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FIEAZLBAANITATUIUNARDLWNUAINNTRINUE Insuvadugun 1 uazacun 2 Al

#uh 1 naRauuUAINMTaulunsasuil/Ruln (med) = 2.40%
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ua?. Inawiruse

HAIUN 2

Frutyn Interest rate swap (IRS) Tnadmananidansde Ae ansnanida Thai Overnight Repurchase Rate (THOR) = 2.35%

NAMDLIUNUIINTBINB)U ANUIDIAIN
m@m'auLmu@zﬁﬂmmmuslumﬁmwﬁ/ﬁwhn ([ﬁifaﬁ) 2.40% + &Yy IRS 2.35%
=2.40% + (2.35% — THOR)

=4.75% - THOR

mewuﬁMiwm@ﬂLﬁﬂgﬂqEq (Cap rate on THOR) = 3.00%
fé”ma?nm@m'QULLmu%uﬁi"w: 1.75% m'fafl

Immm@mmﬂuz{quﬁ' 142 ﬂ@mu%@'mm@m@mmuuﬁﬂmumq‘lﬁmqmi

gf'lﬂil’]\iﬂ’]‘ﬂﬂ‘?‘i.l HAABULLNUINNNITAINU

1. uapauunuAINNIIaUluns a1 sl Sulnaad (@aun 1) + Ay IRS (a9 2)
=2.40% + (2.35% — THOR)
=4.75% - THOR

2. LARALLNUAINTE 1. x (AauTuliannnanide/365) x RuamuiEuAY

ANNAFIVRUKINUNINNA 1,000,000 LN TUITNAMU AD 9 NTNHIAN 2567

1. AnsIAaniliaaneds THOR neaslsumauluunazanuas 2 9IagaNaUsUA MmN Cap rate 3.00%

il | nawulaiunanauumy
90 o P ALRAL THOR 3 . . :
p Tunanepenide 490 . . nisAuankasauuny | (% ned) lwsmanisans
aanLds e (% nad)
HARDLUNY
1 9 m.A. 2567 92 2.50 4.75-2.50=225 2.25
2 9 {.A. 2568 92 2.75 4.75-2.75=2.00 2.00
3 9 1.8l 2568 90 3.00 4.75-3.00=1.75 1.75%
4 9n.A. 2568 91 3.00 4.75-3.00=1.75 1.75%
fnsmaneuuwnuadenel lnanewuazaanana e AsLayiATNIg (2.25+2.00+1.75+
1.75)/4 = 1.94

' ' v
o

*uanauwnuiumnyianusamuarlaiulunsdindnaneniaea1sds THOR wae 3 1haw 2 Cap rate 3.00%

HARALUNUTLASL
QQﬂﬂﬂﬂLﬁﬁl miﬁ’]wgmm@mmmu NARALLNY (L)
1 2.25% x (92/365) x 1,000,000 5,671.23
2 2.00% x (92/365) x 1,000,000 5,041.10
3 1.75% x (90/365) x 1,000,000 4,315.07
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4

1.75% x (91/365) x 1,000,000

4,363.01

lfunanauuny

19,390.41 (1.94% mail)

2. amsieantlaansds THOR AIN

U C ﬂmnu”l,gé‘umm@mmu
990 . y ALRAE THOR 3 . .
) Fufaapanide lwaan . naAuINanaLune | (% pef) lusanisang
aaniie A (% nai)
HARALILNL
1 9 R.A. 2567 92 2.50 4.75-250=225 2.25
2 9 U.A. 2568 92 2.50 4.75-2.50=225 2.25
3 9 14.81. 2568 90 2.50 4.75-250=225 2.25
4 9 n.A. 2568 91 2.50 4.75-2.50=225 2.25
Snmaneuunadzned hanewuazarenaneuuilansuenglasns (2.25+2.25+2.25+
2.25)/4 =2.25
HARALWNUT LAY
snnenile NMIANUIUNARDLLNL HARALILN (LN9)
1 2.25% x (92/365) x 1,000,000 5,671.23
2 2.25% x (92/365) x 1,000,000 5,671.23
3 2.25% x (90/365) x 1,000,000 5,547.95
4 2.25% x (91/365) x 1,000,000 5,609.59
Tnsunanauununedl 22,500.00 (2.25% ad)

3. amseaniliga1sds THOR dnisUsusmanasssuieanadynn

AMUIUTU C nasulasy
990 e P ARAE THOR 3 . .
p JuRansmanids Tugan . . NIANUIUHARALILNY | NARAUWNY (% nadl) lu
paniel e (% nad) .
IIANTTANLNARDLILNL
1 9 p.A. 2567 92 2.50 475-250=2.25 2.25
2 9 U.A. 2568 92 2.25 4.75-2.25=250 2.50
3 9 1u.¢l. 2568 90 2.00 475-2.00=2.75 2.75
4 9 n.A. 2568 91 2.00 4.75-2.00=2.75 2.75
fnsuaneuunuedned lnaneawuazatauaneuunuieAsUanylAsINIg (2.25+2.50+2.75
+2.75)/4= 2.56
nanauwNunlasy

X
JIAABNELIE

NNIATUIUNARALILNY

NARALLNY (L)

1

2.25% x (92/365) x 1,000,000

5,671.23
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2 2.50% x (92/365) x 1,000,000 6,301.37
3 2.75% x (90/365) x 1,000,000 6,780.82
4 2.75% x (91/365) x 1,000,000 6,856.16

InSunanay LL‘V]u[ﬂ’ﬂ‘Ij

25,609.58 (2.56% mail)

LLNuﬂ’]‘Wg‘ﬂ BUTNMTRNEUNARDLLLNY

Sermaniduerodo THOR afe 3
@ o SuRIEOERTRaMBIA N
luaarna

NN GTQ@EI’NE‘IJ BLUUNITINEUNARNDLILENL

oty

3 R

w| fau = Cap rate on THOR

danaaniduatodo THOR ac 3

» Trfunarousnudus

ou < Cap rate on THOR

« | #smeanfuaiota THOR il 3

1nfunaaauunu

3 Wiav

= davinan DumsAiFtatusinadon
IRS ~ Semeaniiontafia THOR e

i i
H ' sl e T
GO TR 0L R AU ' AR e 0 T ki R auaa L000.000 1 ' 0 IMATMAIAT0
................. e e . e o i e s i e ey i S St o i R o
. .
| ossnnNae YU }
H 1. sosawmwiavnnramslsanamfluaniud wsall « doyeyy Ietarast rate swag (IRS) THOR :
E 2. wanawenuwisde 1 ox (nrsTuleey e/ 365) x (s Tk :
. '
: ¥ phmt———"
} [hansns l 3 1 | 3 1 4 ] 19,390.41
dwy fludvalia THOR Huds i I mgmum !m-nlﬂ 1 2.5 1 250 1| 15 1 15 | e | (1.94% wiaD)
fuluusdasnauar 7 Hesasinii ATV | 257000 1 ENFNTI] 1 san0r 1 A0 |
fruun Wi Cap rate 3.00% i E
H H
’ 1}
. .
. '
. 1]
. 1]
. .
' '
dax Suinalis THOR aadl E : 2250000
_A:'um. ',’ iimcnai ,.,..A. —r’ (2.25% afl)
H i
H H
' '
. '
H H
H H
! i
dermaniflodwds THOR Snmisud i 1 L ! - 1 > ] ] 25,609.58
anaavEwi yan gy " e Lors { = ﬁ!ﬂ } - m .i.‘ {2.56% wall)
’ 1]
i :
LLNuﬂW‘WﬁQﬂﬂW\iﬂ’]ﬁ‘LL@ﬂﬂﬁ‘SLL@l:‘iu@ﬂ‘l]@\‘lﬁfyﬂ&ﬂ IRS
LECURE] dsatie

mefl | THOR > 2.35%

naavu

2

-

PrOr T P Y seapuEvMdh 2

Qushn

THOR

waRaEaWLhufl £+ 2

2.40% + (2.3%%
THOR

THOR)

A4.75%

LLNuﬂWWVN 3 LLNLLJT]W"]J’N EI%@EIJ’]’I?JI[)‘I@NN[5]‘5’]1«1%g‘fﬂQtﬂﬂi@ﬂnuiuﬂﬂﬂuﬂ’]EMﬂﬂa

NN I Counterparty
—————e

;l;lq?q;ﬂu Counterparty

nel 2 THOR < 2.3%%
Counterparty suiWnasnu

* Recowe Foxod Rate © 2.35%
O Counterparty

» Pay Foat Rate : THOR
(Cap rate an THOR = 3.00%)

VTR TR AR LU Y TR R vT
— suwmsandoafrylundedafmu

nurdl 1 THOR = 2.35%
naavpuswnin  Counterparty
(Cap rate on THOR = 3,000)

auufl THOR = 2.50%

2.35% - 2.50%;
- 0.15%
Net Settie noawus
Wi vorparty
0.15%

nd 2 THOR < 2.35%
Counterparty s ivneemu

gk THOR = 2.00%

2.05% - THORr
2.00%
0
Nt setthe Counterparnty
nhifunaswu

0.35%

THOR

nasvmuaivdasu
2.7
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nsnudanansidasunilasuasansimaniie Thai Overnight Repurchase Rate (THOR) lugia4szastaan 5 Jeaunas

#131: Bloomberg 283ataunda 5 1 Auadui 1 unsan 2562 - 21 Aguieu 2567

nsugnInsilasunilasunsansinaniiia Thai Overnight Repurchase Rate (THOR)

Tmuspentsaldelasnssends THOR vs MPC's policy rate

w

(%3]

[y

w

[

#u1: BOT, ThaiBMA
NNEILIAB) MPC A8 ARULN2INNN9TRlELNeNFR1 (Monetary Policy Committee)

wsegialnglasunad 1 4 2567 An1saenadaeyi 1.50% yoy Inelunisaanadaininandnainisaanasoniaasegialy
Insunadl 4 1 2566 Teagh 1.70% yoy waTAINIERIINITIENesaYail 2566 Teagil 1.90% UINAAUNILATEHITANIAINNIANT
v Yo Ay o ¥ . v N .. o
aveanislafunanstnuainnisanlaniiusaauazdfadeidlinseasd sauianislaaraniaiguasaannn.s.usudszunoud 2567
ATV S o L . : PP A
a1 fuFudnsRume Antsdiufanaseavneiliesuazegininsauiminesessuiasumtsunalne TnadmnaRuneialy
1 2566 g 1.20% Tudunaaingrugludneunin sauisfadaniugini 1wy sarewnsditanasiniBunnnandnfiaignain
UAUINNINLAZIIAMNANUTL FUARAIAINNIATNITIBNRBAIATEITNLDINIATT A1NIUAN T RUINTIAT T RAUaTAIAN

W (AACT.) U§U@mmmmimmmgﬁ@iwﬂuﬁ 2567 axaentFaeg lungausznag 2.0-3.0% AN 2.2-3.2% WATAIANITRLING
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azagefnag lunsausEnng 0.1-1.1% amznssunisulauianistuaessuiasumlsemalnelainfadnanendeulaunaly

szautfaqiiud 2.50% TnadyunenduszdiundensmnzaniunisinsaiasninnaAssgiawazn1eRu eanslsfinaunssunis
e v & d g v - d . P A .

amuiiupsUuandnanendeulaung ieluaennasiudnaninesgianaenasisanasuazdnsRuneinias luszezdnaly

3EndnnIsfiyunenAssgia el 2567 azdenusiviney luszduninadnann wanaannianisnesinesnasdoysyrnsiusioiy
n1AgaamNgINAuauIAIA N LW g e AnsinEasInuTywnIean1azeInAluiBe s wInee9ae e Tiywiann

D . _ . L v v
nAnTsaseen WA TIAINATNE B ULENIATEFRATestssinAnIe] U AU i gl Wunu suisfadeizesasasunisatuas
pndLeaRTgAtans nanuinseenidaulauiaainntaqiues lussAugegaresipinsnenidaseuiivaszazdnliainan

fsunATLaLlssmAnaazinsmaealiuandnsinanida’le 2 A5 Feunaastngung 3 4 2567 Wuawll daiugaerzazinani

ANANNTOLANBUIANTNANAUTT (1nn) aviBuinsUsuandmaaanidauleunemuii

ulatnanispen

o

UimAnNIseNanEnRuvianngnssnnisalneldyoyrgeanluuinnewusnlanundninom Qeuly uazddnisnditineu

ATUZNITUNIT N.8.7. UTZNIANUUA

>

AgITIR/A1984 (Benchmark)

il WesannaauluatnsndananisaifiviulanwszdnsnaneuunureinemuineyfuReulanisanananouunuaesdnynyn

= o = X o o X
Interest rate swap (IRS) GiNLﬂu@ﬂ‘t‘fmzLﬁlW"I:’,L"\’W"\\‘m@?%‘MH@’WM?Uﬂ‘ﬂ\inuutﬂﬂL’vl‘W’]Z

o o

s o o = ad = 1 = A ao o & < ! ¥
mwmmm@‘mmaummmuﬂ@ﬂuu,ﬂmmmm”Lumm_l?ﬂumﬂumuwmwmmmsmummmmmmu megmﬂlﬁmmuuiﬂmﬂ

v v ' v ' 2

o o o o

nsasunnuue IneusEmdnnisasidawmaveyauazuasi gawunauasmiesedanuieiunidnisdasudaddn Aesune

¥ ' ' '

o o o o =

Neafufddn uazimaualunisasuiaddnsinatsnunisaslsznialudulansesuddmdnnig nnelunanfigauaisisals

dsrlemuanaayalunisindulasmula

o

atnalsfimu nsdinnsuwasuulasinaiaie duldaudsznna L’f‘ilﬂuimLL@x%ﬂﬁmum@mmﬂw??ﬁm“mmmmu WAT/13D
UsznA T8 UATEIANTNIUALIENITNANT N80, L?{mﬁummigmmﬁmw@m‘wfﬂLﬁumummnmnumu WAT/YTE N9
Wanuuasiaainlunslonfeuienlunsdifigeanifsisesiadialuladniviedaweteya/dasdnarsanaell Tewsin
ﬁmn’wmzuf;\imﬂﬂ?{ﬂmmm&T\iﬂ@lﬂﬂﬁéﬁwﬁfmmnumﬁudqwﬁﬂr:jﬂuﬂ'wﬂ‘s:mwﬂuﬁuisnﬁmmu’?ﬁmﬁmmi meluaand éamu

awnsnladseleauanueyalunisindulaamula

MSULNTHANUILAINUE WazANEUsETaTUIINDAUUILAINULANATNTTATRINUILAINUY

Tuinnsuusiinge s

o

ANHULNEIATYIDINBINUTIN

> >
s

ansrarumsamuludyndarasianu il ladinglssaininaanAanudeas ans s s NIRRT I8 UUIUES

4 ay’L o E1 Aay Yoo T A P o o A a
ﬂﬂﬂnu?qm@ﬂnuﬂ?@ﬂiqéﬁ\? ﬂq_,lﬂn_,l'W‘Ti'ﬂ‘llqﬂ@qﬂﬂuqmﬂlﬂﬂqmﬂﬂizﬂﬂﬂLW@@@@QWNL@E\TI@E@’] A net exposure %Lﬂm'ﬂ’mmj‘mnuiu

' v

' v

derivatives il 100% 283y NIneAUgVEIaIN0NU waraIaauite hivnsansildyytesaasuleludnaanly

AUATNNLTZNAFINIIUATUZNIINNIT N.A.5. AR

HANTENUNINALNEIARNNAFIUUAEANNTaNUNANUAANNANNTANU LU Y TR AN uUI NN lad IR szan
INaaAANNIRENUTaATATNNF T R uUILIARR U UTRINRI U

v ¥ ' v

A = ) dla Dd
nsasnuuTed laavdyny1gearsananunilad

P4 ' v
o o A

T oA o & A=
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78n1911UN1$AUINU Global exposure limit uazANNAFIUN LT UNITATUIN
A8n1511n12A WU Global Exposure limit : VaR approach
s e .
aunAg Nl lunsA I
1. 92AUANNITRITU (confidence level) sa8iaz 99
2. SYAZIAINITNBATEN (holding period) 20 Jun1n1g
3. vayaeaunaInalunig (observation period) uFNa1 250 duvinnng
dszinnaed VaR MugEndanislalunisuimsuazasuanaaides Absolute VaR Tuifin 20% 289 NAV

'Qﬁmﬁ&mu@mm’mLammwﬂmm : Variance Covariance Method (Parametric Approach)

gam'n;'a‘ns'a‘umuumﬁ'cycywmﬁ'mmqﬁduamzm’ammﬁu?ﬁ'mﬁ’mmeﬂsxmcum'i'lq (expected gross leverage)

e+

Tuiiusasas 100 29948ATNINURULNDUDINDIYL
HRRALUNUNNAIUAs AT UAINRURYY

yasuillanianazlafunanauunuasuiinainnisaauludiyny Interest rate swap (IRS)) ANNNIANYNARBLUNUANEIALIZAL

21098 uNINean9ds TnaaunsneaniuauidssaInnsaauludunineansdsle

ANUURUNUTATINITAIEGR

' v
o

foﬁﬂuquﬁunummimqmiwnﬁu 5,000 a1ULUN T,mﬂ’lmzmNa‘:ﬂ:LQ@ﬂma‘mu@mwmmmumqLL‘m UTHNTANITAALAUALL

WwazaivAwINRRYLEealasani e luifiu 750 anuum wiseAsdua wIw s uluiy 75,000,000 Wi

saUsTasIalyd

o

Fundugasauinyd dsznnos 1 4 dusuniuasmidounamine@udunayuson
fadeninanszNUae N tEdIAUAD RUAIN UUDIYAINU

- maedeulmaesBunineeansds
ada e T 4w v Y, . . o
nslndunineadsldullauReulanniuuels nesuazlulafunanauunuiiuiBnandayayn Interest rate swap (IRS) #

nasuliaau

= =
- naasuulasreesAIRTan Il
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v vy
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Wil dnsnanavunugegadiuagiunisindaulnizasdnsinaniioaiode THOR wade 3 wiau
winlunsalndesiaantdaalvde THOR 1a&e 3 tiau > Cap rate on THOR 3.00% wéianiuae
aanuaylasunanauunutuai 1.20% aad*

* danwanauwnutusndonardullaufidinianisivue TnesEmianisuasudngaia
wRsuwlasdasisvnaniamndnnzaaiainisiddsunilas Taglusnndasszyhlulasens
(W¥nIansazsrudannfuuuauluniliaitnusiuasluayadiday Factsheet Tuaviauaune
asousn (IPO))

mtmmué’mmw Aa mmnaamuuuaomu‘luﬁmm'\ Interest rate swap (IRS) THOR mATuFINa1?
"LmJmsmmmswmﬂuaoammanmﬂmoaauu vinianisuasrudndlusnazasdnsiaanide
qwaowgo)ummsam"lﬂ mmummsau“tmmuﬁgmmmsmmsnmswmwaoammamuﬂmhj
an9dele TaawdEninnisasarfiedisyiauunadgainuitiusidey

JuRasaaasinantiiaaivde THOR Tuuaazdla @a 5 Jurinn1snaumninglan1siaIsansedy
WauansIaantiaatedy THOR

uswmamm‘smuaa‘mtsumué’mmmanuwmsmwamsmamuﬂmoao THOR °luwaauu'mm1/|u
msmmauu”bﬁmmaansa:mammsmﬂ’tu 7 au'mmsuuumuammmuumwﬂauLﬂunaamu LLG\
mmumnmmsanmuuum Laaul,ﬂmummsam”m 1/]\111 'JHWQ”I‘;'ZLL”IBG\‘SWG]B?’]L‘].IEIEH\‘)B\‘)B']Q
Lﬂaﬂuuﬂaa"l,mmﬂamumsmmsaamuiummuaunumsaamu ‘iﬂﬂuswmamn'ﬁaummummao
°luwna1num1nsm'imﬂmmunu”Lsz.imaaummamms

Iunsmmﬁmmmmsm"tm vfiamamansmnmaLaau”l,ml,aymsmmmwamammumnmsaamu’(u
Jeyeyn IRS sm“l,ﬂmmsmvmm Cap rate on THOR L2 ﬂé’mmmmsmmané’mmwaumaammn
amaumamumswumuamasuusaau"l,ummsaaané’mnn IRS Iunaomumﬂ‘lmaauVLmMVLQ
naomuaomaotﬂaﬂuﬂﬁmmw‘mu uau msmuamwamammumnmaaul,ﬂuvl,ﬂmmamnmmun
"L'J‘luﬁmmw IRS mnaomuaamu ﬂaummammsmuaowau"lmmnma‘lmmwnauummmumsm
Aalu 15 Fu dudouauilitdnianisaiiug 4u Tagazuasmuliulaauassninns

Laau“lmmaé’fmmw IRS mtﬂu"lﬂmuﬁmmwmnaamu"lmmmsmnaasaununnmaﬁmmsmm Wil
mmnmmmmsmmLnﬂ'nlaonuaumwumoaouaumsa n'n:mw"mmmsaumswumaaaamau
VEERERY L2y BanNITAITATWIATIATnTldauuilas aumsws;lmaaaanﬂman fmmmﬂumm‘lu
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ey IRS fdunasduaniwnaudiviug suia1saaIagvinasAmIas A& IRS wialaluas
anld@nduannauiiuua

saazidaanisAIuIaNanauunuaInnIsaInu Taauuoiiugiud 1 uazaiud 2 doil
it 1 nanauunuannsasnuluasasuil/durda (aafl) = 2.00%
i 2
&eyeyn Interest rate swap (IRS) Taadnsiaantiiaatode da dns1aaniiia Thai Overnight
Repurchase Rate (THOR) = 2.20%
NAAALLNUTINUDINAINY AIUIMAN
nanauwnuannsaInuluasasuil/durn (aad) 2.00% + e IRS 2.20%
= 2.00% + (2.20% — THOR)
= 4.20% - THOR
waudnsaaniinaiede (Cap rate on THOR) = 3.00%
dnswanauunuiiusi= 1.20% nad
Taananauunuluaiui 142 nasnuaranananauwnudiansuaiglnsenis
Grau19n15 a5 uNARALUNUIINATTAINU
1. wanauwnuannsasnuluasansuil/dudhnaat (83uf 1) + dayan IRS (fuil 2)
= 2.00% + (2.20% — THOR)
= 4.20% - THOR
2. wamauunuamNaa 1. x (Iwuiulunaaaniia/365) X WUAINUGNAYU
auuﬁg'\ut‘\‘maemuﬁanum 1,000,000 unn %m‘%ummu fa 2 nsnnrau 2567

1. dns1aaniiiaatede THOR naaulsudrfiulunaazrauas 2 viaganialsudiziu
wfiu Cap rate 3.00%

Ny wwdu | nasulasy
96 Juinang Tu9a ALade THOR 3 ATATUIN wanauuny (% aa
aantde aanuiie wiau (% aail) WRAAULNU 1) Tunanisane
NAAALLNY
1 2 a.A. 2567 92 2.50 4,20 - 2.50 = 1.70 1.70
2 2 u.m. 2568 92 2.75 4.20-2.75=1.45 1.45
3 2 1.8, 2568 90 3.00 4,20 - 3.00 = 1.20 1.20%*
4 2 n.A. 2568 91 3.00 4,20 - 3.00 = 1.20 1.20%*
daswanauunuadanai Taanasnuazaananauunuiiansuaiaiasens (1.70+1.45+1.20+
' | 1.20)/4 = 1.39

'
a

*uanauunudusigdanuioasnuariasulunsdidasnaniiaanede THOR ada 3 tfau >
Cap rate 3.00%

wanauunuitlagu
aanande ATANUIAHARDLWLNY NaRALWNY (1N)
1 1.70% x (92/365) x 1,000,000 4,284.93
2 1.45% x (92/365) x 1,000,000 3,654.79
3 1.20% x (90/365) x 1,000,000 2,958.90
4 1.20% x (91/365) x 1,000,000 2,991.78
1ASUNRAALLNY 13,890.40 (1.39% aail)
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2. ins1nantiluza1vde THOR avil

- dwuh | nasulady
96 Tunana Tuaia ALale THOR 3 ATAIUIN nanauunu (% aa
aantie aantie tiau (% aai) WRAALLINY 1) Tuniansang
NARALWLNY
1 2 a.a. 2567 92 2.50 4,20-2.50=1.70 1.70
2 2 u.mA. 2568 92 2.50 4,20-2.50=1.70 1.70
3 2 wu.81. 2568 90 2.50 4,20 -2.50 =1.70 1.70
4 2 n.A. 2568 91 2.50 4,20-2.50 =1.70 1.70
faswanauunuiaianail TaanasnuaraaNanawnuLiansuany1AsINs (1.70+1.70+1.70+
’ ' 1.70)/4 =1.70
wanauunuitlagu
aanande ANTATUIUNRADLUNY NamAULNY (1)
1 1.70% x (92/365) x 1,000,000 4,284.93
2 1.70% x (92/365) x 1,000,000 4,284.93
3 1.70% x (90/365) x 1,000,000 4,191.78
4 1.70% x (91/365) x 1,000,000 4,238.36
1asunanauunuaail 17,000.00 (1.70% aail)

o - g P P o o !
3. dasnaantdaaivdy THOR fin1sd3udranavsriinvanadayan

oty | naInu'lasy
- . a 0,
m;:f]ﬁvn Junanaaanide una Fl%L:S?OZI:\%%; ATATUIAUNRA AL LLNY ggg??{ﬁngg{g
AENIAAUUNY
1 2 a.A. 2567 92 2.50 4.20 - 2.50 = 1.70 1.70
2 2 u.a. 2568 92 2.25 4.20-2.25=1.95 1.95
3 2 1.8, 2568 90 2.00 4.20 - 2.00 = 2.20 2.20
4 2 n.A. 2568 91 2.00 4.20 - 2.00 = 2.20 2.20

dasruanauunuadanai TaunasnuazanananauunuiiansuaigTasens

(1.70+1.95+2.20
+2.20)/4= 2.01

Wanauunuitlasu
nananiie NTATUIALNRAALILNY WanAUWLNY (UN)
1 1.70% x (92/365) x 1,000,000 4,284.93
2 1.95% x (92/365) x 1,000,000 4,915.07
3 2.20% x (90/365) x 1,000,000 5,424.66
4 2.20% x (91/365) x 1,000,000 5,484.93
afunanauunuaad 20,109.59 (2.01% nafl)
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MU UK AINUIN AL
LLN‘uﬂ']W‘é]J LWUUANIANEUNQARDULLINU
saula wassyuwiiiownpase s aty
5 m“:'g:mbg‘ T}"gg&‘““ 3 + 1funanouunudud
ssmaanidoaneda THOR wafe 3
au o IwRnsedanramboateds
Tuanaraia -
«| Senaaniunnada THOR 1o8e 3 | nfuuanauuny -
THOR = danronidorofMlatuanadnnn
ety S i IRS ~ daneanuaieda THOR i
3o
LNUATWEN D EI']\?‘é‘]J WUUANIANEUNQADULLINU
E e i st Wy
B N AL A, ' MR TR I8 T T a2 At B . L 000,000, 120 ! OLINAIMRII0T
............................... B e e 7o o e emma e caas .o SESREMCIION
| moswsesgusvy i
[ ! T tunnamwiisandudndal + dyan Interest rato swap (IRS) THOR H
E 2. mesauuvweiie 1 x (Chauislerewanifie) 165) ¥ Guaamitudu S
E ! [
devwonidndnads THOR woaoxfuds : [mpent (5wl __:.i (llmA:aﬂ)
|

fxlvaknrnnuas 2 Heqeviodivg [ SSsatmmdtiAdy {ui

Foavt i Caps vt 3.00%

H
H
L}
H
'
H
.
H
H
H
1 -2 | T T r | 1 17,000.00
dswmanilingieds THOR wsit m 1 t ; t d?. 1 &0 1 PR,
' I | LR | I ¥ A ) I | sym ] !}
; {
. .
H 1
. .
. .
' |
. .
. .
: !
H H
gavwomiadnals THOR Semiués ' - ] < ! ! ! ! ] ] | 20,109.59
St | naummuv (% net) | R1) L % 1 220 | 20
a0 | Cosmesndtiiy st T (201% sad)
: {
Hag ZUALT deyay IRS
LAUANAIAELNINNTURNATELRILIURAURI aain
- 7 208 aranve ranne
ik """“_ A s 1 THOR > 2200 narll 2 THOR < 2 20m
namusiuii Counterparty Aaevua i Counterparty Courgerparty Siaiinaimu

(Cap vate on THOR = 2.00%) sunf THOR = 2.00%

auyh THOR = 2.500

nawu ML LUl Counterpa

I 2 THOR < 2,200

Coumterparty wighinosmu
Jué 2.20% - THOR 2.20%, - THOR
WUy :
. 6 - 2.50% 2200 - 2000
0.30%: 020

Net settie naavuow Nat st Counterparny
D Aunaevu
RIS 1 paRouu Ll 2 30 0.20%
shn/ g sy IRS dvwdadn + Recerve Fooed Rate @ 2.20°%
Wushin/anaymil THOR L amg tarparty

009 2.20% - THOR « Pay Foat Rate - THOR

(Cap mte on THOR » 3.00%) A 20M — THOR

2.00%

nasamuAnd 1+ 2
Savuiialidacnu

nasmE IR Rarny

NS DHARSUR U TR RSN Y

20006 + (2.20% — THOR)
. > = aumoanloefieyluwtadafiemv

~ 4.20% - THOR

WHUAWIR 3 wruanwIIauagAalasuNAFIuTiaEMsasulugaunsailng
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3. AayafitAtAusiuRunuiasenis
F1IIURBUNUTATINISIBUAY ¢ 5,000,000,000.00 110
UTeUUAISIANIRUNUTASINIS ¢ Ll

‘lusmnosuuunmn'ﬁl,aumrmuu'auaomunseusn usumamn'\ﬂaumnuuu'maamu
mnn‘na‘m‘;uwumu H Lﬂummusaﬂa“ 15.00 waommuwumuimoms

sgammmﬂmauum : 10.0000 v
FIUUUIEAINUGNAY : 500,000,000.0000 e
samaaugasutduanaadusa : 10.0000 110

S1uAIA AALNULA

'
a aa

‘lunsmmutlammsammwmﬂacmumwnnmmuwumuwaoiﬂsomsusaLﬂummuwumwﬂowa
mamsaomuwaanaamummmnﬂsumﬂmmwumnamuﬁuamu ”L'Js'\l']ﬂ'l'a'tﬂua?.l'mﬁujEla\‘i‘VI‘uﬂi\‘i
Lan usa:mammsmaaouuavmmLuumsﬁmmsmuamwumaamu ua“ml,uumsamn L'].IEI‘I,!ﬂaO
vlswr.lauLﬂuﬂaomusmnauﬂsunmumauamw unmLaiuammziuaﬂaamuﬂsausn"lmimﬂ"l,umao
LLW‘IMNnauumaamummmmm

4. N5UAKIsEIANITARINY

nsasuludauandazraalvuun (Derivatives) @ aonu
Saniscavauasnisasnuludeandaanaaieniun (Derivatives) :

- MaiEanlszavaiaannudas (Non-Hedging)

fiutauanisasnulu derivatives @ wuudiuaiay

35n15lun1sAaula Global Exposure limit : VaR approach
aundzuNnlnlunisaiuin

szdiuaudtasiu (confidence level) saaaz : 99.00

szazainisiiaasas (holding period) : 20 Juvinns

aayataundenllunis (observation period) us1na1 1 250 Suvinais
Uszianaas VaR nusinianislalunisusnsuazaiuaualinuiden : Absolute VaR
sAusaaa : 20.00 2a9 NAV

3Bn1siayamanuidavaiuaaia : Variance Covariance Method (Parametric Approach)
- waaam i

Asasnuluasransindidaandannaalvunune (Structured Note) : asnu
Aagnsn1sUsIsnasnu (Management Style) : finagnsnisasnuaaidian (buy-and-hold)
FAHALAITILNANDLUNUADINDINY & NEHAADLUNURLUTUAAY

5. Ansuuvaiiaviuaasnu (class of unit) : ‘s

6. nsnadutluwa :

ulaunanisaaduiluwa @ Wwaie

nintnamaisanaduiluwa Wi

Anuaal 35015 uazaainfialunisanauiunavagfavulrgasnu @ lufl
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7. ns$udiadunuiaainu

yamdiudraasnrssudadu : Wivue

Furaasudiuaizasnrssudadu : lurdviua

38A1s5udaduniuiaaInit : LuLAR Tl

szaznatlunissudadu @ Wadugaaiylasenis
szazaInsuRumanadunialu : T+5 da 5 Juvihasudeanniuvinnanisanadu
AsSudiadunuiganu : gianeaINUluAaILIIRIIUIN

SLAALAANLAY

- nsa:mammmmmaamumaomu"l,mmnaoé’amﬂﬂuviu';ﬂaomuua“ﬂuﬂau"mnmmmmssnsﬁ'a
ﬂuuumaomu‘imﬂamiuum ‘Imunmmamm'sa“mmumssusﬁaﬂuuumaamuimﬂam'ium v
mu’;uwum“mmummumuamnmimnmnmamnﬂsn u,au/mas-\ﬂ”l,mmnmsmmuam'ﬁ A
(vm) aan'ls (anu) ammnmmuaso uay/vran lsdzamn LLav/mawumum”menms"Lﬂnau
AuaaIluslns wun v;savianmswwsamswnauaumnaamusmaamu"h Wansuaryuaswusling
uun mauanmswwsamwuauaumnaomusmaamumnm‘; navandudisasdnsuailaang
A9 9 waINaINu (and) mu ummmmsa”mmumssnﬁamuumﬂaomu‘imﬂamium a Juasu
mﬂ‘Iﬂsamsmumonmmummammsmmum WNAY YaAIninaduaondaionuandearnin
Asssutiiaunazanlzanele 9 wad

- o JuasuanylasInIs ummmmsa”mLauaomummaamuummaawnauummmumnsmiﬂ
aamumamnaomul,ﬂm"mﬂwwmﬂuﬂmswmmusu s&u (SCBSFF) wianasnusInaaalduduiiag
MalanisudmsuatiEnianisaaly 5 Juritnisdall nuwausEnianisasivuauiaaya6
Widuagedule

dL“Llﬂﬁ'illﬁl/l‘].li‘]:r“l/l7>](ﬂﬂ'ﬁﬂa\“l'VI‘I,\lﬁ"JllEI\']VLllc;'ii']ll"liﬂ°]j"]§'u(f'*1']‘].l']EIG*\‘I,\lVLfﬂGY\lIfTT1/‘i'L!(§]l,'.]E\]"I Luaqmnauﬂumaa
d[,‘].ﬁ“’."_l L'Jmiumsmmmuammswmﬁuawﬁ uamuuwaamu swmmﬂuumaomu maswmswﬁa
ﬂuuuwaomu G]'lll‘l/l&ﬂ']ﬂllﬂ']ﬂuﬁﬂﬂEIVI,G\TUﬂ'J']llLMH‘HB‘IJQ']ﬂBhuﬂ\‘nuﬂmuﬂ‘i‘ﬁJﬂ']‘i N.0.6. SL‘VI
nsrmammsnaomusmﬁwsummﬂﬂuuuwaamumﬂ‘tu 5 uummsuuLtmumasaaumsmmm
G\Gﬂs'\]']'.l

afly a 'Jmms'mn'ﬁé’mﬂauuuumaamu mnwaauuwaamuuauimLﬁmumﬂnaamul,ﬁm"l,ma
ndraasasuiiszasdu (SCBSFF) visanaomuswmmmLaumnmmammsnmum VIENIARNIT
amuawﬁma“mLuun'lsl,flﬂumﬁmona'n‘mLLnNaauumaamuLwaa"mﬂaﬂuuumaamum 1ae
ummmmsa“aanwnamumaomuim‘tummuuﬂauiumsmtuumsmnmmm

- n‘%ﬁmﬁ“mmsmamauam%ma Lﬂaﬂuu,ﬂaomviumms‘tums'snfﬁ'amuuuwaomu VERMESTHES:
memu 'Jﬁmnnﬂﬂuuawmsﬁ'mwuﬂ'm'\ﬂﬂuvm:;ﬂaomu Tmnmﬂmummmuﬁanmnwna
PUILRINULAD mu Lwaﬂsuiwumamaowaaumﬂaamu Tagavilsznaniun1aiulaauag
1BE¥NIaN1T WiarasnvaulaamuiudEnianisaiiiue

- ‘lunimmmunmuﬂmunﬁums N.8.60. WAL/ UIDNTUNIINING LLau/mauu'mmuau‘m 1af
dsznanawnly Rudy wiawdsuwlasudninamn Laau“meﬂmwaanumseﬁaﬂu/mnﬂuuum
aamuimﬂaﬁl‘iu dluauime v3EnIanisazetfiunisiuiduaindsearafiunla Rndn wia
tdRauudaiu

- e o o -~ o a -~ o -~ '
vaula aaanfia n3adnsluni1sssiu n1slau usamssueﬁanuuuwmnu :
1. nMsaszanfudiadu é’mﬂﬁwuumaamuéuwﬁnm%wa WIANSNEFUAULNULIU

nsmmammsaymsummﬂﬂuuumaomu‘luu,nwaauumaomutﬂuuanmswwsamswuauammu
Lau"l,miunsmmnsmmamms“l,ummsmj'\swmmﬂﬂuuumaammﬂuwu mansmmwaauuwaamu
Gmaasmhsummﬂmuﬁumaomutﬂuuanmswumamswuauauumuwu uaunsmmammﬂmnm
wLﬂm‘tuﬁwswmmﬂmuuumaommﬂuuanmswuwsamswﬂﬁuauLmuLou”Lﬂ swmnsmau"(mm

11



nasnuiianawsiae Inverse Floater THOR Complex Return 1YC
UINAEURAINUSLIIDE

duldeudsenadiineu a.a.6. Avus Taawd¥nianisazdiinuadunauniseidiunisaa’ly
dvtusaunfiivuanadsnusalfidleBvuaziidusssunagfaruraasnuuainaInunns

2. MSLRAUAIUANTETLNUANNLAUNRUILRINUAULAK AV UILRINU

nswmammsa%aaumuummsﬁws“mummﬂﬂuuuwaomuunwaaumﬂmmumumﬁamﬂﬁu
vmmaamumaanaommﬂm"hum"l,m wizlunsaifiainuely denavlaiiuninnsdigena’luld

(1) WBEnIansAaITaILa) fanudaleagasauasauvadunaidunsdiianglamiauils
aail Taer'lasuanuiuzauuapguanalse TaAaULR?

(n) S ndurintuluaiunsainvung analay nanninavianinaduzasnasusiuidalaasne
RUNATUNA

(2) fitmafvinlvnasnunulaiasuhssduannudnninadaninadunamubiauiivuanal
Unf doadonanaguanmiianisamuanazEninnis

(2) waauumaamuumﬁamﬂﬂuuumaamunauma‘tumoswuwnmmummmmswnwnmswﬁ’a
ﬂu'vimﬂaomumaanaamusumﬂmiunnmaaimﬂuuammum 1 &envnaiuly wazdadudnsdoue
sauay 0.5 maouammaswmmanmao u,auwmu,awaﬂsviuﬁum“luvlmnsawaua‘lusnﬂ\nums
LA lUTIA LA UNRRILALIIEITUAITUALLLTIAT

a

mﬂﬁaun"mummsﬁwsm‘éummﬂﬁuuumaamumu (1) w3a (2) v3¥nIanisazUiudiau
nantnun snaluil

'
1Y

(1) Waudmuazssainadulaluiu 10 SuihastuuaSuiindanuisasuiisdenaduning
aonuify DuualasuMsHauiuana1TnIY N.8.6.

(2) uaownauumaamumumé’ommuuu‘maamu"bLLm‘mmmmm'sl,aaunmumﬂ'mj'\swﬂ'\mﬂ
ﬂuuumaomu maamuu‘jmLwﬂmawnauumaamuswauua"waomum“lﬂiumsmLsaomﬂmamﬂ
38015109 Taawau

(3) LLaamsLaaumuummsﬁﬁ WuAmNEAURWIERINY wsaumammswuommuammmwamaa
AsL&au LLamang’mmﬂmum’mmuﬁamaowmLLawaﬂsuiuﬁumma (1) vi3an1s¥usaszaya
qam@uawaﬂsy‘iwumma (2) mgahunmu A.a.60. Taawau Woil WB¥nIan1sazuaununaln
wmu,aNaﬂiz‘iﬂﬁﬁﬁnﬁummmuﬁim

(4) ‘lusma‘mmnaaum‘muﬂmiﬁﬁumummﬂﬂuuumaomu mﬂuwaauumaamuﬁfamuﬂu
Mumaomuiumonmmonmu USHMQQHWSQ”SN%BQHMH?EIEQ\‘]VI‘IJuu ‘imﬂﬁwswmmﬂﬂuunwﬂa
Mu:)naamumummmummmﬁomﬂﬂunauuaa

3. Wau'lauazraindnlumsinassuazn1sTauniiaaeny

3.1 wniansudamanaiauazlfigsnisiauvinaasnulvungaonuiluly "y uasnugs”
nuuatiuastaumvusan gGadulidenuilsznaaazassunisiiduaalianu

3.2 Lﬁaﬂiﬂwﬁqas{maamsu’%msﬁ"mmsnavmu ANTUAINE Lﬁﬂumﬂauumuaomuwaonaomu
TagluaaaNdauaIuTENIANITLALNEIKLAED Tmﬂuﬁ:mammsmammﬁwﬁmausn/ﬂgLaﬁ
aammﬂums‘iauumnaomuwaonaamu’t,uunuﬂﬂa"l,mn"l,m ‘imnuﬂﬂamummammsmmnﬂsumm
faglusuany Lnﬂumsiauuumaomumaanaamu"muu s‘maaum”l,umnmwm watiiav
fnFgansnn wmunumuam‘(uamsamsm nmﬂavfioﬂnmuaumaﬂ‘tuamsamsm 53Uf9Nav
NTWEAUBAILAAARINATY LavLFEnviEaianusIudedaniiduuavaifiudanssuluansgauisn

3.3 fusa:mammsmaaaauawﬁﬂmaﬁmsaammﬂuiauumnaamumaowmmu winnsadnziiiau
TaungasnudsnandaduvdninainaasdiingIuannssuAIs A.8.0. W3a TNanTsNuAanTs
U3msinnisnadny Taaudsnianisazaiodelsy Taruuaspdavuioaonuiiuddeay

Waula 2as1fia nsluanasudaduluduldounaamuauds :

a wva

ms"lumﬂ"LusnsfiaﬂuvLuﬁnLﬂaﬂuuummmumua‘m nsmmammsmﬂ@nm TuszaAaTngIu
AALEATIUANTANALNAANTNEURLARIAUIANTNE 7 JU. 9/2564 1329 nan analn W@auly uay
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33N 153NTNINUTINHAKNRINUITI nasnunuaaInuifilasaaas LLaunaomusmeaw
aomuﬂsummamuu LLauﬂsumﬁﬂmunssumimnummmmum nu. 11/2564 3av *viamnmsrnms
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