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Document Overview

This document provides information on the Data Set and Elements to be submitted to the Bank of Thailand
(BOT) for the Derivatives Reports. Data Set will be electronically submitted to BOT via the BOT Data Acquisition
System.

This document is divided into 9 major sections:

1. Data Set Summary section provides an overview of the Data Set and data submission frequency for each
Data Set.

2. Reporting Institutions Summary section indicates an overview of the required institution types to submit
each Data Set.

3. Data Set Details section discusses in more detail all the data elements within each of the defined Data
Set. For each of the data elements, a valid data type was defined. The list of all data types can be found in the Data
Type Section.

4. Data Type section, which provides the submission format for each of the data type, as well as some
sample value. The list of all classifications can be found in the Classification Section.

5. Data Validation Overview shows an overview of the validation, including the definition of each validation
types: Consistency (CN), Completeness (CM) and Referential Integrity (RI) in the related Data Set.

6. Data Validation Detail section discusses all the required validation in every level, starting from File level,
all Data Entities level and each Data Entities level.

7. Classification Summary section shows an overview of the Classification and the related Data Entities as
well as the data elements.

8. Classification Detail section presents higher level of detail of all the Classifications which includes
Classification Code, Classification Values, Classification Description and Classification View as specified.

9. Submission Format section provides guidelines, including file format and naming convention, example of

submission files and submission channel.

Description:
Frequency: frequency of data submission (how frequent each institution has to submit the data).
M: Mandatory data elements. This data element cannot be blank.
C: Mandatory with condition. These data are required under certain condition with other data element(s). The
condition of which to report in outlined in the data element description section.
O: Optional data element. The data element can contain value or blank depending on whether the institution
has the data or not.
Classification / View: identify classification and view which is the possible value for each data element.

Classification and View will be listed in Classification Document.
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I. Data Set Summary

Data Set Name ABBR Frequency Submission Date
1. 1AAAIANTINTINAYNUTEUANATIBLINNTINTIN | DS_SDV | Monthly | Data Date + 1 Month
2. HOAAIRNTINTINAUNUTTIUNRIATBIATY Y DS_SDV | Monthly | Data Date + 1 Month
3. ﬂaﬂﬂaﬁ’wﬁqiniwLﬁuﬁﬁmﬁﬁagw‘"uﬁ(@i’m@m@LLcJa DS_MLN | Monthly | Data Date + 1 Month
4. DAAAIRNTINTINAUWUTEIWAIAR DS_CDD | Monthly Data Date + 1 Month

ll. Reporting Institutions Summary

Reporting Institutions
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1. ﬂa@mﬁ’mﬁqimmagﬁufﬁm@mm’mﬂs:qusﬂssu DS_SDV | X
2. 4AAIFNTINTINAUNUTTUARI AT BATY Y DS_SDV | X
3. seanidTInTEuGiunapWusduaaaue DS MLN | X
4. ﬁammﬁwagsmmagw”uﬁ’@‘ﬁwmﬁ@ DS CDD | X
Description

Commercial Bank includes Commercial Bank, Subsidiary (foreign commercial bank’s subsidiary), and
Foreign Bank Branch.

Finance Company is a business that raises funds from the public in the form of promissory notes (P/N)
and employing such funds in several forms of investment including commerce, development, purchases and
consumption, and housing.

Credit Foncier Company is a business of accepting money from public in the form of promissory notes
(P/N) and employing such accepted money in one or several ways such as granting credits by mortgaging
immovable property, accepting immovable property on consignment etc.

Specialized Financial Institutions (SFls) are state-owned financial institutions established with each

Specialized Financial Institutions’ establishment Act.
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Non-Financial Institution in this context means financial service provider under BOT supervision which is

not classified as Commercial Bank, Specialized Financial Institution, Finance Company and Credit Foncier.
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lll. Data Set Detail
1. 19AAIANSTINIINAUNUSAKAAIATBUI2LANGINTIN (DS_SDV)
Data Set Description

iagaﬂaﬂmﬁ’wﬁqimmagm“uﬁ’ﬁ”m@mmﬂmﬂs:m‘nﬁqiniiu
Reporting Scope : swmumaﬂmﬁwﬁqsﬂﬁuagw”uﬁﬁmmmmnqsﬂiw W AURUNAMITNENY lagldniay “un’
WIDNNARIN 2 AR LLa:‘ﬁ’]LLuﬂ(ﬂ’]ﬁJﬂi:Lm’l‘llENﬁqiﬂii&lﬁﬁ%’]ﬂ’]iLL‘ﬁ'ﬁJﬁ:mﬂlelF_Jﬁ’muﬂ

Data Set Overview

No Data Element Key | Req. Data Type Format Validation Classification
1 | REFDUB PK M | String VarChar(40)
2 |evaya PK M |Date Char(10)
3 |Tafiar M |String VarChar(128)
4 | Tnsewd M |[String Char(10)
5 |Ba M |String VarChar(40)
6 |Group of Product - String VarChar(128)
7 |Derivatives PK - Classification |VarChar(128) Derivatives
Product Group
Code (V_SDVP)
8 ET@Y]@mﬂLﬁEJ - Notional Amount M | Numeric Number(20,2)
9 |sasmenidy - MTM M  [Numeric Number(20,2)
10 é"mmamﬁﬁiw - Notional Amount M | Numeric Number(20,2)
11 é"m%mmﬂﬁiw - MTM M [ Numeric Number(20,2)
12 i’lmmﬁmw‘f‘: - Notional Amount M | Numeric Number(20,2)
13 ﬁmmﬁmi%i{ - MTM M [ Numeric Number(20,2)
14 [ 37M1@N§1I7 U - Notional Amount M | Numeric Number(20,2)
15 [NMANFIMN® - MTM M [ Numeric Number(20,2)
16 | ausnlnanual - lanzddn M | Numeric Number(20,2)
(8NLIUNDIAN) - Notional Amount
17 [eanfumlananmd - lansidn M | Numeric Number(20,2)
(BNLIUNBIAT) - MTM
18 [TAFuMlnAA N - Naden - M |Numeric Number(20,2)
Notional Amount
19 [anFumlnanm - naden - M  |Numeric Number(20,2)
MTM
20 [MeGudilnasdd - Bue - M | Numeric Number(20,2)
Notional Amount
21 [MenGudlnasoe - 8ug - MTM M | Numeric Number(20,2)
22 | @uHN19n1313% - Notional Amount M | Numeric Number(20,2)
23 | @THNIINITIH - MTM M | Numeric Number(20,2)
3 7
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No Data Element Key | Regq. Data Type Format Validation Classification
24 | Total Notional Amount - Numeric Number(20,2)
25 |Total MTM - Numeric Number(20,2)

Data Element Description
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13.
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2. JOAAIANITINTINDRNHSAWAAIAIIBF Y (DS_SDV)

Data Set Description

ToyasanaIdITINTINaRRUSIUAMa BN

Reporting Scope : MeuMBaziduauagInTInaynusduamaf lilsduiugiulsznm <au 9 lasmoawdu

TUFYWNIBIMAUANIWIFY N (Trade Date)

Data Set Overview

No Data Element Key | Regq. Data Type Format Validation Classification

1 | snEEnNLB PK M | String VarChar(40)

2 |evaya PK M |Date Char(10)

3 |Tafiar M |String VarChar(128)

4 | Tnsewd M |[String Char(10)

5 |Ba M |String VarChar(40)

6 |Ref No. PK M | String VarChar(128)

7 |New Product M |Flag Char(1)

8 |Trade Date M |Date Char(10)

9 |Value Date M |Date Char(10)

10 | Maturity Date M | Date Char(10)

11 [Name of Product M | String VarChar(128)

12 | Group of Product M | Classification |VarChar(128) Derivatives Product
Group Code
(V_SDVT)

13 |Derivatives Counterparty Type M | Classification |VarChar(128) Derivatives
Counterparty Type
Code

14 | Counterparty Name M | String VarChar(128)

15 [Notional Outstanding Currency M | Classification |Char(3) Currency Code

16 | Notional Outstanding Amount M | Numeric Number(20,2)

17 |Notional Baht Equivalent M [ Numeric Number(20,2)

18 |Reference Variables M | Classification |VarChar(128) Derivatives
Reference Variables
Code

19 | Reference Variables Details M | String VarChar(128)

20 |Payout O |String VarChar(128)

21 |Derivatives Component O |[String VarChar(128)

22 | Type of Delivery M [Flag VarChar(10)

23 | Transaction Purpose M | Classification |VarChar(128) Derivatives

HOANIAY
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No Data Element Key | Regq. Data Type Format Validation Classification
24 | Effective Notional Amount M | Numeric Number(20,2)

25 | Mark-to-Market M [ Numeric Number(20,2)

26 |Gain or Loss M | Numeric Number(20,2)

27 |wiksFalhanudinseay O |String VarChar(128)

28 |Notes C |String VarChar(400) |Purpose 5‘%6]

Data Element Description
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11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

TUATUTIAUATTY YN

Name of Product

Ay o &

%aﬁ'mgmiiw’fia WJunennun lUnsageananisane 297INTINUY
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Group of Product

v v
A

nguveITINTINauRUTIuana (N lailsuiugiu)
Derivatives Counterparty Type
Usziangsnan

Counterparty Name
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Notional Outstanding Currency
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Notional Outstanding Amount
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Notional Baht Equivalent
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Reference Variables
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Reference Variables Details
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21.

22,

23.

24,

25.

A9819 ﬁmmiwnﬁmﬁﬁﬂqsmiu seagull options Lﬁ'amULﬁuaqaﬂaam?aﬂ%ﬁam%m (USD) ¥afin
USD 1 & I@ﬁﬁadﬁﬂizﬂauziamﬂuqiﬂﬁu options 3 TINIIW Lm:ﬁ‘hmm’imrmé’fy,fyﬂﬁqimimz
USD 1 &t a9

(1) 218 put options @ K, (2) D) put options @ K, uaz (3) 218 call options @ K,
A

mls / , N ,

B
T T T »  5mmaia (Sy)

AU
Ki Kz Ks
N1331897% Payout 289530334
S <K, swmswiadda USD yaf1 USD 1 & @ K, @WTINTIN (1) LAz
278 USD ¥af1 USD 1 i @ K, Mu5InTaul (2)

K, < S;< K, TWATHN AT USD ¥ad1 USD 1 i @ K, @NTInsa (2)
K, < St <Ky TwANIWNakTSI1e USD yad1 USD 1 & u @ Sy

Sr> K, TWA TN AkTEI1e USD ¥ad1 USD 1 A1 @ K, @NTInsaw (3)

Derivatives Component
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afunuMYAzIALaYRITINIIY ém%"‘ugimmL'Sulw"ﬁut,%aﬁﬁuﬂmswwzﬁmﬁﬁﬂw%@uﬁqiniwmg,w”uﬁﬁmmm@ 1w
ﬁmmiwnﬁmﬁ%mswUa:Lﬁﬂﬂmawgagsnﬁmﬁulﬁﬁm%aLLazgsnisaJmg,w”uﬁ‘@i”mmm@lmwmiﬁ

it siensndirdamansadenlinonunemsitls uadassatassutanaINeazduasinan ianuivinns

WalrsuawisUssinalnaasiagey nIodaasbinnsumasuvislsandlnailainnssesve

Type of Delivery

Qimi&lﬁﬂ‘v}u(ﬂLf‘i'auvhlmiﬁwauLL@:‘ﬁﬁ:iﬁmLﬂ%ﬁ%ﬂﬁ/\lﬁé’ﬂdﬁd (physical settlement) NIDLIURG (cash settlement)

Transaction Purpose

ar 6 o a o 6 “tﬂl » a et [
'J@]Qﬂﬁ:ﬁdﬂ‘lladﬂ’lﬁﬂﬁgﬁﬂiill (mmmqﬂizadﬂ ak 9 Iﬂsm:mmauamluﬂaauu Notes)

Effective Notional Amount

ﬁiﬁmuﬁumué’ngnpﬁuﬁﬁwaa:q‘miimagw”ufﬁmmm@Lﬂuaqa@umﬂ@ﬂ‘l,%‘vxmsJ “UIN” WiDNARYN 2 @R
Tagldmwasmndizd§198 5T mamsnuiuaudyaiuiasiaunsninasininualudssmeaswansuis
dszinalnging wé’mﬂmeﬁmiﬁwmmﬁuw%’wU‘Lﬁ'mﬁmmiﬁmam}'é’zytywﬁm%’uqiﬂsmm&w”uf winidugsnasu

lﬁﬂﬁﬁwLLazﬁuq@slszmdm 1%31897% Effective Notional Amount 111 0

Mark-to-Market
Hamﬁvlﬁmﬂmi mark-to-market gsmmagw”ufﬁ’mmm@ o i’uﬁimmmﬂuaqm‘iumﬂ@ olgviag “un” wiaw
NARYN 2 AR ‘WmL‘ﬂu‘q*ﬁﬂiiul%&iﬁﬁ’]LLa:ﬁuqmlui:WhN’m 1%31897% Mark-to-Market @‘Tﬁﬂgamqﬁﬁm [

2 uﬁ‘q*ﬁﬂii&l auga
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26.

27.

28.

Gain or Loss
gaﬂ'wﬁw"lsvﬁamﬂnuﬁnnmiﬁﬂﬁqimsuagw”uﬁfﬁmmmﬂ o TN NeulaslSouiisunuInaudawtawrin 1w

snadunlasldwian ‘v wisunaiion 2 duniks Nl ldeIssmans@aay () lunsdhdunamanu

%) Y ®
ORE D) O TR P C e oY)
LU ﬁalﬁmmLﬁumaumiﬁﬁqiﬂiwmnm SANAURDNLWATIIN luﬂirﬁlﬂuqimmagw"’uﬁféﬁumm@ﬁﬁ 89

l@suanuiurauansmansuistszinelng (614)

Notes

TPNUNLALLDUANNLANEY 9 1INMIYINgINTIH (FNl)
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3. 19AAYANISINTINR U Bufidaunusawaaiauds (DS_MLN)

Data Set Description

v a v Aa o & v
maﬂﬂ§§ﬂ5§3\l LG%QUNVING}}W%?E@Y]%@N']@LLNG

. A wA Ada o &o Aa ) A ' o A A
Reportlng Scope : T.]Ud’]uﬁqiﬂiiuL\jumUQJVWJakl’wuﬁ(ﬂ']u@]aq@LLNdnﬂﬂﬁzLﬂﬂﬂNUa@]ﬂdﬂq\juﬂaaa% W IUBFULADY

Data Set Overview

No Data Element Key | Req. | Data Type Format Validation Classification

1 | TR&FDUB PK M | String VarChar(40)

2 |eTeys PK | M |Date Char(10)

3 |Berdari M |String VarChar(128)

4 | Tnsewd M | String Char(10)

5 |8a M | String VarChar(40)

6 |Ref No. PK M | String VarChar(128)

7 |New Product M |Flag Char(1)

8 |Trade Date M |Date Char(10)

9 |Value Date M |Date Char(10)

10 |Maturity Date M |Date Char(10)

11 |Name of Product M | String VarChar(128)

12 |Type of Product M |Classification |VarChar(40) Customer
Investment
Type Code

13 | Derivatives Counterparty Type M | Classification |VarChar(128) Derivatives
Counterparty
Type Code

14 | Counterparty Name M |String VarChar(128)

15 |Borrower or Lender M |Flag VarChar(10)

16 | Notional Outstanding Currency M | Classification |Char(3) Currency Code

17 |Notional Outstanding Amount M | Numeric Number(20,2)

18 | Notional Baht Equivalent M | Numeric Number(20,2)

19 |Reference Variables M | Classification |VarChar(128) Derivatives
Reference
Variables Code

20 |Reference Variables Details M |String VarChar(128)

21 |Payout O |String VarChar(128)

22 |Delivery M |Classification |VarChar(40) Derivatives
Delivery Code

23 |Transaction Purpose M |Classification |VarChar(128) Derivatives
Transaction
Purpose Code
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No Data Element Key | Req. | Data Type Format Validation Classification
24 |Embedded Derivatives - Derivatives O |String VarChar(128)
Components
25 |Embedded Derivatives - Effective M | Numeric Number(20,2)
Notional Amount
26 |Embedded Derivatives - Mark-to- M | Numeric Number(20,2)
Market
27 |Gain or Loss M | Numeric Number(20,2)
28 | Principal Protection (%) O |Numeric Number(20,2)
29 |wiiRelAanuAusay O |String VarChar(128)
30 |Notes C |String VarChar(400) | Purpose
4w OR

product au

Data Element Description

SAFFIU®

sﬁaﬂizﬁ’]ﬁ'ﬁswmwﬁaga wmLﬂ%ﬁqiﬁﬁ]amﬁ'un’m’immzqﬁﬁ%ﬂﬁiﬁ%ﬁ%ﬁagjmUiﬁﬂ'ﬁﬁ’]ﬁ'ﬂg}meaaﬁmmmm
A o o X o em ° A A A A o %

Uszindlng (5UnN.) n3090AUUMUNTENTUYLA (WIL.) WIZTITHIARA (WIN.) BIangwnansawinetes 14

TPNUGIUIRFNIATIIH “TREFDUUNTIW NHOUNWITTH WWW.BOT.OR.TH (FI Code 3 #an) Hineainutoyan

wanNT AR BIUmIBIRTIans duunieanlasn1Inig vou wanzidouiiayens 13 wan

IInToa

W o Fudauwvasnan e szdu D a.a. (YYYY-MM-DD)

o
i)

T8

L)

AN

o

AT

2Xe pp

Tnydny

o

W aﬂmé’wﬁg&fﬁmﬁﬁﬁ 2§

=)
atia

ANANIATINTIBI

U

Ref No.

WRUNENIBIVOITINTIY L% LaUNILTYT 18w CONFIRMATION nialaufisayan

New Product
pinyanlnl
Y = ganswlunsdidalud

—_

vl upInIsuiazin nlninyinduasswsn

)
a { o " Y a L ‘é 0“4/
2) ugsnssudezianiduiiias i uddnsdsaudslssinnwibe g uasausn
& o &d o a o A a A P | &
3) upsnssnaywuinasds aslinimaiunlanasmunile g uasausn
4) Junsdldn 9 aanswansuiilsznalnainue
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

N = laiganlutnedu

Trade Date

@ o @

YRG!

Value Date

whiwuayac
Maturity Date
TUATUTIAUATTY QYN

Name of Product

A A 8 & dee o o a4 v &
ﬁﬂLiUﬂ'ﬂ;ﬁﬂiiﬁJ‘D\?L‘].]u‘ﬂiﬁ]ﬂﬂ%ﬂ?vlﬂﬁia?jaﬂflﬂﬂ'ﬁﬂ']maﬁqiﬂiiwu%

U

Type of Product

Uzinnvasganaanidudiy 1w Wunins dug ddgaildiEn uszdauandu (nadiszinnvaspsnuiuiiy <au

o ldsaszyoandualunaaui NOTES)

Counterparty Type
Usziangsnan

Counterparty Name

TodanyyMynpInywAuswen T dlsd

Borrower or Lender

swaIwssdihrInynainanlugusdudiduniad vt da

Notional Outstanding Currency

ANAIUIIIWIBIUIUTYYINARDRE TEINUMLTATUIATIIU “TRRENAITW ALHOUNTT WWW.BOT.OR.TH

Notional Outstanding Amount

o a o a A . & A a Aa o oA ' a ) @ )
Fwwduawdyanfivieay niilunsdiginmaniniuniendodwisendadszane 1¥moau outstanding
currency Wa outstanding amount B84 ML dwIRATIAITzING NIaMINIIUTINITUNTIIUTULAT LT WETUAT
dnadseina lAsaan outstanding currency LLaZ outstanding amount 2849130 ‘WmLﬂuﬁqiﬂﬁul%&iﬁﬁ’]LLaxﬁuqﬂlu

321919979 1%371897% Notional Outstanding Amount w0

Notional Baht Equivalent
Fwwdulumahginsuiinodasnuiuanedwdezng laglunmsdwnyada baht equivalent lild8anans
. o A a ' A & & ' o 2
(mid rate) 2a38auaniiswiuanaidszinanyszmaniaivloduassmansurisdszinalng s JuauwiIans
A o ' { Y ¥ o ! a Y o § @ ¥ o A ) Y A
NVNUTIAUWI UINANRRLVBIBATN T IAALITULBUUATEATIVNLDUARE ([BATITENUAAY + DATVLRURAL] /
2)

Reference Variables
drzinnuasaudsensdsmudssianimnue SIuieauds819890% 9 N lNdNguRaNIN RN TUIANTUR S
drzindlnomnue

Reference Variables Details
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21.

22,

23.

24.

25.

26.

27.

28.

29.

TRAVBIALLTN9BI NIt nszﬁ@uqsmwﬁﬁwﬁaﬁath‘ﬁ"l,ajL?Tﬁﬂzhslmwa"'nmmeﬁﬁﬁuﬁﬂm,t,mﬂizmﬂvlmﬂﬁmuﬂ
IRrma s dirdnsnunuaziduansaisnsdwmalnlsensdilasazidua

Payout
RAEELHRNGUR) m*;ﬁwmmlumsﬁ"u-ahmL‘iuluﬁqinssm”anﬁmluquuawawmmiwwﬂ"nﬁ
NIR FUANIMATTRINTALEEN LTI BIUTIENIR G BAFBITALATLNLENFIITNYABUAAINa MN&IUATINAT

WalrsuaswisUssinalnaasiagey wIedaasbiwnsumasuislsaindlnailainnssesve

Delivery

L’iiauvlmmidwauﬁ'w%avlé'ﬁ’uﬁulugﬂmﬁaﬁ%ﬁ ANAINY 'vﬁaL’iumﬂ@mﬂi:mduqmawaaﬁmmiwwrﬁ"nﬁ
= A 6o A wA AN va A vl o A A § ua A @ oA o o A a o A

nydmwnamndsdvhpanymduiiunldindyniulunsiezdu wieldansglitiulunsiutssAududunia

@ A

& & A va A A v A & A a a .
Na@auLLﬂuLﬂu@i’]a’]ﬁ%u @li’la’]i“qu ﬁﬁal%ﬁ'ﬂﬁ%}qUN%ﬁaEuL%QUNluﬂqisﬁa"ﬂ’]EﬁﬁiaLLaﬂLﬂaﬂuNu@i’]@]’Nﬂiszﬂ

Transaction Purpose

o I3 o a o 6 A ” a o &
'NIq‘ﬂﬁ$ﬁ\1ﬂ°ﬂa\1ﬂ'ﬁ‘ﬂ’]§§ﬂiiu (ﬂim’J@q‘ﬂi$ﬁ\1ﬂ ak 9 Iﬂimzi_giwaxt,awsluﬂaawu Notes)

Embedded Derivatives - Derivatives Components

a o« &o & A " o &, A o & . o &,
MNoaziduavasauRusuamaninuaniudiag 1B euwiutdesnidudulsznouvatsaypnutul udazaywuston
ﬁfuﬁmmiwwtﬁﬁﬁﬁqumiﬂu@i”ml@ (WTU/AY) ﬁ‘hmwfiuslumi,ﬁ'ufﬂ'aﬂ (FYRWINZWTMTLUGNzaYAUT
tap) Sdulsdndilatng nanldint evgwiaiuaugavesyinyandon (ludu lunsdinginssuasmanliaman
wonasdtsznavdasldliafunenoaziBuavasginym
N9t s T As TN TaEen WNsnueMIRtle wadasatalonenanINeasiduaainan naanunyinnns

dl v ' A a ' v ' ' di =) v
LW al‘ﬁﬁ%’]ﬂ’]ﬂmd‘ﬂiz b FIVL“Y] UG33IRDY ‘Viiﬂi]@lﬁxﬂ‘ﬁ LATWIANTUAIU TN ﬁvlfﬂ YLUBNNIIIDIUD

Embedded Derivatives - Effective Notional Amount
ﬁ‘hu’mﬁumwé'ngnpﬁuﬁa’%waoagw”uﬁﬁmmm@ﬁ%mmﬁumag] duanaduumlasldniag “un” wiaunaiiow 2
funbs laglimmasmndodsnsdaitmmmimnbunudygiiuiSnunsninasiimnaualulszmeasmans
WAL TEIne g e unanIn N N IAWI AEUNTW ﬁLﬁﬂaﬁwuLmﬁmaaﬂé’ryrgwﬁm%’ugﬁmmagw”uﬁ winidu

gﬁﬂﬁulvxajﬁﬁﬂLLaxauag@Im:M’mm 1%31897% Mark-to-Market @7 mgamﬂﬁﬁ'ﬁu [ fuﬁgimiuﬁuq@

Embedded Derivatives - Mark-to-Market

1 d' v o 6 v oq: dl ' a n{ I a U 1 “« 5
Haﬂ’mvl,@’ﬂ’mﬂ’]‘i mark-to-market agwuﬁmummwmmmm\mg ™ mmmmmﬂuaqmmmﬂ@ﬂ"ﬁ%mm U
NTANNARON 2 FLLAU WmLﬂuqimiulwﬂﬁﬁ'}LLazﬁuqﬂlmzmwam 1%31897% Mark-to-Market ﬁmyaﬂ"]

HATIIN Db i'uﬁﬁq*iﬂi'suﬁuzim

Gain or Loss
1 o A o [ A = = o e n" = 1 @ a L%
Hammvli‘vxiam@numﬂm‘imqiﬂﬁu o TN TNenlauSuaunUI ARG e a kAN Lf]uaqmdumﬂ@ﬂh

wihg ‘U’ wisunaiioy 2 duniks nai WldeIssnans@aay () lunsdhdunamanu

Principal Protection (%)

% a o & o A v oA v o a AL o v A
'SE]UN:"IIE]\‘IL\‘Iu@luﬂlu(ﬂ’m@‘ﬁgEJN’%:VL@‘SUWTS:@W%LNE]auq@amvm’] ( ’]N)

o

o o <
W%Gﬁﬂi‘lﬁﬂ’)'\&ll‘lﬁ%ﬁi)ﬂ

(3

Lamﬁ%ﬁfa%alﬁmmLﬁuﬁaunﬂiﬁﬂqiniimaﬂnaﬂﬁﬁﬂﬁ’uamu‘”uﬂ'mﬁu Iunirﬁlﬂuqmﬁuﬁ a9 laTUAINNAUT

NnswIAIWAILIEINa g (F8)
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30. Notes
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4. YOAAIANITINTINDRNHEAULATAG (DS_CDD)

Data Set Description

ﬁagaﬁqiﬂim agw”uﬁﬁ'mmiﬁ@

Reporting Scope : TEdugINTINaRAudwaIaannizinniilsanasdaniear o Tudwdon

Data Set Overview

No Data Element Key | Req Data Type Format Validation Classification

1 | TR&FDUB PK M | String VarChar(40)

2 |eTeys PK | M |Date Char(10)

3 |Berdari M |String VarChar(128)

4 | Tnsewd M |String Char(10)

5 |8a M |String VarChar(40)

6 |Ref No. PK M | String VarChar(128)

7 |New Product M | Flag Char(1)

8 |Trade Date M | Date Char(10)

9 |Value Date M |Date Char(10)

10 |Maturity Date M | Date Char(10)

11 |Name of Product M | String VarChar(128)

12 |Derivatives Counterparty Type M | Classification |VarChar(128) Derivatives
Counterparty Type
Code

13 | Counterparty Name M | String VarChar(128)

14 | Notional Outstanding Currency M | Classification |Char(3) Currency Code

15 |Notional Outstanding Amount M | Numeric Number(20,2)

16 |Notional Baht Equivalent M | Numeric Number(20,2)

17 |Reference Obligations Name / M | String VarChar(128)

Series

18 |Reference Obligations Maturity O |Date Char(10)

19 |Reference Obligations Currency M | Classification |Char(3) Currency Code

20 |Underlying Obligations Name / O |String VarChar(128)

Series

21 |Underlying Obligations Maturity O |Date Char(10)

22 |Underlying Obligations Currency O |Classification |Char(3) Currency Code

23 |Derivatives Components O |[String VarChar(128)

24 | Transaction Purpose M | Classification |VarChar(128) Derivatives
Transaction Purpose
Code

25 | Effective Notional Amount M | Numeric Number(20,2)

26 |Mark-to-Market M | Numeric Number(20,2)

3 20
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No Data Element Key | Req. | Data Type Format Validation Classification
27 |Gain or Loss M | Numeric Number(20,2)
28 |Protection Buyer or Seller M |Flag VarChar(20)
29 |Rating O |String VarChar(20)
30 |Type of Delivery M |Flag VarChar(10)
31 |niksFalianudinsey O |String VarChar(128)
32 C |String VarChar(400) |Purpose

Notes A

a1

Data Element Description

1. RasgaU%
wslszidEnonudoys mnLﬂuﬁqiﬁ'«aamu”umiﬁuua:ﬁqiﬁamsﬁu'é‘uﬁa%imﬁlﬁmiﬁwﬁug]LLamaaﬁmmiLLm
dszind lne (5Un.) %%aﬁ'ﬂmﬁﬁumuws:ﬁw@tﬁﬁ (WIL.) WITTITRNAUA (WIN.) %%aﬂgmw'éiuﬁl,ﬁ'm%a ot
FILIUGILIRENIATZIN “THFRDILUNTIW PWELWSA WWW.BOT.OR.TH (FI Code 3 Wan) Q’ﬁﬂmuiaga‘ﬁ'
wanindsdulinsnusoissanadoufisanlaoninms iwu wanzidouiidyans 13 nan

2. 9I004A

N o FuAouvasnan ek sy O e.a (YYYY-MM-DD)

4. Tnsdwdt

o

8 aﬂmﬁ'wﬁ:ﬁmﬁ’m 9%

5. A
SLua;ﬁ@ﬁﬁwmu
6. Ref No.

Ay a ' Ao a P : . A Ao
Lﬂ“ll“n@’]dﬂd“ﬂad‘g‘iﬂﬁu LY LRUN fy[“ﬁ LRUN confirmation BIaLaUN fyfy’]

7. New Product
gimiulmj
Y = ganswlunsdidelud

o

v wpInywlaen nlndnviduassnsn

N =

)
.: a A o LY A a A = <&

) Lﬂuqimiuﬂi:mmwmmm kA819890U T T ANRIG 9 LT uaTILIN
= Q { U a e a A = qq:

) Lﬁugim‘magwufﬁmam mﬁmammw?aﬂamwme} Wuassusn

A~ W

) unsdian 9 aunswmansursdseinalnaiinue
N = liiSawludneeu

8. Trade date

o

WA QN

9. Value date
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21,

22,

unimuayac
Maturity Date
TUATUTIAUATTY QYN

Name of product

Ao o o

A A s a A 1% &
TﬂLiUﬂlZiﬂiiﬁJ‘NL‘].]%‘ﬂiﬁ]ﬂﬂ%‘l’l’)vllmif’]‘ﬁaﬂ’]\‘mﬂiﬂﬂ“l]6(113'3?']33%%%

U
Derivatives Counterparty Type

Usziangsnan

Counterparty Name

TeddynnhrinysuAuswe T dlsd

e
Notional Outstanding Currency

ANAIUIIIWIBIUUTYYINIARDRE TEINUMLIATUIATZIH “TRFENAIW ALHDUNTTA WWW.BOT.OR.TH

Notional Outstanding Amount

o a 'Y A A A a o 6o Aa o A ' & A ' o
Fwnwduaudyanfiwieay nilunsdiginmnayiuseuaamandiniuniandaduduandwdzing
1847 outstanding currency LA outstanding amount Y84 ML IwIUATE I IzING WIeMINLTUTINTINEUWUT
MuaaannInsunazanadwinandrsdseina 1wTe91u outstanding currency Waz outstanding amount 28921

U winidupanswlndfuszaugaluszninea 1¥3e6nu Notional Outstanding Amount 14 0

Notional Baht Equivalent

ﬁﬂuauLﬁquﬂwiﬁﬁgiﬂiium&w”uﬁéfmma’mﬁtﬁmﬁaaﬁuLf‘iu@rswi'mﬂ'i:mqﬁ I@mlumiﬁﬁmmgam baht equivalent
v . o a a ' n{ & 6 '

l#ldaanans (mid rate) 2a98auanifowduandridsanandszmeamaivloduassmaisursdsenealng o

o 2 4 LA e & e 4 oa S Y A

TURUIIANININUTIF I MIINAURRVIsaNTatRALTUlaULAZEATIVNLARY ([BATNTERRE + 8AT

PIW0NRRY] / 2)
Reference Obligations Name / Series
To ju vesFUNINIRIaMIETYNNUNLTE 9B A mILMITetsziunlddygrayiusduias@a

Reference Obligations Maturity

(%

TuasuhnuasyyIvesFunINgnIam sy UNlEE198 (d1d)

Reference Obligations Currency

snaliusasfunIwdnIanszynWunldsn98s MeudeTENIeIIw “TARENAETW AtHEULNIT WWW.BOT.OR.TH

Underlying Obligations Name / Series
A a v & A o A a _ ea ' o ) A @ o &o
T8 ?1«!7 °uaaaumwsmams:gﬂwummmsmmmﬁugmzaQLLamaamiﬂaanummLamimhqinssuagwuﬁmu

a A & A o ¢ A o A ) . X v o oA
LATAG mmmﬂuaumwslmami:;dﬂwummﬂu reference obligations 4 (a14)

Underlying Obligations Maturity

TuasuinuasyYIveIRUNINERTa M TN BaITIAN TR AT (F7F)

Underlying Obligations Currency
aqm@u’u DIRUNTN E]{%%aﬂ’]i‘:aﬂwyumadﬁu’lﬂ’]iW’ltﬁﬁg S’lm'mﬁmiﬁ”ml’lmg’m “Wvﬁaqalﬁu” NNBUWTN
WWW.BOT.OR.TH (¢1d)
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23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

Derivatives Component

51mauﬁmqsnswagw”uﬁsiaUﬁLﬂudmﬂsznawaaqiﬂiiwm&w‘"uﬁﬁwwmﬁmﬁﬁﬂ wwznididuginisnaynitdnn
insaafiswasurslszme ngldanudusou wﬁ”am&aszqgmwaaﬁmmiwwtﬁmﬂumsﬁﬁﬁqinﬁusiaﬂé"aﬂsm
Yot lunifﬁﬁgimm@TﬂﬂﬁmvlajmmmLmnaaﬁﬁi:ﬂauﬂ'aﬂvl,ﬂ”l,ﬁa%mmwauﬁﬂmaaqiﬂiw Yiait eI dle]
sunsadenlinonunomsitld uadassaassutenaIMoaziduaninan g welimunansums

Uszinalnoasiasey wIadassliinsuiasuislsainalnaiainsTesve

Transaction Purpose

v 6 o a o [ “lﬂl ” a et €
'W]Q‘]Ji&ﬁx‘iﬂ‘lladﬂ’]iﬂ’]hgiﬂiiu (mmmq‘ﬂizmﬂ an 9 Iﬂimzqiwauamluﬂaauu Notes)

Effective Notional Amount

aiwmwﬁumu§@m1ﬁuﬁﬁamaagsmmagw”ufﬁmmsﬁ@LﬂuaqaL’EuHWﬂI@ﬂifﬂuaﬂ “UIMN” WIaNNARUN 2
dunibs Tarldmwasndizd 8 dTmamsnuiuaudy g iuiasinunaninawinmnualudszmeaswnans
LLm‘JJszmﬂvlmﬂ'jwhmﬁ'ﬂmmsn'msﬁwmmﬁuﬂ%'wﬁLﬁﬂoﬁwuLﬂiﬁmmaa@lé’tytyném%’ugiﬂﬁuaqﬁuf winidu

giﬂﬁﬂ%ﬂﬁﬁ%mzﬁuqﬂlmwdwdm 1%51897% Effective Notional Amount 131 0

Mark-to-Market
yja@i’lﬁvlﬁﬁ]’mm‘i mark-to-market giﬂﬁuaww”ufﬁﬁmmﬁ@ 3 ’Yuﬁi’]ﬂd?%Lﬂ%ﬁQﬂLﬁ%UﬂﬂIﬂﬂl“ﬁ/ﬂﬂ’JF_l “4NN” WD
‘Ylﬂ‘ﬁim 2 GRS ‘W]ﬂL‘f]u];“iﬂiiul%&iﬁ‘ﬁ’]LL@:@%&;@IH?Z%’J"]N’J@] 1‘1’%’]8&’]% Mark-to-Market ﬁ’a&lﬁﬂﬁ’]qa‘ﬁiiu 1)

o A

IWNTINTIW §uq@1

Gain or Loss
Ha@hﬁ']vl,w%am@nmmmiﬁﬁqmim o YN NenlaslSouisunuIwEwA o auriin Lﬂuaqalﬁumﬂimw
Wi “un” wiawnaiiow 2 dunik i@ IldeTasmans@asy () lunsdidunamanu

Protection Buyer or Seller
rwaInsTdihrInTayRusmwaaaainanlupusdudlauanuiesiwa@alimoanu “Protection

Buyer’ %3063 lauAnNL 0901 1AIAA 118971 “Protection Seller”
y A

Rating
é’u@”um']minL%aﬁa’uaam’lmﬂuﬂstﬁlﬂuqsmm Funded Credit Derivatives 71 b@3U3NRNLUINOUALAIY

o4 A v A
wItTDNNYUAN (ﬂ’]u)

Type of Delivery

° a ' ) a v v A v « . A A v « »
qsnsmmv&umaauvlmmimuauLLa:mi:imeﬂuaumwﬁmoaﬂ%ﬁmm Physical mawua@lmmmu Cash

o A t2 =3
nida ARz
mmﬁ%ﬁfoﬁalﬁmmLﬁ%“ﬁ@ﬂﬂ'ﬁﬁﬂg‘iﬂi’iumﬂm SANAUFEDILWATLIU luﬂ’itﬁl,ﬂu‘n;’iﬂ‘ﬁu agw”uﬁﬁml,mﬁ@ﬁﬁaa

L 3 ' v A
vl.@]‘ill AAULABTDUINMNITUIAILLNA ﬂ’iZL'Y]?le‘V] g (1)

Notes

NVNUNLALDIANULENDY INM3gIngIw (e19)
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IV. Data Type

Data Type Format Sample Data Set : Data Element Sample Value
Classification Char(3) DS_SDV : Notional Outstanding Currency |USD
VarChar(40) DS_MLN : Delivery XXXXXXXXXX : 13ue 316191 321ne
VarChar(128) |DS_MLN : Reference Variables XXXXXXXXXX iﬁmmﬁmwﬁ
Date Char(10) DS_MLN : Maturity Date 2022-07-31
Nowdn T o, 1oan
Flag Char(1) DS_CDD : New Product Y
VarChar(10) DS_MLN : Borrower or Lender Borrower
VarChar(20) DS_CDD : Protection Buyer or Seller Protection Seller
Numeric Number(20,2) [DS_SDV : Mark-to-Market 123456789.00
String Char(10) DS_CDD : In@n 022836163
VarChar(20) DS_CDD : Rating BBB
VarChar(40) [DS_SDV : SW&&01U% 001
VarChar(128) [DS_MLN : Counterparty Name UIWN AaaIAT 3Na
VarChar(400) |[DS_SDV : Notes ﬁﬁ‘qjﬂﬁuﬂizmﬂﬁﬂuﬂ%mn
HAARAIAN
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V. Data Validation Overview

U U v 1 . . . g . . . . ‘é
NMIATIIRDUAININADIVAINIILNUTDUR 1eun File Validation, All Entities Validation Ltaz ICAS Data Validation ¢4

1sznaudig 2 1384 Aa

1. Consistency (CN) LNa@329§8LANUFOAANDIVBITEYAANNTIND

2. Referential Integrity (RI) tWa@32398au1naemMIdaya (record) Alnsd AN UTIzdsIin1IMoutoya

@ v o 2

1ulu Data Entity Nagdraunauninignaneas
DRV DATA
8 | VALIDATION
=
s | 8 =
= - o
DATA ENTITY 5 < > o
DATA ENTITY NAME ABBR 4 n e [
GROUP g w i =
= [ -
L - [7)] <
= z » s
TS w b4 =z
3 [ 8| B
< w
L
w
o
VI. Data Validation Detail
1. File Validation
Validation Id Description (TH) Description (EN) Validation
Step
FV001 11I% Data Element @Taamumuﬁﬁmu@lu The number of Data Element must be the Basic
LONRIY same as specified in this document.
FV002 EﬂLLUUVLV\lﬁ@TadLﬂuVLWa(uWNﬁqa xlsx 1Y% | A file extension or file type must be .xlIsx. Basic
FV003 ﬂ’aﬁaﬁaﬂf character encoding IMEULL‘UU The data must be saved with UTF-8 character |Basic
UTF-8 Lyt encoding.
HAARAIAN
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2. All Entities Validation

Validation Id Description (TH) Description (EN) Validation
Step

CNOO1 “ﬁ'ﬂgaﬁamidﬁb Data Type Wae Format Data type and data format must be the same |Basic
muﬁs:q‘lmanms as specified in this document.

CNO002 Data Element ﬁﬁm Key W PK mu‘ﬁliizq A primary key must uniquely identify each Complex
Twanssazdasiienlidiiu record.

CNO003 Data Element ‘ﬁlﬁﬂ"] Req. vJu M aaelien A mandatory data element cannot be blank. Complex
LRND

CNO004 iagaﬁaamaﬁ'u possible value U84 Classification code must be in the code list of | Complex
Classification ez View (ﬁ”lﬁ) 'ﬁimlmﬂﬂﬁ’lﬁ classification or view as specified in

Classification Document.

CNO005 Data Date ﬁadmdﬁ'ﬁ'uﬁmaddmﬁagaﬁ Data date must be consistent with the Complex
\RanUKIZUL DMS DA frequency of data reporting requirement.

CNO006 W“'ﬁﬂizﬁiﬁ@”ﬁﬁﬁmmiagaﬁaamamuﬁ' Organization Id must be identified by financial | Complex
fmue minugiiesniunsiiuuazgsna | Institution code (FI Code) or juristic
mm’iuﬁuﬁ'agjmsﬂﬁmiﬁﬁﬁuguamaa 5Un. |identification number as specified by the BOT
W3a3aAITUA1Y WIL. WIN. Wiangwanudu | standard.

Afetes lrnenudsiaagu e
FONTUNTIW ANLNIT
WWW.BOT.OR.TH (FI Code 3 #an)
Q’iﬂUmwﬁagaﬁuanmnﬁwﬁﬂﬁﬁmmﬁaﬂ
Laﬂl‘ﬂﬂﬂ:Lﬁﬂ%ﬁaaﬂIﬂﬂﬂﬂdﬂ’ﬁ LT LAY
nzifouidyans 13 wan
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3. Data Validation

Consistency

Validation Id Validation Rule Description (TH) Description (EN) Validation
Step
CNICSDO001 [[DER_ICSD.Clearing Date] = Clearing Date @adilen  |The Clearing Date Complex
Previous_Business_Day([DER_ICSD.Data LRzZABILYINAL 1 W11 | cannot be null. and
Date]) NN3NauKN Data Date | must be the previous
business day of the
Data Date
CNICSDO002 | ([DER_ICSD.Settlement Date] = Settlement Date §83 The Settlement Date Complex
[DER_ICSD.Clearing Date]) (duinuldsinuny must be the same as
or Clearing Date %30 the Clearing Date or
(IDER_ICSD.Settlement Date] = WiNAL 1 3u¥in190@ | the next business day
Next_Business_Day([DER_ICSD.Clearing mﬂ’s'u‘ﬁ' Clearing Date |of the Clearing Date.
Date)))
CNICSDO003 |[DER_ICSD.Cheque Amount] > 0 Cheque Amount @o9ll | The Cheque Amount Basic
@A131nn31 0 must be greater than
zero.
CNICSDO004 |[DER_ICSD.Paying Bank Received Fee] >= |Paying Bank Received |The Cheque Amount Basic
0 Fee @adfldnau1nninnie | must be greater than or
WinAu 0 equal to zero.
CNIASDO001 |[DER_IASD.Cheque Amount] > 0 Cheque Amount @addl  |The Cheque Amount Basic
A1N1ANI1 0 must be greater than
zero.
Referential Integrity
Validation Id | Referential Validation Rule Description (TH) Description (EN) Validation
Data Entity Step
RIIASD001 |DER_IASD |Composited_Key_of 318N173 IAS Data The IAS Data Complex
([DER_IASD.ICAS Unique ID, |Correction @Taaﬁayﬂu Corrected Cheque
Clearing Date, Settlement ICS Cheque Detail must exist in the ICS
Date]) EXISTS IN [DER_ICSD] Cheque Detail.
27
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VIl. Classification Summary

[ [
& &
= = 2
sS sS < S
2 2 = 2
’z ’z e =
== == qg =
@ @ = o @
No. Classification fg = fg Eg ?g Data Set : Data Element
£l E | BEE| &
SR | & | gE | &
a& E a& c - g 3G
25 | g2 | e | ¢
SE | &8 | &2 | se
a3 a2 aé;_ggr 2
<k o © @ <&
1 Currency Code X X X DS_SDVT : Notional Outstanding Currency
DS_MLN : Notional Outstanding Currency
DS_CDD : Notional Outstanding Currency,
Reference Obligations Currency, Underlying
Obligations Currency
2 Derivatives Counterparty Type X X X DS_SDVT : Derivatives Counterparty Type
Code DS_MLN : Derivatives Counterparty Type
DS_CDD : Derivatives Counterparty Type
3 Derivatives Product Group X X DS_SDVP : Derivatives
Code DS_SDVT : Group of Product
4 Derivatives Reference X X DS_SDVT : Reference Variables
Variables Code DS_MLN : Reference Variables
5 Derivatives Transaction X X X DS_SDVT : Transaction Purpose
Purpose Code DS_MLN : Transaction Purpose
DS_CDD : Transaction Purpose
6 Customer Investment Type X DS_MLN : Type of Product
Code
7 Derivatives Delivery Code X DS_MLN : Delivery

HOANIAY
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VIIL.

1.

FARENAITU 1ADTIBUANITRANIATIIN “TARANATW TILHEULWILK WWW.BOT.OR.TH

Classification Detail

Currency Code

2. Derivatives Counterparty Type Code
Usziangaaan
Code Value Description
XXX | swmsmdinding Gsndamnanswdisdiiensdes
XXXXXXXXXX | @11 ua9swmansmaisdanstszina (ludsznalng)
XXOXXXXXX | 81N ansasswnswidiad
XXXXXXXXXX | swienswndisdensdseine
XXXXXXXXXX | gantwnsdwanizia udsemealng)
XXXXXXXXXX | USHNAannIng
XXXXXXXXXX | U3Endsznudiauazussndsenuwimeant
XXXXXXXXXX | A3 89IUIITNT AUIEITUEIT] TTIEINAT LRZTUIATINGY
XXXXXXXXXX | 6 amuamﬁuﬁu 9
XXXXXXXXXX Q’ammﬁUsl,myﬂizmﬂﬁﬁqﬂﬂa'é‘u6]
XXXXXXXXXX | dasnunslngdszinnyaaassuni
XXXXXXXXXX | fasnuwiodasdszinniifuans
XXXXXXXXXX | Haanunsgaslssinnyanassue

e
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3.

Derivatives Product Group Code

szinna aaﬁjmm m;ow”uf@‘ﬁu@ BRI

Code Value V_SDVT V_SDVP
XXXXXXXXXX | 33N338 agw”ufﬁ’mmmmgw{ug’m X
XXXXXXXXXX 7IN374 futures X
KXXXXXXXXX 73IN374 forwards X
XXXXXXXXXX §INIIN swaps X
XXXXXXXXXX TINTIW options X
XOOOOXXXXX | ganaswawiusiuamaiilailsduiug X
XXXKXXXXXX DINTIW Barrier derivatives X
XXXXXXXXXX ERIREEY Average derivatives X
KXXXXXXXXX TN Option derivatives X
XXXXXXXXXX ERIREEY FX pro-rata L8z flexible derivatives X
KXXXXXXXXX DIN334 Forward-start derivatives X
XXXXXXXXXX | 33nssndu 9 X
XXXXXXXXXX ﬁqiﬂii&l ﬂlioww%ﬁ{@%%@a’]ﬂﬁﬁ%’]ﬂ’]ﬂmdﬁitmﬂvm Ulﬁmﬂmﬁummﬂmw X

N3
XXXXXXXXXX | ganssuawiusenuamansmansuistsanalnoaygnaliildauun X
LﬂW’]:ﬂ’]ﬂ“lléN‘L]i:ﬂ’]ﬂ%‘UyUﬁ

4. Derivatives Reference Variables Code

drzinnasaudsensdiamudszianimuue Nuiiaiundsensddn g fkidineaunaninasinswmensursdssind lng

MRUA
Code Value Description
XXXXXXXXXX | sasaende
XXOOXXXXXX | sauanidfon
XXXXXXXXXX | 1enasnansnie
XXXXXXXXXX | T181@ 38031
XXXXXXXXXX | snenFuenlaanusd (commodities)
XXXXXXXXXX | 1a3@ia
XXXXXXXXXX NaGLHEWITUN amu%’%anaw%’aﬁ
XXXXXXXXXX | @inian1aiin
XXXXXXXXKK | B4 9

HOANIAY
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5. Derivatives Transaction Purpose Code

@

@qﬂizmﬁm aaMIgInTIy

Code Value Description

XXXXXXXXXX Bank’s Funding Lﬂumiﬁ%ﬁaﬁ'@mLmﬁiaL‘Sunuﬁau’%mmmwméiaa
2IFUIAN TN AT E

XXXXXXXXXX Bank’s Hedging unsviietasiuanuidesusssmen I diod
XXXXXXXXXX Bank’s Trading Jumsriiemsensafamlsvasswenswadias
XXXXXXXXXX Counterparty’s Hedging LﬂumiﬁnﬁaﬂadﬁummLﬁimwaa@jﬁzyty
XXXXXXXXXX Counterparty’s Trading dumsviiamsdnsaifiam’ls ALY
XXXXXXXXXX | Others a9

6. Structured Product Borrowing Type Code

yzinna adqiﬂiim L‘E%Tjﬁu

Code

Value

Description

AEINR

+ v
o A a =]

AuaaNaandyaasa

UassnHnaanaandsansed

sy lisu

UATIUAN

ATETARA 9
BEIN

Wundud
U

7. Derivatives Delivery Code

vanlunsdanaudunie ldsuaulugdanammil anmmu nIaduandridszinaluyuusssassiamswdizd

Code Value Description
XXXXXXXXXX asE TN
XXXXXXXXXX AEINY
XXXXXXXXXX HuaNaU e
XXXXXXXXXX aidl

HOANIAY
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IX. Submission Format

1. File Format for Submission

Data Set Name ABBR Format Description
1. vaaAIAITINTINaYNREdUAMaTIEUIANTINTIN | DS_SDV | Excel Sheet “DS_SDVP”
2. HOAAIRNTINTINAUNUTTIUARIATBATY Y DS_SDV | Excel Sheet “DS_SDVT”
3. yaamﬁ’mgiﬂﬁuL‘Suﬁﬁuﬁﬁagﬁ'uﬁ’éﬁummLLN@ DS_MLN Excel Sheet “DS_MLN"
4. ya@mﬁ']aﬁqiﬂﬁuay‘l,w”ufﬁmlmﬁ@ DS_CDD Excel Sheet “DS_CDD”

2. Naming Convention

A o ] o 6o ' = & A o o
PNBRANIZLIUNIININRUANTIAT € luﬂqiuqﬁﬂqwa%quqquﬂ izﬂﬂﬁ]zﬂquﬂﬁﬂ‘lwaLWﬂiz]{Tﬂ%aﬂi:ﬂﬂUﬂqiuqﬁﬂ I(ﬂ?_]

v
& o A

finstmuannasgudelWs aod

FXXXNn_YYYYMMDD_Zz.xIsx

Sfyan= ol AMURNILURZTDTINNAU
F mwﬁlumidaqﬂﬁaga (D: Daily, M: Monthly, Q: Quarterly, H: Half Yearly, Y: Yearly, A: As occur)
XXX Zodla Subject Area 2839038 (§M3UTaYA Derivatives Aia DRV)
Nn sislsziag@sdoya 1w Fl Code w3 Walaynaa
YYYYMMDD | Didauinuastaya (9.6.)
Zz Fagia Data Set
Xlsx WIWENATATaYS

ABEN: mvl,waﬁﬁagayammﬁ']dﬁqimmagw”uﬁﬁm@mmwyﬂi:mﬁqsmiu 0w 31 anney T w.a. 2565 Va9

F010UMIIUAT Fi Code 001 TWaadald @il MDRV001 20220131 _SDV.xisx

3. Submission Channel

5in. i789M19319337% (DMS-DA) LamTthasaa Ae 189n19 Web Submission (Web based) 1893UmM3thas

%

agamu BOT Website

HOANIAY
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