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

NANDLIUNUIINTBINDY)U ATUIUAN
m@m'auLmuf«zWﬂmmmuslumﬂmwﬁ/ﬁwzhn ([ﬁifaﬁ) 2.40% + &Yy IRS 2.35%
=2.40% + (2.35% — THOR)

=4.75% - THOR

mewuﬁMiwm@ﬂLﬁﬂgﬂqEq (Cap rate on THOR) = 3.00%
ﬁmw@m'ammu%u&i"ﬁ: 1.75% m'@ﬁ

Immm@mmﬂuz{quﬁ 142 ﬂ@mu%@'mmmuLmul,ﬁ@mumq‘llm\mw

gf'l’ﬂil’]\iﬂ’]"i‘lﬂ‘}/‘i.l NAABULLNUINNNITAINU

1. uapauunuaINNIaUlunsa il Sulinaed (@i 1) + &tyryn IRS (AU 2)
=2.40% + (2.35% — THOR)
=4.75% - THOR

2. LARALUNUAINTE 1. x (AauTuliannnanide/365) x RuaauiEuAL

ANNRAFIURUAINUNINNA 1,000,000 LN FUFNRINU AD 9 NTNHIAN 2567

1. AnsIAaniliaa1eds THOR neasdsumauluunazamnuas 2 9IgaNalsuAIumIAY Cap rate 3.00%

il | nawulaiunanauumy
90 oo P ALRAL THOR 3 . . .
p Tunanepenie 490 . . nisAuankasauuny | (% ned) lwsmanisans
aanLds Wau (% 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 Tnanewuazaananeuniensuaiylnsanis (2.25+2.00+1.75+
1.75)/4 = 1.94

' ' v
o

*uanavunuiuiyianusamuarlaiulunsdindnsaaniiaendda THOR @ae 3 1hau 2 Cap rate 3.00%

HARALLNUTLATY
QQﬂﬂﬂﬂLﬁﬂ NNTANUIUHARALLN1 NARBLILNY (LN)
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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1.75% x (91/365) x 1,000,000

4,363.01

lfunanauunu

19,390.41 (1.94% mail)

2. amsieantlaansds THOR AIN

U C ﬂmnuigé‘umam'ammu
990 . y ALRAE THOR 3 . .
) Fufaapanide lwaan . naAuINanaLune | (% nef) lusaanisang
aaniie A (% nai)
HARALILNL
1 9 m.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 4.75-250=225 2.25
Snrmaneuunadzned heneuazarenareuilensuenglasens (2.25+2.25+2.25+
2.25)/4 =2.25
HARALWNUT LAY
snnenile NMIANUINARALILNL HARALILNL (UM)
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% mad)

3. amsmaniliga1sds THOR dnisUsusmanasssuaeanadynn

AMUIUTU C nasulasy
990 e P ARAE THOR 3 . .
p JuRansmanids Tugan . . NIANUIUHARALILNY | NARAUWNY (% nadl) lu
paniel e (% nad) .
IANTTANLNARDLILNL
1 9 B.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 11.¢8l. 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
fnsuaneuunuednadl lnsnswuazatunanauuuieasuenylaseng (2.25+2.50+2.75
+2.75)/4= 2.56
nanauwNunlasy

X
JIAABNELIE

NNIATUIUNARALILNY

NARALLNY (UN)

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

lnfunanauunumad

25,609.58 (2.56% mail)

LLNuﬂ’]WgﬂLLUUﬂ’]?Q']ﬂN@WﬂU N

dammaniiisatde THOR Laﬁy 3
tAau a FuRansandnsiaantdoawas
Tuusazoa

Baula

Hanauunuiddauiiuasnuariadu

dnsneaniiuatede THOR 18y 3
tfiau > Cap rate on THOR

| | eFumanauunuiiuci

dameaniiinateds THOR 1adu 3
w#au < Cap rate on THOR

afumanauuny )
= aasmaniaaevinlesuangdeyan
IRS — dnsnmaantdaanede THOR 1ada

NN [?T']@?;I’]\‘ig‘ﬂ BLUUNITINEUNAAD LN

3 dau

- . -
HanauununaiaiEaslaiu

dauluansAnsanuasauuny

Hasauunuiieaiazla3ulunsdazgre auydiiuasu 1,000,000 uwm

aL Juasuanglasenis

i i
1 1
1 1
1 1
______________________________ T
'
' MIEuAHaRaILNY !
! 1. wasauuvuanmsamuluanarmuiluaniudineail + duan Interest rate swap (IRS) THOR !
1 3 . - & - s 1
1 2. masauuvuania 1. x (Frunuiuluneaanide/365) X Wuauauen 1
: :
| i
a 1 [aananidy | 1 | 2 | 3 | 4 ] 1 | 19,390.41
aasiaantiinda1eds THOR naaousuen ! | nasauuwnu (% eail) | 2.25 | 2.00 | 1.75 | 1.75 | i | (1.94% siail)
futundazaiauar 2 Meamiioliua P masauwnuitlesy (inv) | 5,671.23 | 5,041.10 | 4,315.07 | 4,363.01 |
i B ' '
Auwwvinfu Cap rate 3.00% ] ]
1 i
1 1
1 1
1 1
' '
1 1
1 1
' '
| |
" - . = ! [saeaands | 1 | 3 4 I 22,500.00
ganeanuiiyansds THOR ash o[ HacauuY (% aadl) [ 2.25 [ 2.25 [ 225 [ 2,55 | =+ (2.25% siail)
! [nasavumiiTézy ow) | 5,671.23 I 567123 [ 5547095 5,609.59 I
: i
1 1
1 1
1 1
' '
1 1
1 1
' '
1 1
| :
- s s a [ 1 [[annande | 1 | 3 | 4 | 25,609.58
aaﬁaam.'uumaaa THOR dimsu5usn —t [ranauun (% aoil) | 2.5 | | 3.75 | 275 | : (2'56% siail)
anasTEuIvaIndun T .un;ﬁ%u )| 5.671.23 | 6,301.37 | 6,780.82 [ 6,856.16 1T > g
i i
! !
o ! a
LLBJ‘L!J’]’]‘Wﬁl'lﬂf;l’]\'iﬂ'ﬁ‘LL@ﬂﬂﬁ‘ﬁLL@L\iuﬁﬂﬂﬂﬂﬁmwmw’] IRS
ating éharie

assi 1 THOR > 2.35%
naswus1alyi Counterparty

- 0.
vindeusunAu Counterparty

Counterparty

Asel 2 THOR < 2.35%

Counterparty snalinaanu

manauunudIud 1 HERAUWWURIUR 2

- Receive Fixed Rate : 2.35%
a1n Counterparty

+ Pay Float Rate : THOR
(Cap rate on THOR = 3.00%)

- = g3n3su IRS aadanu
Ruehafamaimil

THOR r
2.35% - THOR

¥

2.40%

HARDUUWVUAIURA 1 + 2
nadvusananauunulidadnu

A40% + (2.35% — a
2ATD <+ @B = THERY = awsmandaadszulunitedafaau

= 4.75% - THOR

nsel 1 THOR > 2.35%
nasnuEali  Counterparty
(Cap rate on THOR = 3.00%)

duud THOR = 2.50%

2.35% - THOR

= 2.35% - 2.50%

= 0.15%

Net settle nawnusng
Tiffu Counterparty =
0.15%

4.75% — THOR

= 4.75% - 2.50%

= 2.25%

AasNuANA AU =
2.25%

nsel 2 THOR < 2.35%
Counterparty snaliinasnu

anu@ THOR = 2.00%

2.35% - THOR

.35% - 2.00%
.35%
Net settle Counterparty
Faldfunaimu =
0.35%

4.75% — THOR
4.75% - 2.00%
2.75%

nasnuEnalidasnu =
2.75%

WEUNINTA 3 upinnaenuegnelaasnAgauniniaznisasmuluaniunislng
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nsnudanensidasundastasansimaniie Thai Overnight Repurchase Rate (THOR) lutia4szaziaan 5 daaunad

0.00000
2.491%4 F 2.48860
Local CCY_I t

= 11+ Table + Related Dot NIRRT « ~ it Chort &
e S

#137: Bloomberg 18yasaundd 5 7 Asunui 26 nINgIAN 2562 — 24 NINIAN 2567

nsugnInstlasunilasuasamnsiaaniiie Thai Overnight Repurchase Rate (THOR)

s7eenidls THOR vs MPC's policy rate

e THOR rate e MPC's policy rate
fun: BOT, ThaiBMA
NNEILIAB) MPC A8 ARLN9suNITulengngiu (Monetary Policy Committee)

wsegialnglnsunai 1 4 2567 An1saanadeyi 1.50% yoy Inelunisrenafaiininandnsinisaenasianiassgialy
Insunadl 4 1 2566 Teagh 1.70% yoy waTAINIERIINITIENEFA07aT 2566 Teagil 1.90% WNNARUNINATEFAANIAINNIANTT
4y Yoo dX ¥ . v Lo c . o
avanislafunansznuainnisanlaniiusnawazdfadeidalaseass sauianislaananiafguasaainn.s.usutszanud 2567 7

A TV v o L . : o o
a1 fuFudnsRume Annsdiudanasesvneiliesuazagsininsauitrnesessuiaisuntlszmealng InednsGumednaly
1 2566 g 1.20% Faudunaaingrugludneunun suisfadeaiugini iy satemistFuanasantiunandniiang nain
UAUIUNINUAZI1 AN ANIUNUFUAR AR NNIATN 13 TIEIMAR ANATEITNIBIN1ATT NN TRIUINSIATE IR LA TAIAN
WG (AACT.) U§U@mmmmimmmﬁﬁ@imﬂuﬁ 2567 avaenaFaeg lungausznag 2.0-3.0% a1 2.2-3.2% UazAIANITURLING
azagnafaaglunIauIznang 0.1-1.1% Anznssunisulauianisduressuiansumstsznalne lafinfnsdnanandeulaunelu
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78n1911N19AUINU Global exposure limit WazANNAFIUN LT L UNITATUIN
A8n1511n19A WU Global Exposure limit : VaR approach
s e .
aunAg Nl lunsA I
1. $2AUANNITRITU (confidence level) 1a8/az 99
2. SYEZAINITNBATEN (holding period) 20 41n1N19
3. vayaeaunan lrlun1g (observation period) uFNa1 250 duinnng
dszinnaed VaR MugEmdnnislalunisuimsuazasuanAaides Absolute VaR Tuifiu 20% 289 NAV

'Qﬁmﬁﬂuu@mm’mLaﬂ\imummm . Variance Covariance Method (Parametric Approach)
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ﬁsnssuﬁmmvi‘iamﬂm\‘mmma"Lummsnﬁwsuﬂuwumumawamammu‘lmmnaomumammm
ATUATNUABIELANTIRTS WlasanadganinanisaiuuuasgIuenIenisidufinanag 5921
ANWARDITIRLAEIUAUMUATEHAWY

l,l,u'wrmn'lsusmsu,waamm‘mtém naomummwmﬁsnssunnmﬁmmm”l,mnmsamaumnmm
udtadaaglududuiiaunsaasnu'la (Investment Grade) wazfin1sitassrAnuansalunis
seniizasndaanlun1s1ngsnTTNNAULALUAINITAINY
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3. m'\mﬁmmnmmm (Market RISk) ANUFUNIULRITATEANY 9 mmwansmnmamawmmm
TAH5IN 12U NILLATHEAR F9AN N15iiag Azaatadu tuay anasgenanas A uaIduniwe
anvdela

LL‘L!'J‘I/I'I\‘Iﬂ'Ii‘LISM'\SlWEaﬁﬂ')'lulﬁ&l\‘i ﬂiﬂm‘lﬂﬂﬁ’iﬁuﬁﬂﬂ'nLﬂ‘i']u‘VlG\'JLLIJ‘SE']\‘!E]\‘J‘I.IE]\‘)G]T\E\I']‘SBEI'\\‘]
sanﬂaunauwmsm'\aomu LLa”aamqué’mmwﬂamﬂmmu'mmwaoﬁmmwaamﬂaaaﬂumﬂ
2a91AT9INNT LWaudﬂﬁdiﬂﬂadmuﬁﬁﬂﬁiﬂﬁiﬁdNE\]G\BIILL‘I/IHG\']JJNBHVL?.I‘V]W'IMHQVL'J

4. M uduvannn1sanadanINAaaIaaIns1815 (Liquidity risk) anudaeiluaunsaia
fa1ug (Unwind) 2asdauandiaznaalonuinauasudiviuaaiauaddaan wialusunsafagaiuy
(Unwind) maoa"mmw“tm‘luswmmmmvau iavanasdann el daufianasduninaarvdefidsiuiu
ﬂfsoua“ﬂ%mmuaﬂ

HUINIINISUZUISIHAaAANLEHY: H¥ANTTnaInuazlaalINssTaseigeanlunisidan
funinagavasnasnu anmasnuludyaniargatnldalnatdasduaigiasenis

Waulan1sarananauunuaanasn (Nautina112iang) TnaNaINUIZTINLNAADLIUNY
p=| o
Wiansuaiyiasens deil

1. dammanifiza19de Aa daseanida Thai Overnight Repurchase Rate (THOR)

2. wanauuny (aafl) Alasuunavein = Sannantiaaifilafuannadaan IRS — a5
aantdaalgds THOR ale 3 thau

3. wenudasaaniiinanede (Cap rate on THOR) = 3.00%

Wil dnsnanavunugegadvagdunisindaulnizasdasneaniioavde THOR wde 3 wiau
winlunsalndesiaantdaaivde THOR 1a&e 3 tiau > Cap rate on THOR 3.00% wéianiule
aanuaylasunanauunutuai 1.20% aad*

* danuanauunutusndonariduliauiiuddnianmsiivue Taeuddmiansuasiudngaia
wRsuwlasdasisvnaniamnannzaaiainisiddaunilas Taglusnndasszyhlulasens
(W¥nIansazsrudaannuuuaulunilviadmiusrudyduayaadrdey Factsheet Tuaviauaune
asousn (IPO))

mtmmué’mm'\ Pa aumnaomutsummuiua“mmw Interest rate swap (IRS) THOR mATuFINa1?
"L:mmsmmmﬁmmaoamwmanmﬂawaauu wB¥nianisuasnudnslasnazasdasnaaniis
qwaowga)ummsamw usaaummsau"mmnsagmammsmmsamswmmaoammamuﬂmhj
an9dele Taawd¥nianisazarflefolsylavunadnasnuiiusgdey

JuRasaaasinantiiaaivde THOR Tuuaazdla @a 5 Jurinn1snaumningIan1siasanssdy
WauansIaantiiaaltydy THOR

uswmamm'sauuamutsumué’mmwLLauauwmsmﬂammamuﬂmaaa THOR °luwaauumaamu
‘VI‘S'ﬁJ‘I/I']\‘]L'J‘]Jvl?.iﬁl‘].ladﬂ‘iﬂm?lﬁlﬂﬁ‘iﬂﬁEII'L! 7 aummsuuLLmuammmﬂumswﬂﬁutﬂunaomu LLG]
mn)umnmmsqm.n‘lmﬂmaytaamﬂmummsamiﬂ ‘VI\‘]‘L! Junasan ammanmmmoaoma
Lﬂaﬂuuﬂmvlmmﬂamumsmmsmmu"l,ummuauﬂumsaomu T,mnnsﬂmamn'ﬁauml.uummw
°l'viNnavmaﬂmsm'imummunu”bmmaonmmamms

Iunsmmﬁmmmmsm"tm f‘fiama:uNansvmnmaLoau“l.ml,aumsmmmwamammumnmsaomu‘tu
Jeyeyn IRS sm“l,ﬂmmsmuum Cap rate on THOR L2 ﬂa“’mm'mmsumanﬁmm'\amuaammn
amaumamumswumuamasuusoauiummsnaané’mz\n IRS Iunaomumﬂ‘lmaauVLmMVLQ
naomuaomaotﬂaﬂuﬂﬁmmﬂuu wuau msmuamwamammumnmaml,ﬂu”l,ﬂmumamnaamsyn
"L'J‘luﬁmmw IRS mnaomuaamu ﬁausmwamn’rsauuwwau"l,‘umnm’;‘lmmwnauu‘maamumm
Aalu 15 Fu dudouauiidnmanisaiiug 4u Tagazuasnwivlagauasid¥ninnis

Laau"l,milaoﬁmm*n IRS mtﬂu"l,ﬂmuﬁmmwmnaamu”l,mmmsmnaasmnunumo'ﬁmmsmm Wil
mmnmmmmsm‘mLnmmaam.laumswumoaouau/ma n'n:mw"mmmsaumswumaaaamau
VEERERY L2y BanNITAITATWIATIASnTLlaauuilas aumsws;lmaaaanﬂman ﬁoa‘mﬂumm"m
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ey IRS fdunasduaniwnaudiviug suiA1saAIagvinnIsAiwIasadaan IRS wialaluns
anl@ndyannauinun

saazidaanisAIuIaNanauunuaINnIsaIny Taauuotiugiud 1 uazdiud 2 doil
gaHuit 1 nanavunuannisasnuluasasuil/durda (aafl) = 2.00%
i 2
&eyeun Interest rate swap (IRS) Taadnsiaaniiinatede da das aanifia Thai Overnight
Repurchase Rate (THOR) = 2.20%
NAAALLNUTINUDINAINY AIUIAAN
nanauwnuannsaInuluasail/Qurin (aaf) 2.00% + e IRS 2.20%
— 2.00% + (2.20% — THOR)
= 4.20% - THOR
weaudasaaniiinaiede (Cap rate on THOR) = 3.00%
dnswanauunuiiusi= 1.20% nad
Taananauunuluaiui 142 nasuaranananauwnuiansuaiglnsenis
G1a819n15 a5 UNARALUNUIINATTAINU
1. wanauwnuannsasnuluasansuil/dudhnaatl (83uf 1) + dayan IRS (fuil 2)
= 2.00% + (2.20% — THOR)
= 4.20% - THOR
2. wamauunuamNaa 1. x (Iwuiulunananiia/365) X WUaINUGNAU
auuﬁg'\ut‘\‘maomuﬁouum 1,000,000 un %m‘%ummu fa 2 nsnnrau 2567

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

Ny wwdu | nasulasy
96 Juinang Tu9a ALade THOR 3 ATATUIN wanauunu (% aa
aantde aanuiie wiau (% aafil) 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%*
daswanauunuadanat Taanasnuazaananauunuiiansuaiaiasens (1.70+1.45+1.20+
' | 1.20)/4 = 1.39

'
=

*uanauunudusindanuiaaenuariasulunsdiidnsaaniioa198e THOR 1ada 3 tfau >
Cap rate 3.00%

wanauunuintlasu
aanande ATANUIAUHARDLWNY NaRALLNY (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
1ASUNRAALILNY 13,890.40 (1.39% aail)
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2. ins1nantiiua1vde THOR avil

- dwuh | nasulaiy
96 Tunana Tuaia ALale THOR 3 ATAIUIN Nanauunu (% aa
aantie aantie tiau (% aai) WRAALLINY 1) Tuniansang
NARAULNY
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
Faswanauunuiadanail Taanasnuaranarnanauwnutiiansuaiglnsenns (1.70+1.70+1.70+
’ ) 1.70)/4 =1.70
wWanauunuitlasu
aanande ANSATUIUNRADLUNY NamAUWNY (1N)
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 iin1sd3udranavsziinnvanadayan

oty | naInu'lasy
. . a 0,
m;:f]ﬁvn Junanaaanide una Fl%L:S?OZI:\%%; ATATUIAUNRA AL LLNY 223??{3&2:\{;
AENIAAUUNY
1 2 a.m. 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

daruanauunuadonai Taunasnuazanananauunuiiiansuaiy1AsINIs

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

Wanauunuitlasu
nananiie NTAUIALNRAALILNY HanaUWLNY (UIN)
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
LLNuﬂ']W’gﬂ LUULANITAEUNRADULNUY
wanauuuilAavbuasuarlasu

dnsmantiiaanede THOR Ladn 3 ] esunasavunuiiuga
\iiau > Cap rate on THOR [

dameaniiizaieds THOR la?iux.l 3

Fay a FuRansandanaaniiaavds

Tuuaazana ’
Samaanitiumods THOR Lada 3 — " hz“;::mﬂ;nﬂgzzuﬁﬁ"lé%’u:nnn'é’mnn
fiau < Cap rate on THOR B = N SN,

P IRS — dnsmantiizarvade THOR Lade
3 ifau

WHUAWEIALN9FULLUAITNENRADLUNY

sasauunuiaiainazlesulunsazvie duyatuasmuy 1,000,000 1nm

HaRauuMuEILR 1

o =
Budha/ansail

2.00%

¥

mamauuNUET 1+ 2

2.00% + (2.20% — THOR)

= 4.20% - THOR

HRRRULNURINTR 2

531333 IRS &1a&af1
THOR

2.20% - THOR

panauunuiiniainas3u
ol JuasuanaiaIINgg

il 1 THOR > 2.20% a
ek g ° asel 1 THOR > 2.20%

nasvusalyi Counterparty
(Cap rate on THOR = 3.00%)

auyd THOR = 2.50%

nasvus1aly Counterparty

vinduanfu Counterparty

Counterparty

nsel 2 THOR < 2.20%
Counterparty 3aalsinasmu
2.20% - THOR

= 2.20% - 2.50%

= 0.30%

Net settle nasnu=ing

Wiy Counterparty =

0.30%

- Receive Fixed Rate : 2.20%
a1n Counterparty

« Pay Float Rate : THOR

(Cap rate on THOR = 3.00%)

4.20% — THOR

= 4.20% - 2.50%
= 1.70%

naanuanahidaimu =
1.70%

nasvuIgHaca LU lidaIne
P
- muﬂuﬂ:taﬂmni:u'tvuﬂaﬁaﬁmu

' '
1 1
1 1
1 1
1 1
1 1
PSRRI SRR TR PR R R T RS S P S R T S R D R D  Meesassssees s eseae e s e e a e e
' '
| AEuelHaeauLNY !
! 1. wasauunuanmsamuluasianiiuazdudindadl + duan Interest rate swap (IRS) THOR !
1 3 " -~ & - o 1
I 2. wasauuwviueuia 1. x (Frnnuiuluseaanda/365) X JuasmuBuau ]
: :
' '
= | [onoands I T T 7 I 3 I ] ] 1 | 13,890.40
davmaniiodnads THOR vaamlsuen ! [(masauu (% aall) | 1.70 | 1.45 | 1.20 1.20 ] s | (1.39% siail)
fulunsazaauas 2 aaavinalsud P nanauwnmudilesy (im) | 4,084.93 [ 3,654.79 | 2,958.90 | 2,991.78 |
i . ' '
Tuwindu Cap rate 3.00% 1 1
i i
' '
1 1
1 1
' '
1 1
1 1
' '
1 1
1 1
- PP - ! [asandls | 1 | 2 | 3 | g ] 17,000.00
sanaantiiaanads THOR Ash N T i | 770 T T.70 T T70 T 70 = (1.70% siail)
! [eanaywnilasy () | 4,284.93 [ 428493 | 419178 [ 423836 !
1 i
1 1
1 1
1 1
' '
1 1
1 1
' 1
1 1
1 1
' '
. a . o - o | [aasandis | 1 | 2 3 | 4 | 20,109.59
domaaniiioanads THOR fimwliud |1 Haes v (% aal] | T70 i To5 520 I 720 i (2'01% dafl)
anasszwivaIadua V' [rasavwnuiesu o) | 4,284.93 | 4,015.07 | 5424.66 | 5,484.03 1 g
i i
| '
Q/ ' a
v
LANUAWAIDENINTITHANNTEUR UAA2INYaUN IRS
Lehlat] éae

ngdl 2 THOR < 2.20%
Counterparty F1alyinasnu

auyé THOR = 2.00%

2.20% - THOR

= 2.20% - 2.00%
0.20%

Net settle Counterparty

Fahidunasnu =

0.20%

4.20% — THOR

= 4.20% - 2.00%

= 2.20%
nasvusalidasne =
2.20%

WHUAWIY 3 wnuAmwvauagMalaguufgrunidangasasnulugarunsadlnd
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3. AayafitAtAusuRunuiasenis
F1IIURFUNUTATINTSIBUAY ¢ 5,000,000,000.00 110
UTeaAISIANIRUNUIAsINIS ¢ Ll

‘lusmnes"u"nmnﬁtauam'muu'auaamunsousn usumammstauam1ﬂuu1uaamu
u‘mn‘nmu‘auwumu H Lﬂua'\musaﬂa“ 15.00 waommumumuimoms

sgammm'\“lmauuw : 10.0000 v
FIUNUIEAINUGNAY : 500,000,000.0000 e
samaaMgasuiduaTnaadusa : 10.0000 10

S1uATIA AANULAN

'
a aa

°lun'sm1/mﬂammsammwumaommmnumu’mmumumaa‘iﬂ'sam‘smaLﬂummuwumwmwa
mamsaomuwaanaamummmaﬂsumﬂmmwumnamuauamuﬂ L'Jmmﬂauamwuwaomumo
Lan usa:mammswamaua‘mmLuumsﬂmmﬂauamwmﬂaamu LLameuumsqmmumﬂunaa
mswuamﬂuﬂaomusmnaumnnmumﬁuamsv uL'JEQWLBIUB?.I'IEI‘VI‘L!'Jﬂaﬁmuﬂi\‘lLLiﬂvlﬂTﬂﬂvlﬁJﬁlad
LLQ\‘JGL‘VINZIB‘VI‘L!'JEINGMUM‘S'H.IQ'NMN'I

4. N5UAKIsEIANITARINY

nsasuludauandazraalvniun (Derivatives) : aonu
Saniscavauasnisasnuludayandiaanaaieniun (Derivatives) :

- Maiianlszavaiaannnudas (Non-Hedging)

fiuTauranisasnulu derivatives @ wuudiuaiay

35n15lun1sAula Global Exposure limit : VaR approach
auNAFUN1Aun1sA LI

szdiuaudiasiu (confidence level) saaaz : 99.00

szazainisiiaasay (holding period) : 20 Juvinns

aayataundenlilunis (observation period) Lus1na1 1 250 Suvinas
Uszianaas VaR Nusiinianislalunisudinsuazaiuaualinada : Absolute VaR
aAusaaa : 20.00 2a9 NAV

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

Asasnuluasiansindidaandanaalevunune (Structured Note) : asnu
Aagnsn1sUsUsnasnu (Management Style) : finagnsnisasnuasadian (buy-and-hold)
FAHALLAITAILNANDLUNUADINAINY ¢ NENAADUUNULLUTULAAY

5. Ansuuvaiiaviuaasnu (class of unit) : ‘s

6. nsadutluwa :

ulaunanisaauiluwa @ Waie

nintnaimarsanadutluwa Wi

Anuaal 35015 uaraalinfialunisanauiunanagfavuigasnu @ lufl

10
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7. nMs3udiadunuiaainu

yamdiudraasnrssudadu : Wivue

Furaasudiuaiaasnissudiadu : lurdviua

38A1s5udadunuiaaInil : LuLAR TusTH

szaznarlunssudadu @ WadugeanyTasenis
szazaInsuRumanadunialy : T+5 da 5 Juvihasudeanniuvinnanisunadu
AsSudiadunuiganu : gianeaINUluAaILIIRIININ

SLRAUAANLAY

- nmmammmanwnaumuaomu"lmmnaoé’omﬂﬂuumﬂaamuua“ﬂuﬂau‘tuummammsfsusﬂa
ﬂuuumaomuimﬂam‘ium ‘imnummammsmmmumssni‘iamuuumaamu’imﬂamiuum v
mu’;uwum“luLnummuwuamumimnmnmanLnﬂsn LLau/usaswﬂ“menmsaamuaWﬁ un
(vm) aaA'ls (1anu) awﬁmnmmuasa uay/vsanlsdzam u,a”/maLoumum”l,mmnms”mnau
AuraIluslins yun Msauanmwﬂvisamswﬂauaumnaomuswaamuh aasuatyuasnusliag
uun mauanmswwsamswuauaumnaomus‘maomumnm‘; navandusdisasdmiuailaans
A9 9 waINaINY (anf) mu uszemamnmvr,muumsswﬁamuumﬂaamuimﬂamiuum a Juasu
mﬂ‘Iﬂsqmsmumonmmnmmammsmuum WNAY Yyaa1minaduaandaiaruardsainin
Asssutiiaunazanlranele 9 wad

- o JuAsuanylAsenis usmnqmmsa”mLauaamuﬂomaam\mummaawnauumaamumnsm"lﬂ
aamumau\maomutﬂm"l,mﬂwwmmmwmmusuﬂyé’u (SCBSFF) wianasnusmIuaaalduduiiag
MalanisudmsuadtsEnianisaiely 5 Jurinnisdald nuwewE¥nInn1saTAiuaviaayae
Widuagedule

°lunsm1nusa:mammsnaomusmﬂo"l,ummsmhsymmﬂﬂu”meumvium'am Luaomna‘uﬂumaa
I"Hi"’ﬂ L'Jmium'smmmuammswnauawﬁ uamuummmu sm‘m‘muu‘mamu ‘V]‘Sai']ﬂ']‘a"l.l‘ffa
ﬂuuuwaomu (51'111‘1/1Nll']ﬂllﬂ']‘ﬂuﬂiﬂEIVLG)‘S‘].Iﬂ'J'IlILMU‘]JB‘I.IQ']HEJ']Uﬂ\ﬂuﬂm N39UNT3 N.R.6. TM
nmmammSﬂaomusamjwsummﬂmuumuaomumﬂ’tu 5 uummsunLLmumasaaumsmmm
G\Gﬂs'\]'l'.l

afly a 'Jums'mmsﬁmLﬂaﬂuuummmu mnwﬂauummmuuau"l,mLﬂmnmﬂnaamutﬁﬂimn
ndraasaniissardu (SCBSFF) visanaqmusuummmwumnmmammsnmum WENINAIT
amuawﬁmaumLuumﬂflmumﬁmnmﬁuLLnNaauumaomuLwaﬁmﬂaﬂuuumaammm 1ae
usm:rmmmsq“aanwaamnﬂaamu“l,m?,vimmﬂuﬂau‘lumsmLuum'smnmmm

- n‘%ﬁmﬁmmsmammam%ma nJaﬂuu,ﬂaonmumms‘tumssuﬁaﬂuumﬂaomu n3adsulge
memu AEMTTLAULRZAITATE WuAadunaaI Y mnﬂm'lvl,mnﬂ'rmmmjaumnwﬂa
VUILRINULAD mu Lwaﬁswiﬂﬁumamaowaaumnaamu Tagazdsznanun1eiulaeuad
1BE¥NIaN1T WEarasnvaulaamuiudsnianisaiinue

- ‘lunsmmd'\unmuﬂmunssums N.8.60. WAL/ UIDNTURIINING u,au/mauu'mmuauim 1o
dszanawnly Rudy wialdouwdasndninan Laau“memn'maaﬂnm‘sﬁfiaﬂu/m'mﬂuumm
aaygu’imﬂamﬂu dluauime v3¥nIanisazaiunistudueiulszanaiunla viudy wia
tdRauudaiu

- e o -~ o s -~ a - !
vaula aaanfia n3adnsluni1sssiu n1slau nsamssueﬁanunuwaonu :
1. nMsaszafudiadu ﬁmﬂﬁuuuummmuéawa”nm%“wu WIANSWEFUAULNULIU

nsﬂmammsau?jwsummﬂﬂuuuwmmuiuLLnNaaMumaomuLﬂuManmswﬂmamswuﬁuammu
Lau"l,rﬂ‘lunsmmusumamn'rs“lummsaﬁ'rsummumuuumaammﬂuwu usansmmwaauuwaamu
Gmaasnmsummmuvnmﬂaomutﬂu‘manmswnmamswuauauumuwu LLEQu‘l.I‘SH‘V]QﬂﬂTSVLG\‘EHNGl
wLm:r‘tuﬁwsummﬂﬂuumﬂaommﬂuuanmswﬂmamswuﬁuautmuwu"l,m smnonsmau‘lmm
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duldeudsenadiineu a.a.6. Avus Taawd¥nianisazaiinuadunauaisaifiunisaa’ly
dvtusaunfivuanadsuTalfidladvuaziiusssunagfaruiaasnuuadnanunnss

2. MILEAUAINUANTEITLIUAIZN LA UMW ERINUAULNKNF U UIERINY

WBENITANITAZLaaUAINUA m'i?i'msvmummﬂﬂuumuaomuunwnwummmumum fouudu
vmmmmu*’uaaﬂaomutﬂm"lmm"m wzlunsdifiaivualy denasluiiuninnsdigenaluld

(1) WB3EnIansAAITILaY Tanudalaagdauasaunaaunadunsddianvialawamuils
auil Taer'lasuamnuuiuztaunanguanalseTaauLa?

(n) S ndurvinnluaunsainvung anatlay nanninavianinaduzasnasnusiudalaaane
RUNATUNA

(2) fitnafvintvnasmunululasuiissduannndaninaviansnaduiamulinuainuaian
Unf dowmadenaaguanuilanisaiuauuadlZEninms

(2) waauumaamuumﬁomﬂﬂuumﬂaamunawsa‘lumosvg AN ENIaATWLITAFuda
ﬂuumﬂaamwuaanaamusumﬂmiunnmaoimﬂuuammum 1 &evatuli wazdatdudasdoua
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