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WatlswA9 BuIEIEAINAT TUN19AUIIRUNEINUANNFLAY IR AN ULATARFILFLAAUTUINAN 2552

uanaIN su1A19 135 Standardised Approach Tun1sAuIIRUNBUAMTUAMNIBENFA WA ALAY

d oy laea
ANLAEAN UL TRNS
UANNISN 2: MenNuAUAlAENING

WANNI99 2 A s AsnItiadA 1L HuNTLsTIiuANIA TAE 9INLATATMUAS IR BN BT
dy e A d e adn s o 4 o -
winzaNfiesnsuiesesiuauideamnail lunsiiniisiuanaidesiviinzanau netssidn
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® unavRunuNRaguaznIEenlun1IdRIRUNDYY

ATUZNTINNILBMNTAUNSNETLAZINAY (The Asset and Liabilities Management Committee — ALCO) 4
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A15199 1: TATeas19RuNaIyY

98l AU

30 .21 63 31 6.A. 62
RUNoYUiun 1

NuNeaNUAzdNszUdn 14,837 14,837

AouiuyafTu 9,056 9,056

NUANIBININNGUNE 1,447 1,358

N learanAuaenaIn1sdnass 150 34

o < < dl

nnlsrsytniadaau 66 179

918195 usne) anRuneyudui 1 Mdudou

y (63) 120
SRR TN
o 4 ¥4
218N13NANEUNLWUTUN 1 Midludiuzes
§ (406) (177)
Bres
sanRunamuduin 1 Ailudruraadnan 25,097 25,407

- s 4 -

Runesudun 1 Aidunsanimienisdu - -
FINRUNBINUTUN 1 25,097 25,407
Runesnudun 2

RudnseedmiuRuliidudedndulnalaeds SA 48 54

Rudnsesdaiiu 92 258
FINRUNDINUTUN 2 140 322

FINRUNDINUNIRUANNYUNE 25,237 25,729

* P o ey aa yo v o
ﬂiznaumﬂﬂuwiwiﬂuummu LL@Sﬂ’]HNu‘lﬂﬁ"ﬂﬂﬁimﬂ [31%i]
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t%
Qs s

a = o a
AITMIAAINLALINAA U

30 al.21. 63 31 fi.A. 62
RUNBINY (Mg : RIULIN)
1 ﬁuﬂ@mu%uﬁ 1 Piudauresidnues 25,097 25,407
11 Quﬂ@\mu%u‘ﬁ 1 filudauesdremaain Qudises
PNaAE ECL admau 25,097 25,407
2 ﬁuﬂmnu‘%uﬁ 1 25,097 25,407
2n L’Euﬂmnuﬁzuﬁ 1 wdavindudnsasnada ECL fieduau 25,097 25,407
3 ﬁuﬂmnuvﬁﬁu 25,238 25,729
3n @uﬂ@muﬁ@”uuﬁaﬁﬂGuzﬁwmmu"ﬁ% ECL viaduau 25,238 25,729
AUNSNEReS (Mg - AULN)
4 Aunindidaeiedu 91,514 77,265
é’mmd’mL'Eunmnuﬁ'mauw%’wéfim (5a8az)
5 ﬁmiﬁmuﬁuﬂ@mu%uﬁ' 1 Pifudanaeainres 27.42 32.88
5N ﬁmm’quﬁuﬂfamu%uﬁ 1 Aidudanaeairemaein Sudises
PaiA? ECL iadnuau 27.42 32.88
6 ﬁmmzﬁ'quﬁuﬂ@mu%uﬁ 27.42 32.88
6N ﬁuﬂmnwffuﬁ 1 WiavinRudns09ALAE ECL s uan 27.42 32.88
7 ﬁma‘ﬁmuﬁuﬂ@muﬁﬁyu 27.58 33.30
7n ﬁmiﬁmuﬁuﬂ@muﬁﬁ”uuﬁqﬁnLfmz%’nfmmu?fﬁ ECL viadnuau 27.58 33.30
é’mmd’au@unmnummﬁ'u (5azaz)
8 ﬁmmzﬁquﬁuﬂmnumwﬁuLﬁlmﬂﬁummmnuiuquﬁﬂqm 2.50 2.50
9 ﬁmmzﬁquﬁuﬂmnumwﬁuLﬁ'mm?”umqmgmL%\wzw‘ﬁ'm@Lﬁm%yu
TugaaiAsEgnaag ; ]
10 ﬁ”mswz&quﬁuﬂ@mudamﬁuL‘W'mmé?ummﬁwwﬁqﬁmmmi
wdfAiusannudsndesunlulsane - -
11 @j“mmmu@uﬂ@mummﬁuﬁﬁu (HATINVRITIENNTT 8 TaTIENNTTI10) 2.50 2.50
12 ﬁmmz&quﬁuﬂ@mufuﬁ 1 Mifludaureai¥nans (CET 1 ratio) inuuae
uﬁwmm@ﬁ‘h@qL‘Euﬂmnwfmﬁ'ﬁ 20.42 25.88

NSANSIRUNSNERNMNARBLNDTRIFLANIUNTUAIUANMWARDINNAINTULSS (LCR)(5aEaz)

v v

13 PN A UNTNET AN NARDIAL (MU - A1UU1N) 84,387 57,415
14 dszannunisnszuaRuanluasangndlu 30 Ju (uidae : &uum) 43,475 24,236
15 LCR (3081a2) 199 237
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SUNATFUINANTENLAR I UN0INUAINNIT BRI 7298 M FLAUN NS UA A T TN A UTANTUA N

o [% '
o o o o =

NIMTFIUNITPIEIIUNNNTPRURLTLN G NENTIAL AU TUN 1 un91AN 2563 (Fully loaded Expected

' ¥
= o 1

Credit Loss) ¥19H 8713149 URUN 0 WADAUN NI AN 1895 UIANIEIAIGININERI A UR BN UT A siD

a o &

Aunsnelide Lmzﬁma’]mulﬁfmﬂ@mudwlﬂmLﬁmmé”ummmnuhn’nx"ﬁnqm (Conservation buffer)

7.0% 8 MFUERINAURUNINUTUN 1 Midudouraadimes (CET 1 ratio) 8.5% AMmFUSRIduEUNaIY

12 1
o A

Gt (Tier 1 ratio) Az 11% &MFUERINAINRUNLNUISAU (Total Capital ratio)

32  aswnlsznauRunamu

[ ]
a o

Runeaudun 1 1eesuasaunuaninanfianeia (ne) dszneudion Guneayudun 1 iidudiuzeuiives

XD

IPe ud1szude douiuyaritiu udisessunguang Anlsgvsaunaendainiedngss inlsnanu
c g w oo . o oo
Waaiaduazan mensdiusieildeyynlilnansznuseyarizesliuneayy suiansludRunesu
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dui 1 Adupsamiean1siu
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A19199 2: N1SNTENUEDATIUINRUNA UM lAMANINAUNNISTINLALATRININIS L Sadaunas

l@aenlsinglusunisidu

PR  AULM

$1EMsNNETRINLRUN AW ULsEA9IA

AR ae Ty

- SUMTRUT N WHAIEN9EY
30 NQuIaY 2563 .
ARANET0UY

Aunswd
Rudn 70
PENTTIEUINIUIANTUALAANANY - 49D 63,375
AuningnensSuidafayagfiassuinuilsviesanu 31,300
AUnIndnaasayus 20,298
RUaU - gna 18,967
Sulidudeungnuiluazaendednegy - qne 31,448
21m"7 Unsnluaz@nsnield - 4ns 241
Aunind luidison - gns 230 F
Qnuﬁuﬁﬂﬂi:ﬁumﬁmﬁmmﬁ Credit Support Annex Waz

QnViPAgINISRALANAENTY 10,048
B 1,872
FINRUNTNE 177,849
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PUREl : AULN

aa e o STl auelsy
F1EN19NINEWBINUEUNBINULUTEINIA 4 , . -
- SUNNTRUNLNEILNG I IRT RN
30 Aquney 2563 |
FRAE1TUY
WHAUKAZAIUTBLANTR
wihau
RuduRn 83,248
97UNNIILUINEUIANTUAZAR AR 24,030
vilRusneAuiionasny 878
uﬁfﬁumqmafﬁu'ﬁ"j"m51"15134@ﬂ'ﬁﬂﬁﬁﬁumuﬁﬂm‘?mmnu 2,093
uﬁfﬁummmmgﬁuﬁ 22,504
Uszannunsviay 419
AU EELEsesn Toyd 291
L%ﬁuﬁuﬁnﬂ?xﬁummﬁmmﬁ Credit Support Annex LAy
Ewilmugansssdaauniaant 7,587
Fnutlannnistendnning 7,079
B 2,778
SaNUAY 150,907
AIUVDILANUDY
NUEau
Nuannzien 14,843
nu?{fa@mm:ﬁwmﬁa 14,837 A
AUy arTu 9,056
aaflsynevauedauTnaine 87 E
Anlsazan
ApATIUED
d1389mNngung 1,447 C
falullfqmnass
Anlsduiuean
A legnBAUNRRNAINIIdnAI9e 1,614
saunleazansalilédnass (99) D
FAUFIULDILANUD 1,515
SINUTRULAZFIUTRATD 26,942
177,849
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PURE : AULN

WAAITAINITBINNT

agAtlszneures |
$18N19 _ an9Baluwanugng
Runeanu -
31ULN9RY
49
a &
NUNBIVULTUN 1
NuNeanuad1szuin 14,837 A
Aoy ar1Y 9,056 B
NUAIIBIMINNUNE 1,447 C
N learanpuaenaIN1s9nass 150 D
Anlsrneyuinigdaau
nasieannIsasuulasluyadngRsssnesiuaulunaan i 66 E
FNRUNOWUIUN 1 feusenisUFuuazanenisiin 25,556
< - rd o da ¥
218N19UFUA9 AnRuneyudiun 1 Nidudiureddnves
MlsraruazasainnisaeuuladlugnininiAsinedsiiaAng (53)
918N9iNAINRuNewuiun 1 Nidudeusasidnaes
ﬁﬂmiﬂ%ﬂﬂ;ﬂ@ﬁﬂﬁ%ﬂﬁﬂa@ﬂ%g@msﬁﬁ?w (FVO) BN TFRS9 (176)
a o 1 o
AunineT il famu (230) F
sanRunamudun 1 Mdudiurandnang 25,097
- PR -
Runawudun 1 ndunsaimianisRu -
FINRFUNDINUTUN 25,097
NUNBINUTUN 2
RudnsesdniuRulidumedndulnilaeds SA 48
Rudnresdauinu 92
FINRUNDINUTUN 2 140
FINFUNDINUNIRUAINNYUNE 25,237
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3.3 AMNLNENNATBIRUNDINY

v v
b4 o o o

pndiarinuunnes sUn. suiAsausuaiaafiaede (ne) fiaenansednaarutunasuisduseduningides

£
o

I Ly , Y Ao A ¢ & A v a = ,
liifinedn3aaas 11.00 Tmﬂmmmmmmmwﬂmnmum 1‘V]Lﬂuﬁ'ﬁu“ﬂ’ﬂ\‘iLQ’]“].I@\?LL@&LQ‘LAH@\W!H‘]]HV] 108

Funinelides ldflaundndesas 7.00 warseasay 8.50 AMNAFL

' v v '
o o a o & 2 o

o U7 30 Huie 2563 sUIATHERTAauRUuNaYuTsAuseRunIndAasniesas 27.58 Inaidnandon

' 1%
o

Runeanudui 1 Midudousesidnsessedunindidneaniesay 27.42 uasidnsdauiduneuiun 1 sde

AUnSneAeaNsasay 27.42 T9NINNINTANINLATLAIIRY 51N,

A19199 3: ATNLNEIWAARIRUNDINY

e - Seuay

LN UAWAN DY

fin. s9u
NUNBINUAIY -
P 30 0.8.63 31 6.A. 62
VAN NDSRI5U
NaTIANU Y
MIEINgR
RUNBVLVAAY pia AunFneides 11.00 27.58 33.30
Runesuiun 1dudouseainves de Aunindides 7.00 27 42 32.88
Runaenudui 1 sio Aunindides 8.50 27 .42 32.88
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34 YAATRUNAIUTUAINABIAITIRUUNANUTELANANMNLE RS

surANTaLALAIIATISaesa (Ine) AN19A199RUNBINUIUAIRAINT sUN. ATUA AN919T 5 AR

£
o

PHATIDUATDIYAAIRUNBINBRUTUAINABIA 9 UTUANNIRENANWATAR AINLRLIFTUAAIALAY

ANNIRENFULTLANT 0 FuR 30 HQuiew 2563

A15199 4: YARIUDIRUNBIUTUFTNSBIATIUUNMNLSELANANULEES

wael : Auum
30.8.63  318.A. 62
Gunmnu%wfﬁz%’m%ummﬁmé”numiam 6,686 5,399
Gunmnu%wfﬁz%w%umnm?ﬁlmé”nummm 2,241 1,923
Runesuiumdmiuemudas AuUfRNNg 1,140 1177
i’mgaFi']ﬁuﬂmvguﬁguﬁ'\ﬁﬁmﬁﬂm 10,067 8,499

n151498 AIRB

o o

11A17 1935 AIRB TUN12ATUIUANNLA BN AN LATAR AU UNDSAN NITAN ATy 491AT Standardised

(7

al

Approach e ia7 li5uaniiuetneninsainis AIRB sanisnainiag useninaimun 1435 AIRB

A319sie lliuanInIIR s Rune iU A uiuA A BeAwAsRnlasuL s N sz AUN SN R 1NTs

AIRB (A137147 6) N3R5 ﬁun@muﬁuﬁm‘hﬁummL’imﬁmmiﬁ AlasLUAINLsZ AN RUNSNETA1AE

SA (97971 7) BAZNNIAINRUNWUTUANEIMTLANMIALIAUAIIANINUANNIT AIRB (AN3197 8)
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A19199 5; RUNBIUTUAINABIATIEMSTUANNRLIAWATAR wanamulssinnAuninidlaeds AIRB

PR AULM

szinnRunsng 30 8.¢.63 316.A. 62
J Y
anuidilni
Qﬂﬁﬁﬂﬁﬁ?ﬁﬂﬁa an11fuN19RY wargInalenTy 5797 4,653
iy |
anuilaneeiag
S R
-AuTaivenegend - -
PP P ~ y
-NNURWT U URE U B B e . .
o o
-AUTRINLLRLDU - -
dd e e
Fruginendeaiunsansyu 1 2
Auninean 81 78
anulEAdRt1sEUl - 31
First-to-default credit derivatives Lag
Securitisation - -
FINYAATRUNBINUTUANNABIA5I-IE AIRB 5,879 4,733

a :j OI o o dl b4 a dl Y o v as QI d’l o ¥
L\‘iuﬂmﬂqumummmumwmemulmmmmmmmﬁ?q%mmﬁ AIRB 9898UNANT LNNTUANWIU 1,146 AU

v gadunaniannisiinauresgnuiitnandugnuiiniaiguns antiunislu uazgsnaenTu
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muﬁm?{umﬁmiﬁum%ﬁ wazigiauna( PSEs) 7
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mmL'E'Q'mmﬁfauﬁuqﬂuﬁ/mmﬁumiﬁu WATLITEY
nanning

@Jﬂuﬁqiﬁm@ﬂfﬁu asmsinAsasdauTiesiiu asknis
219935 UATFFIEUnA( PSEs) diminanuda

¥

wileuiugnuiigsnaienty
d” 1
gnutiatas
o A
gnuildudeieiegende

Auninela

807 666

ANUUABLANIN

First-to-default credit derivatives LLaE Securitisation

FANYAATRUNDINUTUANNABIAIFIIE SA

807 666

WNNLWR: PSEs (non-central government public sector entities) A gnuilasdnsinasasdouiiasiiu 84ANN299937 UATIFAAIUNA
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5. AEALATAITNUNIE

AIRB
ALCO
BCBS
BOT
EXCO
ICAAP
IPRE
IRB
LGD
MDBs
PD
PSEs
SA
SCBT
SREP

Advanced Internal Ratings Based

Asset and Liabilities Management Committee
Basel Committee on Banking Supervision

The Bank of Thailand

Executive Committee

Internal Capital Adequacy Assessment Process
Income-Producing Real Estate

Internal Ratings Based

Loss Given Default

Multilateral Development Banks

Probability of Default

Non-central government Public Sector Entities
Standardised Approach

Standard Chartered Bank (Thai) PCL

Supervisory Review and Evaluation Process
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