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available) (TCA)
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26 s72u518n151 AN Additional tier 1

97 sdunasuAaui 1 Mtluasrarsmensiiu udviinsanisiin
(Additional tier 1 after deduction)

28 Wunldfuannnisaanuyiudnanbiguisalanawle udaszauduiiuna

29 yarmAindunsaanafiaisusiamy uasadomsunineg uarniweagy
AU w6 THsINAINVINAITURILTEN
Wui'lszuannnisaanenasuaasdnsluniinianisdasninduildefidng

30 Tesudssniiniaannnistaidseduds uastiniandeay

31 saudunasnudun 2 nauinsianisiin (Tier 2 before deduction)

32 WunusEnlaanaliidanisdaduiuisudnanliaunsaldaau’ls uliaazsu

33 WunusEnlaangldvianisdaduassnsnienmsduntiudlu unasnuduni 2
Junswendaanseyniu AduulSunasnudui 2 aniundanninegdseiui

34 wIEniu W liduunangidau uasduninanusgndassslidinsuniduunay
amsznRuamuFyanlssiudaaunguunainadianisdssiuiunddin
WuasnulugmrasymenisiSuniuiiluldunasnuauni 2 aasusEnau wia

35 53N 1a5uluayanallsgnaussAadssfuiiinaunguunaineianisilssdu
430 NMINMIATILATN G DN

36 saus1an1sinaNiunasnuaiun 2 (Tier 2 deduction)

37 saudunasnudun 2 uasiinsranisin (Tier 2 after deduction)

38 Wunasnuiaiusaitiu taleiisniun (Total capital available: TCA)
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Wundas Juf araygnliiu-aiuaniiu Feeanlay

(1) [Sanawseswnasnas (ndesanaing / sn. A7amwiaing / eednnanessy lasdnsznaasnsasasdsznu) Tuanaduum
(2) |sanawseswnansnas (Mudeignalng / sn. /573mwhaing / aadnnsuessy lasdnsznanmsaaasdsznu) luanadu
@szine
(3) [5a7amia / aadnivesTy / asdnsnasasdiuriasiiv senlsznalneflidszaulasnsznisnisaas luanaium
@) [s33amia / sadnive9sy / asdnaUnasesduriasin veadznalnolimdsznulasniznsinieas luanaiudidszna
Muisipiamiaduszna luanaduanlag
(5) [swanianmswandssiunanslagnansscing
(6) |annuunaidn / vSEnwannIwg / USundsznune
(7) |u5En
(8) [ug
TWAWELAT W) AT TRIW-AIUANDH -
() [9308INU
(1) [anmauisanzidouluamansnnindunadzinalng amandnnind 1Ba e la oniiu @)
@) [anmsmuivanzidouluamananninddu uszagluarfiamanannindauiidivue oniiu (4)
(3) [anmanuiiasuluuSendesnianisniay
@) [anmmuivssnamulusSenilasuluaygadsznaugsfadsiudianangminuivaonadeiufie wieusenilasy
lueyanalisznaugsfiatszduwinanbnan grnoidismatseiwinadoan laslidiageadlunnutlanuzmans
131 wiadsulasaairenit andu (3)
(6) |amanudug
TMABN K =
() |aug
(1) [wiioainu
(2) [ludanuaasdininrsadumany-Hug-niuasnu-aug
(3) |sanoaunswg
@) [Bug
3B 9 -
TwBuaamwlwnannsng -
2 [SuldnBu uaz aenifludnesy
() [l mSwdauuunaads / ussmulvinge
(@) |iuldgulasfiosemunindiuendudseiu
(1) [assmTuniwdnldiduniagends
(2) [egsmSuninedn
() [Sulwidulasdunaaddsziu
1) [Sulvrduunwinamiazaaunuaduium
(2) [viuldgBuunyaandu
() [Bug (Fzymwazidua)
WBWW DB -
3 [Susauazdudnaantuniade/ lusudndw dasSudin
4 |amamBunswduaznsngaudLiinnn
(n)]fivns Tdur Adiu @113 uszannge
(@) [nswsaud i Taun snuwmue 103a9lminam LazinIasaNaing
IINDRININNITNEUAL SWEAA T -
5  |amawnSunswion
(n) [edamZuniwdsanisune
(@) |[ossmTunindiiansainu
—————=
SINDFINIINNINE DY -
6 |fwnswannsdsziunnda (reinsurance Asset)

)

Swwldanmsdsenunada (deposits on reinsurance treaties)

@)

SuAesuiieanunisdsznunade (due from reinsurers)

(®)

- =5 = ————= = = - - - -
fyadsznunpEIunTunAUIINNITUITN UL e N33NFAILHBAINNKKI K (reinsurance recoveries on technical reserves with PAD)

®)

anwiidsznunbdadu (other reinsurance receivables)

N

S - -
awnIngdannsdsznunuaa (total reinsurance asset)
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ey
7 |ifousziunbdnesy (outstanding premiums)
8  |Funswdmiiulasannind (gross deferred tax assets)
(M) [nauan@rstraTAlsinms (deductible temporary difference) -
@) [nanumaidalalalsunly (carryforward unused tax losses) -
() |8w9 (other) -
SwawnsngmBtulasaaniind (total gross deferred tax assets) -
9 [dlsaeinsdramih -
10 [vwldamnnansnudnsiu
11 [dreauiiey
12 [Funswdliddaan
(M [lsunsuaauiiaas
() [Bug
SINAWNINE (AR AIA% -
13 [sunulunaldusedadad -
14 |Fuwnswian
(n) [Funswdndamazynwi (assets pledged by an insurer)
(@) [Buq (szumvazibun)
SIWAUNINEG D1 -
15 |anasaunus
16 |tydiduszwasinaulvg
17 [sw@Euwnswg -
wWBng: ensnaui 1 - 13 aaduil (3) Ildysdnduitlufamszyniin
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anay
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IgMI

gag;hmmﬂizmﬁ aila. 1
A22M LSRR
NSNSFRUAHHABVBILIEN
isenwanneng

fIesdsznung (Mewn1ilsznunosa ) (technical reserves (gross of reinsurance))

(n) [érvasdsznunbdmsurylsenuibssezenn (long-term technical reserves)

(2) [f#sasdsznunpiwsusyandsznunbszusai (short-term technical reserves)

=

(1) [Ervosddnlnunauny (claim reserves)

S S -
(2) |nsaadipysznuns (premium reserves)?

sandvasdsznuwnadnsudaypilssnunaszazdn (total short-term technical

smd1v091sznuny (total technical reserves)

— —— -
WIuieaunINsIINA19318 (due to insured)

(n) |\SuiTuna/iSulutiadraine (diidends/bonuses payable)

(@) [ (Ismszy)

(») [8ug (dsaszy)

] 4 < o S
IWRBFUDUAINNINGIINLUIzNWAY (total due to insured)

v
PUEW/ U EN

(n) [Swdniiudyd

(v) [wisdw/ Iuiiudug

(1) [szumesziden
]

2) [szumeazidoa
;

== = o=
FIURBAW/WWNLN

== ————— - —
wiawaINNsUsENUNBGa (reinsurance liabilities)

(n) [3udialdanmsusznunssa (amounts withheld on reinsurance treaties)

@) [Suavsniisanunsdsznwnada (due to reinsurers)

() [l mBdsznunadadw (other reinsurance payables)

sanananmalsznwneaa (total reinsurance liabilities)

whFnmMSSulasanaind (gross deferred tax liabilities)

mBSulaeasng

wadselominiinau (employee benefits)

[oo} BN}l Ko} Né))

-y
NURWDWE)

(n)[aug (Wsaszy)
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UNRWEBDY 9

ATEIOYNUT

10

tfiduazwafmunawlng
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yaslfulsaiatildyan
aulszand aila. Jnduns
Usziiusiamsndduuaruiau
Anvuddnlszduiunass

yasaulsznid ain. 360w
mssTuiusiavsweRuuay
uifduaaswsimlszdusnasia

Aundwel

1 Aunsweiuanuiiaandeyayrlszius uavds 11l At

1.1

Wuasnulundnning

(n) |Wusias Wud Mmduanldidu-duandu

() [easnu

(A) |duq

suduasulundnnswe’

1.2

Wulviffin uar eanfioAosy

Wuaauazsdurnaaniunisidy/ wiuedhnidy/ fasdurn

14

adomunsnduaznindgdusiiiuou

1.5

adovsuningdu

1.6

RunsndaBdu'ldsadaieyd (gross deferred tax assets)

1.7

A ldaeanaamih

1.8

e'ldannIsaIn Ui

1.9

RGRREIEE

1.10

Runiwgbifidiau

1.11

siunulunsleun

1.12

AEsauNus

1.13

Ty Thauseiaainoulvg

1.14

Fundweddu

(n) [szuswandun

(2) [szuswandun

() [szusnandun

(9) [srumsasndun

(3) [sruswandun

SIMAUNIWLEY

1.15

shudunsntiuanuiiaaindayaalseiusu Aeyeyl Al

2 Aunsneanndayailszdusda wl

ol I 5t : yasaulszndilsasiusian

21

KuniwegannaisdseAusiaea (reinsurance asset)

(n) [Wune'liannsszAudusa (deposits on reinsurance treaties)

(1) [WumesuiAmAunsisziusasa (due from reinsurers)

(A) |dsasdszAusaduiBunduannisdseiususarinuaidannuduniu
(reinsurance recoveries on technical reserves with PAD)

(9) |anwnildseiusiusiadu (other reinsurance receivables)

sudunineainnislseAusuea (total reinsurance asset)

22

wilnlseAusiaa193u (outstanding premiums)

23

Rundwdanndanseiuiaiu

(n) [seunuandun

(1) [ssunoandon

swAunsweRInduadseAusudu

24

Runswdanndandssiuiasadu

(n) [seunuandun

(1) [ssunoandon

swwAunsneRnduanlseAusucadu

25

shudunsneRnndanilsedude uardanlssdusuna : yaaiaulszane
Uszuiusian

3 AunsweRndeyaulseiude uardeyanszAuduea : yan1nuun1sidu

3.1

Runswedanndeadseiuie

(n) |[dwiuanuduasasivdaas

(2) |[dwiua&ulnunaununiiaduudd

(A) |Rundwaivinlvi'laundenisiseiusie (asset for insurance acquisition cash
flows) / ansiiadunaususnau Seyaynalseiusia

shudunsneiandyalsydusda

32

Kunswdanndanssiuiaca

(n) |[dwiuanuduasasivdaa

(2) |[dwiua&ulnunaununiiaduudd

() [seamsiAsdunaususnauuadualssiusiananialy

sHudunsneaindeyanilseiuduca

3.3

shudunsneiRindayanilsyduda uardaanlssdusuca : yaa1ausun1sidu

4 SwAunswe
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Teardauiiayd (sun1513u
aunasgruled)

yaslfulgaiatildyan
aulsznd aila. Ineans
Usziiusiamsnddunaruidu
AnsusimiszAuiunasie

yamaulsznid ailn. 6w
mssTuiusiavsneRuuay
uifduaaswsimlszAusnasia

dduit Ealilh k]
[uiiau
5 unauuanifiaaindgalszduse uardgyanlssduduca
5.1 [Wuaeaunsusssiaeane (due to insured) &auti'liatitu contract boundary
5.2 |wiidu/Judiin
5.3 [nilunmBduldsadatied (gross deferred tax liabilities)
5.4 [m#dulddedne
5.5 |wailsylamininou (employee benefits)
5.6 |eanansauwus
5.7 |veuddussiasrinoulvg
5.8 |nilfudu
(n) [szussandun
(2) [szussandun
() [szussandun
(9) |sTunsandue
(3) [szussandun
smnilaudu
5.10 |sruuilauvaniiaaindndssdusia uazdanilsziusuca
6 unauandanlsziuss uardygidssduduca : yasiaudseaailsssiusian
6.1 |s&savdseiudn (naunisisziudaca) (technical reserves (gross of reinsurance))
6.2 [Wudnumunsusssia19ane (due to insured) &rutiatlu contract boundary
6.3 |uil§uannnsdseiusiasa (reinsurance liabilities)
(n) [Wudaliannnsdsedusiusa (amounts withheld on reinsurance treaties)
(21) [WudedmAamdunisdsziuduca (due to reinsurers)
() [\ wmildszAudasadu (other reinsurance payables)
sntiduainmsilszAusiuca (total reinsurance liabilities)
6.4 [uniluanndeyaussiusindu
(n) [szussandun
(2) [szussandun
swniiauanndryandseiusudu
6.5 [uilduanndyaissiusinsadu
(n) [szussandun
(2) [szussandun
swniiauanndyandssiusuaadu
6.6 [sruuildauaindualsrdusa uazdayanlszdusduda : yaseunlszna
7 unauandanilsziuss uardygidssduduca : yasiaiueunsau
7.1 [wil&uanndyaussiusia
(n) |[dwiuanuduasasiindaag
(21) [duniuar&uluunaunuiiiaduusd
(A) ﬂ“uws”wLiﬁvh'(u”lﬁm??anﬁﬂsxﬁuﬁu (asset for insurance acquisition cash
flows) / mansiAadunauiusnanvasdaalsiudn
sHuutiduandagaunilseiusia
7.2 |[wiiuanndyaissiusivca
(n) |[dwiuanuduasasiindaag
(21) [dusuar&uluunaunuiiiaduusd
(A) |ensidiedunauiusnaneasdyadssiusiasanidaly
suutduanndeyaseiusuca
7.3 [srmmidduainduamlsrduse uazdayanlszdusuda : ygasiausunisidu
8 Smnildu
shunavidruay
9 nuasTual
10 Wuasnuannaiinoulual
11 fHuiiu (s1nd1) yariu
12 Pudeasdné/enasaunidnraradaionuy
13 [dhsavmunguing
14 hrufiunuannmslasunlasyamauniwe
15 [mnemsduludiuvaniruag
(n) |dsasmemsiiuanndaaniseiusiy / Syandssiusivea
(1) [avddsznavdusacitlsmanuidaasadu
() [Auq (Tsaszy)
(9) |Auq (Wsaszy)
(3) [Auq (Tsaszy)
s:usun1sauluduaaiiuas
16 A'ls (2anu) avan
17 |swmsunavisraas
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drsavanduhisuvaununaunisiseiusuca (gross claim liability)
alszanainisnéanae (best esti of)
., - .,
» s . Rl R HIATTIARIT R T, o 1T o 3aAEAsTINADY
o Uszannissulseiuda Lﬂ"ﬂs"ﬂuﬁ}'ﬁﬁmﬂ" CRE ISR AL srduasndaiu mﬂu"lumcnumuﬁ"ls;ﬁ'u eduluamaunuit . 5 e smanlsznansianaa d15avanduluu
a16un 3 suleagnsg gnd =y FILIIUBAIMAZNITANE PO g A lddnalunisdanisardulun ]
(class of business) ) 3 . wlasidueainan 75 = P I T 1oL TR R T To T SN ETY 3T A & dusuarduluunauny NAUNUSIN
(earned premium) (net claim paid) aduluumaunudeli naunuitbisnnsadasssle . .
(PAD @75%) K 57897 Avane (fair value of gross
EPED)] (ULAE) P
(e mesem) (IBNR) (total) claim liability)
1 msdsedudnadde (fire) 15%
2 msiseiusda .
mangiauazms |9%a (hull) .
AU (marine 12%
and cargo) &ue (cargo)
12%
3 msiseiusda TaHUG
Sa8UG MAdvAY (automobile) 12%
(Automobile) (compulsory) [sadnseusus
(motorcycle) 8%
aaaiasla (voluntary) 8%
4 |msdsedudn anudaedannaia (IAR)
iaada — 21%
(miscellaneous) |ANILAA (liability) 24%
3@3In55%4 (engineer) 21%
nsiiu (aviation) 12%
alfa&IULAAAUATRUNNW
(personal accident and health) 12%
nine&u (property) 21%
n15.3u (financial) 21%
nTLEUNY (travel) 12%
auq (other) 21%
5 57 (total)




#1519 4.1 Wunasnudmsuaudaeainastyniudusuduanilssdusdustazdu - unasudusuaudasanndrsavarduluunaunu

d1savanduluunaunusnsradvnisiseiusduea (net claim liability)
adszunainisnanaga
AtdanuiuNIY .
. P 4 e o WunasnuausEal
o e szinnanssuilszAausia AU luunaunun , 4 OS24 q i yaAGsssuaavAIsaY UIATFIU A FEAUAIN
d6un . . . amauluunaunun | Arladanalunisienis | shuadszunainsng o . & ey ALY
(class of business) 1e5us1aundinay B NSy A eAY | IR P ST b erdAuluvaunuans (fair | idasuulasidusinai 95 . X
= indunadruadelile | arduluunaunuinlsi VE E R T LITNAYHY AR (risk capital charge)
Asanaaduluu i o value of net claim liability) (PAD @95%)
- Fusaenu FusaInass e NAUNUAIIINL
NaunundIludusga
1 msdsedudadde (fire) 45%
2 Msusyiude .
monzanazas |#aBa (hull) .
AURY (marine 36%
d P
and cargo) &uA (cargo)
36%
3 Msusyiude saeus
QUG MAteAY (automobile) 36%
(Automobile) (compulsory) |sa3nsanuaus
(motorcycle) 23%
maddasla (voluntary) 23%
4 |masziudn amudaasannaia (IAR) 63%
iaeaa —
(miscellaneous) [P35 (liability) 72%
3@In551 (engineer) 63%
n15idu (aviation) 36%
ffaRIULAARURLIUNN
(personal accident and health) 36%
n3We&u (property) 63%
153U (financial) 63%
NSLAUNNY (travel) 36%
uq (other) 63%
5 57U (total)




M15197 4.2 Wunasudusuanudasannmssyaiudusudaandssdudastordu - Sunasudiusuarundasnndrsasiidilszdusda

AsavidmlszAusangdebidaflusals udin FrsavdusuanudavAaigelidusga (Unexpired risk reserve)
ainmiaduiudunulssAuinddauaz [ glsanainsnangauasn1ssynRuaNn s alsrunansidngn
wiamilseAuiundsiv aunn (best estimate of)
St ﬂszmwms{uﬂ?zﬁuﬁu (unearned premium reserve after deducting (best estimate of future liability)
(class of business) [ ission paid)
, o o . o o arladanalunisudins | erldaalunisianisendulun | erldanadAadasdunis
nauntsdszAuduea | udvnisUszAuduaa , , , p = o o
. . naunisilszAuduea uavnsdseAususa AANTNTNE55H naunu dszAusuca
(gross of reinsurance)| (net of reinsurance) . . X n
(maintenance expense) (claim handling expense) (cost of reinsurance)
1 msUssAudndd (fire)
2 nsdseAudn .
menzauazms  |9%a (hull)
AU (marine
and cargo a0
g0) &u@ (cargo)
3 nsdseAudn SOEUG
FOLUG aeloAu (automobile)
(Automobile) (compulsory) |sadnsenuaus
(motorcycle)
aaadasla (voluntary)
4 n:sﬂi;;ﬁuﬁn Anudnesavnuda (AR)
iaeda —
(miscellaneous) [ANNFUAR (liability)
3@3n551 (engineer)
n15iiu (aviation)
alifiuadIuLAAALATTUA TN
(personal accident and health)
NINERY (property)
1534 (financial)
MU (travel)
duq (other)
5 57U (total)
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d1sasdwiuanadaenafigelsanaa (Unexpired risk reserve)

Ardszanmmsfiangnzasgisasdnsuanaidaie
ndslaidnga

oA o 4 4 '
yaAgdsssavasssagdmiuaNadeienbla

& oy
drsasdedsznuny
(Premium reserve)

] o
ANHDAIINNWBNIN

. L o e anga W a o
e d dsanannssudsenwny (best estimate of unexpires risk reserve) AHDANANWHIN (il vEile GHumeirea F eam) AATZW b TERUANN WWNBINUAINIZAY
anaun q AIAIZIN T ITAVANN ﬂ o << oat AMNLAI
(class of business) o o o waduwulafidudlnan 95 . 5
WosniafiSudlnad 75 (PAD @95% (risk capital charge)
nawmslsznnnana wagmsUsznuneae (PAD @75%) nawmslsznnnane wagmsUsznnneae nawmsdsznnnana wagmsUsznnnuae
1 [nsusznuaadn (fire) - - 20% - - - - 59% -
2 [nsdsznunoma @130 (hull) - N 16% N R N N 7% N
NZAUAZN TS
(marine and cargo) [Fuen (cargo) - - 16% - - - - 47% -
3 [nsdsiudzsneud [madedu nEud - - 16% - - - - 47% -
(Automobile) (compulsory) |(automobile)
T0INILNULUA - - 10% - - - - 30% -
(motorcycle)
maminila (vluntary) - B 10% - - - - 30% B
4 |nsdsznuns audssnbnaia (IAR) - - 27% - - - - 82% -
\aLana A1NsUia (liability) - - 31% - - - - 94% -
(miscellaneous) 3a7In330 (engineer) - - 27% - - - - 82% -
n13iu (aviation) - - 16% - - - - 47% -
qu“ﬁLm@dauqﬂﬂaLLa:qmnﬁw - - 16% - - - - 47% -
(personal accident and health)
NN (property) - - 27% - - - - 82% -
N33 (financial) - - 27% - - - - 82% -
MadauMs (travel) - - 16% - - - - 47% -
39 (other) B B 27% - - - - 82% -
5 374 (total) - - - - - - -
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wuuwasun 4 msn’m’asuNuna\w!uai'm‘iun'rmLauom'\uﬂsxnunu
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157197 4.3 Wunasudinsuaumdaearnastaudinsudaanlssausdastazan

U FUETUAN wiglsydude | edssanainisnanaauasarsasilseius Aszuafuaudanlssduda sl ssduanu | asvgaWueudaa | Wunasnuenusseu
AU szAusda EietT] (best estimate of technical reserve) lasunlasiduanai 75 UszAudugnsravnis anudue
seud szunnnisilsyAusa (number of (sum insured (office (GPV@75%) Usziusiuea e svein | (risk capital charge)
(product type) policies) amount) premium) fAaumsiszAusdusa | navnsdseAusasa | aaunisiszAusuca | wavmsdszaususa | arsndasunlasidus
(gross of reinsurance)| (net of reinsurance) &t 95
(net GPV@95%)
1 nsusssdssAuatfvanfiuuana
s¢a1817 (long term personal
accident)
2 nsusTsdssAuUguA NI BEE)
(long term health)
3 nsNassdseAulsmsnansIsTay
#1173 (long term dread di )
4 |59 (total)
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15197 5.1 aguldunasnudiisuauiduediuaaia

o ol
aUN

caltilan i

un

1

ANudavans I AIsNURazsIa dusTaasaad

(n)

asasnuiaanadaulunaiavidnniwdunslsamalne

(2)

asrasnuiaaneiiaulunaiandnning &y 1 la uarsaandnnindduiiag ludufiaain
uaNMINdeuAfuua’ly

asasnuianadauluaaiavidnningay weliagluduiinaravdnningauiiivualiluaise

Infrastructure fund, REIT uag Property fund Tusduuuasasnuiiaangiiaunasululssina
Inauagasnululssinalneg

nasuNlaaswRus uiaamanlsanalnaifiing Useaednsindomuufinasisuuni a
Jun 12 nsagrau 2559

ATIRITNULAY VFEN NaWANATaNUsERUSAINTa 41da

ATIFITNULRILEEN 1i.1a.1a. 9d6 asd@suLasiEn lnadudisadansiun e a8
NuzaFENiaialfuiaseasonil asasnunasuiEnndawaudlugiuenonisduuasg
usEnlsyAudinvdavs ¥nlssAuiuasnau

asEsNUaY vanwmiiaann (n) §9 (1) SINEIRUA IR U

HALIAINTIAAFIUN S UNS N RSN RUG LU

adovmiunswdildd msudsenaugsaa vdaduaiafnisuinnuiagninouadin laun MGy
27115 21A5UR

(2)

adovmsunswdduuanwiiaain (n) uay n¥wg&usNiuny

audmanndasinaniidusuilasuaainiinll (General market risk)

anudmandnsinaniiasruilaiuwizaaspanasians (Specific risk)

Y |
AU Laﬂomnam?\ uanldau

AU Lsﬂ\iﬂ‘l nsm‘mu“maenu

57UAAUANSNSTIANLANN laﬂ\i

Nammmsnszmum'\mﬁﬂa

Olo|IN|o|O|B|W

51““5\‘ﬂ15ﬂ5$ﬂ1ﬂﬂ11“l5ﬂ0




uuunasui 5 nmsFuauiunasnudusuanudasruaaa

UIEN

U

00/01/00

=

f15191 5.2 Wunasnudisuaudassiuaainainsiaiasiasnunazsia dudiinasoi uIn
Aaudavsaiouun
(yamauszaea ailn.
. ehan1sdseiusan . x Wunasnuaiu
a6un 5115 e E T PR ANAIULALY srdumades
usindseAuiundi)
1 ad@snunaanzdauluaaiandnnintdurisdsanalng - -
2 |esasnuiranadauluaaiavdnmnineg @&y 1 la wazaaavdnnindduiagluduinain - -
wanvindauAfivualy
3 |em@snuiaanadauluaaiandnningauy wa'lbiagludufiaaravdnningdauiniivualily - -
4 Infrastructure fund, REIT wag Property fund tusluuuasiansnuiaansidaunasnuly 16% -
dssnalnauazaaululseinalneg
5 |nagmusinlaseaseiuguiaauanlsamalna iding ussaednsdadomuufnassguuns 8% -
Watuid 12 nsngran 2559
6 |A5&@TNULAY VFEN navANATaddsERUdEAInTa Ada 0% -
7 [emaavuuaddv .1a.1a. a1de asdsuzasuiEv Inadudisadaisiun Ida 60 25% -
fsnuzausEndaaliuiaseas v asasnuaass¥nidamaudlagiugnienisidu
2asudFnlsyAuiiavitausinilseAuiunadudu
8 |amasvudu uanwilaan 1 89 7 saudedulnadouai 50% -

U




uuuWasui 5 AsAuraudunasnudisuarndasdrunain

00/01/00

M1919% 5.2.1 L\‘iunaowudms"umwLﬁmn"mﬂmma'\ni'\mmswmswuﬁamM:u‘.iuu‘!uma'muﬁnws"wu’umﬂs:mﬁ“lmu amauannswe 1y 12 la uazaaaudnninebu

31aA1fANS (net exposure) AIRIIANTNY
: ) agTunasanis o . ) WunaInuaINsEauAIY
q6un 518115 a\wruﬁ “luaq'(uwasramsa\muﬁ”lw’{umsilaeﬁum'\mauo Aranudee 4
1e5unisilaviu (unhedged portfolio) e by
n'niuﬂgm
1 asdsnunansiauluaaranannintdumvdssnalng - - 18% -
2 anasvuaanzidauluaaiauanniug by 1a la uazaaiaudnvswed aui - - 25% -
agluduiiaarandnningonuvinvualy
3 asasnunensiiaulusaravannindau we'liat ludufinaravanniwe - - 35% -
4 5N - - - -

By ’lunsmmui‘ﬂm”l,u'mem'rsﬂaanummLﬁﬂq:nnm'saqmu‘iumwmsmummNau‘l’uwmwunﬂsumﬁ ala. vunm“uaanumsmsawunaawumuswmumwmﬁua "Lumaonsanﬂaua‘lumswm 5.2.2-524

13197 5.2.2 Bunasmudmsuanaidasaiwaainnninaiasarsnunsanadsulwaaranannindunssanalng aaranannsneg 15a 10 la uazaaranannsngdn flasunsifasiwanaidas (hedged portfolio)

e msha1saniszansmwlumsilasnuanandas (mudszma ala. IiaremsamwisBunamusasyssnysziwimeng)
mMIAImn regression analysis verification coverage ratio verification
%awammsmwun - v
Alasums 1 1’] NAAINIA Nammmnwamumwnmam uammaawasmmmanu Nammaaaumwzlmaawaa
AU aanuﬂ'nu u - - auwswya’]aaaﬂuaa ' o e a £ Pt
ﬂaan}smw Fao (total exposure) pasin3asfiatlesiwananies N‘uagammwa‘lu Lﬂ‘iaauaﬂaan%mwﬁm ANANMNTY AdalsEans a’mwmaamsﬂaanumw msawaﬂaanum‘]mam
[E0L) . BAIATIHINB (underlying asset) n19%11 regression (slope) ARANNBS (correlation Lammsmﬂuamﬂaa Wﬁn’muamﬂaawamms
(hedged portfolio) . ﬂsanuwammmmu . q
(hedged analysis 289 line of best fit coefficient) aumwamaawm aawumunmaam‘sﬁaanu
E fidasmsilasianaidne
portfolio) wwiasfiatlasiwanandns AMaAeg
1
2
3
4
5
50
3 - -

a a o o i [ a a @ o & ] o o ¢ @ o o ga aY vo o =
M990 5.2.2 wunamummumwLﬁmmummﬂmnﬁmmﬁmsnuﬂammmﬂu‘lummmwamswmmaﬂs:mﬂ‘lwa ARNANANNINE 1B 12 1o uazaa1anannINGdn filasunisidasnnanaidas (hedged por

FAUVaINDIA
MIRIN
Aldsums
tlasnipana
1qe9
(hedged
portfolio)

NaRN ATy
msilesinanaides
(hedged exposure)

4AAAND
(net exposure)
2BIAIIFEING

amusiilasunisiosin
ANMNLFLIABNIN
NAAVDINTIAITNH
(Over-hedged position)

BunamuaIaszauaNALED

1

albdlwN

N -




015191 5.2.3 5

sasanilsranawlunisilasduanandue uazm-m"nnnuiunzmqu=i1w§ua11m5uan“1ummnmn-s1mm1m-mu'luwa-{nm‘saawumﬁ%‘umsﬂaeﬁum‘\mﬁ‘m (hedged portfolio)

aduaag wasansasuluasiasuuisiasnisilasiualiandss \n3aviiailasiundiandes
WasaAITAINY 4 o 4 mMsuvilszinvuasasi@isyu . >
M awasan1saInui g PP sansasnuluasians
GHERITGRE 1esunsilasiu aanviedu Hama VEWHENIEY uitdasnisilasAuarndes ndasia
ilasAuanu 4 e AR AAIRFIATNY Aatind anandasiiailasiuanu Vlﬂ & P » 2
- ANULRLY (total exposure) dl550 FITE rcolemn atiadeyaun o avAuAINLELY uaznagnslunis
(hedged portfolio) AAINFIFATNY o flasfuanudus
(hedged (underlying asset)
portfolio)
(1) asansvuiiranadauluaaiandnninduolsemaing -
anaanuiaavsidouluaaiandnnineg @u a la uazsaaraudnnintddunag uduiiaaandnnsndauiaiivue -
1 2 i faul anviwe 1y @l Anviwedunagludud AnnIweaunin
(3) anasvuriaanzdauluamandnvingdu ualiagluduiaaavannswiauirmualiluase -
(1) ana@svuianzidouluaaandnninduvisdssveng -
2 (2) anasvuiianadauluaaaudnning Bu @ la wazaaavannindaunagluduinaavanniwdanuiiniivua -
(3) anasvuiiansidauluaaandnningdu ua'biag ludufiaaravdnnindgamuiiivualiluaise -
(1) anasnunaanidouluaaiananninduislsenelng -
3 (2) anasnuiianadauluaaandnning (Bu @ la wazaaavanvindaunagluduiaaavannwdanuiiniivua -
(3) anasvuiiansidauluaaandnninwgdu ua'biag luduiiaaravdnnindauiiivualiluaise -
(1) anasvuiaansidouluaaiaudnvinduvsdsavalng -
4 (2) anasvuiianadauluaaandnning (Bu @ la wazaaavanvindauniagluduinaavanniwdanuiinivua -
(3) anasvuiansidauluaaandnningdu ua'iag luduiinaavdnnindauiiivualiluaise -
(1) asasnuiavzdauluaaaudnninguodstmeing -
5 (2) anansvuiianadauluaaandnning (Bu @ la wazaaavanvindauniagluduinaavanniwdanuiinivua -
(3) anasvuiansidauluaaandnniwgdu ua'liag luduiinaavdnnindauiiivualiluaise -
(1) asasvuiianzdauluaaaudnninguiodssmeing -
50 (2) anansnuiiaanadauluaaandnving (au @ la wazaaavanvindduriagluduiinaavanniwdanuiinivua -
(3) anasvuianzidauluaaandnninddu ua'iag luduiinaravdnnindauiiivualiluaise -
1) asrasyuiavadauluaaiaudnninguiodssmalng -
51 et - [(2) asrmsuitaanzHisulueaeudnnineg 15y @ la wazaaaudnnintduiag luduiinaavudnnswe -
(3) esrasuiaenaisuluameusnnineau ua'”lu'ag"(uﬁ'uﬁnmnuﬁnw%’wu’muﬂ’n’mua’h“lums'w -

@151l 5.2.3 aazdsamsimsonyd sAnsmwluemsdasiwanadss vazmsen winiiunasnudmsvanadasinwaaanomaanarsnuluasa msamuildsunsilasiwanindss (hedged portfolio)

AN UVBIND IR myrmsandssAnsmMWkmstaaimanads (@adssmd adn. demsmwniknaimuaiisenls=ininang)
MIAINH regression analysis verification coverage ratio verification
fl&sums ﬁawawmsamuﬂ < : ’ uammamainmsam:dm AFY IAUNSNT 9 BIBY
flasmaina Tasumsasiiua Jauﬂ%‘wzlé'qoamm s ﬂnaamsﬂaom&mﬂmﬂﬂo Lﬁsaouaﬂaonum’mtﬁﬂo
e e fivayafisanalumsih msaoﬁaﬂaoﬁ‘umw&m A1aatn (slope) ddndls=Andanduriug Wl'smzla.lammmamﬂwﬂ n’l'smzmaﬁ'l‘nama'snm's
(hedged portfolio) | regression analysis waalal ﬁiﬂnuwaiﬁmiaoﬂu a4 line of best fit (correlation coefficient)
(hedged i Sredsvasatagfiadasdn amudmﬂﬁaomsﬂmn‘u
] fidaamsilasfinanandes 4 4
portfolio) A7713LE 8 A ALE 8
1
2
K}
4
5
50
51 Ep ]




> = o S 1 o ) o, a o o > - iy var o o a .
®19197 5.2.3 sraazduanisiaisandscdnsaiwlunisilasduarundae uazaisaruandunasnudisuaandasaiunainainsiainsidsnulunasanisasnunleasunisilavAuainudas (hedged portfolio)

drduaas i
RIS dawasan1sasnui ) o Hae7ilasu yamAnd Over-hedged -
W1esuns s yaailasu nsilasAuaandus \ L WUNAINUANTTRALANMH
. esunsilasiu yamgnd (net exposure) Over-hedged position 9 WUNAINUANSTEAL
flasAumnu pry nnsilasiuanundas (hedged exposure) e Aanudae dasuaneuilsaanaasasi o
(2P RHIETE] (net exposure) | uaneulszianaay position uanaulszian (2P RHIELE]
due . (hedged exposure) | uwanaulszanaaInsI&S SNy
(hedged portfolio) [2ERE Rk A29AFIHITNU
(hedged nu
portfolio)
- - - 18% -
1 - - - - - - 25% - -
R R - 35% -
- - - 18% -
2 - - - - - - 25% - -
_ - - 35% -
- - - 18% -
3 - - - - - - 25% - -
- - - 35% -
- - - 18% -
4 - - - - - - 25% - -
- - - 35% -
- - - 18% -
5 - - - - - - 25% - -
R R - 35% -
- - - 18% -
50 - - - - - - 25% B -
_ - - 35% -

51

U




219197 5.2.4 2iayawasnnsasnuilasunisilasiuainundas (hedged portfolio)

WasHANSAINUITLASLNS
ilasAuarsndee
(hedged portfolio)

wasan1sasnuluasiaIsnuneasnIsilasAuanudag

i3aviiailavAuanuidu

aaauannIntiardssing

Aasaudnnswe’

YAAIUDINTIAITNY

aaavvinansdaana/da
Adua uanlsune

Aatiadeyayn

Aunsneidrvdsnainiaviia
v -
lavAuanuday

yan1AIRUNSWEEVEI DY
- v o
1a3aviiailasduanundas

o
SHEIENENE




219197 5.2.4 2iayawasnnsasnuilasunisilasiuainundas (hedged portfolio)

50
wasan1sasnuluasiaIsnuneasnIsilasAuanudag i3aviiailavAuanuidu
WasHANSAINUITLASLNS
flaoruaonudus aananvinn1sdana/da Aunsneidrvdsnainiaviia
(hedged portfolio) aarauannsneazlssine Aatiaudnndwel

YAAIUDINTIAITNY

Adua uanlsune

Aatiadeyayn

v -
lavAuanuday

yan1AIRUNSWEEVEI DY
- v o
1a3aviiailasduanundas

o
SHEIENENE




Lot o a ] o = 3
uuu‘vslasuﬁ' 5 NMTAUIAULIUNDINUAIUILANULTLIAUAAR

a19191 5.3 Bunasnudmisuanuidasaiuaainansimaderinsunsnauamingdud e UM
s1en15 anudaesaionun
. (yaseuilszna ala. 7 . . _ 5 .
aaUN man1sUssiiiusiaInsne s ANANULAL WUNAINUAHIEAUAINULRE
waruiiaurasudiniseiu
Auneifel)
1 adouduninanlddmiulsznaugsia whalllusiaanisniinatundagnatvuay 9.5%
u3EN lalA Mfu a1A1s a1A13%e
2 |adowmisuviwdauuanmtiaann 1 uaz niwddudiuou laua sruwivug 19%
tA7avld &N LagtATaIRuaINa
3 57U
§15191 5.4 Wunasnudisuanudavaindnsieaniuaivilaiunaiaiia (General market risk)
ANULANIAUVIUNGA
(yameuilszna aia. 7
s16ui SZAZANAVKADNAUATUANKUA fen15UszIius1aN NN AU araandae Lﬁunaewummzﬁumwtam
uarvitidauaasudinilsedu
Auneisiel)
1 TaitAu 1 fau 0.00%
2 |unanin 1 dau we'liutAy 6 Liau 0.20%
3 |unania 6 tiau we'luiAu 11 0.40%
4  |uanin 12 weluiAu 2 1 0.90%
5 Juani 2 1 we'litAu 31 2.40%
6 |unnin 31 we'litAu 51l 4.60%
7 |unanin 51 we'liitAu 10 1 7.90%
8 |unani1 10 1 we'lutAu 151 11.00%
9 |uani 151 we'laivAu 20 1 12.50%
10 |unanin 20 T 4wl 13.90%
11 (97




>
wuuwasun

° a P >
5 AsAUIAIiUARINUATUSLANUIALNGIUAAIA

915797 5.5 1unasnudusuaudavanndnsinanidusuilataanizuasifaanasians (Specific risk)

UM
51us anudussuionun
(yameudsznd ala. 91
seui eransUsEius1a NS ]y A l@unmwummzﬁ’um'\mﬂm
uazutidunasudinilsziu
Junefen)
1 aan &931e Fusas suaiia wiamilsedu Taassuna’lve suiasuislsanding 0.0%
AsensMsaading vianasnuiianisuyuaswannssuuaaniunndu'ine
duanaduinn
2 |aanlaefFunac1vlseind sU1ANTARNIAINUSTINA LATATENTINNTARD
avdszind Tuanadules
2.1 526U syazaIAwda‘biliu 6 Liau 0.30%
AN 1 [szaznainandatiu 6 whau we'liAu 19 0.65%
szagnaadudaciu 1 1 we'laiviu 31 1.30%
szagnaaddatiu 3 1 ueliviu 51 2.55%
szagnaaauiaciu 5 1 dulal 3.70%
2.2 530y szaznaaaudaliiiu 6 iau 0.35%
MM 2 |sragnataaudaiu 6 wiau weiliviu 11 0.70%
szaznaaundaciu 1 8 weilaiAu 31 1.50%
szagnanaundaciu 3 U welaiAu 51 2.70%
seaznaaandaciu 5 1 duly 4.00%
2.3 sz6u szazaanda’liiy 6 wau 0.40%
PMAEN 3 [ o remAatiy 6 Ban ua iy 11 0.75%
szaznanaundaciu 1 1 weilaiAu 31 1.75%
szaznaaundaciu 3 U weilaiAu 51 3.70%
seaznaaandaciu 5 1 duly 5.45%
2.4 536U szazaanda’liiy 6 wWau 0.45%
PMREN 4 [ remAatiy 6 Ban ua iy 13 0.80%
szaznaaundaciu 1 8 weilaiAu 31 2.00%
szaznanaundaciu 3 U weilaiAu 51 4.75%
seaznaaandaciu 5 1 duly 7.30%
2.5 sz6u szaznaanda’liiy 6 whau 1.85%
PMRE 5 [ o aemaatiy 6 Ban ua iy 11 3.65%
szaznaaundaciu 1 8 weilaiAu 31 10.60%
szaznanaundaciu 3 U weilaiAu 51 17.05%
seaznaaandaciu 5 1 duly 28.70%
2.6 536U szaznaanda’liiy 6 hau 2.45%
PMAES 6 [ naaemaatiy 6 Ban ua iy 11 4.80%
szaznaaundaciu 1 T weilaiAu 31 13.80%
szagnaaundaciu 3 U weliAu 51 21.95%
seaznaaandaciu 5 1 duly 36.90%
2.7 {'ad szaznannda’liiiy 6 hay 2.45%
MSIRAUAY  [szaznalndmdatiu 6 iau wei'liiviy 11 4.80%
szagnaadndariy 1 1 welaiviu 31 13.80%
szagnaadndariy 3 1 uelaiviu 51 21.95%
szagnaaddaciy 5 1 dull 36.90%
3 |aanlaefgianudlnafiinguinaanizdne MinssnsivnisadebiAlssiu uay
FobilawlavammiusEvinde uarbisisuduaruindada Milugnaidu
um
seaznaAdaliviu 6 hau 0.35%
srazna1ALdaLiy 6 Liau we'laiiu 11 0.70%
seaznaravdaiiu 1 1 we'laivAu 3 1 1.50%
seaznaradaiiy 3 1 we'laiAu 51 2.70%
seaznaauvdaniu 5 1 du'ld 4.00%
4 |aanTeasgisnuialnafifinguinaanizinny Minsensaonisadalifdlsedu uag
Fobilauwlavanmiusivinde wasisuduarnindada Adlugnatiuum
4.1 5360 szazaanda’liiy 6 whau 0.30%
PMRES 1 [ o remaatiy 6 Ban ua iy 11 0.65%
szaznaaundaciu 1 8 weilaiAu 31 1.30%
szaznanaundaciu 3 U weilaiAu 51 2.55%
seaznaaandaciu 5 1 duly 3.70%
4.2 5360 szaznannda’liiiy 6 hay 0.35%
ANLREY 2 [sTaznaiaamdaliu 6 whau we'liiu 11 0.70%
szaznaaundaciu 1 8 weilaiAu 31 1.50%
szaznanaundaciu 3 U weliAu 51 2.70%
seaznaaandaciu 5 1 dulyd 4.00%
5 [aanlasdgisuAanadudasamwiluiiiniidallus
5.1 526y szazaanda’liiy 6 wau 0.30%
PMRES 1 [ remaatiy 6 Ban ua iy 11 0.65%
szaznaaundaciu 1 8 weilaiAu 31 1.30%




szaznaaundaciu 3 U weilaiAu 51 2.55%
saznaaundaciu 5 1 duly 3.70%
5.2 536U szaznaanda’liiy 6 whau 0.35%
PMREN 2 [ aemaatiy 6 Ban ua iy 11 0.70%
szaznaaundaciu 1 8 weilaiAu 31 1.50%
szaznaaundaciu 3 U weiliAu 51 2.70%
saznaaundaciu 5 1 duly 4.00%
5.3 sz6u seaznannda’liliy 6 hay 0.40%
ANLREY 3 [sTaznanaemdatiu 6 whau we'ltiAy 11 0.75%
szaznatraundaciu 1 3 weilaiAu 31 1.75%
szaznaraundaciu 3 U weilaiAu 51 3.70%
szaznataandaciu 5 1 duly 5.45%
5.4 sz6u syazaIAmda‘biliu 6 Wiau 0.45%
ANREY 4 [sTaznanaemdatiu 6 whau we'livAy 11 0.80%
szaznaaundaciu 1 8 weilaiAu 31 2.00%
szaznanaundaciu 3 U weilaiAu 51 4.75%
seaznanaavdaciu 5 1 dulyd 7.30%
5.5 sz6u syazAIAmAa‘liliu 6 Whau 1.85%
PMRE 5 [ oaaemaatiy 6 Ban ua iy 11 3.65%
szaznaaundaciu 1 8 weilaiAu 31 10.60%
szaznanaundaciu 3 U weilaiAu 51 17.05%
seaznanaandaciu 5 1 dulyd 28.70%
5.6 536U syazAIAmAa‘liliu 6 Whau 2.45%
PMRES 6 [ naaemaatiy 6 Ban ua iy 13 4.80%
szaznaaundaciu 1 8 weilaiAu 31 13.80%
szaznanaundaciu 3 U weilaiAu 51 21.95%
seaznaaundaciu 5 1 duly 36.90%
5.7 {'ad szazaanda’liiy 6 wau 2.45%
MIANUAY  [5ensinamandaliu 6 Liau ueliiu 11 4.80%
szaznaaundaciu 1 8 weilaiAu 31 13.80%
szaznanaundaciu 3 U welaiAu 51 21.95%
seaznaaandaciu 5 1 duly 36.90%
aanlaaaaltunsidu / uiEnvanning / us¥nisedusdy lulssnding
6.1 526U szazaanda’liiy 6 wau 0.30%
PMRES T [ aremaatiy 6 Ban ua iy 11 0.65%
szaznaaundaciu 1 8 weilaiAu 31 1.30%
szaznataundaciu 3 I weilaiAu 51 2.55%
szaznataandaciu 5 1 duly 3.70%
6.2 536U seaznanda’liiiy 6 whay 0.35%
AR 2 [sTaznanaemdatiu 6 thau we'ltiAy 11 0.70%
szaznaaundaciu 1 T weilaiAu 31 1.50%
szaznaraundaciu 3 U weilaiAu 51 2.70%
seaznaaandaciu 5 1 duly 4.00%
6.3 sz6u syazaIAmda‘biliu 6 Wiau 0.40%
ANREY 3 [sTaznanaemdatiu 6 whau we'ltiAy 11 0.75%
szaznaraundaciu 1 T weilaiAu 31 1.75%
szaznataundaciu 3 U weilaiAu 51 3.70%
szaznataandaciu 5 1 duly 5.45%
6.4 536U syazaIAmda‘biliu 6 Wiau 0.45%
ANREY 4 [sTaznanaemdatiu 6 whau we'litAy 11 0.80%
szaznataundaciu 1 T weilaiAu 31 2.00%
szaznaraundaciu 3 U weilaiAu 51 4.75%
szaznataandaciu 5 1 duly 7.30%
6.5 szeu syazaIAmda‘biliu 6 Liau 1.85%
ALY 5 [szaznanaemdaiiu 6 whau we'livAy 11 3.65%
szaznatraundaciu 1 T weilaiAu 31 10.60%
szaznataundaciu 3 U weilaiAu 51 17.05%
szaznataandaciu 5 1 duly 28.70%
6.6 526U seaznannda’liliy 6 hay 2.45%
ANLREY 6 [sTaznanaemdatiu 6 thau we'ltiAy 11 4.80%
szaznataundaciu 1 T weilaiAu 31 13.80%
szaznatraundaciu 3 U weilaiAu 51 21.95%
szaznataandaciu 5 1 duly 36.90%
6.7 T'ad szaznannda’liiiy 6 whau 2.45%
NM5IRaUAY  |sEaznaladudaiiu 6 iau wei'liviu 11 4.80%
szaznaraundaciu 1 1 weilaiAu 31 13.80%
szaznaaundaciu 3 U weilaiAu 51 21.95%
szaznataandaciu 5 1 duly 36.90%
aanlaevihaw/us¥nau ludssndlve yanain 1-6
7.1 536U szaznannda’liiy 6 hay 0.30%
ANIREY 1 [szeznaiaemdatiu 6 whau we'ltiAy 11 0.65%
szaznaraundaciu 1 T weilaiAu 31 1.30%
szaznaaundaciu 3 U weilaiAu 51 2.55%
szaznataandaciu 5 1 duly 3.70%
7.2 536U szaznannda’liiiy 6 hay 0.35%
ANLREY 2 [sTaznanaemdatiu 6 thau we'ltiAy 11 0.70%
szaznaraundaciu 1 T weilaiAu 31 1.50%
szaznaraundaciu 3 U weilaiAu 51 2.70%
szaznataandaciu 5 1 duly 4.00%
7.3 536U syazaIAmda‘biliu 6 Wiau 0.40%

AU




ANLREY 3 [sTaznanasmdatiu 6 whau we'ltiAy 11 0.75%
szaznataundaciu 1 T weilaiAu 31 1.75%
szaznaaundaciu 3 U weilaiAu 51 3.70%
seaznataandaciu 5 1 duly 5.45%

7.4 536U seaznannda’liiy 6 whau 0.45%

ALY 4 [szaznanaemdatiu 6 whau we'ltiAy 11 0.80%
szaznaaundaciu 1 T weilaiAu 31 2.00%
szaznaraundaciu 3 U weilaiAu 51 4.75%
szaznataandaciu 5 1 duly 7.30%

7.5 sz6u syazaIAmda‘biliu 6 Wiau 1.85%

ALY 5 [szaznaiaemdatiu 6 thau we'ltitAy 11 3.65%
szaznaraundaciu 1 T weilaiAu 31 10.60%
szaznataundaciu 3 I weilaiAu 51 17.05%
szaznataandaciu 5 1 duly 28.70%

7.6 536U syazaIAmda‘biliu 6 Wiau 2.45%

ANLREY 6 [sTaznaasmdatiu 6 thau we'ltiAy 11 4.80%
szaznaaundaciu 1 T weilaiAu 31 13.80%
szaznaraundaciu 3 U weilaiAu 51 21.95%
szaznaaandaciu 5 1 duly 36.90%

7.7 A6l syazaIAmda‘biliu 6 Wiau 2.45%

NM5IRUAY  |sEaznaladudaiiu 6 iau wei'laiviu 11 4.80%
szaznatraundaciu 1 3 weilaiAu 31 13.80%
szaznaraundaciu 3 U weilaiAu 51 21.95%
szaznataandaciu 5 1 duly 36.90%

aanlausgisnuAasivlssine

8.1 526U szaznaanda’liiy 6 wau 0.30%

PMRES T [ o aremaatiy 6 Ban ua iy 13 0.65%
szaznaaundaciu 1 U weilaiAu 31 1.30%
szaznanaundaciu 3 U weilaiAu 51 2.55%
seaznaaandaciu 5 1 duly 3.70%

8.2 536y szazaanda’liiy 6 wau 0.35%

PMREN 2 [ o aemaatiy 6 Ban ua iy 11 0.70%
szaznaaundaciu 1 8 weilaiAu 31 1.50%
szaznanaundaciu 3 U welaiAu 51 2.70%
seaznaaandaciu 5 1 duly 4.00%

8.3 sziu szaznaanda’liiy 6 wau 0.40%

PMRES 3 [ remAatiy 6 Ban ua i 11 0.75%
szaznaaundaciu 1 8 weilaiAu 31 1.75%
szagnaaundaciu 3 U weliAu 51 3.70%
seaznaaandaciu 5 1 duly 5.45%

8.4 536y szazaanda’liiy 6 whau 0.45%

PMREN 4 [ o remAatiy 6 Ban ua iy 11 0.80%
szaznaaundaciu 1 3 weilaiAu 31 2.00%
szagnanaundaciu 3 U weilaiAu 51 4.75%
seaznaaandaciu 5 1 duly 7.30%

8.5 sziu svazAIAmAa‘liliu 6 hau 1.85%

PRI 5 [ omaemaatiy 6 Ban ua iy 19 3.65%
szaznaaundaciu 1 8 weilaiAu 31 10.60%
szaznaaundaciu 3 U weilaiAu 51 17.05%
seaznaaundaciu 5 1 duly 28.70%

8.6 5zAu szazaanda’liiy 6 wau 2.45%

PMAES 6 [ naaemaatiy 6 Ban ua iy 13 4.80%
szaznaaundaciu 1 3 weilaiAu 31 13.80%
szaznaaundaciu 3 U weilaiAu 51 21.95%
seaznaaandaciu 5 1 duly 36.90%

8.7 M'adi szazaanda’liiy 6 wau 2.45%

MIANUAY  [5ensinaaandaliu 6 Liau ueliiu 11 4.80%
szagnaaundaciu 1 8 weilaiAu 31 13.80%
szaznaaundaciu 3 U weilaiAu 51 21.95%
seaznaaandaciu 5 1 duly 36.90%

aanlasus¥niantue1lsEna

9.1 sz6u szazaanda’liiy 6 wau 0.30%

PMRES T [ aremaatiy 6 Ban ua iy 11 0.65%
szaznaaundaciu 1 8 weilaiAu 31 1.30%
szagnanaundaciu 3 U weilaiAu 51 2.55%
saznaaundaciu 5 1 duly 3.70%

9.2 szeu szazaAnda’liliu 6 wau 0.35%

PMREN 2 [ o aemaatiy 6 Ban ua iy 13 0.70%
szaznaaundaciu 1 8 weilaiAu 31 1.50%
szagnanaundaciu 3 U weilaiAu 51 2.70%
saznaaundaciu 5 1 duly 4.00%

9.3 sziu szaznaanda’liiy 6 Whau 0.40%

PMAEN 3 [ remAatiy 6 Ban ua iy 11 0.75%




szaznaaundaciu 1 8 weilaiAu 31 1.75%
szagnanaundaciu 3 U welaiAu 51 3.70%
seaznaaandaciu 5 1 duly 5.45%
9.4 sz6u syazAIAmAa‘liliu 6 Whau 0.45%
PMREN 4 [ o remAatiy 6 Ban ua iy 11 0.80%
szaznaaundaciu 1 8 weilaiAu 31 2.00%
szaznaaundaciu 3 U weilaiAu 51 4.75%
seaznaaandaciu 5 1 duly 7.30%
9.5 szeu syazAIAmAa‘liliu 6 hau 1.85%
PRI 5 [ o aemaatiy 6 Ban ua iy 13 3.65%
szaznaaundaciu 1 8 weilaiAu 31 10.60%
szaznanaundaciu 3 U weilaiAu 51 17.05%
seaznaaandaciu 5 1 duly 28.70%
9.6 5z6U szaznaanda’liiy 6 whau 2.45%
PMAES 6 [ naaemaatiy 6 Ban ua iy 11 4.80%
szaznaaundaciu 1 8 weilaiAu 31 13.80%
szaznanaundaciu 3 U welaiAu 51 21.95%
seaznaaandaciu 5 1 duly 36.90%
9.7 {'adi szaznaanda’liiy 6 hau 2.45%
MIANUAY  [5ensnamandaliu 6 Liau ueliiiu 11 4.80%
szaznanaundaciu 1 3 weilaiAu 31 13.80%
szaznanaundaciu 3 U welaiAu 51 21.95%
seaznaaavdaciu 5 1 duly 36.90%
10 |[msasnuluasiansuil non-investment grade v liiflulidanuilsznnd aia. 3162
a4 PR o = v
AsasvulsznaugsAadunasuidnilssAuiunase
10.1 sz [szaznaiaundaliiiu 6 wau 45.00%
ANIREY 5 [szaznanaemdatiu 6 whau we'ltitAy 11 45.00%
szaznatraundaciu 1 3 weilaiAu 31 45.00%
szaznataundaciu 3 U weilaiAu 51 45.00%
szaznataandaciu 5 1 duly 45.00%
10.2 sz [svaznaiauwmdaliiiu 6 wéau 68.00%
ANLREY 6 [sTaznaiaemdatiu 6 whau we'ltiAy 11 68.00%
szaznataundaciu 1 T weilaiAu 31 68.00%
szaznatraundaciu 3 U weilaiAu 51 68.00%
szaznataandaciu 5 1 duly 68.00%
10.3 66 [szmznaimamdalaiiiu 6 wau 68.00%
NM5IRaUAY  |sEaznaladudatiu 6 iau wei'liviu 11 68.00%
szaznaraundaciu 1 1 weilaiAu 31 68.00%
szaznaaundaciu 3 U weilaiAu 51 68.00%
szaznataandaciu 5 1 duly 68.00%
11 |5
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. o o gnadunsianvilssine anuzAunsweiansi anuzuilduansi , . . 2 - -
AGun amuz«ﬂamumoumqms simuzq‘fasms gauzaNu{nd
(types of currency) uanvluvuna uanvluvuaa
1
2
3
4
5
996
997
998
999
1000
1001 | &aursau (total position)
1002 | snduvanindmsiuantlasy (currency risk charge) 8%
1003 [13unasnueuszdualinuda (risk capital charge)
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WUN2INUAINSEA
aday

a&ITNY

aFdInsuNIwe

fudrlnadaual

Wurn

[EACRE A

Auq

a&TNY

aFdInsuNIwe

fudrlnadoual

Wurn

[EACRE A

Auq

a&TNY

adInsuNIwe

fudrlnadaual

Wurn

AFIUll

Auq

a&1TNY

aFdInsuNIwe

fudrlnadoual

Wurn

[EACRE L]

Auq

a&1TNY

adInsuNIwe

fudrlnadoual

Wurn

[EACRE A

Auq

1000

a&1TNY

adInsuNTwe

fudrlnasdoual

Wurn

[EACRE L]

Auq

1001

U

ANFITNUY

adITNY

AFIMIUNINE

adInsuNIwe

quAlaadaual

fudrlnadoual

Wudn

Wurn

ad1Tnll

[EACRE L]

Aun

Auq
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WUNAINUMNTEALIAN
esuanauilszanuas
Aunsweilunuaasnu

WuUNaINUANSTAL
andas

MR TNU

adorisunswe

fuelansdual

Wuehn

[ERGRE]

auq

AR TNU

adorisunswe

fuelandual

Wuehn

[EaGRE]

auq

MR TNU

adorisunswe

fuelandual

Wuehn

[EaGRE]

auq

MR TNU

adorisunswe

fuelansdual

Wuehn

[ERGRE]

auq

MR TNU

adorisunswe

fuelansdual

Wuehn

[EaGRE]

auq

50

MR TNU

adorisunswe

fuelansdual

Wuehn

[EaGRE]

auq

51

U

MIIRITNU

AI1FITNY

adoMIzUNIWE

ag9nisunsne

fuelaadual

fuAlnasdoai

Wuehn

Wuen

A58l

A&l

Auq

Auq




#151911 5.7.3 sruandaanisiarsanlszavsaanlunisilasduanudes uazaisdrmnauiunasmudiusuanudavsruaaiaainsimasiasnulunasanisasnuitlasunisilasiuniudus (hedged portfolio) aasiizaasnu

sdun

wasan1sasuluasiasuisasnisilasiuanudes

A1suLvsEIAVEaIRST a1snu

szan

sauay

3AAI2ADINIT
Ny
uaazlsznn

in3aviiailasiuainundas

Aatindeuan aanavivin
nasdaana/dagduan
uanlszve

AR AADIRUNSWET
a8
o -
aavinsaviiailasiuainu
dug
(underlying asset)

suanduauaIwasanIsaINutuasIATY
inavnnsilaviuaindus wdasdailasiu
anandes uarnaguslunisilasAuanundes

(1) as@snuiansiisuluaarendnniwtduvolssmealng

(2) asrsrsnunaanzidoulusaiandnningd B 1@ la uazaaendnniwdduriag luduiaaeandnnindauiivua'ly

(3) asarsnunaansfisuluaaiaudnningdu uweliat ludufinarandnnindauidinualiluaise

(4) asansvudu uanwiiaan (1) &9 (3)

1) esd@snunaangdisulusaiandnnintdudssna’lne

3) anasuriaansdsulusaandnningau wa'biaglusuiiaaiavdnnindauiiivualiluaise

(2) asrdrsuiaanzidoulusaiandnning B 1a la uasaaandnnswdduniag luduiinaandnnswdauiivua'ly
(4)

4) e51d81snudy uanwilaann (1) §9 (3)

(1) esrasnuiaansiiaulusaiavdn ninduvlssimalng

(2) anansnuitaanziisulusaiavdnniue iy 1a 'la uazaaandnnindduag ludufinaavdnningauinvua'ly

(3) as@snuiaansiisuluaarananniweddu wa'liatludufinaranannindauniiviue 1iluaise

(4) as1&@1snudu uanwmdiaann (1) 9 (3)

(1) esarsnunaansfisulusarandnniwduadssma'lng

(2) anasnuiaanzidaulusaiandnning 18 1a 'la uazaaiananindaunasdluduiinaiananniwdauinivua'li

(3) as@snuiaansiiisuluaarananniweddu we'liatdludufinaranannindaudiivue 1iluaise

(4) a&snudu uanwmiiaann (1) de (3)

(1) as@snuiaansiiauluaarenannintduvolssmealng

(2) asarsnuiaanzidoulusaiandnningd B 1@ la uazaaendnniwdduniag luduiaaeandnniwndauiivua'ly

(3) anarsnuinangidauluaaravanningdu ua'liag luduiinaravdnnindamndivualiluaise

(4) asansvudu uanwiiaan (1) &9 (3)

50

1) esdsnunaangdisulusaiavdnnintdudssna’lne

3) anasuraansdsulupaandnningau wa'biagluguiiaaravdnnindauiiivualiluaise

(2) anasnuiansiioulusaandnning 1du @ 1a uazaaevdnnindduniagluduiaaandnnindauiivua'ly
(4)

4) e5181snudy uanwilaann (1) §9 (3)

51

(1) esransyuiiaanztisulunaiaudnndweivisilszmea'lng

(2) asransnunaanztisuluaaiausnning 15 1a 1a uazamaudnnsntauiag luduiaaiausnnineaiui

(3) asransnunaanztisulunaiavsnninedy ua'liagluduinarausnnintdaiuiiiuualiluaise

(4) a518151udY uanwitiaain (1) &9 (3)
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swasanlsransawlunisilasduariudae waznisarmaudunasudnisuarnudussiuaainainsiainsiasulunasanisasuitlasunisilasiuarudes (hedged portfolio) aasivhaasnu

sdun

wm’mmsamu‘(uaﬂa'ﬁv]uﬁa’mmsﬂmﬂum'\miue

nsAasanlszansninlunisilavduanudus (euilszand aila. IehunismuiadunasuaasudsmlseAuiundsia)

AsuLvilsEnnaansIdITNY

regression analysis verification

Uszian

Jauaz

fiaayavitswalunisiin
regression analysis w3a'lai

Aunsneidrvdenas
wdaviiailavAuarandus
asvAUNATANITAINY
idasnisilasduanundes

coverage ratio verification

A1y (slope)
22y line of best fit

edulsransaudiniug
(correlation coefficient)

AAIADINATANITAINY
Aruis P

yamaaRuUNdwea1vavaa
2o 95iail

N | W@ Pt N

duamnseruyaciuag WITAIUYAAIAIWATONTS

Aunsweidredsaasiadaiia | asnuaiuitaasnisilasiu
flasAuaudas AN

(1) anansvunaangiiisulunaravdnningdualseina'lve

£
(2) anasyunaansfisuluaaiavanning 1 a la wazaalavdnnindaunagluduiinaandnniwtdamuinivua'ly
fdau

\
(3) anansnuiiransfinuluaaendnninddu ualiagludufiaaandnnindauiimeliluanse

4) a5d1svuau uanwiiaann (1) 89 (3)

(1) anasyuanziinuluaaiandnnintduviolszmalng

(2) anasvunaansfisuluaaiavanning 1 a la uazaalavannindaunagluduinaiandnniwtdamiivua'ly

(3) amasunaansiisuluaaravanningau ualiag ludriinaandnningaminvualiluase

4) as1d1sudu uanwiiaann (1) d (3)

1) asasnuiaaunsidsuluaaiavanninduvisdssinelng

(2) anasvuaansfisuluaaravanning 1l a 1a uaraaandnvindduiad ludaiioarandnnindgouidvualy

(3) anansnuniaanzidaulunaravanningau ua'liag lududaaravdnnindauvidivualiluaise

(4) anansnudu uanwmiiaann (1) fe (3)

(1) anansnunaangidsulunaiavanninduvodsvine'lne

(2) asrasnuiaanadouluaaiavdnnsug 1y 1a la uasaarandnnindduiag ludufiaaavannsudamiivualy

(3) anansyuiavefinulusaravdnningdu we'liadludufinaravdnningdamidiivualiluasg

(4) asasvudu uanwmilaann (1) 89 (3)

(1) annansvuiaansfisuluaaiandn niwduvodlssmeing

(2) anasvuiaansfisuluaaiavanning 1 1a 1a uazamendnindauviadg ludafiaarandnnindauiivualy

(3) anansvuihansfisuluaaiandnniwdgdu ualiagluduiinaandnniwdauinmeliluaisg

(4) anansvudu uanwmiiaain (1) v (3)

50

(1) anasnuiaensdisulusatavanninduolszna’ing

(2) anasvunaansfisuluaaiavanning 1Eu 1@ 1a uaramendnvindauvadg ludafiaarandnningaunivualy

(3) anasnuanziinulunaiandnniwgau ua'biad luduiiaaravanningauinimualiluanse

(4) a1asVudu vanwilaann (1) 9 (3)

51

(1) asransyunaanziiauTuaaiauanndneuvivilsamalne

= = ra rYy P T =) ry FNrD
(2) asrasyuienaisuluaaausnnineg iy  la uazaaausnnindduviagluduinaiaudnuingaui

= = T ST S ) rYy PP ry
(3) asnasnunaanziauTuaaiauannsweay un“lua5'(uwuuamnuanwswumuﬂ'muun”ﬁ‘iumiw

(4) as1asnudu uanwiiaann (1) fv (3)
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quanduanisiasanszangmnlunisilasduaudse uarnrisdrausunasudmsuanudusdiuaainainsiaiasia 5ﬂu‘luwn-s'nn'\sauﬂuﬁ‘lnﬁunwﬂmn“ua-nulﬂud hedged portfolio) aasuihuasnu um
andui AN pluasIN IV n'ﬁﬂwﬁ’uanmﬁm
Msuivlsuavaasasi@sy saritlasy o
yaaitlasu nsilasAuaandes 5 pise e Over-hedged position Wun2MUAINSEALAIN
nsilasAuaandus (hedged exposure) SR ("e.‘ ) Over-h.e.d ged ugnamulsTANEAINSIENT aranundus pouenaNlsuAnTaY ﬁunqwu?u
szan Sauay (hedged uanaul s | (et SIS a3 LEALEL nu asaTu FELIGRRNLED
) v
i
1 1) asasnuiensdsuluaaravanninguvislssmelng - - - 18% -
(2) anansyuviansdouluaaiaudnning 1 a 'la uasaarandnvindduiiagluduiioarondnvindeuinivualy - - - 25% -
(3) anansuinanzdoulunaandnvindau udbiagludsfiaaandnvindauinmaluase ° - ° - ° - 35% - B
4) asaansnudu uanwiiaain (1) 89 (3) - 50% -
2 1) anasnuiansdsuluaaiavanninduvislssmealng - - - 18% -
2) anasnuheanadouluaaiaudnving 1Bx @ la uasaaavdnnindduiiagluduiaaandnnsndauiimaly - - - 25% -
3) anasvuiaansfsuluaaananninddu ualbiagludufinaanannindamiivualiluaise ) - ) - ) - 35% - )
(4) a51ds1udu uanwilaan (1) & (3) - 50% -
3 |(1) enasvuiaeavnsdauluaareudnnindulszne lng - - - 18% -
2) anasuiaanadouluaaiavdnnind 1B 18 la waznaravanvindautiagludufiaarananvindamiimualy - - - 25% -
3) anansnuiiaunsdsuluaarandnningdu ue'liag luduiiaaranannindamuiiiivualiluag ) - ) - ) - 35% - )
4) a5rdsvudu uanwmiiaan (1) & (3) - 50% -
4 1) asasnuiendouluaaravanninguvislssnelng - - - 18% -
(2) anasnuiaanadauluaaiandnning by @ 'la uareaandnniwdduiag luduilaaravannindamiivualy - - - 25% -
3) anasuanadouluaaavdnvindau wabiagludufiaaandnvindauinmeluase ) - ) - ) - 35% - )
4) asransvnudu uanwiiaan (1) 89 (3) - 50% -
5 1) anasnuiansdsuluaaiavanninduvislssmealng - - - 18% -
2) asasnuiansdfisuluaaiandanning 1y 1 la uataaavanniwtdauiag luduiieaandnnindonuiriivualy - - - 25% -
(3) and@svuransdaulusaavdaningdu ualiag ludufinaandnindamiivualiluase ° - ° - B - 35% - B
(4) a51asnudu uanwiiaan (1) &9 (3) - 50% -
50 [(1) esvasvuiaavdisuluaaiavanninduvslsavaing - - - 18% -
2) anasuiaanadouluaaiavdnnind 1B 1 la uaznaravanvindautiagludufiaaananvindamiimuaty - - - 25% -
3) anasuihanafisuluaaandnningdu wabiagludutiaaandnnindamiaivualiluase ) - ) - ) - 35% - )
4) a5r@snudu uanwmiiaan (1) & (3) - 50% -
51 1) asasvuihavziulunaiausnnintuiolsavalng - - - -

(2) asnansvuiavaioulunaraudnnineg By a la uaraeaudnvindduiiag uduiaanaudnnindaiui

3) asrdsvunaavzisulueaeudnusneau uabiagludriiomandnuintdaunivualiluaise
4) @518 51uau uanwiiaann (1) 69 (3)




o rl
NTATUIUNITATTINLUANULI L

ASALIAUANNLFLIAIUARA dnsieantis ATIFTNUY NINERY dnsnantlfnuy
AIARTUNUBFTUAI WNAEIIAIUANRIAIINATINAUNIUY IS ATIAALTE 100% 25% 50% 25%
) & o oo ) . .
AVTNTUNUBALAIVNILIATUAAIAIAAIIUABAIULAITIAINTIAITY]Y 25% 100% 75% 25%
B o o sa o . o PSP
AVNTUANWUBFAILIAI NN TUANIANAIAAIIUAUAIUUDITIATNTWEA U 50% 75% 100% 25%
AITNSURUEAUAIINFEIAIUNRINIAAIIUAUAIUY BT AT IRMUEEIY 25% 25% 25% 100%
o o o o . 9 4 o - -
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m15197 6.1 aslidunasnudnisumnndusdiuinsdn

ardun 578115 um
1 Wusiins ug ardyanladidu-aauandu uazdulinidu eaudszinnuasadayan
u3aKaannsaAs

(n)

aan 9318 Fusad Suaia wiadsydu Taassuna’lng surasunslssinaineg
AT¥NTIINTAAY Ine wIanasnutiansiuyuasWaiuissuugaliunisiulne ﬁ

ilusnaiuun

(2)

aan 9318 5uTad Suania wiadlsedu Taassunacvlssing sunaIsnaiy
avlssng waznsznsvmsaavevlssing lugnatdulag

(@)

aanlagdgianuAalnanfinguunaawizindy fnsgnsrvnisadelisdsedu uay
folailsudsaniwiilusininde wazbifisuduarindada Miifluanatdy
um

(9)

aanlaasgianuAllnaninguunaanisinsy Nnsensvasaa lifdsedu uay

o "\ > P P Y o o o a
fa'lilsudsgnwiiluuiEninde wazdidusualinuviziada ﬁtﬂuagawumw

@)

aanlaassisnA’lnanulsaawiiuus¥niidallud?

(®)

aanTaa N TuATdY / usENUINNINE / usENsyAude Tudsainalne

(%)

aanlagwianw/usEnau lulssinalneg uanann (a) d9 (2)

()

aanTaasgianuAasvlssing

(1)

2anTAUSENLANAUAIUTENA

Q)

hnsndguuuudsds / Wuasnubianda

(@)

v v

Wulvifinleafiunnarilssiu

@)

v v

WulvidiuluAanisiasegseiugiu

3)

Wulvnduau

2 Wulvin e afiageudunswetuaviiluilsziu

(n) | adowdunsnenladiilunatanda
(@) | adouzuniwegau

3 AasszAuduaa

4 | Aunsweiau
(n) | Wuaa

(2)

Wudhagantiuaisdu/ Twsudndy/ Waswsudia Ausuiaisaausy

(9)

Wurdhagaunsdu / lufudndu / 1esdudn Ausuiaisau

()

o =

ydiaugeWaginaulng

<

@)

= o o

Aunindndulesadniieydl (Deferred tax assets)

(®)

RIS R E R P

(%)

wiadszAufasviusrnsunisdsedudanmngia uaznisdsedusadu
gU27 FFIANUAR uIaavAnsTenIvlsEInd Navrsvtiunin 60 Tu
Huusiusuduasasaudeyan

()

e'ldNnNITRINUAIEL

(a)

Auniwenfnnsziniu (assets pledged by an insurer)

5 N385

aunWus

6 5
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M1519% 6.2 Wunasnudnsuaudavaiuasinainnsasnuluasiansui umn
ANNLALVAuNIUNG
(aaauilszne ailn.

St ST ‘J"Iﬁ‘"il:l'l‘il]‘i.‘:lfll‘i‘lﬁ'\ chanandes WUN2INUNIN
nsweiRunazuiiduaa syduaude
usEnilszAuIundsia)

1 aan §9a1e Fusav Suaria wiamdsedu Tmus”gmaiym FUIAITUUY 0.0%
Usznd'lng nsznsivnisadvineg wianasmuianisfunuasiaiunssuy
aanfunisduine Adlugnal§uuin
2 aan §9318 Fusay sSuaria wiamlsydu Taasguiacvilseine suiais
AAWEWUTENA LaznsEnTInITAdIaIlsEng Tuanatiulan
2.1 sziuanuLe 1 0.01%
2.2 seiumAnuLdey 2 0.35%
2.3 syhuanuLdes 3 0.40%
2.4 sgiuanutdes 4 1.50%
2.5 sziuanuLdes 5 4.00%
2.6 seAuAMULEEY 6 14.00%
2.7 hildfunmsinduduanuindada 14.00%
3 aanlausgiavAalnanfinguunaniziany Nnsensianisaalien 0.35%
sz uazdolilaulasanwiuussvainde wazludiduduaiu
undada Adludnaduuivn
4 aanlausgiavAalnaifinguunaniziany Mnsensianisaalien
sz uazdolilaudasanwiluus¥vinde wasdiduduaiiu
vdada Adluanaduuin
4.1 sgauanuiies 1 0.01%
4.2 szeuanuLie 2 0.35%
5 aanlaadsianAainanulasamwiiiuusdnaidaliua
5.1 seiumuLe 1 0.01%
5.2 szAuanuLdes 2 0.35%
5.3 seAuAMULEEY 3 0.40%
5.4 syeuanuLdes 4 1.50%
5.5 szAuanuLdes 5 4.00%
5.6 s¥AUAULEEY 6 14.00%
5.7 hildsunisinszauanuiinitiada 14.00%
6 aanlagan1TuNIslYu / usEnuanninegd / us¥niseiuds Tulssinalne
6.1 szAumuLFe 1 0.01%
6.2 sTAUAMULREY 2 0.35%
6.3 svAuAMuLFeY 3 0.40%
6.4 seAuANULREY 4 1.50%
6.5 szAuAMULie 5 4.00%
6.6 sTAUAULAEY 6 14.00%
6.7 hildsun1sinszauanuiinitada 14.00%
7 aanTagilaw/usEnau ludsswa'lne uanain 1-6
7.1 szeuanute 1 0.01%
7.2 seiuAnuLdes 2 0.35%
7.3 sziuanuLdes 3 0.40%
7.4 sguanuides 4 1.50%
7.5 sziuanuLdes 5 4.00%
7.6 seAumNULEEY 6 14.00%
7.7 Wildsunisiassauanuindada 14.00%
8 aanleaeigiduiasialssneg
8.1 seAumuLREN 1 0.01%
8.2 syAuAnuLdes 2 0.35%
8.3 svAumNuLdeY 3 0.40%
8.4 syAuanuLde 4 1.50%
8.5 sEAuAMULALY 5 4.00%
8.6 szAuAMULAEY 6 14.00%
8.7 hildsunisinszauanuiinitiada 14.00%
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015191 6.2 wunaanuﬂ‘m%’um‘mnﬂmmumsrsma‘mmsa\mu‘lumﬁmwu

U
ALV AUNV UG
(yamauilszand aia.
q Aenunsilsuiiusian , WUNaINUAIN
adui 518115 - = Aranudey ST
nindaunazuiiduaay szAUAMNNLALY
usinlszAuiundsii)
9 aanTasudEniandusvlssing
9.1 szAuauLe 1 0.01%
9.2 sTAuAMULREY 2 0.35%
9.3 svAuanuLded 3 0.40%
9.4 seAuanuLdey 4 1.50%
9.5 szAuAMULieL 5 4.00%
9.6 s¥AUAMULREY 6 14.00%
9.7 hildsunisinszauanuiinitada 14.00%

U




- - P Pl . = a o a_ o & e <
n15191 6.3 wunaenumusum'mmmmumsmmmnn'ﬁmnu‘lumu‘luquuimr.mamuwsumswumumtﬂuﬂsznu

UM
anandaesuionua
(amauilsznd
Snduit T m{n. 1'1sn”1umi enenandee WUN2INUANTEAU
dsziiusiansnedu AL
uazutidunasusin
szAuiunesia)
1 adonsunsweanlndifduiatade (residential properties)
(n) |dan&udubvdiusayarvandseiuiannia 70% (LTV < 70%) 2.8%
(2) |das&rudulvidiinsayavanisziuseniie 70% 69 90% (70% < LTV < 90%) 6.0%
(A) [WSulvrdusasaanin (non-performing) 8.0%
2 adeur3unsweau (other types of properties)
(n) |dan&udulvdiusayarvandseiuiannia 70% (LTV < 70%) 6.4%
(2) |das&rudulvidiusayaavanisziuseniie 70% 69 90% (70% < LTV < 90%) 8.0%
(A) [WSulvrdusdasnaanin (non-performing) 12.0%
3 57U (total)
#1597 6.4 BunasnudEusuANudLIEUAsAnaInATaINUTUsUDIFiuuannduliddula adadernsunsnesuaailulszdu um
anudueiuiovua
(yamauilsznd
4 aila. Idrens ) Wunamuauszau
adun EREOAS szsiusiansnedu emundus m:]mauo
uazutidunasusin
szAudunesia)
1 hvinddunuudsdodsanndaidinisdu / Suamuliiznda 14.00%
Wulvidiinleafiyaaamilseiu
2 (n) [WSulddduwaniinuiasdiunuuasussEn 7.00%
(1) [Wulvdiuunuanadu 14.00%
3 WulvgdulufanistaseasanugIu
(n) |1eFunsindudunainuiiidadia
(1) [szdumudes 1 3.71%
(2) |szdumnuLdns 2 4.35%
(3) [szeumaudes 3 5.85%
(4) |szdumnuLdu 4 8.80%
(2) [la'ld5unmsiaszaumuingadia
(1) |aelussazaniiiunns (operational phase) 9.50%
(2) |atluszasnausifiunis (pre-operational phase) 14.00%
4 Wulvidgtuau 14.00%
5 |swm
15197 6.5 Wunasudsuarndueaiunsdnanmsiseduduca
adun 578015 U
1 (n) [W¥unvliannnisusedusiasia (deposit on reinsurance treaties)
() [WuavsuAarfunsdszAusiasa (due from reinsurers)
(n) [dhsavdszdudagiuiiizanduannasdseiudusa (NausuaAtlamufiunIu)
(reinsurance recoveries on technical reserves (before PAD))
(9) |anuildsziudasiadu (other reinsurance receivables)
sAunsneRann1silszAuAuca (total reinsurance assets )
2 (n) [Wuda'liannnmsdsedudasa (amounts withheld on reinsurance treaties)
() [WSuavareaedunisdssdusiiasa (due to reinsurers)
(n) [tauildseiudasadu (other reinsurance payables)

smnilauannisuszAusiuaa (total reinsurance liabilities )

3 Aunswe_dnnnisdszAusucagnsg (net reinsurance assets)

4 Bunasudisumudassuasinainnisdszdusiuca (risk capital charge)




o - P P - = = &, ood
§15191 6.6 WUNDINUAUTUANULELNGAIULATAN NN TUNIWED U

anudavsiuioviue
(amanuilsznd
aia. 1euns
isziiusnan 3 ot
. 5 ) 4 WUARINUAINTEAL
s6u 518013 niweRunazuiay | AR anudue
AIUSENSTAY
Aunds)
1 Juan 0%
2 Wurhagantunisidw/ Twsushnldw dasdudin Au 5. aaudu 0%
3 Wurhngantiunisidw/ Twdushnldw dnsdurin Ay 5. 8y
(n) [Fwudunlasunsadszduainaaniudseiudusn 0%
(2) [huAuanndnnuldunlasunisardseiuannagardudsedudurin
(1) |szagnanbiviu 1 wdau 0%
(2) |szagnaniunnnii 1 wiau wei'liiiu 6 wau 0.25%
(3) |szztianunnnii 6 thau we'lutAu 12 hiau 0.50%
(4) [szeznaigous 12 whau duly (szeumnuieas 1) 1.6%
(5) [srmznadous 12 wiau duly (szeuanudas 2) 4%
(6) [szeziaidous 12 whau duly (szdumnuieas 3) 8%
(7) [semznadous 12 wdau duly (szeuanudas 4) 8%
(8) [szazriadous 12 whau duly (szduamnuiieas 5) 8%
(9) [srmznadous 12 wdau duly (szeuanuideas 6) 12%
(10) [szaznandoud 12 dau duly (‘LildsunisIaduduanninitada) 12%
(11) |seaznanaews 12 whau du'ly (gadunsduiinguanafiideine aniiu 5.0au8u) 0.8%
4 |Tgydbusziadineiulug 0%
5  |Runindaddulasadniiyd (deferred tax assets) 0%
6 |AldEhaanasalenin 0%
7 wislsziudadesudinsunsdsedudamonsia uasnisdssiudadugiusanis 553anuia wiaasens 12%
seivdsend Metvziseiiunit 60 Ju duuaiusuduasasaugyan
8 TalaannnsaInuA1esy
Avsuan S50alne sunasunvdsavaing asznsenisaasing suiasaaudu wianasnuiia 0%
msﬁuwuavwmmivuuamuumﬂﬁuimuﬁtﬂuanamm / Guilunadssmausrvasiifuanati
(M) amma‘uumuni_}umﬂ’Lmueﬂaw"Luwunwum”uvnmmn:_]vimunmum‘lﬁﬁﬁuﬂﬂauumaaﬁﬁ"‘mnn
Hiansans
Lﬁuﬂuwaﬁﬂismmkmwaaﬁﬁuﬂﬂaﬁﬁms‘foﬁumunaumﬂimueﬂaﬁumuumiwmmﬁn:_}umu 100%
(@) |Awualifiduaratusasthsslvidugdanmans
Auq
(1) [szsumnuniev 1 0.01%
(2) [s¥sumnuiiag 2 0.35%
@) (3) [szsumnuiing 3 0.40%
(4) [szsumnuiiag 4 1.50%
(5) [szeumnuiing 5 4.00%
(6) [s¥dumnuLiag 6 14.00%
(7) [hildFunmsindudumnuinidadia 14.00%
uniniidaniseynu (assets pledged by an insurer) 0%
10 |57
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Gl'ﬁ'l\‘lﬁ 6.7 Wunavnusdrvsuanudavaiutasfinannnisasnuluasisisaynus

anuzuaradauan (position & counterparty) s1a1aanailaqiiv 13ueiu (notional Amnaduneitad | Wunasnuaustu
(exposure mark-to-market principal) (applicable risk anude (risk capital

. 4 value) charge) charge)
ddun

996

997

998

999

1000

1001|574 (total)




wuunasui 7 mseuaudunasudinsuanundaveunsanannnisilseiususauaznisauiaandaeaiunsaszandiannnnsilseAusasa
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@15197 7.1 Wunasuadusuanudasannisiszdusasadmsussulssausuaalulsana

Aeyalszdusunanbilddgyalszdusadamenisidu 57 (total)

deuaun
dneui s szuduca
mensidu’”

1
() Wunelinnnsdseiudusa (amounts deposit on reinsurance treaties)

(2) [WumssuAmAunislssAususa (due from reinsurers)

(n

drsaslsvrusoduriizandunnnslssiusecailinuedanuduru (reinsurance
recoveries on technical reserves without PAD)

(9) |anwdidssAusudadu (other reinsurance receivables)

smdunsneiainaisiszAusiuea (total reinsurance assets)

2
(n) WudaliannmsiseAusiasia (amounts withheld on reinsurance treaties)

(1) WusvaaAsdunisisziusesa (due to reinsurers)

(A) [wdldszAusasiadu (other reinsurance payables)

smuiidauainnisisziusiucia (total reinsurance liabilities)

8 (net rei assets)

3 Aunsneannnisyl

4 AALEDY (ANNATAIUET) (risk charge (see below)) 100%

5 Wunasyuadwuaudussuasdnannnisy ia (reil credit risk
capital charge)

6 WBunasyuadwsuanudussiunisnsrandrannisiandssiududadusFuilszdusucda
ueiazsy (indivi i ion risk capital charge)

7 WunasuausuauduveiunisnszandiannnaisianlseAusuaanugsuilszAusuca
Tuilszina (local reinsurance concentration risk capital charge)




a o F FVY . 2 ova Y . .
ﬁ'\ﬁ'\\iﬁ 7.2 wunmnu'.‘i'msun'rml.am=nnn'lsﬂs:num.lna'.‘i'msuuﬁuﬂsznununamw Uszine
dryeylszAusucan bilddyanlszdududaninisidu 571 (total)
deyan
sefudi s1u0s Usziusiuca
memsidu’’
1
(M Wunv'liannsiseAusiasa (amounts deposit on reinsurance treaties)
(21) [WudssuiAmAunsUssAudasa (due from reinsurers)
(G)] dsavnlsyiudodiuiizanduanmslssiudosiaibisaueidaanuduniu (reinsurance
recoveries on technical reserves without PAD)
(9) [anuilszAususiadu (other reinsurance receivables)
smIunsneannnisilszAusuea (total reinsurance assets)
2
() WJuda'liannmsiseiusdusa (amounts withheld on reinsurance treaties)
(2) [WudrvarmAsAumslszAufusa (due to reinsurers)
(A) | milusAususiadu (other reinsurance payables)
5 iiauainnsuszAusiuca (total reinsurance liabilities)
3 AunsweannsilszA ] 8 (net reinsurance assets)
4 A1ANNLEEY (ANANTI9EIUETY) (risk charge (see below)) 100%
5 Wunasudusuanudassuasiaainaisdseiusuea (reinsurance credit risk
capital charge)
6 Junasudusuanudasdiunisnszandrannnisial 5 Fulsriuduca
usiazsne (indivi reinsurance ation risk capital charge)
7 WBunasudusuanudassiunisasrandiannnisiadszdusuaadiusuanudussin
anveifulszAususalunsazszduainndus (additional Reinsurance concentration risk
capital charge)
8 3 wdmsuarudusdiunisnszandiannnisianl ia U3l
envilszne (offsh reinsurance ion risk capital charge)
nsdnsTauadne (risk rating)
(a) Sauazuavan Wunasudsuaundussdunisnstandannisilszdususadiisuanu sanardadnfia | Juniwdannns nauns
aandos (% duesmmasiiulsriususalunsarsrduarnandos (additional Reinsurance wAIRUNTWE seiuducia ns¥aNe
risk charge) concentration risk capital charge) NI (reinsurance ndullusia
Uszudusa(% assets) s3urlseiude
arund uLAsh 5l iagvilszne (credit limit of fauaayse
to offshore rei s) reinsurance (before
Asset) allocating
back to each
reinsurer)
sy@UAINLALY 1 (risk grade 1) 1.6% seAuAMLELY 1 (risk grade 1) 100%
svAuANLELY 2 (risk grade 2) 2.8% sedumADY 2 (risk grade 2) 100%
syduANLALY 3 (risk grade 3) 4% sedumAD 3 (risk grade 3) 100%
5YAuAINLELY 4 (risk grade 4) 8% seuANLEeY 4 (risk grade 4) 50%
seeuAINLELY 5 (risk grade 5) 15%
5Y6uAINLELY 6 (risk grade 6) 25% seéuaude 5, 6 uay 7 (risk grade 5, 6 and 7) 25%
sYeuAINLELY 7 (risk grade 7) 48.5%
(b) 4 . . ey § sauazuavan
A A uls: 'lul]‘sumal.'lvnfm'mﬁaﬂd':u arandus (%
aNnuAawazaIiunaIny (credit exposures to Thai reinsurers N 59U (total)
N N \ . risk charge)
gtor 's capital ratio (CAR))
(i) dasrd@ruanuiisgwazasiiunasnuasus 300% (CAR = 300%) 1.6%
(i) dasrd@rumnuniisowazadidunasvusious 200% uei'liife 300% (CAR = 2.8%
200% and <300%) i
(iii) dasd@ruanuiiisowazasiunasnuavue 150% wa'lifis 200% (CAR 2 4%
150% and <200%) °
(iv) damdruanuiiaanazadiunasnutasnin 150% (CAR <150%) 8%
(c) nsiseAudusianianisidu (financial reinsurance) 100%

" minasmdedyailsriusadaiisninssasaaiumutivrauannunavadauauidaimualitudssna mila, Sdandninaed 38ms wandaulatumslssiusocazausdmlsziudse warlilasumiuivrauannunavadau




wuuWasui 8 asA U adunaIUEIUSLAINMALIEIUATTATERNG

3N [ -
o Yuid r 00/01/00 |
15197 8.1 ﬁunaowua"ms"um'mtﬁum”'\um*sannﬁn
Aanudaesie
dnirAanfivua (yasvilsusiule - e
sduil dsznnaasnisnseane (Sauavaasdunswe | anulszandy dszgiv dadin uun::\::ﬁ;;x:sunu
573) swgm%wrﬁuua: ¢
UiURIUSEN
1 Waanas RVl
(2AL3us51Na wagdgianudanavissima’lng)
(n) [flsaansfisudausluguianuaainnsiaisuilng
1) 5.0% -
@ 5.0% -
@) 5.0% _
@) 5.0% -
(5) 5.0% -
(996) 5.0% _
(997) 5.0% -
(998) 5.0% _
(999) 5.0% -
(1000) 5.0% -
(@) [aevedsudamalugniauaainesiarsniing
1) 10.0% -
@ 10.0% -
@) 10.0% _
@) 10.0% -
(6) 10.0% -
(996) 10.0% -
(997) 10.0% -
(998) 10.0% -
(999) 10.0% -
(1000) 10.0% -
(A) [aanfunisduaunguunaNnagsiadgaitiun1sdu sude uiEn
FuvidavsEndaslunguanidunisidu
(1) 20.0% -
@ 20.0% _
@) 20.0% -
@) 20.0% -
() 20.0% _
(996) 20.0% -
(997) 20.0% -
(998) 20.0% -
(999) 20.0% -
(1000) 20.0% -
2 ATIHINY
(n) [nasnusnTaseasviugsuRaauaalssnalnaAfiinaseaoe
asdadonundamesuued Watud 12 asngiau 2559
1) 15.0% -
@ 15.0% _
@) 15.0% -
@) 15.0% -
(6) 15.0% _
(996) 15.0% -
(997) 15.0% -
(998) 15.0% -
(999) 15.0% -
(1000) 15.0% _
(2) [Infrastructure fund, REIT wag Property fund Tugduuunsians
nuansdaunamululssmainauazamuluilssmaing
1) 15.0% -
@ 15.0% -
@) 15.0% _
@) 15.0% -
(6) 15.0% _
(996) 15.0% -
(997) 15.0% -
(998) 15.0% -
(999) 15.0% -
(1000) 15.0% -




wuuwasuii 8 nsewauiunasyudiusuandavarunisnstand

13N [ -]
o fuit [ 00/01/00 |
015197 8.1 h‘iuna\wru'.'hu%umwLﬁuan”1un1insxanﬁ1
AnudavAe
dasrdariiiiua (yaniilszuiuile’ - ok
el Uszianaasnisnszaned (Fauazuasdunsweg | enulszaay dszdiu dindAn wun::\'?:g::su u
57u) AW RUUAY
vilduaasusim
2 () [Aensdaulunaravdnnindunolssinalng
(1) 15.0% -
@) 15.0% -
(©) 15.0% .
@) 15.0% -
(5) 15.0% -
(996) 15.0% -
(997) 15.0% -
(998) 15.0% .
(999) 15.0% -
(1000) 15.0% -
) [aenzdauluaaiaudnving 1au 1a la uaraaraudningaun
agluduiinaravdnniwdauiaiwualy
1) 15.0% -
@) 15.0% -
@) 15.0% -
(@) 15.0% -
(5) 15.0% -
(996) 15.0% -
(997) 15.0% -
(998) 15.0% -
(999) 15.0% .
(1000) 15.0% -
@) [|@ldansdauluaarandnnindunolssindlng aanavanniwe
&u 1a véafilaagludaisamdnnindonudiiiun wazs
AANuRassuaaIn 25%
™ 5.0% -
) 5.0% -
@) 5.0% -
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nilduvasudEnilseiuiuain yasdunint/miduauunasgruded -
4 fululgoyanaisasyseiusiasamulsenia aln. Sdpnisdsafiunaningsuy
flauausindsziuinadn Didluygamaunindmilduswiudyalssiudo - - -
5 YamamuIuNsduisusasTaagaauliad (sumaduannnasgiudad) - - -
an319vt 2 shulfinlzendabildyamaunlsznig ada. Hdramslsabusiavinddusazuiduaassivlsziuindda
Has1auIuN5IuNSusaY yaslulsemiailayasi yadaulszad aia. 36w AasunaiAtAumINLANGNY
sduit SR Toafaauiiaud (sun15idu aulsznia aila. 3eaun1s msdszdusianine@uuaz
aanasgiufeyd) sziusiavingdunazuidu uwildunasudtimlszAuiundsa
aavudimilszAuiunesia
Aundne
1 AunsweiuanwitiaandeyailszAudo uazdeyalszAuduca
1.1 [Wuasmulundnniwg
(n) |Wusias viug ddayanldidu-suandu deaaniay
(1) |esrdu
(7) [Bun
sduasnulunannswe -
1.2 | Wulvnfin uae eanidodeiu
1.3 [Wudauandushnaniunsidw/ lududhndu/ desdudn
1.4 |adovsuniwduarninddusfiuou
1.5 |adowduvinddu
1.6 [uniwdaEdulesadaieyd (gross deferred tax assets)
1.7_[dldfearaaomin
1.8 |neldarnnisadnuaiedu
1.9 [danuilen
1.10 [Sunswabifidhau
1.11 [dunulumsldursadaio
1.12 |aansayius
1.13 |y dduszwasninoulng
1.14 |Suninddu
(n) [sxumsandon
(1) [sxumsandon
() [sxumsandon
(9) [szunsazndon
(3) [svunuasiden
SmAUnneau N
1.15 [smBunswei ndeyanusriusia uardayaml Ao -
2 AunswemindayanlszAude uardayanlszAuduea : yariaudsenidlsugiuse
2.1 |&undweannaisdszdusiasa (reinsurance asset)
(n) [Wurveliannnsdssiudesia (deposits on reinsurance treaties)
(1) [WudesuiAefunisUsziusdusa (due from reinsurers)
(n) [dsaiseA nasUsyAuiasafinuaAndanNuiunIu -
(reinsurance recoveries on technical reserves with PAD)
9) |a At (other reinsurance receivables) -
smAunidweiainnsilszAusiuea (total reinsurance asset) -
2.2 |inlsAusuanedu (outstanding premiums) -
2.3 |Aundwdannduailsziudodu
(n) [srunuoaundon N
(1) [ssunuoaundon N
swdunndandeuanlseiusudu N B
2.4 [funiwdnndyanissiuduciad
(n) [srunoaundon N
(1) [ssunoaundon N
swaunintdandaunndstiusucadu N B
2.5 [smFunswemindayanusriusy uardeyaynlseiusuea : yaniau - -
3 Aundweiaindeyailsziusd 1l ia : YAaAIAIMILNITIIU
3.1 [Sundweanndayanilsedusin
(n) [dwmFuanuduasasiindaat) -
(1) [dwmFuamduvumaunuiiiaduuay -
(A) [Rundwdivintileundonsdseiusin (asset for insurance acquisition -
cash flows) / munsiindunaviusnauuasdayanissiudsn
smdundwtnndeyansedusa - -
3.2 [Funweanndalsziudoca
(n) [awsuanuduasasiivdaat -
(1) [Swsumavimmaunuiifaduus -
(n) [senmsifedunauiusnanvasdaaisvdudusaiialy -
swAunsweinndaandsedusduca - -
3.3 [smdundwdaindeuaniszius eueunl: : yasauIy - -
4 |smdunineg - - -
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Toufdauiiaud (sun15idu
aanasgiufeyd)

yaslulsemiailayasi
ennlszana auln. edunis
suiiunamint@usazuiidu
aasudinilszAuiunesi

wiau

yadaulszad aia. 36w
mslsziusiamsndduuaz
uilduansudimlsziuiuada

fasunmAmAuAmNUAnGY

5

ndalsrAusiy uardnnlsedusiue

5.1 [13usnamunsussnie1eane (due to insured) &umbiaglu contract boundary’

5.2 |wildu/duniiu

5.3 [nii&unEdules % (gross deferred tax liabilities)

54 [mdulddoan

5.5 |wadszlnaiwiinaru (employee benefits)

5.6 |anasayius

5.7 |Weydhbuszwadninoulng

5.8 [nfiduau

syunoavdua

syuneavdua

syunoavdua

)
)
A) |ssunoasidan
)
)

syuneavdua

5

5.10 [sounila ndyanussdusy nl

wnaundalseAusio uardnlseAusivea : yasaudseaialssuiusian

6.1 |dsavilsziusin (naunsiseiudueia) (technical reserves (gross of reinsurance)

6.2 [WusemunsussniA9an (due to insured) §rutiaglu contract boundary

6.3 |nildunnnslsziudasia (reinsurance liabilities)

(n) [Wudaliannisdsedusdesa (amounts withheld on reinsurance treaties)

(1) [WuAesuAefuninlsziudosa (due to reinsurers)

(A) | fufnsiad (other reinsurance payables)

(total reil

N5

5
6.4 |niluanndayanuseAusindu

~

(n) [srunuandun

(1) [ssumuandun

swvtaunndyaseiusudu

65 |[wBauandnan

(n) [ssunuandun

(1) [ssumuandun

eyl

5
6.6 |smuniauaindyanlszause 11l : yaseulsenie

= s — 5 =
uiduandaandseiusy uardaandseiusuca : yaaia1uaun1sdu

7.1 [niluanndyaseiude

(n) [awsuanuduasasiivdaat

(1) [Swsumavimmaunuiifaduus

(n) ﬁuw%‘wu’ﬂvhm’lm'miamsyszﬂuﬁu (asset for insurance acquisition
cash flows) / nunsfiAndunauiuinauuasdayauseiusie

ndeyanulseiusia

5
7.2 [wildunndyandssiudoca

(n) [dwmFuanuduasasiindaat)

(1) [dwmFuamduvumaunuiiiaduuay

(a) [nunsiiedunauiugnauasdyalsziudusaioaly

eyl

5
7.3 [smutauaindgulssdusy uazdgulsAusuca : yaaiaiuun1siu

8

Swwiiau

duuandruay

NUMTEURY

Wuasnuananineulva

sHufiu (A1) yaaiu

T - r =
Wuneasdnd/anasaunianuazadnonuy

dsaveunguing

sHuiunuannn naunine

Tonsduludiuzaiiuag

(n) [dsasmenisuandeyaniseiude / Syanlstiusiuea

avAlsznauduvasilsmenudiniasadu

duq (Wsaszy)

¢
Q)
0)

(
(
(9) |8uq (Tsmszu)
(3) [8uq (Wsmszy)

swsansauludunasisiuas

16

'ls (2anu) szau

17

smshunasiuas
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518971156159 UNAINUsIEGiau (MONTHLY RBC REPORT)

favsn (Company)
isedéiau (For the month of)

f157197 1 A1SAIUIAERSIRIUANNELIWATAILTUNRINUSIEILGAU un(Baht)
f1GUN 5181115 5.0. 25xx-1| .. 25xx | A.W. 25xx | §.@. 25xx | 1.8, 25xx [ W.@. 25xx | .81, 25xx | A.A. 25xx | &.0. 25xx | n.&1. 25xx | 61.@. 25xx | W.a. 25xX [ 5.@. 25xx
1 Wunasnutiuni 1 Ailushusagidruas (CET 1)
2 [emasmenaduntuiludunasnutiun 1 (Additional tier 1)
3 |\W§unasnurun 2 (Tier 2)
4 [Wunasuiisiunsauiunladlsiiviiua (Total Capital Available) (TCA)
5  |Wunasnudrnsuanudavsiuilsyiuse
6 [WBunasnusnsuanulassiunain
7 [ W@unainud i nsuanuLEEvaIuLAIhe
8 Lf‘mnaamusi'm%nm'mLﬁmﬁwuﬂszﬁuﬁuuasm‘mLﬁmmuﬁum%wﬂ nag
HAFIURRAINNITNTZAIAANIULELY
9  |W§unasnudrniuanuidaesiunisnszane
10 [Wunasnudnsunmsasnusdrutiu
11 [Wunasuadinsuanuiavsulfiicanig
12 [13unanuisinsaseiiviium (Total Capital Required)
13 |dasrshuanutiavwauastiunavnu (CAR)
a15199 2 Aayariain
A6UN 518015 5.0. 25xx-1| u.a. 25xx | A.N. 25xx | d.@. 25xx | 1.2, 25xx [ W.a. 25xx | fi.e1. 255x | A.A. 255x | &.A. 25xx | n.21. 25xx | 61.@. 25xx | W.a. 25xx | 5.@. 25xx
1 msldsuudasyamdunintdaaiilusasas (%change in asset)
(n) [uaraas&unine (Asset)
2 [amsulfsundasyadisdruaaviaudaiiusasasy (%change in
shareholders' equity)
n) [uadraavarunavifiaiu (shareholders' equity)
3 [msulfsunlasuasiiialszAudaiu (%change in premiums)
(n) [indsedudasuanalusay 12 daudisiuun (Past 12-month premiumg
MN'IS.IIMQ

1) Msl&aunlaeneg ﬁﬁwmmtﬂumsﬂismmmiﬁamquﬁuuuﬂaammﬁauﬁﬁmsmﬁumumimsatﬁuﬂamuswU"Lmimaa‘mﬁ 1ty sevuLdiaunsngIANLazRIMAY azlssnaannaulasnasgadeida naufiquiau tudu
2) msdsznadasdiuanuiiasnazadidunainu aguutasuuinin

2.3 Wunasuamduanudassul fidnns Lidnsafauudas

AanduRussznI AR A URUNIN LR AMULRBYA U TEAUN]

Insurance Asset

Insurance 100% 25%

Asset 25% 100%

2.1 LaunamumusnmwLammuﬂi“nunu‘uawwma“ﬂs"mmmnmsmaﬂuuﬂm*‘uaomﬂﬂswr\unmmuu
2.2 Launaamummnmmmmmummm ANULRLIAIULATAG m'mmmmumsnsqum LAY wunaamummnmimmumumu’uaa‘ummquﬂsumm:nnmmJanuuﬂmmaauamaumwn




ftaussin (Company)

dsgdsiau (For the month of)

M15191 3 iilenlszAudasugnsscan

aaun | iailssiudasuscau fliuan ililaqiiu

1u.ma. -313.A.

11.A. - 28 n.N.

13.a. - 31 {i.A.

1u.a. - 30 Lu.8.

1u.Aa. - 31 W.A.

1 u.@. - 30 9.8

1u.ma. -310.A.

1u.a.-31&.A.

Olo|N[O|O|A|W[IN]|=

1u.m. -30 0.8

10 14.a. - 31 6.A.

11 1u.a. - 30 W.g.

12 1u.a.-3156.A.
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RUNBIMNUIUN o NUUEINYDL1YD (CET 1)

m31a15Men1sRUTTUTWRUNIYUALT o (Additional tier 1)

RUNDIVUTUN b (Tier 2)

Runewuianansadanldlaviamn total capital available) (TCA)

Runasudmsuanudswulseiude

Runaudmsuaudswunan

RunaudmsuaUEenuLATHs

Runamudmivemandewnulssiuisuasanuderiu

AUNSNG MAINEIUANIINAITNTZINYAIULFE

Y

RUNBMUAMTUANUELIRIUNITNTEING

3

RunaaudmiuanudesannisiuAunsusssiuseiusy

Runasudmsuanudswudjinns

LEUﬂENVJUﬁﬁ@QﬁWNﬁQMM@ (total capital required) (TCR)

BNIIAIUAUNEINBVBIIUNBIYU (CAR)
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