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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) 2.35% + &tyayn IRS 2.35%
=2.35% + (2.35% — THOR)

=4.70% - THOR

mewuﬁMiwm@ﬂLﬁﬂgﬂqEq (Cap rate on THOR) = 3.00%
ﬁmw@m'ammu%u&i"ﬁ: 1.70% 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)
=2.35% + (2.35% — THOR)
=4.70% - THOR

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

ANNRAFIURUAINUNINNA 1,000,000 LN FULFNAINUY AR 21 FIWIAN 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 21 .2, 2567 92 2.50 4.70-2.50=2.20 2.20
2 21 N.W. 2568 92 2.75 470-275=1.95 1.95
3 21 NW.A. 2568 89 3.00 4.70-3.00=1.70 1.70%
4 21 4.m. 2568 92 3.00 4.70-3.00=1.70 1.70%
fnsmaneuuwnuadenel Tnanewuazaananeuniensuaiylnsanis (2.20+1.95+1.70+
1.70)/4 = 1.89

' ' v
o

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

HARALUNUTLASL
QQﬂﬂﬂﬂLﬁﬁl miﬁ’mamm@mfammu NARALLNY (UN)
1 2.20% x (92/365) x 1,000,000 5,5645.21
2 1.95% x (92/365) x 1,000,000 4,915.07
3 1.70% x (89/365) x 1,000,000 4,145.21
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4 1.70% x (92/365) x 1,000,000 4,284.93

lfunanauunu 18,890.42 (1.89% 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 21 .8l 2567 92 2.50 4.70-2.50=2.20 2.20
2 21 N.N. 2568 92 2.50 4.70-2.50=2.20 2.20
3 21 N.A. 2568 89 2.50 4.70-2.50=2.20 2.20
4 21 4.A. 2568 92 2.50 4.70-2.50=2.20 2.20
Snrmaneuunadzned heneuazarenareuilensuenglasens (2.20+2.20+2.20+
2.20)/4 =2.20
HARALWNUT LAY
snnenile NMIANUINARALILNL HARALILNL (UM)
1 2.20% x (92/365) x 1,000,000 5,545.21
2 2.20% x (92/365) x 1,000,000 5,545.21
3 2.20% x (89/365) x 1,000,000 5,364.38
4 2.20% x (92/365) x 1,000,000 5,545.21
Tnsunanauununedl 22,000.01 (2.20% 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 21 N.¢l. 2567 92 2.50 470-250=2.20 2.20
2 21 N.N. 2568 92 2.25 4.70-225=245 2.45
3 21 N.A. 2568 89 2.00 470-2.00=2.70 2.70
4 21 d.m. 2568 92 2.00 4.70-2.00=2.70 2.70
fnanaseuueaunell Tnaneauarasnaseuunuiansuanyiaseng (2.20+2.45+2.70
+2.70)/4= 2.51
nanauwNunlasy
sampaniie NTANUIUNARBLILNL NARBLIWNY (L9)
1 2.20% x (92/365) x 1,000,000 5,545.21
8 ﬂ@dnuLﬂm1ﬂﬂWﬂﬁ°ﬂ?j Inverse Floater THOR Complex Return 1YG

NIRRTV UTEEae: SCBTHORTYG



SCB

uao. Inawnndisel

2 2.45% x (92/365) x 1,000,000 6,175.34

3 2.70% x (89/365) x 1,000,000 6,583.56

4 2.70% x (92/365) x 1,000,000 6,805.48
IpsunameuuuAeil 25,109.59 (2.51% Aad)

LLNuﬂ’]WgﬂLLUUﬂ’]?Q']ﬂN@WﬂU N

4 o .
tauly Hanauunuiddauiiuasnuariadu

dnsneaniiuatede THOR 18y 3
tfiau > Cap rate on THOR

| | eFumanauunuiiuci

dnsieaniiiaa1ods THOR wads 3

3 dau

\iau e fufiansandmsinaniduatede
Tuwnagain N
dameaniiinateds THOR 1adu 3 I 1afunanauuny | Gs, 1
l.ﬁi.‘l’u < Cap rate on THOR. - = aﬁiﬁﬂeﬂluﬂﬂ\lvgﬂ uﬁlfl;la']nﬁu m_‘ﬂ.l_"Ll
P IRS — ansiaanilioa1vdy THOR 1adg

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

wasauunuiieiaitazleiuluudassie auydiduasnu 1,000,000 1w

' '
1 ]
I 1
1 1
1 1
! 1
------------------------------- T T A D T S T S S T S T T I T R T S S AT SR TS TR T as i
1 1
! osenuaHanauuIY !
! 1. masauuwvunmsasvulusraimiluandudneail + s Interest rate swap (IRS) THOR !
. 2. mamauunueuda 1. x (Fuuiulusiasania/365) x duasnuBudu i
i i
' 1
1
= — — | [Saensndin T T T 2 T 3 T ] ] 1 | 18,890.42
anTmaniladwds THOR naaolfuar | | slasauunu (% aail) | 2.20 | 1.95 | 1.70 | 1.70 | — | (1.89% siail)
Fuluudarsauar 2 siaaavinailiud ™ naeauwnuinlasy () | 5,545.21 | 4,915.07 | 4,145.21 | 4,284.93 | I
2 : ' 1
2uvindu Cap rate 3.00% 1 |
: i
1 1
1 1
] 1
1 1
I 1
1 1
I
] :
1 1
< 5195 A ! [aeandia | 1 | 2 | 3 | ] | 22,000.01
genmantiiua1aas THOR asfi oo siamo i (% aodl] | 7.20 T 7.20 T 7.0 T 7,20 | = (2.20% siam)
! [nasauwnuittasy (nv) | 5,545.21 I 5,545.21 I 5,364.38 I 5,545.21 ] !
i i
1 1
1 1
1 1
1 '
I 1
1 1
1 '
I 1
1 1
1 1
» P a o | [mesands | 1 | 2 | 3 | 4 | 25,109.59
aaﬂaam'.uua"\md THOR sima1l5uds ——ip. | mamauunu (% @il | 2.20 | 2.45 | 2.70 | 2.70 | (2’51% siafl)
anasszninaiydyan | [nasauuvuittasy (v | 554521 | 617537 | | ©,805.48 ] T (2
i :
I 1
\ 1 1
o N o
LNUNIWAIREINNITUANNTE LA N UAAUBRNATYUTUN IRS
fhatg a1

Asel 1 THOR > 2.35%
nasmuaall Counterparty

vindruauAu Counterparty Counterparty

asek 1 THOR > 2.35%
nasvuatalr  Counterparty
(Cap rate on THOR = 3.00%)

Auud THOR = 2.50%

nsdl 2 THOR < 2.35%
Counterparty snaTdnasnu
2.35% - THOR

= 2.35% - 2.50%

nsel 2 THOR < 2.35%
Counterparty snaldénagsnu

auuti THOR = 2.00%

2.35% - THOR
= 2.35% - 2.00%

= 0.15% = 0.35%
Net settle navnudng NEt s?ttle Counterparty
HEAaLLEIUR 1 manauwudIun 2 ;flll;l;bcounterparty = ;?;;;nﬁ”na\“‘!“ =
= & 630331 IRS d1adaiu | - Receive Fixed Rate : 2.35%
Buda/angauil THOR | a1n Counterparty
23R 2.35% - THOR - Pay Float Rate : THOR
.' "~ (Cap rate on THOR = 3.00%) 4.70% — THOR 4_740;,; Dl_ﬁ « 0,}) 0
. 4.70% - 2.50% - .
HamauwudNT 1 + 2 5 s = 2.70%

AasnusEnalddamu =
2.20%

2.35% + (2.35% — THOR) nadvuEIgHARauLNUTAdasn e
— 4.70% - THOR. —  awnzandosafssyluvmldafivay

nasnusnalidasne =
2.70%

RN 3 uainnangnuegnielnannfgauniniaznisasuluaniunisulng
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nsnudanensidasundastasansimaniie Thai Overnight Repurchase Rate (THOR) lutia4szaziaan 5 daaunad
- o- B

Line Chart

+ Related Dat [NEINEENNNNNN « ~ Edit Chart &

#131: Bloomberg 2@3ataundd 5 4 siauadui 11 &amnax 2562 — 9 AaMAN 2567

nsudnanisilasunlasuasansinantiiel Thai Overnight Repurchase Rate (THOR)

awhsmenids THOR vs MPC's policy rate

n3vLanINIsL

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

wsngnamelnsunain 14 2567 An1saenesiaeyi 1.50% yoy Ineidunisaenefnainandnanisaenefimiaesegialy
Insunad 4 4 2566 @eogl 1.70% yoy WATAININENIINITVL18F9719T 2566 T9agi 1.90% WINAFUNINATEFAANIAINAIANIS
1 4} i/v v d\ 3 o v o ~ v :I/ 2 o o dI
aseanddlnfunansznuannisanlaniinuienuariadedelnsass sanianslaananiafguasaannn.s.usutlszainud 2567 7
VP TRV Co g vy v ' e vy
a1 FrusudnaRue InnsUiudianasesnaiiiasuazegainainseui mnavessuiAsumLsemealng TnednsRumenald
1 2566 271 1.20% Fudunaangiugaludneunun suvisfadanuginig 1wy s1aemsFianasa i s Nania1gnain
UAUIUNINUAZI1 AN ANIUNUFUAR AR NNIATN I TIEIMAR ANATEITNIBIN1ATT NN TRIUINSIATE IR LA TAIAN

WA (ame.) diuanpanisaiasegialngud 2567 azaanadaeylunseusenang 2.0-3.0% A1 2.2-3.2% UATAIANITILRLNE
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78n1911N19AUINU Global exposure limit WazANNAFIUN LT L UNITATUIN
A8n1511n19A WU Global Exposure limit : VaR approach
s e .
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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
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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

o

s1gazidaanIsAIIMHANALLNUAIINANTITAINY Taauudtdusiuf 1 uazaiun 2 doil
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aHuit 1 nanavunuannisasnuluasasuil/durda (aafl) = 2.00%
i 2
&eyeun Interest rate swap (IRS) Taadnsinaniiiaatede da dasaaanifia Thai Overnight
Repurchase Rate (THOR) = 2.20%
NAAALWNUTINUDINAINY AIUIAAN
nanauwnuannIsaInuluasami/Qurin (aaf) 2.00% + e IRS 2.20%
— 2.00% + (2.20% — THOR)
= 4.20% - THOR
waudnsaaniiaatede (Cap rate on THOR) = 3.00%
dnswanauunuiiusi= 1.20% aad
Taananauunuluaiui 142 nasnuaranananauwnuiansuaiglnsenis
Gra819n15 a5 UNARALUNUIINATTAINU
1. wanauwnuannsasnuluasiansuil/dusdhnaatl (83uf 1) + dayan IRS (fuil 2)
= 2.00% + (2.20% — THOR)
= 4.20% - THOR
2. wamauunuamNaa 1. x (Iwuiulunananiia/365) X WUaINUGNAYU
auuﬁg'\ut‘\‘mmmuﬁouum 1,000,000 un %m‘%ummu fa 2 nsnnrau 2567

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

y Swwdu | nasnulasy
96 Tuinang Tu9n ALade THOR 3 ATATUIN Wanauunu (% aa
aantie aantie wiau (% aafil) WRAAULNU 1) Tuansane
WNafaUUNU
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%*
danuanauunuadonai TaanasnuaranananauunuiiansuaiyTAsIns (1.70+1.45+1.20+
~ ' 1.20)/4 = 1.39

'
=l

*uanauunudusindanuiaaenuaziasulunsdiidnsaaniiaa1ode THOR 1ada 3 tfau >
Cap rate 3.00%

wanauunuitlasu
saaanide ANSATUIUNANDLUNY NaRAUWNY (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
1ASUNAAALLNY 13,890.40 (1.39% aail)

2. ins1naniilua1vde THOR Al

96 Tuinane Iuiu | aalda THOR 3 ATATUIN nasnulasu
aantie aantie Tuaia tiau (% aail) HAAAULNY Wanauunu (% aa
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NN EKAINUSIEILL
) uanisane
NARALWNY
1 2 .. 2567 92 2.50 4,20 - 2.50=1.70 1.70
2 2 1.A. 2568 92 2.50 4,20 - 2.50 = 1.70 1.70
3 2 1.8, 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
daswanauunuiadanai Taunasnuazaiananauunuiiansuaiaiasens (1.70+1.70+1.70+
) ) 1.70)/4 =1.70
wWanauunuinlazu
aanande NMTATIUNIADUULNUY HaAaULNY (U1n)
1 1.70% x (92/365) x 1,000,000 4,284.93
2 1.70% x (92/365) x 1,000,000 2,284.93
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
1afunanauunuaail 17,000.00 (1.70% aail)

3. dns1eantiluanvde THOR finsuSudianavszuinivangdayan

oty | nasnulasy
ﬂ;:f]ﬁﬂ Sudsnaaandy | 00 Fl%";ﬁ ?0);:%%)3 ANTATUIUNANDLUNY 223??{5&25}:@
NMUNANDUUNY
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

dasanauLnuLalaaai 'T,mr;lnaamuaxmﬂwamammmﬁamnawimams

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

wanauunuitlasu
aanande ATANUIAUHARDLUNY HaRALWNY (1N)
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
1afunanauunuaail 20,109.59 (2.01% nad)

LLNuﬂ']ng"ﬂ LHUANIEANRALILLNU

Haw'ln

pasauuuAinfamnassuuarliesu

dnsmanifigateds THOR 1ada 3
1Aau = Cap rate on THOR

P

1efunanauunutusn

dnsinantiina19ds THOR 1adu 3

Tuuaazam

wau L fuRisandenaaniaatide |~

dasmaniiioarode THOR 1ada 3
Liiau < Cap rate on THOR

leSunanauuny

3 (fiau

= dasneaniiaaviinlasunnaduan
IRS - dnsimantiizanede THOR wads
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WHUAWEIALN9FULLUAITNENRADLUNY

panauunuiiniaiias3u
a1 Juasuailasings

1 1
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
1 1
! AsewMHAsauuny !
! 1. wasauunuanmsamuluasianiiuazdudindadl + duan Interest rate swap (IRS) THOR !
1 3 " -~ & = o 1
I 2. wasauuwviueuia 1. x (Frnnuiuluseaanda/365) X JuasmuBuau ]
: :
' 1

= | [oneands I T T 7 I 3 I ] 1 | 13,890.40

davmaniiodnads THOR vaamlsuen ! [(masauu (% aall) | 1.70 | 1.45 | 1.20 | 1.20 i | (1.39% siafl)

Fuluudaznauay 2 gagavinaliud T Hanauwnuitiesy (iw) | 4,284.93 | 3,654.79 | 2,958.90 | 2,991.78

F , 1

Tuwindu Cap rate 3.00%

R

3 P = Naaaniiy | 1 | 2 | 3 I £} 17,000.00
aamaaniliadaieds THOR aan Hanauui (% aail) | 1.70 | 1.70 | 170 1.70 —*| (1.70% sial)
mapauuIIRsY (1nn) | 4,284.93 I 4,284.93 I 4,191.78 4,238.36

sasiaantiisd1ada THOR siasilsuén DI002nINY - I 1 I 2 I 3 I 4 ! 20,109.59
. ——tp | nanauunu (% aail) | 1.70 | 1.95 | 2.20 | 2.20 1 .

anavszuIvaduan T uaaauuwué'l:;;u G | 428403 | 40is07 | 54466 | 5484.03 ™ (2.01% siall)
! 1
' '
' |

Q- ' a
LEUMNAIAINISLAaNNTTLANUauaIdeyay IRS
= o Cehlat] @aate
nadt 1 THOR > 2.20% nsell 1 THOR > 2.20% nsel 2 THOR < 2.20%

nasvuaeli Counterparty nasvuaali Counterparty Counterparty snalfinasnu
_ (Cap rate on THOR = 3.00%) s THOR = 2.00%
MRELECES SR  Counterparty auud THOR = 2.50% ‘

Asdl 2 THOR < 2.20%

Counterparty Fnalsinasmnu
“Ha161 2.20% - THOR 2.20% - THOR
WuUunu
= 2.20% - 2.50% = 2.20% - 2.00%
= 0.30% = 0.20%

‘ Net settle nadnuEns Net settle Counterparty
i Counter, = Fahidunasnu =
HaRauUMUEILTA 1 HamauWUEIT 2 B 0.30% =y 0.20%
ot & 53330 IRS A& - Receive Fixed Rate : 2.20%
wueha/amarnail THOR | 370 Counterparty
0y
TR 2.20% - THOR - Pay Float Rate : THOR
| (Cap rate on THOR = 3.00%) 4.20% — THOR 4.20% — THOR
= 4.20% - 2.00%
= 4.20% - 2.50%
amsh 1+ 2 et - = 2.20%
- naanuIalidamu = natvudatidamu =
2.00% + (2.20% — THOR) nasnudsnanauunulidasnu 1.70% = 2.20%
= 4.20% - THOR — muﬂuﬂutaﬂmni.,u'tvuﬂaﬁaﬁmu

WHUAWIT 3 weuAwIIauagAalasuNAFIuTiaEMsasuluga T unTailng
3. AayaMAAuI1IIURUNUIASINTS
%i'\u'am?mv!u‘in‘son'\‘n%uéu : 5,000,000,000.00 1w
Ut aNISANIIUNUTASIAIS 'l

°lu'suwnasuu.,nmn'\stauam'ls.mu'auaanunsousn usumammstauam1uuu1ummu
u’mn’nmmuwumu : L‘ﬂummusaﬂau 15.00 ?.IB\‘]Q']H'JNL\‘)HMNTWNFHS

agan‘mmi‘r”hmauu‘m : 10.0000 v
FUKUIaaIVUBBNAY : 500,000,000.0000 vuae
samaaugasuiduaTnaadusn : 10.0000 10
SR AUARNLAY

°Lunsm‘vmﬂammsammﬂuumaamumw nnmumwumu‘u 291ATIN1TUID Lﬂumummumw ENNA
mamsaomu*’uaanaa‘mummmaﬂsuaaﬂmmuumnamuauamsumnmmsmuamwumaamumo
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L3N usmmammswaaaauawﬁmtuumsﬂmmSLaua"mwumaamu wagaiunsaangiiaunay
mwﬂautﬂunaomusmnaumnnmumauamu uL'JmLauamtmu’;ﬂaamuﬂsausn"l,m'imm"l,umao
LLQ\‘]TMNZ’IB‘M‘L!'JEIE\]\?MHMS'}EJE\]'NMHW

4. nsuAKsIAN1TNaINU

Asasnuludauadiaznaalvuun (Derivatives) : aanu
Saailszavaaasnisasnuludaandauiaalevun (Derivatives) :

- Aeiiinniszavatiaanautdas (Non-Hedging)

fiulaunanisasnulu derivatives : wuuduiau

35n15Tun1sauaL Global Exposure limit : VaR approach
auydsrunlalunisdiuin

szduanuidtasiu (confidence level) saaa : 99.00

szaznaini1siiansay (holding period) : 20 Juvinnis

Aayataundenlalunis (observation period) Lusinn21 : 250 Suvinnis
szinnaas VaR nuatinianislalunisudunsuazaiuquainsnda : Absolute VaR
aAusaaay : 20.00 2a9 NAV

38A1siayamaLdasmuaaia : Variance Covariance Method (Parametric Approach)
- waaamudae

Asasnuluasiansididaandasiaalenuiune (Structured Note) : aonu
nAagNsNIsUS1Isnasu (Management Style) : finagnsnisasnuadaiien (buy-and-hold)
FNHALTNAITILNANALUNUAAINAINY ¢ NURNAADLUNULLUTI2AAY

5. ansuuvaiiavuaasnu (class of unit) : ‘Wf

6. n1saduiluwa :

ulaunanisaadutluxa @ waie

udntnamarsnadutluwa ;Wi

Aiuaal 38015 uazaairdalunisaatuilunaunndaviudaanu @ ludl

7. ns$udiaduniuiaainu

yanrtiuenaavnrssudadu : luinua

FnuMgasudiudraasnssudadu : ludvua

38A1s5udadunuiaaInyl : LuLAR Tl

szazarlun1ssudadu @ adugnanylasinis

szazaINssuRuaIznaduniatu : T+5 da 5 Juvmsmdeanniurvinsanisanadu
AssudadunuIaay @ giannaadnuliA2ILIIAIINUN

SR AUARNLAY

- US¥nian1sdangdanuisamulannasdornaduniiaasnuuaziusanlnussnianisiuda
ﬂuuumaamuimﬂam‘ium mﬂummammsa”mLuum'ssnsfiaﬂuumuaamuimnam‘lum v
mu’mkum“luLnumuauwua@sumﬂmu:nnmanLnﬂsu LLE\]u/‘Wia‘S']ﬂvlﬂﬁﬁvﬂﬂjiéﬂdmuﬂ‘l/lﬁ.ﬂlﬂ
(¥n) eaanls (neanu) §nantiadiuade wag/vianlsasau way/viauauinlaannnislaaau
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usumammsqvnanwaamnﬂaamu“l,rﬂ‘lvimmﬂuﬂau‘lumsmLuumsmnmmm

- n‘%ﬁmﬁ’mmsmaamuﬁm%mmmaﬂuu,ﬂaonmumms‘tumssuﬁaﬂuumﬂa\mu niadsulge
memu AEAMsLAULAzNITEITY WuAIaAUNIIERINY Tmama'a'lvl,mnm'mmuﬁaumnwaa
Mumaamuum Woil Lwaﬂs“imjumammawnaumﬂaomu TaaaziszniduunIgulaaua
1B¥NIan1s Wiagasnvdulaamuiudsnianisaiiviue

- ‘lunsmmd'\unmuﬂmunsmms N.8.0. LAL/UIANTUATINING LLau/mauu'mmuauIm 1o
dszanawnly Rudiy viawldouwdasndninan Loau“L'ﬂmLnmmaaﬂnmssﬁaﬂu/mumuumﬂ
anulaadaTwitluauiae w3¥nIan1sazaiiunistuiduaindsearaiunly Ay wia
tdRauudaiu

Wau'ly Aasrfa usaandlun1ssciu n1slau usanssudadunuiaainu :
1. mshszasudady duulfsuvnaaenumandnning wianswaduduunudy

uswmammsauﬁwsummﬂﬂuuumaomuwmenauumaamutﬂuuanmswumamswnﬁuammu
Lau"l,m"lunsmmuswmmﬂ'rs“l,ummsmhsummumuuu‘maammﬂuwu viansdifindanuiaadnu
ANRITUATY mmmuvimuaomutﬂumanmswwsamswmauauumuwu wazudEnian1slasuud
wLﬂm"tmj'mﬂ'm'mﬂuumﬂaommﬂuuanmswwsamwuauammumu“m syudvnsaiaulad
Lﬂu"l,ﬂmuﬂsvmﬂmunmu A.8.6. AUA TaeU3ENIan1sazAMuaduaaun1saiunisaa’lyl

a va

sﬁomumaummnum aammsnﬂaumimsoLLauLﬂuﬁﬁumawnauumaomumaonaamumnsm
2. msu:fiauﬁmummsﬁ'ﬁm’\’auﬁhmﬂﬁuuumaamuﬁuunwﬁauuwaamu

uswmammsautaaumvmmmsﬁwsvmummnﬂuviu:;ﬂaamuunwnauuwaamumum fouadu
viummmumaanaomutﬂmhuaﬂm wzlunsdifiaivualy denavlaiuninnsdigenaluld

(1) Ui¥ndansAasanual fiamufialaagasauasanmaaunaiidunsdifdianvg lawiauie
ol Tmn"l,mnﬂ'a'mmu?jaumaowmuawaﬂsﬂmjuum

(n) fimaaduvinnlususasivung analau ndnnswavianswadurasnasnunudalaaa
RUNAFUNA

(2) TwanvinlnnasnunylulasuiriszuannudanninaniansnafunasnuhinuiinuaIan
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