navnuilanawasiae Inverse Floater THOR Complex
Return 1YF W\um'\uwaomu's'\ﬂuaﬂ

SCB Inverse Floater THOR Complex Return 1YF
Not for Retail Investors

vtivdadiaiu

LU LRUILAIN U

WwWWw.Scbam.com S(;B O

ua. InewIrdsE




uiivdadaruiauazaruaaInu

navnuidalnawasiade Inverse Floater THOR Complex
Return 1YF mumﬂwaemuswuaﬂ

SCB Inverse Floater THOR Complex Return 1YF
Not for Retail Investors

ANGILLATIANITIAE
UsHnuAnNNInaInN1ITNaINU Inaniaiada InAn

SET UP AND MANAGED BY SCB ASSET MANAGEMENT COMPANY LIMITED

w@uazanaanalssanauni
yam1asvn1s 5,000,000,000 un 3uduKulaau 500,000,000 viuae
MszKMIUN 8 Aviun 14 Avuinau 2567

Al AYinNsAAILEENTANsUSaKaTiuauUnIsTESasudafuniuaaInu

WaAtiuguuNIsA K3 asudaduniuaainu
suATlnawgiag A0 (Nrnu)

L4

Nauarailsziaaau

u

sUNATAAANTINE A (UK12A)

wanzfiaunuaaInu

suATnawgiag 30 (Nrnu)




fAnsiiey

g 1 : snaazndaauiivdadidiuaiuzayanasnusiu

it 2 1 sraazidualasenrsnasvuiialnawasiza Inverse Floater THOR Complex Return
1YF vinuananasnusaaasl

1. wayavly 1
2. dsziannasnu 2
3. 2ayaddmduiuldunuiasens 10
4. M5UIMITIANITNAINY 10
5. msuusafiavuaaenu (class of unit) 10
6. msnadutuna 10
7. msfudiafduviuiaainu 11
8. msssulauuarailuang 13
9. 1ATRAYIAL3WITANMLELIANIWARRIUDININUTIN 18
10. AvuanaluNTAIWIALAZANTUTENAYAAIENEUANE YaAmUIDLAINULALIAIERINY 18
11. nasnsilizannasdluiddniansfialuduldaamdnnagiisdunisaudasadonasusiu - 20

LLUULIINIU

Uil 3 : ZarniiusyrinegdanunaasuALLSEngans
13ENIANIT
Houanalsz o

FangiaunaaINy

=

o

NI UNE
NauwasA WAy (Market Maker)
]

aonusalvial (Participating Dealer)

'
i

AlinEINITRINU

Mnunasnu

0 © N oA WD

Usziu

a

UNAUMINEIIUAUANTIANNTRINY (Outsource)

—
o
¢ D¢

. AEHILNUKEANUIEAINY

[ ==Y
N =

. Prime Broker

. @18 M7l uarAnusuRatavraINdanLaINY

—
w
W N N N N N N N N NN N we

—
N

. MTAANLALAINALLANFTURAIENE TUMHRINY

—
o

. iruanal 3815 waztaddalunsnaduiunaunwdanuiaainu

[y
ul

—

o

. 3EAssTduntaninaduiu

—
(@]

—

—

. Msdavimefiauninaany MslaunaaIny uartaindalunslaunuliaainy

—
N

[y
[e2]
—
N

. Msszduzafinniaansziunsauanlnnainis

[y
Yo}
—
N

. ANTLANN aNUIIU

N
o
[EY
ul

. myrhseiydidialdnnasnu



SCB

uao. Inawrduse
nasusaNinANuAsIgaiadutay
wisAaTTaudIuIayanaIUsIN
nasuilalnaw @ Inverse Floater THOR Complex Return 1YF Malanaigasnussias
SCB Inverse Floater THOR Complex Return 1YF Not for Retail Investors (SCBTHOR1YF)

gaauluansomeAuuuagamuillugaaaan 1 Ila waznamuilamunszanaalugaan Al wnddasaaui
AINANTENUABNITRINUAINATD WAV UDIAFULAERURINUITUIUNIN

ﬁ NEIULANANNIMNITANLRARBLUNUULLFUTAY tmm'a‘uLmummﬂmnuiﬂmtTuuﬂszumarmﬁ@u’lmmm@qm?ﬁuw%?”wh

Yoo e v F v o D S A . R g .
andeludneniziaunss unTueyiudnsnislasuutassesduningesdenlaluntsaiuan nulenlanlanvualaly

WA 0TTIUNNTIU YA LANTANENReNlINIANENARELLILTENNEw e NTBLABL kAT lAneuN 19 AUlAa W NNT

- o B S AL . ' 4 v e
dnaniaasuulasresduningensdailglunsauealudulinnienls gaauenalulafunanevunuainnisau

" neasuenassuludyangesaataive il ss&nannlunnsuiuisnisasyu (efficient portfolio management (EPM))
dld o i’ ' ¥ 2K = dl ' dl =
ware13aNUlUATA NN A (Y1788 A29MUILEN (Structured Note) NOINUAINANHIALININNIINBINUIINEY A9
WHNZAN UL A UNAINTHARD LUINUgIUaTANNTnFuANIdes lngenanyasmuiinlyl gasuasaasamulunamusniie
Haonuanlaluaonui@s 12898ty 1 Te 188 19NUT LATHAINUAIRANTIIANNINNIZANL89IN1989 1 TnaAnTled

UszAUNITUNNTAIMU TRRLILAIANITAMU LAZFIUENTRUIIHAI LAY

" TuAduLe9RTIANIuil LaTARERUNIN uaz/MTaRIANININNIRUNaWM UL BsiuANMA AU RTuANIAEuE AR sz A

79U neneyuarasmuludynnTe18a9muunlsvinngsnssn FX Swap 1ga Cross Currency Swap fugdtyoyfiiiu

U

N BT o o 4 2 e a4 o o X & o X
AUIATNNLTLNA L BN UANNIAENANAATILANILALUINATUIU Laz/vTan Swap anaanieiiataniasudnsaaniiauag

peransneLlszmeanauiudnaeenidaanatiuum unsdingdoyo inesmuwingsnssy Swap luauisoaniiunislani

dryoyn Swap gamuenalasunaneuunulitullnsiitimals

= fesnnnesmuamuluanansresanszng avhlanemuetadaudasudesenafiosnim anmewasuudacmig
issgia nailes N19U MABAALNNLAAIARL AAANUIENTENARNGT inesnuAYY KA UATSANEAeTadaAe)
p1afiuansEnLesNsIaLARLNEUTARW AR

= gaapuluannsmimssamuaesnesmu T leulmungamuilils gilduacuge T wusaulunstaunasan

= ﬂqﬁ‘@\inuluﬂu')H@\?nuﬁeLTﬂq5[1]’1ﬂl:?u LL@zﬁﬂQ’]NLgﬂ\?T'ﬂ\Tﬂq?@\?nu E@\iﬂuﬂ’Ji@\?V‘]uiuLﬁ@Lﬁuqqﬂq?@\?nusluﬂﬂqnu?’]N
Luuqzﬂmﬁuaﬁlqﬂﬁ‘gﬂ\jﬂﬂqﬁ‘@\?numﬂﬂmu LL@xH@QVJuﬂ@N%ﬁJﬂ'JWNL%ﬂ\?ﬁﬂq“ﬂﬁﬂ%u@’]ﬂﬂqﬁ\@\inuﬁ\?ﬂ@qqllm

e G a Yo o ~ ! = ! LY ' A o K o 4 X

= Iuﬂ?mWNLﬁﬁlﬂq?mimﬂﬂm %@Qwu@qul,ﬁ?ﬂ“ﬁq?xwuﬂqﬂqﬂﬁuﬁu')ﬂ@ﬁnu@qmqﬂqq?zﬂ:lﬂ@']V]ﬂ']ﬁumi’]luﬂuﬂ@@“ﬁ“ﬂqu

v v

= o X v & o o X ¥ ¥ 4 9 ¥Y A A4 o~ o 9%
" gawuensAnenveya uiiiidedmubianlawazacsiumivdetsaulbidureyaiialaewaslueuian uasiiledvesdelu
aaunuyRaneiuyawulmanlananiemieaamu
" o duasuenyiasanig WBEndan1sreanudnsinRusauaaaeianatey fevunamunagliswusedeinemudalng

WINTEIMINANTUTEezA1 (SCBSFF) 139 ﬂfamumummmﬁu%u%aumﬂm AILBUTUR9LIENTANT TuTunnnsdaly Taenidum

o

dpmavirewnenzilauruitamuazeanuriideiusesdns lwssamulng Devuseamuniglu 7 Juwinisiuuaduiivineenis

' v ' P
o

Taunuoaawullfianeswyususnan 19l glanulgasmuaiunInyingensiaviaanaay wiedunlaaunuosauasulids
At A wte o4 X - T X oor o4 Lr oo v
newuaula puReulaszyllumivde Tmwrenemudalnandisaamarmissazduizenawusunantui lnayawu

v 1y P

K anInTeeardeAivdeTraula NyaiuauUN eV FLTE AWML AT UNLFHVIAAN 1WA J

1 ﬂamuLﬂmlmﬂWﬁtﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SCB

uao. Inawnndisel

WelsrTeTugeqaTeIn1sLINIsdANIINEINU NITLEUBTILNULLAWULIBINEIWUUTE N9 LI REUML A UTRINEU Tn

o

ot lunasifiareLdEndanisunieyimns Tnauddmdnnisreauansnasiu/alfinshasiane11emunn Ay uaeIn ey

U R v ay ¥ doas o ae AN '
wrefualfwedulasuminaamueanemuluunynnalafile ey praitsEndnnsidngUsrasnnacluanenavuan ayu

v o ' '

A 'cv o dl ! > il/ X2 ! ! o o = A o a aaa
m@m@mum@imuauLﬂMuummmummnﬂmu’muu saudaum A e W@LN@Q’&W?‘E’BLN?TT] @mmuﬁﬁu@ﬂu

a9 a
' ' v '
ada

anigeuing YaratsLnAdnuney luanizewsng sondanemineduedyanafinans uarLFEnirenuauaedn luiau
wazaniiunanssnluanizamisng

o A

lunsdinusEmAnn1s iR usdnyyn revennasiuigniedszing vianusaeueesignelssma wradnanuaduaznes
iR ungunneesigaelszmea luoniifntuuas luansibiveasiintulueuinn 1y Audiunienu Foreign Account Tax
Compliance Act (FATCA) 1841laeinAduigaLaian Wumu gﬁwmﬂmnu"l,m?ummLL@zmnm@uﬂ@ulmﬁw%mu’?ﬁwﬁmmiﬁ%
dftAnsuazaiiunsane) e miuluauiusdoyoyn vserennad viengunngresigaatszmantiu fasunanisdame
¥ ! ¥ ! o =~ - = y? ¥y ! Sa a0 A = ' Ao

10AA"97 2245 NUUILANU N1IINNE ti NAneanRulagesgylienuisamu naanauddnaufiunisaulaminandu

g miunsdiRmniusdtyan visetennawisen)uueeeiganaLlszime

~

2 ﬂamuLﬂmlmﬂWﬁtﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SCB

uav. Inawrise
ewmt.%'amnmvgumu
ZalAsans : ﬂ'ﬂmuLﬂmimﬂW’]Eﬁ‘ﬁﬂ Inverse Floater THOR Complex Return 1YF ANU8IE A7) 131881 B el

SCB Inverse Floater THOR Complex Return 1YF Not for Retail Investors
(SCBTHOR1YF)

anglasanig slszanas 14 (aelumingn 11 wew wazlunu 13 1 1Hew) duuaduanniden

nawnineRudunesuan

Tunlasuayifluanayannisnayusan Uil 31 nangiaN 2567

Suiidguans ;U 8 — 14 RIUNAN 2567
ﬂ@ﬂ“ﬂﬂganmvguiw
dszinnlaganis

& o & A ' o o
NANYUTINATIANTUU ﬂizmmm@mwmmmuimm TG

u‘lﬁamamsmnummnamu

AU 1 : QUAL LATNARBLILNIY

neguazaduluATatsutinaz/mTaiuln uazarensatmnsRuniauens lunnsdssmanazsive ludssina sonsiandnning

A4 e TaoA A P s o o A X ¥ !
NTRNTNLAUBL M?@ﬂ’]?ﬂ’\ﬂﬂﬂN@I@Iﬂ’)ﬁﬂ%%iﬂ‘ﬂﬁﬁl@ﬂgﬁm’m ﬂ.zm.Imﬂ@uﬁmmmmL‘nﬂmmmmwmmummmg@@ﬂm’]ma‘@ g’lu

'
o o a

wALRgNsnaule (Investment grade) sanu o4 anizlaansuilaluneanansessy 80 209aAMINEAUGNEL0INBINU UATH
d e dd v . o oA Yo SUIETRR A
N unaIna il net exposure MNenvesiuANdeavsvnalaaaae luseudinydluuesninsesas 80 199yanMinadu

4Y3789N099)U

Tugaunisasmulunatszananidunsansuil Gudinuazasa1In1eansty Nesuazia &ty Tea1aa99mun (Derivatives) Tne

fnnuszasaivetasiunanui@es (Hedging) AMndmsiuanilaau (Foreign Exchange Rate risk) vi9auau Ingazasuludnynyna
2EANUUNLIENNGINITH FX Swap 178 Cross Currency Swap fiuadtyeyrnidusuiatswiiizeiive 1) Uesiuaauidas (Hedging)
. 4z, o . . & 4. & ' o .
ANdRsuanIATLIIaILIL LATAEE 2) 111 swap daseenide ieuanildasudasaenidrensaisanalsemaiasudugngm
ponilaanaRuuin wanainiinesuaiaazianamulunsmaisifienganonatanglasenis lagazwindyyieiensaissinain

av e engaesdtynnasnnaesivenglasnis unu

A9UT 2 : NARBLILNUAIWLAN

o

nauasuludtyoyn Interest rate swap (IRS) tnaaneBeuuunnduiunisiasuulaswesdnsnanie Thai Overnight Repurchase

A

Rate (THOR) tiaidlalanialuiunasuaiuisouansninanauunugauiisainnisuasuilaswesdnsiaenides THOR Tedtynyn
Interest rate swap N84 UAINUAZEAN FUs09 Fua1da viarlseiulnasuiasnidite e wieannunsRulnaviasunaAnsia

WuanznaesswAnInelszme wideaniunisduasdsema Taaganssn IRS Asnanaluidnisuanidasunszuaiuan o JuGunu

&tyaun (Unfunded swap) 7193 Notional amount 284550954 IRS azlyanidszanauiamiiuyanninadugns o uaanziden

e

' v ' v

=

U3EMAnNIs1eaudniaaasudyy geanaasmunasmuan IRS wWidyny Teaiaawnuilssnnau wu Overnight indexed

o

swap (018) TngazaneBeaiuAUnInaa198 AN

3 ﬂ@quuLﬁmlmﬂWﬁiﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SC

uao. Inawnndisel

W

UNAINT RUAIUNLUADAINAIUN 1-2 Na9Yua1aawludrynTea18a291u0 (Derivatives) LaN19LTUITAMNIALN Tl
. o X o a a X = A Ay Aol o X ' ¥
underlying 1 da31nanidy dnsuanilauuiu credit event sanfivananeyuuzed lodensa1s iy oy 1@ea1aa0auuIuil

(Structured Note) ln unnasyuas luasulunsiasminisuauauuITiedasNnax sl (Non-investment grade) uas

Han 'y Yo v o o =
Asansuii i lafun1sdndusuANNuTaie (Unrated)

szununisnanall LWIu[?’l’i’]ﬂ’]‘iﬁﬂ’ﬂQVqlu ATAIAINU

AuFLANMNULTa T
» o HARBLILNY
» . AIE9/HBBNATIENT ARFIUNNTRINU c
AFIHITNNBINUAIANRINY y - anngasaail
National International U AUAANS LU
(THB)
Rating Rating
AU 1
Ruelnn 8. Deutsche Bank AG — 118 5NTl A- (FITCH) 19.00% 2.70%
NuKNN 8. Agricultural Bank of China (ABC) -
» A (FITCH) 19.00% 3.05%
o
Rusn 5. China Construction Bank (CCB) - Ay A (FITCH) 19.00% 3.05%
UK 5.PT Bank Rakyat Indonesia (Persero)
ol BBB (FITCH) 15.00% 2.80%
TBK - aulntide
11m915161N 8. China Citic Bank Corporation
» BBB+ (FITCH) 14.00% 3.05%
Ltd.- AU
ATETNT i.Malayan Banking Berhad -
. A3 (MOODY's) 14.00% 2.90%
WAL
990 (N1EATEINL) 100.00% 2.93%
sinalaans inalszinns (pai)* 0.53%
NARLIUNUIAELITTHNIN MINIEHZNAINITANY
2.40%**
sz 14
AU 2
Tuagiuaennas
Arytun Interest rate swap (IRS) Tagia1989riL fupdtyeyn IRS @
Asilaslasueednsnanie THOR anaulasuudasie
ANNANIIZHANA

\ !
s A A o

- 13Endnnsarlanaitialuniadasuudlamine dunasuisednasunisasulaneiiiaunisaiunisniglaaoiunisnnandy

A4 o i ¥ ° ‘o 9 ¥ = o o o = ' Aa o o
uazanaasiainnatselamureyawuiudAny Taluvinluanudassreminedunawuasulaslea it Aoy

4

' v 4o v o4 - 5 > Wy v 4
-wnluanunsoaulndulipiuiiniwunle Wesainannzaaiadinislasuudadly yasuealulafunaneuununiudnsi

1Jszannunisla

' v

- mmwﬁnmnuﬁmsmmmﬂmmuﬁumumﬁmmwmw@mmummmL%ﬁﬂ"um;ﬂ@@ﬂmmw (Credit Risk) a2 LAaasian

4 Ao X 4 Y a dee o o o A v X )
mwmwﬂmmumnmmﬂawuﬂmmmmeimiummmmwummgyWaui‘ﬂmfﬂummwLuumueﬂmgﬂ@ﬂmﬁmwu (Event risk)

ja}4]

a

4 ﬂ@quuLﬂmlmﬂWﬁiﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SCB

uao. Inawnndisel

o

- 13EN20a9UANE lwn1sdaanusasmunaussazinainIuale lunsiinie AR M e ML EAI N ALYTENINNINATUINRY

ANVANEENGRE

e d o o T TIPS S, A '
* plganeinasuEaniivenanasuulasupanuminzan Tnafiuludnslufuainissy lhlunletmuauennenueamu
4 - . - ¢ da o« au? A o
Fvlugasrazinananglasenis WiEmanniseadiviavieanmsssuidaunisdnnisiidoniiuaiels lunsddnauanauunui
nasulaiundsinanlaanagenandnauasauunulageaasadnlawaslineuauanauuoeau 13Endan1s1089uaME Bun iy

AsssrLHaansdnmaiEEN Tneaslufunaudnsaisssuilannisdanisiissy b lunilidedsauaue nevunnadyu

= FEmannisaaasoudnienailasuulasnansuunusenaslaninaniazaaiainislasuulas Tnelusnandnsinsyylalu

o o

TAsanng (L3¥MARNTsazseydnuueulumiidedaouacuagiaeyadi Aty Factsheet lutasiauanianiausn (1IPO))

S1EALIDLAUBIATYTYT Interest rate swap (IRS) THOR NINBINUAINU (RIUN 2)

ansInantieandds #ms1manide Thai Overnight Repurchase Rate (THOR)
ANAaNU UM
angdnn sz 1 4

o ay Yo N P
nqgﬂquqmn@m@uuwuﬂ‘lmsuuﬁ NARBULLNU (W@ﬂ) Wi@l?ULLmﬂu\iqm

Az3IA (NBUNNNHE U NANE) = dmananilaaainlaiuaingdtyyn IRS* - dnsnenidaendde THOR wag 3 thaw

iwANuansIAantiinanede (Cap | 3-00%™

rate on THOR) N19NMUA Cap rate on THOR azidulimudtyoy IRS

92ANNITNANTUNTEALLNATY u
3 e N 3 AU
ARFIAANLLAAI9EY THOR

FUNATUIBATIABNLLER19DY
THOR

5 FUNINITNDUUUINIANITNANTUNTLHUINANLEAFIABNLT 8187989 THOR

AUANLHNARDLILNY ﬂ’ﬂ\i‘VJ‘LA’QX"ﬂ’]EIBJ@mﬂULLﬂuLﬁﬂﬂﬁ‘UﬂqﬂqIﬂNﬂﬂi‘

MSANUIMALRRLURY Aantly | P
.o Anuuduluannaniie/365
21984 THOR (Day count Fraction)

¥ v
o o

mﬂﬂ’&ﬂﬂﬂtﬂlﬁﬂ’]ﬁu AR FR37190NL1887989 THOR Aa 873198010 801989A A ARUA TR Ta AN UETRIN AL NTL

o
¥y v

ARNLLERNEY THZUNAUIENINEUIANT TREyawUaINITNgs1AT AT hitps:/app.bot.or.th THOR

Tunsaimfamanisaslamenisniniis Aspall:
- . & o v
1. meanidnmsdsemadnaeenideinesuliensds

s . 2. luanunsndszniAdmamenideatsaseanatunianisle
WANNSUNAINANSENLADNNS o

P = A oA A ' e X a
AINU 3. ﬂr]iLﬂ@ﬁuLLﬂﬂQﬂ{]izLUﬂUﬂT'ﬂ@\?’ﬂlﬂ@%@\?N@ﬂ‘imm_lm'ﬂﬂﬁ‘i’]@'ﬂﬂlfuﬂﬂ’]\?'ﬂ\ﬁ ey IRS

e
NNt

v ' ' ¥ v

4. fwgmanle v lugdtyeyn IRS NHNIenaneuuuesBeiudnsaenidaensds

U

' Y. o A » O S
Tuannsndesiuannuidssainnisnlasunlasaesdnsnanidoansdala Tnagdoan IRS

Talgaaruneneneaneieigaluntsunlatfyniuas wneanslsfinugdnyn IRS e

5 ﬂ@muLﬁmlmﬂWﬁtﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SCB

uao. Inawnndisel

lafunansznusanallil

a. lan190m @919 @319TWN NAuNU DeAses BNAN WT8LGINTINTE AUNineLiie

oy
o o

dasiuanuidesnusanuRenlauazaeyniunineasesiudnyoyn IRS Wi vse

b. Tuamsnrenzelulaiunistiss RuAnaINnIsuIegINI TN AU NE Na

' v

5. gdtyryn IRS NHNIAENARLLNUANBITUALUNTNEBN9BS Hauyulunisiesiuman

Y
m
Lo
=)_
7

W I AN TN TLIR9E ATINT@an 1 Eans A lgane LL@&ﬁ’]ﬁﬁ‘i‘NLﬁﬂNm’Nj

1EMAnnIsreaaudnsenanlduudnyny gennsasuawuain IRS wWudyyaenis
d‘

. v I~

dode a4 o ' 4 .
ansnuilszinnaunlnaipaiselfutewlanisanananauunudsazidullnudy oy
nasulaninisanassaniuiun1endayyn IRS il avululiaiunasiiasesydnnis

o = = < Yy ! = =
nawnu tneAnilananalsrlamugegaaedgienuieadyu Tananauwnieaasullaain

e >
Anvuala

=

anfun1sRulvevdasuiaisiaiuaianaessuinnsaisilseing viaanniunis{u
Haandnnyn AaLezing sanietRyanatanizia AlanTunsRulnevsesuiansdaduaiazes

' - . . vy .
f11ANIANLEIMA YTaanTuN1sRuAaLseweTug Ay

* dnamenilaasnnlaiuaingdtyayn IRS enalasuudaslaninaninzaain daueyivaennasiugdtyon IRS uaazlumingg
dnanfiszylalulazenig (W3Emdnnisazsrydnauuueuluniidatgouaouaitlanyaddty Factsheet lugogiauaa1aAianen

(IPO))

' b3

= UFHMAAN1978499uANsIAaLULLIas Cap rate on THOR minan1azaaIniNaueyiugdyay IRS sandeansdiuauviedfuan

a v o

¥ '
P

dnsmenidanlounsveslsvmalng o auedu (U3EAAN9azszydnmAuuueulunilidetsouacuagiaeyad1Any Factsheet
luzsaiauenneAfausn (IPO))

(%

RaulrnisanenanaLuNuIaINaInl (nNauinA1lEan) Inanasuazaenanauunuiansuaiglnsanis Al

1. dnsmeenilen1ede Ae ensAenide Thai Overnight Repurchase Rate (THOR)

2. uasauuwny (nad) Nlafuumazan = dnsnenidonsinlaiuainadoa IRS - dnsnenidannsds THOR Wwaw 3 1hau

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

v
o o o

il dmsnanaUuUgednTuagiunsAdeulnivesdnsnenidee198e THOR 1ae 3 hauw ninlunstindnsnenidueidds THOR

\aAe 3 1hau 2 Cap rate on THOR 3.00% ghevuisasuazlafunanauunudus 1.75% ned*

* §Renanauwnuiuaifanataiullnunuisndanisnivus lnausEmdnnisregnudniataasunlasdnssananalavin
~ = ' "o a Y, a o o o - o o X ! ¥
anazpaiadinislasuulas Tnelusinandnansyylalulasenis (WEndnnisavszydnanuuuenluniidatmouasuagluey

o

#1ATY Factsheet TuandiauaaaAialsn (IPO))

'
a

ULTHARALYTUN Gl uﬁﬂ'ﬂmuﬁumnuh Atuun Interest rate swap (IRS) THOR
FuNansandnsnanilenndad THOR TUWAAZ4IA Af 5 TUNIN1INaLMLINIANIIAANTUNIE A LINAN USRI AantTlea198s THOR
FIEAZLBLANITATUIUNARDLUNUAINNTRINY Insuvaduaun 1 uazacun 2 Al

#2uh 1 uarauuvaInMsasulunasuilRulin (red) = 2.40%

6 ﬂamuLﬂmlmﬂWﬁtﬁ“Mj Inverse Floater THOR Complex Return 1YF

UNUNEI AN UTEEIDEl: SCBTHORTYF



SCB

uao. Inawnndisel

HAIUN 2

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 neasdsumauluunazmnuas 2 9IagaNalsuAIaumIAY 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
quﬂﬂﬂLﬁﬂ 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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4

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 4.75-2.50=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
< > TN v ate =

TTHORON
A /31

+ Related Dat [IERIRER « . Edit Chart &

#131: Bloomberg 2@3ataundd 5 4 siaundui 3 Amnan 2562 — 1 #aAN 2567

naudnsnsilasunilasrasansinantiie Thai Overnight Repurchase Rate (THOR)

awhsmenids THOR vs MPC's policy rate

NITWLLARNNTL

N N\ N N N N
o o o0 o o N

e THOR rate e MPC's policy rate
u: BOT, ThaiBMA
NNEILIAB) MPC A8 ARTN9suNITulengngidu (Monetary Policy Committee)

wsegialnglnsunad 1 4 2567 An1saanadeyi 1.50% yoy Inelunisaenadaiininandnsinisaenasianiussgialy
Insunadl 4 1 2566 Teagh 1.70% yoy waTAINIERIINITIENEFA07aTl 2566 Teagil 1.90% WHNNARUNINATEFAANIAINNIANTT
1 4} i/u/ v d‘ v o v o ~ v :I/ 2 o o dI
aveenislafunansznuainnisanlaniusiauazfadeidalaseass sanvienislaananiaiguasaainn.s.usutlszunud 2567 7
S SNV T Co vy . ' P
a1 dududnaRume Innsliusianasesvaeifiesuazagainansauimngaessuiasumtlszmealng InsdnsFumadialy
1 2566 g 1.20% Faudunaaingrugludneunin suisfadeaiugini 1wy satemistFuanasantiuunandniiang nain
UAUIUNINLAZIIAMNANILTLFUAAAIAINNIATN 19 TIENABAIATEITNTRNATT A1ENIUANITRUINTATHgRAUATAIAN

WG (AACT.) U§U@mmmmimmmﬁﬁ@imﬂuﬂ 2567 avaenaFaeg lungausznag 2.0-3.0% a1 2.2-3.2% UazAIANITURLING
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azagefnagy lunsausEnang 0.1-1.1% Amnznssunisulauianisiuressuasumtsmalnelafinfasdnanendeulaunglu

sziuraqiiud 2.50% TnediyunesniussAunidinaunizaniunisineiaiesnmniaAsegiauaznistu eaelsiniunssunis
e g & d o Yoo - d . P A .
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ALITIR/A1984 (Benchmark)
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= o = X o o X
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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) sa8/a 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)

gam'n;'a‘n‘a"a‘umuumzﬁ'cyzywmﬁ’mnn%mnﬂmwmﬁu?ﬁ’wﬁ'mmsﬂs:mmmﬂ’a (expected gross leverage)

v @

Tuiiusasas 100 29958 NINRIRLANEIDINBINY
uaRaULNUNRAIUaslasuaINRuRY
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ﬁsnssua"mmwsﬁamumoumma“Lummsamsuﬂuwumwsawamammu‘(mmnaamumamaum
ATUAIUUADILATINNT WlaganadaaninanisaifiunuuarsIugnIdniIsidufinanag 5921
ANWARDITIAZAEIUAUMUATEHARY

wnMIAIsUBINsIiaaaaudae: nasvuasavngsnssuAuadyanitlaiunsiaduduaiy
wndadaaglududuiianainsaasmula (Investment Grade) uazfinisiasignausiunsalunis
senfizasadaanlun1svingsnITUNAULALUAINITAINY

3. m‘mtﬁmmnmmm (Market Rlsk) ANMURUKIUARITRTEANY 9 maawansmumamawmmm
TAETIN 11U AILLATEHFAR §9aN N1stiias Alzaatadu uay anagunanas A aIdUNTNE
a19a9'la
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u,u'mwmsusmsl,waamm‘mtﬁm USHVIQG\ﬂ'\’iQuﬁﬂHTJLﬂ‘i']u‘VlG\'JLLIJ‘SE'\\‘!E]\‘J‘I.IE]\‘)G]T\E\I']‘SBEI'\\‘]
sanﬂaunauwmsm'\aomu LLauaamqué’mmvﬁamﬂmwu'mmwaoﬁmmﬁaamﬂaaanumﬂ
2a91AT9INNT Lwamma‘lunaomummmmwwamanLmumuwau"mmnmum”h

4. M utduvannn1sanadanInAaaIaaIns 1815 (Liquidity risk) anudaeiluaunsaia
fa1ug (Unwind) 2asdauandiaznaalonuinauasudiviuaaiauaddaan wialusunsafagaiuy
(Unwind) maoﬁ(zynp“tm‘luswmmmmsau iavanasdannaldaufianasduninaarvdefidsiuiu
AsIuazBuauan

LL‘L!'J‘VI']\?ﬂ'\iﬂiﬂ'\itﬂﬂ&ﬁﬂ')'\&lta&l\i' N:mmsnaomua”wmws"nm”waoam’tumstaan
aumwama EJ\‘]‘I/IE\]\‘]VI‘L! anmmmu‘lué’mmmumﬂmmaa‘f,namﬂonum ﬂiﬂ‘i\‘lﬂﬁ‘é’

Waulanisanananauunuaavnasnu (nautina1lzaia) TnanasnuarantNanaLuny
a o &
Waasuaginsenis Gl

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

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

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

Wil dnsnanavunugegadvagdunisindaulnizasdaseaniioavde THOR wde 3 wiau
winlunsalndesiaantdaalvde THOR 1a&e 3 tiau > Cap rate on THOR 3.00% wéianiule
aanuarlasunanauunuduai 1.20% aad*

* Fgasnanauunudusidenanidullauisdiniannisiivua Taaudsnianisuageiudniaila
wasuudasdandenanlamnaneaaiaiinisildaundag 'imﬂ"l,umnmamsmsm“b‘luimcms
(qsasmammsmsuuasmmuuuau‘luuuaﬁaﬁmumuaﬁﬂmagamﬂm Factsheet Tu29i&uaze
asuusn (IPO))

'Jul,sumus’fmmw 2h| mmnaomuwuaamu‘lué’mmw Interest rate swap (IRS) THOR wnfudonan
”L:mmsmmmswmmaoamswmanmuawaouu w3¥nianisuasgnudnilanazasdanaanide
qwaowga)ummsamw usaaummsau"mmnsagmammsmmsamswmmaoammamuﬂmhj
an9d9le Taawd¥nianisazarfefolsylaaunadnainuiiuagdey

JuRasaaasinantiiaaiede THOR Tuuaazdla @a 5 Jurinn1snauuningIan1siansanssdy
wauansIaantiiaaltydy THOR

uswmammsmuaa‘;msumué’mmwLLa”auwmsmwam‘mamnﬂmaaa THOR °luwaauuwaamu
nsumaulasuasuisnianisanaly 7 aummsuuLLmuamanﬂumswﬂﬁutﬂunaomu we
winJudenanasduiungaazidauduiuvinnisda’ly Wil SuRasandasinaniiaaredeana
LﬂaﬂuLLﬂm"meﬂamumsmmsaomu"l,ummuauﬂumsaomu TaaFENIANITALEAUAITURY
Wgdarnannulaadiudulgauasndinianms

TunsaldtAanmanisailag dearafinanssnunadaulauazmsanawanauunuainnisasnuly
Jeyayn IRS saw'ldfonsaviue Cap rate on THOR T ﬂa”amnumsumana“’mm‘mul,uaammn
amaummsmmswumuaﬂwsul,l,saau“l,ummsnaané’fman IRS "Lunaomumu‘tmaauimmmm
naamuaomaatﬂaﬂuﬂﬁmmw‘mu WUAY ATATUIAUHANALLNUGINATIAY Lﬂu"l,ﬂmmamnaqmm
"L'J‘luﬁmmw IRS mnaomuaamu ﬁausmwamn’rsauuwwau"l,‘umnm’;‘lmmwnauu‘maamumm
Aalu 15 Ju TudiuatuiiAamianisaniug fu Tagazwassuldulgauasidininns

Laau"l,waoﬁmm"n IRS mtﬂu"lﬂmuﬁmmmnaamu”l,mmmsmnaasmnunumoﬁmmsmm ot
mmnmmmmsmmLnu‘maannaumswumoaouau/ma n'n:mw“mnsmsaumwumaaaamou
Woadey L 1/1anmsn'\smmmsmmn'\'a'l,ﬂaﬂuu,ﬂao auwswalmaaoanuman ﬁoa‘mﬂumm‘m
eyaun IRS uaumaaauamwnaumuum suIANTAAIALYITATAMIaITIAduan IRS valulunns
anldnduannauiuue
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sraamdganisAMKanauunUIInA1saIu Taauuaiduaiud 1 uasaiud 2 doil
Ui 1 wanauunuannnsasnuluasasyvi/Qura (aaf) = 2.00%
i 2
&ayaun Interest rate swap (IRS) Tnadnsinantiinatede Aa dnsaanida Thai Overnight
Repurchase Rate (THOR) = 2.20%
NAAALWNUTINUDINAINY AIUIAATN
namauunuaIInAIsaINuluamauil/dudin (aaf) 2.00% + e IRS 2.20%
— 2.00% + (2.20% — THOR)
= 4.20% - THOR
e udasaaniiinaiede (Cap rate on THOR) = 3.00%
dnswanauunuiiusi= 1.20% nad
TaananauunuludIud 1+2 nasnuazanananauwnuiiansuaiy Tasens
fat9n1slasurNanaLLNUAINNITAINY
1. wanauwnuannsasnuluasansuil/dudhnaatl (83uf 1) + dayan IRS (fuil 2)
= 2.00% + (2.20% — THOR)
=4.20% - THOR
2. wamauunuamNaa 1. x (Iwuiulunasaniia/365) X WUaNUBGNAYU
AUNAF I UAINUTIUNA 1,000,000 v Suiduasu da 2 nsngrau 2567

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

N wwdu | nasulay
90 Juinanw Tuaia ALady THOR 3 ANTANUIL Nanauunu (% aa
aan.ie aanuiie wiau (% sa) WRAAULNY 1) Tugranisane
WNafaUUNY
1 2 0.A. 2567 92 2.50 4.20 - 2.50 = 1.70 1.70
2 2 u.A. 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%*
danuanauunuaidanai TaanasnuaranananauunuiiansuaiyTAsIns (1.70+1.45+1.20+
~ ' 1.20)/4 = 1.39

a

*panauwnudusigdanuiaasnuazlasulunsdiidnsnaniiina1ode THOR wada 3 dau >
Cap rate 3.00%

wanauunuitlasu
saaanida NMTATUIUNRADULNY HAaAUWLNY (LN)
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
1AFUNARALULNY 13,890.40 (1.39% nafl)
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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
FIUNUIEAIVUGNAY : 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

35n15lun1sA1ula 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 nusiinianislalunisudnsuazaiuaualinauda : Absolute VaR
aAusaaa : 20.00 2a9 NAV

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

Asasnuluasiansindidaandanaalevunune (Structured Note) : asnu
Aagnsn1sUSIsnasnu (Management Style) : finagnsnisasnuasadian (buy-and-hold)
FAHALLAITAILNANDLUNUADINAINY ¢ NENAADUUNULLUTULAAY

5. Ansuuvaiiaviuaasnu (class of unit) : ‘s

6. nsadutluwa :

ulaunanisaauiluwa @ Waie

nintnaimarsanadutluwa Wi

Anuaal 35015 uaraalinfialunisanauiunanagfavuigasnu @ lufl
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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. TVI
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
sauay 0.5 maouamusaswmmanmao u,a"wmu,awaﬂsﬂmjum"tu"tmmawaua‘lus‘mumums
LA lUTIA LA UNRILALTI NI UAITUALLATIAN
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