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NITUNNFUTMNIANMAEN MEUFINAAZ AN R MTUANNIAS uRaIana lFdanuunteulaung

audlinnacld Wnuinuiuisaanudeuazaniznssunisiinaadesinimunon uareudfcstunely
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192NNVBIAHLALNANUNAIATRITUIANT WAT LiTEmeias TouA

o anudsssinudmnaeenidy suwnaanaAudasuudasluizes vield curves, credit spreads uag
implied volatilities U84 interest rate options
®  ANNANIAIUIIAIATIANINU EUTAAINANMILAEULIAIEI1IIAIAIA I ATERINE1INUW equity
o R e wa 4 e
baskets ay implied volatilities 189 options NINELUBAY FTUIATT AL UTHNEIDE laiflAnuideadviy
5 X
ANLAENL Tl
g4 v e 4 e A 4 v . o .
o pAnudeeAuenIuanidaey suinanAulasuwlasdudnsuanildaaunas  implied
volatilities 984 foreign exchange options LAY
o  ANuAtNANUIIANAUAlNAA T SufinanA Nl ARl asi U ANFuA TnAfeTLay implied
volatilities 784 commodity options TeAsaUAGNTANAIY TanziiAn Tansugu uazduAninems

Anfumnudaelssinniisunang waz 13smees dnnstlasiumaiuidas (back-to-back hedging)
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AT 7: RUNDINULUFNNABIMTIEINTUANNFEIAUAAIANTELAIE SA

yqel : ANULN

FUIRITALAUAS ATISIARS A SUIANITHLAUASATISLARS A
LazUSHNsas
dszianmnuLRes 303.21. 54 31 6.A. 53 308.81. 54 31 6.A. 53
ANNHLRENANUE R AaNLLE 2,278 2,206 2,278 2,206
AYNLARNAUIIANATIAN T - - - -
4 e e 4
ANNHLAENANUERTIANLLIRRIL 335 465 335 465
4 . o . .
ANNHLRENANUT ANRRAN TN AT - - - -
RunasuaumdusuANERIMUAaIAN 2,613 2,671 2,613 2,671

¥ o v o
ABIANTIANBDINIGY
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dsz@nsnaniunsaunlaung nezuounsuaTiATaINaluN1Iey Ussifin AReNN AYTLANKAZIIENIUANIAEN
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Tngiszaen
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TAsaRSMsiNURUS

nsiiuguanisdnnisaN@esinul JiRnnsussg i laadulaseairenesanznssunisaanudaein
UfjifAn1s (Operational Risk Committees — ORC) @eiutinlunisnuniunsinidesuazgualiiingg
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WAy LsEmeas

UNUINUARZANNT LR ATAL

mm%‘uﬁmmu‘l,umﬁmm?m’mLz‘?&'mé’mﬂﬁﬁﬁmmﬂwﬁqﬁmqﬂﬁm"mmiﬁnm business Wa¥ function

a
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8. AnudesrasguzanasnuluiydndldiNanisa(dyfiiNanissuinais)
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a o ' o Yo K K . . A z.:l' QII a . QIIQI
5UIANT UAT UTENeen f9liATlN Basis Risk ¥38A2H1ANTIAAAIN hedging exposure ARAN
g -
AaARARUlWNLsTLENIAY
doa & . o s e : . o . &
AR RTAenilaiaa NN sasuluduning A ugeulsenisasuulasaasdnsnenide
= aAv oy e P o - P = v o X o
sounegusAlaimindunisfuduninduazuildu lnaaanudesdrudnsnenidaazgndnlugluuuaes
. y gL , 4o X o . X
uansznusiaelfainaanilagns (net interest income — NIl MiinTuaNNsLaauulasresdnsnanidely
4 o
NIALTLULIAMINT
uansznusieelfaneenilagnsniiatuainnisasuutlasuesdnsaenide oy 30 Hguiew 2554 lauans

Tumn3asallil

a

A519% 8: wansilasunilasasansinanidasiaselagng (Eamings)

yqel ANUUN

uansznurainsidasuuilas anseanidedasas 1 sesalananlagns

I'd 4 4
< FUNAITHLAUAS ATISLADTALAL
Anawu SUIANITELAUMS AT IABS A .
UsHnsias
303.8. 54 31 6.A. 53 303.8. 54 31 6.A. 53
THB 259 332 259 332
UsbD (34) (66) (34) (66)
EURO - - - -
OTHER 2) 9) (2) 9)
saunansznuaInnsilasunlasan 223 257 223 257
amgmantis
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10. AEALATANNUNE

AIRB
ALCO
ALM
AFS

BCBS
BOT
CCF
CCRO
CEO
CORC
CRM
EAD
EL
EXCO
FTP
ICAAP
IRB
LGD
MANCO
MDBs
NII
PD
PSEs
RC
RMF
RWA
SA
SCBT
SREP

Advanced Internal Ratings Based

Asset and Liabilities Management Committee
Asset and Liabilities Management

Available for Sale’

Basel Committee on Banking Supervision
The Bank of Thailand

Credit Conversion Factor
Country Chief Risk Officer

Chief Executive Officer

Country Operational Risk Committee
Credit Risk Mitigation

Exposure at Default

Expected Loss

Executive Committee

Fund Transfer Pricing

Internal Capital Adequacy Assessment Process
Internal Ratings Based

Loss Given Default

Management Committee

Multilateral Development Banks

Net Interest Income

Probability of Default

Non-central government Public Sector Entities
Risk Management Committee

Risk Management Framework

Risk Weighted Assets

Standardised Approach

Standard Chartered Bank (Thai) PCL

Supervisory Review and Evaluation Process
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