂ1iw1malffliﬂﬂﬂ1ﬁ Exercise Option N9 2 AINWIDUAU A9UU SLL Gluﬂimu%%ﬂﬂmﬁl\i Call

A a J { o . -
Option mmmiwmmﬂ%mﬂgﬂﬁ’ﬂ@ﬂﬁmmu Effective Notional = 1 M

o ¢ y o (Y3
2. Effective Notional 9y WHEMIM3IIUNANS Leverage DIUINRUMNT YY) 154 RS

Notional Amount 1,000 a1). 918 8% 51 2 (THBFIX)

a

MR P39 IRS 2 doyay teiaz eyl Notional Amount 1,000 a1,

] v Y
Tagunazd fYRY1919 fixed rate 4% az 31 floating rate N THBFIX 1414 Effective Notional

Amount (1101 2,000 a1J.
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PATISUUD 3.2
Y v ° T A A v I A o d . .
fegamsmayanungumnoziuiuduning (Credit Equivalent Amount)

1. MIAMUIUMNIB Original Exposure

o Y

AUVANMIFINTIVRYWUTAIUOATWanAsunUMe 0 3 Fryan

ccy CCY | Notional | ®1g01 51 3512
(5]3;’6) (v®) Amount ﬁmﬂﬁ GETRPYY Netting QR Netting Agreement)
(av.) (Original Agreement)
Maturity)
CCF Not. Amt. * CCF Not. Amt. *
Wi 1 CCF 35 2 CCF
+USD -BAHT 5,000 12 7u 0.00 0 0.00 0
+USD -BAHT 10,000 2 1fou 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)
yaAuNgUIN = Notional Amount*CCF 8,200 6,150

a o A a o Y
ﬁumwmﬁmﬁmmmﬁ AINIVUUTY N.

n3al 18 Netting = yaaufigumiia * RW vo4u1en |
= 8,200 * 0.5 =4,100 31111
N8N Netting = YafAuNgUINII * RW 4031180 .

= 6,150 * 0.5 = 3,075 a141N



-3/12 -

A29e19M3A 1M I Current Exposure

ABC Midgyandnsani)asunuuiEm nua 6 51903

FUIAT
CCY CCY Notional 91Y Wmuq,nﬁ CCF Notional * Mark to Market
@ | @w Amount Mo CCF Py —

+USD | -BAHT 5,000 129U 0 0 5
+USD | -BAHT 10,000 2 190U 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 1h0u 0.01 500 5
+USD | -BAHT 10,000 31l 0.05 500 10

Total 1,800 45 15

Current Exposure nyalladl Netting Agreement

f'lsnnmsiayanigasssu (CCE) =45 mum
1 A A 1 a d? Y
yamANuasInaIaeznavyluewag (PFCE,, ) = 1,800 414110

YaAUAgUIN = 45 + 1,800 = 1,845 31UM

Current Exposure NSl Netting Agreement

soagN3Ueai ls1az11ANUINNIT MTM (NCCE) = 45 — 15 = 30 314110
y,aﬂ'mamL?}mﬁmﬂdmmﬁﬂﬁuiuemﬂﬂ (PFCE,,_.) = 1,800 A1U1M
Y ammmgémmﬁﬁmﬂdw%Lﬁwfi’ualuamﬂﬁ = 0.4*PFCE,__+ 0.6*NGR*PFCE,__
NGR =NCCE / CCE = 30/45 = 0.66 1114
gammwmémqﬁﬁmﬂ’mzLﬁﬂﬂdj?uclu@um@ = (0.4*1,800) + (0.6*0.66*1,800)

= 1,440 3141

YaRuAeuIg =30 + 1,440 = 1,470 d1uu1m
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Y] [

a3UNVTEM nva. UAUsUIAT ABC Tunsaznsal

1. ﬂ‘ifﬁ%% Current Exposure LL“]J‘Ullliﬁ Netting Agreement

yaAuiguig = CCE + PFCE,,_ =45 + 1,800 = 1,845 31110
FUNSNHTERUATAATMTUVSHN NUA. = 1,845 *0.5 =922.5 3 1UUM

2. N3AIT Current Exposure [ASTRTEY Netting Agreement

yaAueuig = NCCE + PFCE,, = 30+ 1,440 = 1,470 3111

FUNSNIFBIAUATAATINSVUTHN DUA. = 1,470 ¥0.5 = 735 31V N

U o.llll%d

fedensalayaINinnaun1aIs Original Exposure

[

a1 o o @ { [ o
auuahgInssueiusAusasanlasuny we n 3 dyan

CcCY CCY | Notional Original /N1 389 2
(Bought) (Sold) Amount maturity (ﬂiﬁllll'ﬁ Netting (ﬂitﬁﬁ Netting
Agreement) Agreement)
CCF Not. Amt. * CCF Not. Amt. *
N1 CCF B0 2 CCF
-USD | +B4HT | 5,000 2170 0.02 0.015
- 100 75
+USD | -BAHT |10,000 219U 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)
MIZHYNRUNNAVUY . = Not. Amt * CCF 8,100 6,075

Funsndidvednsan Smivue n
1.7% Original Exposure IRTETR EtiY Netting Agreement

YaAURgUIN = 8,100 A141MN

u

[

FUNSNITBIAUATAN = 8,100%0.5 = 4,050 A1ULIN
2.75 Original Exposure UV Netting Agreement
yanufieuig = 6,075 a10m

a v A

FUNTNHTIAUATAN = 6,075%0.5 = 3,037.50 A1ULN
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U

U ' IS d‘ U ya
2. AIDHWNIVUNAYNYIN nnaunu1aIb Current Exposure

[

[ 9 E4 [
511915 ABC MdyaoasanlasunuusEm nua. 19du 6 :19m3 Tasdynnsienisn 3

g

Y 1 o o 4 A
uae 4 L"’lﬂ‘lﬂﬂﬂﬁ‘l’iﬂﬂﬁ‘ﬂﬂlﬂﬂ@ﬂ%Nﬂuul"’ll

Currency| Currency| Notional | Residual CCF [ Notional * Mark to Market
Amount | Maturity CCF Profit Loss
+USD | -BAHT | 5,000 123U 0 0 5
+USD | -BAHT | 10,000 2 fou 0.01 100 10
+BAHT | - USD 40,000 4 170U 0.01 400 20
+USD | -BAHT | 30,000 4 170u 0.01 300 10
+BAHT | -USD 50,000 7 1f0u 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 A
Net Current Credit Exposure (NCCE) = (5+10+(20-10)+10) — 5 = 30 a141"

Potential Future Credit Exposure, _ (PFCE

Gross)

VNN 3 1Az 4= 1,100 + (400-300) = 1,200

Gross

= (100+500+500) + PFCE

Gross

Potential Future Credit Exposure,, (PFCE,_)
NGR =NCCE/CCE= 30/35 = 0.86 14119

PFCE,_ =(0.4 * PFCE.__+0.6 * NGR * PFCE

Net Gross Gross)

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

a o A a ) Y
ﬁumwm?{mﬁ’mmmﬁ ATV D
1. 7% Current Exposure ATRT PtiY Netting Agreement

YaA NGV = CCE + PFCE,, = 35 + 1,200 = 1,235

Gross
FUNSNAFDIAUATAN = 1,235%0.5 = 617.50 QL.
2. 3% Current Exposure TRy Netting Agreement

YaAUNGUNA =NCCE + PFCE,, =30 + 1,097 = 1,127

a o & A

aumwmﬁmﬁmmﬁﬁ@ =1,127*0.5 = 563.50 aU.
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