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(number of |(sum insured ) (guaranteed (expenses and 3 wlasidualnan 75 vilaslunlasidue = o Nera = = =1
. (office surrender ) o (premiums) | guaranteed = o < nan 75 niiandlu [ dszadilszdiv wlasidualnan 95
policies) amount) ) benefit) commission) ) (PAD @75%) nan 75 Néinau o
premium) value) benefit) (R GReEs un 5710141 (gross GPV@95%)
GPV@75%) (positive gross (gross GPV
GPV@75%) reserve)
1 wuu 'l - hifdusnluldutiuna
(conventional life - non-participating
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(annuity in payment - non-participating
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life/unit-linked)
5 nslseAuatifivinsuyana/daanuuy
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ulasidusnad 95 (net GPV@95%)

WunaInuamiuaNuEEINATERNRY
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=2

nsussnitlaigfidussa (paid-up)

(
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naaadw (whole life)

()

srauniwe (endowment)

(")

dhszagnan (term)

(1) |dunsasduidta (mortgage)

(2) |dhszazandug (other)

()

nsussnitlaigfidussa (paid-up)

@A)

nsussnillagyfuenanai (extended term)

52U (total)

4

8uq (other)

5

52U (total)

wansavilsyAutiiauuuialul - darusuluduiluma (conventional life - participating products)

1

Al

yanassiananiliey (ordinary individual life)

(n)

fdorhszdelssAuse + dhsudailszAusaasuusa

(1) |[naaadiw (whole life)

(2) | dgaun3wel (endowment)




s1uarauansuss3) (particulars of policies)

yaailaqiiuaay (present value of)

R E ANV H] MIEHANLA
, o= Aeyeynlszusa
. - 5 yam 4 deyauilseiudn . o
5 AuUdY el Pt I ; ; 5 warlseluaua | 4 , Aaunsuseiuda
s Sewal AU DUAUEY | wadsslamin | erldanawazen el "o ~ | fdaeudumIu s | AauntsdseAusy ,
- sz ADINAOA U o | mnlszdusdia | dszdusa - . “aflanisud - 4o , . 62 o STALAMN
aaun ASUE55H an ASUa dmiiasiu UszAudn szeuaINLaiY 62 ol STALAMN 4o o
(product type) (sum 52 (non- o . - | viiadunlasidue
(number of | . " (cash (guaranteed | (expenses and Lt wlasiduainan 75 ilastunlasidu o o
.. insured (office ) L N guaranteed o, ] A lman 75 niian
policies) N surrender benefit) commission) | (premiums) ) (PAD @75%) Inan 75 idaau
amount) premium) benefit) . ifluunn
value) (negative gross (e s
0,
i CRYeR%) GPV@75%)
(3) |4hsyazan (term)
(3.1)|Annsavduidia (mortgage)
(3.2) 'ﬁasw:nmf\'uq (other)
(2)[psussnitlaydidudisa (paid-up)

(a)|nsunsnitlatigyduenaan (extended term)

(9)|&uq (Other)

59U (total)

NuyAraLsELANananTsy (industry individual life)

(M) idorhsudienlssAudn + ahsudmlssAudaasuuad

(1) [aaandw (whole life)

(2) [gzaunswe (endowment)

(3) |dhszaziian (term)

(3.1) ﬁuﬂsaus‘iut'ﬁa (mortgage)

(3.2)| fhszagiandu (other)

nsussnitlaigyfidusdsa (paid-up)

=

nsussRillalgyfueianai (extended term)

B

(9)|8uq (Other)

54 (total)

nsuszAunaun (Group)

(n)[aaandw (whole life)

()| szgauniws (endowment)

()| dhszazna (term)

(1) |dunsavduidta (mortgage)

(2) |dhszaznandug (other)

(9) [nsussnitlatigidussa (paid-up)

(3)| nsussnitlatigyfiuananai (extended term)

52U (total)

4

8uq (other)

5

59U (total)

wansaueidsyiudiauuuiituiey (annuity in payment - non-participating products)

1

Nnayanassinlssiudanail

(n)|W¥usrafleduiur (immediate annuities)

()| 3unefiidaunistu (deferred annuities)

54 (total)

2 |smoueeathsedindssiudaaouden
(n)|W¥usrafleduiur (immediate annuities)
()| 3unefiidaunistu (deferred annuities)
54 (total)
3 |8uq (other)
4 |57 (total)
wandnuvidsyiutiauuugiindva/yiivasuaa‘lanl (universal life/unit-linked)
1

eyaranuugivasua’ladl (Individual universal life)

(n)

1) |z~iwm'mﬁiuﬂiau (non-unit portion)




s1uarauansuss3) (particulars of policies)

yaailaqiiuaay (present value of)

BR A ITITTORH] MIEHANUAI
q * deyeynalsviusia
. - 5 yam 4 deyauilseiudn . e
q AUULTY S]] P o | . ) < walsylaain | 4 , Aaunsuseiuda
5T Senal AU DUAUEY | wadsslamin | erldanawazen S]] T ~ | fdaeudumIu s | AauntsdseAusy ,
s sunNURININS A o | mnlszdusdia | dszdusa e . “aflanisud ” 4o , . 62 o STALAMN
aeun (product type) ASNSTN T 521 & Asud 1tiasu Useiudn e srRuANLTaiY fa ol STEUAN wilastunlasidue
(number of | . " (cash (guaranteed | (expenses and k!l ulasidusinaii 75 ilastunlasidue o o
.. insured (office ) L N guaranteed o, ] A lman 75 niian
policies) N surrender benefit) commission) | (premiums) ) (PAD @75%) Inan 75 idaau
amount) premium) benefit) . ifluunn
value) (negative gross (e s
GPV@75%)
GPV@75%)
(2) |z~iwaw1u (investment portion)
()
(1) |shuanuduAsas (non-unit portion)
(2) |@huasnu (investment portion)
52U (total)
2 |snueeawuugdaded (individual unit-link)
(n)
) FruAuANATaY (non-unit portion)
(2) |§ruasnu (investment portion)
()
(1) |shuanueduAsas (non-unit portion)
(2) |@huasnu (investment portion)
52U (total)
3 |duq Tulsaszy
4 |57 (total)

msiszAuadduindiuyaaa/deganuuuving (nsaideyeunscaren) (pers

onal accident/riders)

1

nsdseAuatifivadiuuanassasad (long term personal accident)

(n)
()
54 (total)
2 deyayuuuvinesgagend (long term rider)
(n)
()
54 (total)
3

59U (total)




] ° a ° o a - & o
uuuwasuni 4 n15n1u1mwunmmumuiun'nmauom'mﬂiznunﬂ

us¥n
o Jun

215191 4.4 Bunasnudinduarndasananiszyniudnsudaanissdusasazduy - Sunasnudnsuaundasnndrisavarduluunaunu

drsavaduluunaununaunisdsziuduea (gross claim liability)
- o= .
o dinlszdudpdidadu [ arduluuveunusie whtﬁmmsi’umumslsg'm AN AU TUNNOLNUT IS _ ST TR R "'am“ﬁ.s?uﬂm
St sztaunssiulseiusi P qwd o szd’unﬂm:ﬂauu i Aduluimaunui A ldsalumsinnisen swanlsBnansidsan drsavenduluu
(class of business) (carned premium) (net claim paid) ulasiduenail 75 ?150";“““1““"“1?1“. ihatiunaIualail63u Auluuveunuilianuise dusuenduluunaunu NAUNUTIN
(PAD @75%) GRELD uugn:;;wum vt 589U {556 CRFERY] (fair value of gross
(case reserve) (IBNR) (ULAE) (total) claim liability)
1 AsdseAugifandiuyanassasdy
(short term persohal aécident) 12%
2 |fyauwuuvinaszasdu (short term
rider)
(n)[sdszAudiauuutissasna
(term) 12%
(2)|AnAsaIlsATIBUTY (dread
disease) 12%
(P)| msilszAuatifiug (accident) 12%
) [Arsnsmennanaiu (medical
expense) 12%
(3)|dsziugunw (health) 12%
()[8uq (other) 12%
3 AsiszAungussasau (short term
group)
(n)|AnAsasMsFadia (Mortality
benefits) 8%
(v)[atffmadiuuana uasgunIw
(PA and Health benefits)
12%
(@)[8uq (Other)
12%
4 |57 (total)




a19197 4.4 Wunasudmsuanudasannnissyaiudvsudaandssdusastardy - Wunasnudwiuaundasanndrsavar duluunaunu

drsavanduluunaunugnsuavnisilsziususa (net claim liability) WUNAINUMNTEALAINN
a o o Al
alsznainisnansge AtdaauEuNIY . “.m"
s Sulszius ; J _—— q Lo (risk capital charge)
SGuit FEIANASIULEAUNL Aauluunaunun naul 3 laixat 4 s " yaAGsssuARIAI5AY MI55IU M1 SEdLAIN
(class of business) \esusneuuauay | S adimMaunun | mianatumesinms | UAWEBNAUGIA | g g yymaunuans (fair | ilasiunlasidusvail 95
Asshaen v i dunaduadeliule mslu"luuwmmumv‘m Mﬂnd'm%ufnalu"luu value of net claim liability) (PAD @95%)
dewois Fusiaenu FusaInass e NAUNUATIIINE
naunungyuduga
1 msdseAuatifimasiuynnassasau
(short term personal accident) 36%
2 |feyawunvineseassu (short term
rider)
(n)[msdseAudiauuudiszaziian
(term) 36%
(2)|fupsasisasnause (dread
disease) 36%
(M)|nsilszAuaiifive (accident) 36%
O)[Arsnmrmenaneiu (medical
expense) 36%
() [1lszAuguaiw (health) 36%
(2)|duq (other) 36%
3 nsdseAunaussazdu (short term
group)
(n)|dnmsasnisdadia (Mortality
benefits) 18%
(2)|atifmadiuLAAa LasFUAN
(PA and Health benefits)
36%
(@)|&uq (Other)
36%
4

524 (total)




M157199 4.5 WunasnudinsuanudseannaseanudinsudaanlstAusaszazdy - Wunasnudvsuaudasanndisavidulsedusa

q6un

szinnanssuilszAusia
(class of business)

dsaviimlszAusungebidadlusals use
wnaiwidadgusudrununazunauii’!
(unearned premium reserve after deducting
commission paid)

drsavdusumnudassuntshidusda (Unexpired risk reserve)

AlsznainsiédigaaasnmszyniuaIunsusssily

auAn

(best estimate of future liability)

ailszunainsianae
(best estimate of)

AaunlsilszAufsuca
(gross of reinsurance)

unavmsilszAusuca
(net of reinsurance)

naunsseAuduca

uavnsisziuduca

A ldaalunisuduins
ANNIINTUSITN
(maintenance expense)

A laaalunisianisan
Auluunaunu
(claim handling expense)

Msdseiualifmafiuyanassasdu

(sh

ort term personal accident)

A laanaiifa2asfuns
iszAusuaa
(cost of reinsurance)

ey

auuuvinaszasdu (short term

rider)

(n)

MsdssAutinuuuiseasan
(term)

(@)

ANATRITIATIALSY (dread
disease)

nsuseiuaiitiuieg (accident)

expense)

3}
(9
'.;

Useiuguan (health)

(
>

fuq (other)

AsdszAunguszasdy (short term

gro

up)

(n)

AuATaINIsIdadin (Mortality
benefits)

(@)

alfiaHIULAAR LALFUNIN
(PA and Health benefits)

(@)

auq (Other)

4

59U (total)

N Famaninmdadmsudunuuaninamiiilalunsainadisasidnlssrusadde idafunals Avualvivindu 18% uasnmlssianninlssiuda




0191971 4.5 BWNBINWAIRIVANAELIN NN TTHNRREI N TU T QU SeNABIzezE® - IRNaINwa1RIUANLESI na1 300 i senwne

drsasdmiuanaisisiisoladnge (Unexpired risk reserve)
Pi'n]izmmmsﬁﬁﬁﬂnﬂfnﬂwmimfumw|§m qawhqﬁss‘suwmi’ﬁaﬂsi‘lﬂ%‘umﬂmamﬁuﬁﬁ‘u‘lsﬁ (‘;ﬁ‘iﬂ\’lﬁﬂﬂ“ﬁ"ﬁﬂ) o »
Aungalsiangn .4 . Auga remium reserve ANHBANNARHIN .
ordui Usananmssuszanas (best estimate of unexpir:as risk reserve) :ﬁ;f::,?::&g;‘:;:&ﬁ}%g;#ﬂ?ﬁ (fair value of unexi)ired risk reserve) 9370 0 i:ﬁ"u@gw BunasmuaIuszauaNuRes
(class of business) = waswwasidudlnan 95 (risk capital charge)
= (PAD @95%)
nRaumsisziuduaa wasmsilsziududa (PAD @75%) naumsiszinduda wasmsiszinduaa naumsiszinduda | nasmsdszinduaa
1 [nstseiugi@mqainyaaaszozais (short term - - 16% - - - - 47% R
personal accident)
2 |awanuuuvheszozawu (short term rider)
(n)[madsziniiauuumiszoziom (term) - - 16% - - R - 47% R
(v) [funsaslsnirouss (dread disease) - - 16% - - - - 47% N
(n)|n1sthsznuau@we (accident) - - 16% - - - - 47% R
(3) [Arsnswenuaneiu (medical expense) - - 16% - - R - 47% N
(3) [sznugumw (health) - - 16% - - - - 47% R
(®)[8u9 (other) - - 16% - - - R 47% .
3 |msdsenunawuszozau (short term group)
(n)[funsesmaiddia (Mortality benefits) - - 10% - - R - 23% N
(2) aqﬁﬁm@ﬁwqaﬂa uazgumw (PA and Health - - 16% - - - - 47% -
benefits)
()[3wq (Other) 5 5 16% B B - B 7% -
4 34 (total) - - - - - - N

o do

o ‘o & o & o o o o & o Iy v o @ 4 e o o
" gandtnwiadwsuaunuuazinswihldlunsdmmadsesdolsziuspigslifodusneld mwualdivindy 18% vasmndsziannisysziuds



uuunasui 5 ansFu auiunasnudisuarndussiuaaia

uFe
au Ju

=S

00/01/00

> a 2 o = >
$15191 5.1 i‘liﬂ WNUNAINUAIUILANULRLIATUNAINR

seun

caliliak)

un

1

anudavannsiaasasnunarsimdusiinasaad

(n) [asrasnunaanzidaulunarandnniwtdunslssinelng

(@) |psr@vuiaansidaulusaiaudnniveg by a la uazearananniwdauiagluduinaia

vanvswedauAfimua'ly

(@) [esrdsnunaensidsulusarandnniwddu we'lsiatludufinarananniwedamundinualily

(9) |Infrastructure fund, REIT wag Property fund Tugiuuuasiansnunaansidaunasnuludssined

Inauayasnululssinealng

(@) [nasnusuiaseaswiugs uiaauaalssnalnaffiing Ussgodnisdasiauufnasdsuuns

latuid 12 nsngau 2559

(@) |asa@snunasusEn i.1a.1a. 9da asd@snurasddn naduthisadensiun da a5
asvuuassividaaliuTaseasonil asasvuracusividaawalagiuenonisidu
v FnilszAudinvdaus¥nlsyAuiuaiady

(2) [@srasnuau uanwmdiaain (a) fv () TINERua Tl

AuFavannsImMaRansunsntuarnswaRUAT TN

(n) |[adomsuniweAlddwsudsenaugsia vdadluaiganisninnuagniavuadds v laua Nau

21A17 a1ANTAR

(21) [adovndumsndauuanuiiaann (n) uae niwddusfiuou

anuidavanndasinaniiadiuilasaanainiiailil (General market risk) (ALM)

anuidavanndasinaniiadruilaimanizaasaanasians (Specific risk)

v J
AU laﬂﬂ‘i'\ﬂaﬂi'l wanildau

AU Le‘iuaa'mi'lmmj'mmmu

s'as.lriaun'l'sn-s:a'mn'nmﬁuo

Nammmsn‘szmum'\mﬂm

O|o|N|o|O|~|w

5IUUAINITATEANELAIN Laﬂ\‘




o o - o o = o
wuuwasun 5 ANSAUIAUNUNDINUATIUILANUIFENATUA]IN

U3EN
a Fui 00/01/00
M15191 5.2 l,?mnmnua’msi“um'mtﬁ'umﬁummmmns'\mmmmsmuua:ﬂmﬁun“'\innﬁ'm%' 1M
ANudaesaiouua
(yasaulsznd aila. -
o o g " \ 4 WunaINuUaIN
aeun 318015 neran5silsEiusIAn ALY srduad
wiweiAuuazuilauuas -
udnilseAudin)

1 arasnuiranzidsulunaandnniuduiiolssmalne - -

2 aasnuianzidoulunaiandnniug §u a 1a uwazaaandnvindduniagluduiinaia - -
wanvTwed oA vua'ly

3 asdsnunaansiisulusaiavannindadu ue'luatludutioarananninedamundinualiluaise - -

4 Infrastructure fund, REIT wag Property fund Tustuuuasansnuiaaneifinunasmululsana 16% -
Inauazasnuludssinalneg

5  [nasmusimiasesseiiusruiaaumanlsemalna iiiaalssadnsindemunfnaeiguuss fa 8% -
Juvl 12 nsngAu 2559

6 AsIETVULaILsEN 1i.1a.1a. :da easdsnurasdEn Inaduthisadansiun 1da asans 25% -
nurasssnidaiatiulaseasront anasmuarass¥niidaaudlagiugmenisiduuas
wnlseAudifaviatsimlssduunasadu

7 ATIRIINUAY uaniiaann 1 §9 6 Tuddudlnaduad 50% -

U




o o - P o
uuuWasuf 5 A1sAIUI A UNAINUAIUTUAMNFLIGIUNANA

o Yuid 00/01/00

n19197 5.2.1 L@unmmumwfum'mLﬁuoaf'\uﬂmaa'lnﬂmm'\miwuﬁammtﬁuu'hmmﬂmfnwfwu’umﬂszmﬁ“lwu aaaudnndng 15 1a a uaraaausnndweay

112A18NB (net exposure) ARIRSIFATNU
L] (UNAIAN1S
anduil 51U anuil “hiagluwasanisasnuitlasunisilasiuarundes i aranudas |unasnuenuszduanundas
esunisilasAu (unhedged portfolio)
n'nmi',ua
1 asnasnuaangidsulunaravannintdumvdssinalne - - 18% -
2 anasuiaansdauluesaiandnving by @ la uaznaia - - 25% -
vannindaurtag luduiaarandnniwdamuinvua’ly
3 asasnuiaanziauluaaiavdnninddu ualiagluduiaain - - 35% -
vdnanindauvimuualiluase
4 5 - - -

vanawe lunsanus¥nlilaninisilasduanudasannaisamuluasasnueudaulannvuaisenia ala. ARaaIRuNITATIESUAaINUMNsSTALANNEEY lidavnsantayaluaision 5.2.2 - 5.2.4

; o . - ©ue e eo¢ o= o ea v e o s .
151971 5.2.2 Bunasnudinsuanuidssninaarannsiaianamuisanaisnluaaranannsnguisd semalng aaranannsng 15 10 T uazaaranannsndan filasunsifasnwanaides (hedged portfolio)

MR UIZANBAIN NI BINHAN AL (A1AU3EMA ALN, TNAILINIA IR WNBINHABIL I BN 32AHEIN)
NAAIAAIAVDIFWNSNE regression analysis verification coverage ratio verification
o P A4 ve 2L o a v f
MeuamasaMIamn | Fenasamsamuilasy NAATNITH 1999 o e ¢y a AaANLBINDTAM TAIMUAIN . o acy
e Hoort y Hosrwamand il 2aoiiatlost as - 1 dunIngdansasaas . o Uiy Hoort B NAANVDITWNINE 1989289
nlasumastlasnwanansss matlasnuwanandss  |(total exposure)| wasa3asiiatlasnwainu NvayataIwa b 4 a o 4 A1ANMNTH Qs P SN Naasmastlasnwanandss . o I
A . : d . n3asflatlasnwanaidss AduU AN DARANNUS " . o Tt | imSasiietlasiwanuidewis
(hedged portfolio) (hedged portfolio) 2BIAINFINY RN mMINI regression o < (slope) . . RIINWNRANVDITUNINE Y . <
4 N q AINUNDIANITAING N (correlation coefficient) ¥ oa Y4 o AWNAAIVDINDIANITAING
(underlying asset) analysis 42 o g 289 line of best fit d19d9zastaasilaliasin ;A & 3
figasmsifasnuanass dauiiaasnsifasnuanaidss
ANALEE
1
2
3
4
5
50
3 - -

a a o =l kg a a o o 6 ] o o & & o o gal Y Yo a a .
M1319% 5.2.2 N%ﬂaﬂ'ﬂuﬂ‘lﬁiﬂﬂ’nNtaﬂdﬂ’l%(ﬂa’lﬂ%’lﬂi’lﬂ’l(ﬂi’]El’ﬁ‘/l%‘ﬂi]ﬂi’l&l;ﬂH%‘l%(ﬂEI‘IﬂﬂaﬂY]iWEILtﬁﬂﬂi&LﬂﬁvL“ﬂH AAIANRANTNIING DN LD Vla azaannnannIngan ﬂlﬂiﬂﬂﬂiﬂadﬂ%ﬂ'a’lﬂmﬂﬂ (hedged portfolio)

. g o . A annenlasunmsiaenn
ANAVVDINDIANITNING yaaflasy NAAEND $ A, - 9
v vo ) i1 {f' o i o b ANMNIRLIAUNN WWNAINHATNIZAL

nlasumsilasnwanaidsd |nstasnwanaidss | (net exposure) ) Sg
. NAANVDIATIFIING ANMNLFI
(hedged portfolio) (hedged exposure) | 2aia31813IN® o o
s (Over-hedged position)
1
2
3
4
5
50
3 - - - -




15191 5.2.3 sraazidaanisiaisanils

sransmwlunisilasAumndas uazaiseruaniunasudmsuaundassuaainainsiamasnasnulunasanisasuintlasunisilasiuariudus (hec

dged portfolio)

wasan1savnulunsi@suiaasmsilasAuadudue

dawasanis
asuitlasunis
flasfuarandus
(hedged
portfolio)

ddunaswasanis
amu
Mesunisilasriu
anudee
(hedged portfolio)

yanviodu
(total exposure)
AAINFIATNU

e
ww3avsiailas

AUl

51815UU

szian

YAAIUDINT
sy

HEEEY usiazlszan

Aatiadeyan

Auaandue

JaAINAAADIRUNSWEB19E
anvndasiiailasiuaiiu
s
(underlying asset)

sruazduauaswasaniIsanulu
asrasvuiidasnsilasiuaiiu
duv nsaviiailasduanundas

waznagustunisilavAuanandas

1) asna@snuiaaneidouluaarandnninduvodssmealng

2) asansvuriavzdouluaaiavanniwg 183 a la uaraaiavanviwdauriagluduiaaavdnuinaaui

3) asasnuiaansdouluaaiavdnnswiau uabiagluduiiaamandnnswdaudnmaliluase

1) asasnunaaneidauluaaiandnningduodssmealng

2) asasnuiaangifisuluaaiaudnnineg 18 1a 1a uaraarandnniwdauiadluduiinaiaudnniwdaui

3) anasvuiaandsuluaaandnnindau ue'lbiagluduiaaandnnindamiimualiluanse

1) asnasvuiansidauluaaavdnninduvolsena’lve

2) asr@svuiaansdinuluaaiandnning By @ la uazaaiandnnsuddunagludufinaiananningaui

1) asansnuiaanzdouluaaiavanninduriolsaneing

2) asasvurianudauluaaravdnniwg 130 a la uaraatavdnniwdduriagluduinaiandnningaui

3) and@snuiaaveidauluaaiavdnningau wa'liag ludufinaraudnnindauidiivualiluaisie

1) asna@snunaaneidouluaaiandnnindurodsema’lng

2) anansvuiaavzidauluaaiandnvsnd 15y @ la uazamavdnningauag lududaaraudnviswdoui

3) and@snuiaaveidsuluaaiavdnningau wa'liag ludufinaraudnnindauidivualiluaise

50

1) asasnuiaaneidouluaaiandnnindurodssmealng

™)
@
®)
()
@)
®)
)
@)
(3) asasnuriaavedouluaaravdanningdu wa'liiag luduinaravdnnindauvidivualiluaise
)
@)
®)
)
@)
®)
)
@)

2) asasyuaanzisuluaaiaudnynineg & 1a 1a uaraaravannindauiadluduiinaiaudnnswdaui

(3) anansvuiaavzidauluaaiandnvswday ualiad lududiaarandnniwdeauinvualiluasi

51 5

(1) asransnuiinansiisuluaaiaudnnsweuislsamvealng

(2) asransvuianuisuTuaaaudnswg 1y @ la uaraaiavdnnineduiag luduiomeudnnswe

(3) asrasnuiiaanudiauTuaaaudnndnedy ue'liag uduiamaudnningdauiniuualiluaise

5 a a a o § o a o o § ¢ § o o § .
13197 5.2.3 s1sazdaanmsnansmidszansmnlunsifasinanaidss uazn1 A wImRRNaMBEINIUANNIFHIAIRAIIAN NI EI I INEI AN TaINUi lasunsifasnuanadas (hedged portfolio)

M35 UIZANSMN W ST aINwANNIEE (ANU3ema AN, 1A ILNNIA WILRWNBINKUBILIENUIENREIN)

o, o < a i I a 3 0 o
ANAVVAINDIANST | 4 < regression analysis verification coverage ratio verification
BONDIANIINING =——=——v = ; $ ;
. AN Az, 3 ANNINEID1909209 NAANVBINDIAN TAINWHIN . oA o cu a
Alas a9t nlasunsdanns | 4« o 1 o 4ol g g oo 14 NAANYDITBNINED19D92DI
niasunisdasnn 4 NanaggnalvnIn | esasdiadasnuana ' = 0 e N NaasnstasnwanaLEes i A = :
: ANMNLEFLS T : | A1ANNTH (slope) ANFNUSEENDARANNWD Y . ~ e | waSasliatlasnwanaiamig
AMNLFLI . regression analysis 1889 . . . NIIALYAAIVDIAUNINE % . p
. | |(hedged portfolio) a v o ¢ 289 line of best fit (correlation coefficient) PR P o AWNAANYDINDIANIININ Y
(hedged portfolio) wIala AINUNDIANINING agdsuaaTasiailani Y Haer é
4o o 1 N 29N TUBINWANNLFLI
finasmsilasnwany ANNIFYY
1
2
3
4
5
50

51 W




M19197 5.2.3 sruandaaniswaisaniszdnsanwlunisilasduanudas uararsdruaniunasudvisuanudasdiuaanannsmaasmasnulunasanisasnuitlasunisilasdunudes (hedged portfolio)

srduAaINATONS Aawasanis yamilesu \
aINUY auitlasunis yaalasu nsilasAuanndae L yaaHAnd Over-hedged position tﬁunmwu?u o
Mesunisilasdu | lasduarudas | nsilasAuarundes (hedged exposure) LI (etexposuie) Over-h.e.dged uanaulsznaaInsIas AaMades EETERRILI t\ninamucl—m
s {hetsed (hedged exposure) | uunamnlssnynsasans (net exposure) ugnauUsEIANURINIIAS position - uanaulszan STAUMMNNIALY
(hedged portfolio) |  portfolio) - o COTIGERG
- - - 18% -
1 - _ - R - - 25% - -
_ R - 35% -
- - - 18% -
2 - - - - - - 25% B -
- - - 35% -
- - - 18% -
3 - - - - - - 25% B -
- - - 35% -
- - - 18% -
4 - - - - - B 25% - -
- - - 35% -
- - - 18% -
5 - - - - - - 25% R -
- - - 35% -
- - - 18% -
50 - - - - - - 25% - -
- - - 35% -
51 52U - - - - - - B -




M151971 5.2.4 2iayawasanisasnuilasunisilaviuainandes (hedged portfolio)
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M15197 5.2.4 Aayanasanisasnuitladunisilasduanuidae (hedged portfolio)

50
wasanisavnuluasiaisnunaasnisilavAualrudu 1a3aviiailasiuaundag
wasnA1saINUlasuns
] P
flasAuanudev et By f? Jlg 5 B A e . SUNPETN
. aaauInnsnuay Iy = q aalanvinansdazny/ Iy Aunsweidvdvaaviniaviia | yasiuasdunsne@ivdvua
(hedged portfolio) sz AatianuannIwei HAANADIAIIANTNU 4 diatiadeyay

daqdeuen wazidsand

o o
ilavAuaruday
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(yaaausznna ailn. 31

19U uaseiasanasna

sdui 518015 sranslsTIiusIAINSWE R U araanduy WunasnuaINsEauAMNLELY
uarnildunasudinlsedu
4i3a)
1 advusuNSweEN lddusuilsznaugsia wiadluaiadnswiinauniagnatguadussdin 9.5%
1euA Mdu a1ms a1AsYa
2 agvuzunswagduuanuiiaain 1 uay niwdusfiuou leua enuninuy tasasld 19%
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015797 5.4 @unamud’m%’um‘\mﬁmmnﬁmsmamﬁua"\uﬂa‘»fmawwwaovjaanm‘\ms (Specific risk)

ANUALIATIUNG
(yasaulsznid aia. 31

sneu Eatiht] srumsiszdiusianingdu arandae Wunasmuauszduandae
uazuiiduaasusinlsyiu
it3n)
1 aan §9ane Fusag Suanda viaddsedu Tasssunalneg sunmsuvelssmalng 0.0%
AsTusMIAdene vianasuiianisiluuaswannszuuaaiumaduing My
anaduim
2 aanlaafguNasi1lseing su1A1TNaIaLTEINA LarnsENsIINMsAdIaIlsTng Tu
anadulan
2.1 sgdumnu szagnaInundalaiiiu 6 wiau 0.30%
&9 1 szagnaIAUuaaLAY 6 tiau weiliiu 11 0.65%
segnanundaiiu 1 1 uelaiviu 31 1.30%
szagnatnundaiiu 3 1 ueluidu 51 2.55%
stagnanumndaiiu 5 1 dull 3.70%
2.2 s¥dumnu szagnaadudaliiiu 6 au 0.35%
& 2 seagnaIAInSaLiY 6 wiau ueilaiviu 11 0.70%
szagnarandaiiu 1 1 weilidu 31 1.50%
seegnanundaiiu 3 1 uelaiiu 51 2.70%
sgagnatauudaiiu 5 1 dulal 4.00%
2.3 szdumnu szagnaInundaliiiiu 6 wau 0.40%
W&e9 3 szagnaIAUuaaLAY 6 tiau weiliiu 11 0.75%
stegnanundaiiu 1 1 uelaiiu 31 1.75%
szagnataundaiiu 3 1 uelidu 51 3.70%
stagnanundaiiu 5 1 dull 5.45%
2.4 sydumnu szagnaadudaliiiu 6 au 0.45%
\Juv 4 seagnaIAInSaLiY 6 wiau uelaiviu 11 0.80%
szagnataundaiiu 1 1 ueilaiiu 31 2.00%
seagnanundaiiu 3 1 uelaiiu 51 4.75%
sgagnaiauundaiiu 5 1 dull 7.30%
2.5 sgdumu seagnaInundalaiiiu 6 wiau 1.85%
W89 5 szagnaIALnaaLAY 6 tiau weiliiu 11 3.65%
stz nundaiiu 1 1 welaiviu 31 10.60%
szagnatandaiiu 3 1 uelidu 51 17.05%
szagnanundaiiu 5 1 dull 28.70%
2.6 s¥duAu szagnaadudaliiiu 6 au 2.45%
{19 6 sgegnaIAInSaLiY 6 iiau uelaiviu 11 4.80%
szagnanundaiiu 1 1 weilaiiu 31 13.80%
seegnanundaiiu 3 1 uelaiiu 51 21.95%
sgagnatauundaiiu 5 1 dull 36.90%
2.7 1lafinsda  |seeznainamnda’liviu 6 wau 2.45%
dudy sgagnaIAUnaaLAY 6 tiau weiliiu 11 4.80%
stegnanundaiiu 1 1 uelaiviu 31 13.80%
szagnatnundaiiu 3 1 uelidu 51 21.95%
stagnanundaiiu 5 1 dull 36.90%
3 aanlaesgisuAalnadiingrunalanizdan nasznsivnsadelimlszAu uazde
BiswlasanwiludEvade warbifisuduanuindada Afluanasuuin
szagnaInndaliiu 6 iau 0.35%
szagnaIAdndaiiu 6 wiau uwelaiviu 1 1 0.70%
szagnataandaiiu 1 1 welaiiu 31 1.50%
szagnataandaiiu 3 1 uelaiiu 51 2.70%
szagnataudaiiu 5 1 4uld 4.00%
4 aanlaesgisuAalnaiiingrunalanizdan nasznsivnsadelimlszAu uazde
BidwlasanwilludEvide  warisuduarunindada Miluanaduum
4.1 syduanu szagnaadudaliiiu 6 au 0.30%
&u 1 stagnaIAInSaLiY 6 wiau uelaiviu 11 0.65%
szagnatnundaiiu 1 1 ueilaiiu 31 1.30%
seegnanundaiiu 3 1 uelaidiu 51 2.55%
sgagnaiauudaiiu 5 1 dulal 3.70%
4.2 s¥fuanu seagnaInundaliiiiu 6 iau 0.35%
Wdng 2 sgagnaIAnaaLAY 6 tiau weiliiu 11 0.70%
seegnanundaiiu 1 1 uelaiviu 31 1.50%
szagnatnundaiiu 3 1 ueluidu 51 2.70%
stagnanundaiiu 5 1 dull 4.00%
5 aanlaesgisuianadudasanwiusd¥nadallusd
5.1 szdumnu szagnaadudaliiiu 6 au 0.30%
&av 1 seagnaIAInSaLAY 6 tiau ueilaiviu 11 0.65%
szagnatandaiiu 1 1 ueilaidu 31 1.30%
stegnanundaiiu 3 1 uelaiiu 51 2.55%
sgagnataumndaiiu 5 1 dull 3.70%
5.2 sgdumu seagnaInundaliiiiu 6 wiau 0.35%
\dng 2 sgagnaIAndaLAY 6 tiau weiliiu 11 0.70%
stegnanundaiiu 1 1 uelaiviu 31 1.50%
szagnatnundaiiu 3 1 uelidu 51 2.70%
stagnanundaiiu 5 1 dulal 4.00%
5.3 svdumnu seagnaaaudaliiiu 6 au 0.40%
[EHNK] seagnaIAInSaLiY 6 iiau uelaiviu 11 0.75%
szagnatnndaiiu 1 1 weilaiiu 31 1.75%
seegnanundaiiu 3 1 ueliiu 51 3.70%
sgagnaiaumndaiiu 5 1 dull 5.45%
5.4 sgdumnu szagnaInundaliiiiu 6 wiau 0.45%
\dug 4 sgagnaIAUaaLAY 6 tiau weiliiu 11 0.80%
seegnanundaiiu 1 1 welaiiu 31 2.00%
szagnatnundaiiu 3 1 uelidu 51 4.75%
seagnanundaiiu 5 1 dulal 7.30%
5.5 s¥dumu szagnaadudaliiiu 6 au 1.85%
\{u9 5 seagnaIAInSaLiY 6 iiau uelaiviu 11 3.65%
szagnatandaiiu 1 1 weilidu 31 10.60%
seegnanundaiiu 3 1 ueliiu 51 17.05%

szazaIAdmdaliu 5 1l

aulal

28.70%




015797 5.4 @unamud’m%’um‘\mﬁmmnﬁmsmamﬁua"\uﬂa‘»fmawwwaovjaanm‘\ms (Specific risk)

ANUALIATIUNG
(yasaulsznid aia. 31

sneu EatTht] srumsiszdiusianingdu arandae Wunasmuauszduandae
uazuiiduaasusinlsyiu
it5m)
5.6 svduAN seagnanaudaliiiu 6 iau 2.45%
\Ju9 6 stagnaIAInSaLiy 6 wiau uelaiiu 11 4.80%
szagnatnndaiiu 1 1 weilaidu 31 13.80%
seegnanundaiiu 3 1 uelaiiu 51 21.95%
sgagnaiaumndaiiu 5 1 dulal 36.90%
5.7 filafinsda  |svaznainamnda’liviu 6 wau 2.45%
dudy seagnaIALUaaLAY 6 Liau ueliiu 11 4.80%
stegnanundaiiu 1 1 uelaiviu 31 13.80%
szagnatnndaiiu 3 1 ueluidu 51 21.95%
stagnanumndaiiu 5 1 dull 36.90%
6 aanlaaaanunsidu / usEnudnniwe / usEvsedusde ludsanalng
6.1 szdumu szagnandudaliiiu 6 au 0.30%
&uv 1 seagnaIAInSaLiY 6 wiau ueilaiviu 11 0.65%
szagnatnndaiiu 1 1 weilaiiu 31 1.30%
stegnanundaiiu 3 1 ueliiu 51 2.55%
sgagnaiauudaiiu 5 1 dull 3.70%
6.2 sEduAN seagnaInundaliiiiu 6 wiau 0.35%
W& 2 sgagnaIAUudaLAY 6 tiau weiliiu 11 0.70%
stegnanundaiiu 1 1 uelaiiu 31 1.50%
szagnatnundaiiu 3 1 uelidu 51 2.70%
stagnanundaiiu 5 1 dull 4.00%
6.3 s¥dumu szagnaadudaliiiu 6 au 0.40%
[EHNK] seagnaIAnSaLiY 6 iiau ueilaiviu 11 0.75%
szagnatnundaiiu 1 1 weilidu 31 1.75%
stz nundaiiu 3 1 uelaiiu 51 3.70%
sgagnatauudaiiu 5 1 dull 5.45%
6.4 szdumN seagnaInundaliiiiu 6 iau 0.45%
\&e9 4 sgagnaIAnaaLAY 6 tiau weiliiu 11 0.80%
stegnanumndaiiu 1 1 welaiviu 31 2.00%
szagnatnundaiiu 3 1 uelidu 51 4.75%
stagnanundaiiu 5 1 dull 7.30%
6.5 szdumu szagnandudaliiiu 6 iau 1.85%
\{u9 5 sgagnaIAInSaLiY 6 wiau ueilaiiu 11 3.65%
szagnataundaiiu 1 1 weilaiiu 31 10.60%
stz nundaiiu 3 1 ueliiu 51 17.05%
sgagnaiauudaiiu 5 1 dulal 28.70%
6.6 sEduAN sgagnaInundaliiiiu 6 wiau 2.45%
\&u9 6 sgagnaIALUaaLAY 6 tiau weiliiu 11 4.80%
stz nundaiiu 1 1 uelaiviu 31 13.80%
szagnataundaiiu 3 1 uelidu 51 21.95%
stagnanundaiiu 5 1 dull 36.90%
6.7 filefinnsda  |sreznianiaamda’liiiu 6 wau 2.45%
Fuetu seagnaIAMEaLAY 6 Liau weiluviu 11 4.80%
szagnatnndaiiu 1 1 weilaiiu 31 13.80%
seegnanundaiiu 3 1 uelaiiu 51 21.95%
sgagnaiauudaiiu 5 1 dulal 36.90%
7 aanlaawihaow/uiEnau ludsenalne uanann 1-6
7.1 szduAnu seagnaadudaliiiu 6 iau 0.30%
&u 1 seegnaIAnSaLiY 6 tiau uelaiiu 11 0.65%
szagnatandaiiu 1 1 weiliiu 31 1.30%
stz nundaiiu 3 1 ueliiu 51 2.55%
sgagnaiaumndaiiu 5 1 dulal 3.70%
7.2 sEdumnu sgagnaInumndaliiiiu 6 iau 0.35%
W& 2 sgagnaIALUaaLAY 6 tiau weiliiu 11 0.70%
stz nundaiiu 1 1 uelaiiu 31 1.50%
szagnatnundaiiu 3 1 uelidu 51 2.70%
stagnanundaiiu 5 1 dull 4.00%
7.3 s¥duAnu szagnandudaliiiu 6 au 0.40%
[EHNK] seagnaIAInSaLiY 6 iiau ueilaiiu 11 0.75%
szagnatnndaiiu 1 1 weilaiiu 31 1.75%
seegnanundaiiu 3 1 uelaiiu 51 3.70%
sgagnaiauudaiiu 5 1 dull 5.45%
7.4 sgdumnu seagnaInundaliiiiu 6 wau 0.45%
W&u9 4 sgagnaIALUuaaLAY 6 tiau weiliiu 11 0.80%
stz nundaiiu 1 1 uelaiiu 31 2.00%
szagnatnundaiiu 3 1 uelidu 51 4.75%
seagnanundaiiu 5 1 dulal 7.30%
7.5 szduAu seagnaadudaliiiu 6 au 1.85%
\{u9 5 seagnaIAInSaLAY 6 tiau uelaiviu 11 3.65%
szagnataundaiiu 1 1 ueilaidu 31 10.60%
seegnanundaiiu 3 1 uelaiiu 51 17.05%
sgagnaiaumndaiiu 5 1 dull 28.70%
7.6 sEduAN szagnaInundaliiiiu 6 wau 2.45%
&9 6 sgagnaIAUnaaLAY 6 Liau weiliiu 11 4.80%
seegnanundaiiu 1 1 uelaiviu 31 13.80%
szagnatnundaiiu 3 1 ueluidu 51 21.95%
stagnanundaiiu 5 1 dull 36.90%
7.7 ilefinnsda  |sreznanamda’liiiu 6 wau 2.45%
Fuetu seagnaIAMEaLAY 6 Liau weiluviu 11 4.80%
szagnatandaiiu 1 1 ueilaidu 31 13.80%
stagnanundaiiu 3 1 uelaiiu 51 21.95%
sgagnaiauundaiiu 5 1 dulal 36.90%
8 aanlaasgianAasivssng
8.1 szdumnu seagnaadudaliiiu 6 au 0.30%
&u 1 seagnaIAInSaLiY 6 iiau ueilaiviu 11 0.65%
szagnanndaiiu 1 1 weilaiiu 31 1.30%
seegnanundaiiu 3 1 ueliiu 51 2.55%
sgagnaiauundaiiu 5 1 dulal 3.70%
8.2 szdumu szagnaInundaliiiiu 6 wiau 0.35%

e 2

sgagnaIAUaaLAY 6 tiau weiliiu 11

0.70%




015797 5.4 @unamud’m%’um‘\mﬁmmnﬁmsmamﬁua"\uﬂa‘»fmawwwaovjaanm‘\ms (Specific risk)

ANUALIATIUNG
(yasaulsznid aia. 31

sneu EatTht] srumsiszdiusianingdu arandae Wunasmuauszduandae
uazuiiduaasusinlsyiu
it5m)
szagnatnndaiiu 1 1 weilaidu 31 1.50%
stegnanundaiiu 3 1 ueliiu 51 2.70%
sgagnaiauundaiiu 5 1 dull 4.00%
8.3 szdumu sgagnaInundaliiiiu 6 wau 0.40%
W& 3 szagnaIAUaaLAY 6 tiau weiliiu 11 0.75%
stegnanundaiiu 1 1 uelaiviu 31 1.75%
szagnatnndaiiu 3 1 uelidu 51 3.70%
stagnanundaiiu 5 1 dull 5.45%
8.4 sydumu szagnaaaudaliiiu 6 au 0.45%
\Juv 4 stegnaIAnSaLiY 6 iiau ueilaiviu 11 0.80%
szagnatandaiiu 1 1 weilaiiu 31 2.00%
seegnanundaiiu 3 1 uelaiiu 51 4.75%
sgagnaiauudaiiu 5 1 dull 7.30%
8.5 szdumN szagnaInundaliiiiu 6 wiau 1.85%
&9 5 szagnaIAUaaLAY 6 tiau weiliiu 11 3.65%
stz nundaiiu 1 1 uelaiviu 31 10.60%
szagnanndaiiu 3 1 uelidu 51 17.05%
stagnaaundaiiu 5 1 dull 28.70%
8.6 svduAN szagnandudaliiiu 6 iau 2.45%
{19 6 seagnaIAInSaLiY 6 wiau ueilaiviu 11 4.80%
szagnataundaiiu 1 1 weilaidu 31 13.80%
stegnanundaiiu 3 1 uelaiiu 51 21.95%
sgagnatauudaiiu 5 1 dulal 36.90%
8.7 ilafinsdm  |svazniainamnda’liiiu 6 wau 2.45%
dudy szagnaIAUnaaLAY 6 tiau ueliiu 11 4.80%
stz nundaiiu 1 1 uelaiviu 31 13.80%
szagnainundaiiu 3 1 uelidu 51 21.95%
stagnanumndaiiu 5 1 dulal 36.90%
9 aanlasus¥viantuevlssng
9.1 sgduAu szagnaInundaliiiiu 6 wiau 0.30%
&9 1 sgagnaIAuaaLAY 6 tiau weliiu 11 0.65%
stegnanundaiiu 1 1 uelaiviu 31 1.30%
szagnataundaiiu 3 1 ueilidu 51 2.55%
szagnanumndaiiu 5 1 dulal 3.70%
9.2 s¥dumAnu szagnaadudaliiiu 6 iau 0.35%
& 2 sgagnaIAInSaLiY 6 wiau ueilaiviu 11 0.70%
szagnatandaiiu 1 1 weilaiiu 31 1.50%
seegnanundaiiu 3 1 uelaiiu 51 2.70%
sgagnaiauudaiiu 5 1 dull 4.00%
9.3 sEdumu seagnaInundaliiiiu 6 iau 0.40%
W&e9 3 sgagnaIAUaaLAY 6 Liau weiliiu 11 0.75%
seegnanundaiiu 1 1 uelaiviu 31 1.75%
szagnatnndaiiu 3 1 ueluidu 51 3.70%
stagnaaumndaiiu 5 1 dull 5.45%
9.4 sydumnu szagnaadudaliiiu 6 iau 0.45%
\Juv 4 seagnaIAUnSaLiY 6 wiau ueilaiviu 11 0.80%
szagnatnndaiiu 1 1 ueiluiiu 31 2.00%
stz nundaiiu 3 1 uelaiiu 51 4.75%
sgagnaiauudaiiu 5 1 dulal 7.30%
9.5 sEduAN seagnaInundaliiiiu 6 iau 1.85%
&9 5 szagnaIAUuaaLAY 6 tiau weiliiu 11 3.65%
stz nundaiiu 1 1 welaiviu 31 10.60%
szagnatnundaiiu 3 1 uelidu 51 17.05%
seagnaaumndaiiu 5 1 dulal 28.70%
9.6 s¥duAN szagnandudaliiiu 6 iau 2.45%
{19 6 seagnaIAInSaLiy 6 iiau ueilaiviu 11 4.80%
szagnataundaiiu 1 1 weilidu 31 13.80%
stz nundaiiu 3 1 ueliiu 51 21.95%
sgagnaiauudaiiu 5 1 dull 36.90%
9.7 Tlafinsda  |svaznainamnda’liiiu 6 Wau 2.45%
dudy sgagnaIAUnaaLAY 6 tiau weiliiu 11 4.80%
stz nundaiiu 1 1 uelaiviu 31 13.80%
szagnatnundaiiu 3 1 uelidu 51 21.95%
sgagnanundaiiu 5 1 dull 36.90%
10 mMsadnuluasasudl non-investment grade Mhiduldauisena ada. 3ashans
asuilsznaugsAadunasudinilsyiudia
10.1 szefuanu szagnandudaliiiu 6 au 45.00%
\{u9 5 seagnaIAInSaLiY 6 iiau ueilaiviu 11 45.00%
szagnataundaiiu 1 1 weilaidu 31 45.00%
seegnanundaiiu 3 1 ueliiu 51 45.00%
sgagnataumndaiiu 5 1 dulal 45.00%
10.2 s¥diuAn seagnaInundaliiiiu 6 wiau 68.00%
\du9 6 szagnaIAUnaaLAY 6 tiau weiliiu 11 68.00%
stegnanundaiiu 1 1 uelaiviu 31 68.00%
szagnatnundaiiu 3 1 uelidu 51 68.00%
stagnanundaiiu 5 1 dull 68.00%
10.3 A16finsdm  [szaznaiaandaliiiu 6 au 68.00%
Fueiu seagnaIAMEaLAY 6 Liau weiluviu 11 68.00%
szagnatnndaiiu 1 1 weilaiiu 31 68.00%
seegnanundaiiu 3 1 uelaiiu 51 68.00%
sgagnaiaumndaiiu 5 1 dull 68.00%

11
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sdui L LRI AnnuzAunsneansi af.‘ wuiiAusus amuzq"famumauﬁ'lsmﬁ amuwﬁaanﬁ gouzaaInd
(types of currency) (5 RN STRITIT) nugasluvsuna
1
2
3
4
5
996
997
998
999
1000
1001 #n1uz57u (total position)
1002 aAudavanndnsiuantildau (currency risk charge) 8%
1003 WunasnuaIusTauaLde (risk capital charge)
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©15191 5.6.3 s1aazidaanisnaisandszdnsarnlunisilasdumnuidae uazaiseruialdunaswmusiyiuaudusaiuaainainsiaasiasnulunasanisasnunlesunisilavAualnuduv (hedged portfolio) aaviiraasnu

] = o al - o
AAUN wasansasnuluasisnsunaasnisilasAuaudus wn3aviiailasiuaandus . .
; staziduauaINATANIS
AsuvilsTnnaaIRsIEIsTNL , - o
q dadi YAANAANAAIIUNTNED asuluasiansvun
4AANUDIAT adiadauan aann o = . e d
7 & 4 d9dv siavnisilavAualnudes
5Ny mnrsdtaana/ida e PP
. . q aaviniaviiailasiuaiu | wiasdiailasduarudus
dszan Sauay ueiazdsznn Adeuan o e
e uaznaguslunisilaviu
uavilszne .
(underlying asset) anudes
1 (1) ssasnunaansidauluaarandnniwduviodsendlneg -
T = T T T = T S R Tr— =
(2) anarsnunaanadoulunaiaudnnineg 1au 1a 1a uaraarandnniwdduniagludufiaaravdnnindaunnvua'ls -
(3) amarsnunaansiaulusaiandnningdu wa'laiagluduiaaraudnniwdauvinvualiluaise -

asasnunasnzisuluaaiavdnnindumsdlssma'lne

aasuiaansdoulusaiandnniwg 18y 1a 1a uaraaraudnniwdduiatluduiiaaiandnnindauiniwua'ly

)
)
(3) anasnunansiiaulusarananniwedau weliagluduiiaaravdnniwdauiininualiluaisg
(4) a5 &@1snudy uanwiiaain (1) 69 (3)

1) asrd@snuiaansiisuluaaiananniweguvlssna’lne

2) anasvuiaansidaulusaraudaniwed 13y 1a la uazaaaudnnindauiad ludufiaarandanindauinivualy

(1)
3]
(3) as@snuraangdisulusaiavanningau we'liatluduiinaraudnnintgaurinivua1iluaisg
(4) 951815 Nuay uanwiiaain (1) 89 (3)

1) asnasnuiasnsisuluaaiandnnindumsdssma'lng

2) asnd@snuiaanzidauluaaiaudnnswe 1y 1a la uazaaiananniwdduiag lududaarauannindauinivua'ly

1)
(2)
(3) anasnunaansidaulusarandnniwgdau webiad ludufinaravdnniwdaunninualiluaisg
(4) a5 &@1snudu uanwiiaain (1) 9 (3)

1) asrdsnunaansiisuluaarandanniwegulssina’lng

2) asnasnuiaavziiaulusaiandnniweg by @ la uazaaiananyingdunag luduiinariandnnindamuinivua'ly

)
@)
(3) an@snunaansiiaulusarsnanniwedau weliagluduiinaravdnniwdauiininualiluais
(4) asr&rsvudu uanwiiaain (1) 89 (3)

50

asnansnuriasnzidauluaaiandnniwdusdlssma'lne

asasnuiansdouluaaiavanniue iu a 1a wazaarandnnindaunadluduiaaiavanningauinivua’ly

51

(1) asransvuiaanziisuluaaiavdnndweimislsziva'lng

(2) asransnuiaanzdisuluaaiavdnndwe 15y 1 1a uazaaausnnintauiag luduiaaravudnnsweanun

> - Y o ) i ¥ ¥ PY] rY o - >
(3) esrasnunaansiisuluaaraudnninedu uebiagluduiinaraudnnindarunniuuealiluaisie

(4) as1a15nudu vanwiiaan (1) &9 (3)




157911 5.6.3 s1uazidaanisiansandsrangnnwlunisilasduarnundue uaznisdrmaudunasudnisuarudusiuaainainsiaiasiasuulunasnnisasuitlasunisilasiuainandus (hedged portfolio) ADIKUILRINY

sdui

asnasandszandainlunisilasAuadiudu (@udsznia adla. 31eruni1sau

wi’amsaam‘luﬂs’la'lsmmﬁvmsﬂvr\‘um'lmam

T =
SEvlsznudiia)

Msuivlsuanaainsasy

regression analysis ve

Uszan

Fauay

sdsdayamisswalunisvin
regression analysis
uialai

Aundweidvdonas
nasfiailasiuarudee
ATIAUNATONITAINY
isasnisilasAuainandus

rification coverage ratio verification
Aranuay andulsvang Hamaswazan ”"":!“:‘ Hamuasat “ﬁ“:"
(slope) avduug 4 . h o 3 e
W@aemseuyanizay WISEILYAAIURINATANTS
«av line of best (correlation vl A e
N Aunsweidreduasindaciia | asmusiuiidasnsilasiu
fit coefficient)
lasAumnndue anudue

yasitlesu
msilasAuanadus
(hedged exposure)

(1) anasnuiiensdoulusaandnninduviadssnaing

(2) anansnuiansdisuluaaiandnning b 1a la uaznaienanvswbduiag luduinaavanningauidiivuely

(3) aarsnunaanadisuluaarandnningau ue'liagluduiinaravdnningamiivualiluaisg

(4) esansnudu uanwiiaan (1) d9 (3)

2 [(1) enasvuriRaveidfisuluaarevdnninduvinlssinalng
(2) enasvumanzifisuluaaievdanning 1du 1a 1a uazamendnviwdaunad ludutiaarandnningonuiimvualy ~
(3) amd@rsnuniaansiloy A eVANVENTAY ua biag luduinaavanuswdeu i e L luatag
(4) a51dsnudu uanwmilaan (1) 9 (3)

3 () s\ﬂmmuﬁmmtﬁuu UAAUINNTWEUMILTENA INE
(2) anansvuanzifisuluaaiavdannivg 1du 1a 1a uazamendnviwddunad ludutioarandnningonuiivualy ~
(3) anasnuiiansoy uaRIA VAN VENEAY um‘"lu'aq'luﬁﬂﬂmmwﬁﬂw?wdmuﬁmMuﬂ%‘lumiw
4) as1ansvudu uanwiiaann (1) 9 (3)

4 (1) enasnuiiaansdoulueaavdnninduviolssneing
(2) andsnuniaanadsuluparandnnind @u @ la uasaarandnnindaunagluduiinaravannindaminivua'ly ~
(3) anasnuiaanafoulunarandnningdu wabiagluduiiaaravannindamdimualiluase
(4) as7d1snudu uanwmiiaan (1) &9 (3)

5 |(1) enarnvuiiaansifisulusaiavdnniwdulssndlng
(2) anasnuihansiisuluaaiandnning (x 1a la uazaaendnvswdduiiag luduiamavannindgauiivue’ly ~
(3) anasnuiansafoulunarandnningdu uabiagluduiiaaravdnnindawmiimualiluase
(4) a51d1snudu uanwmiiaan (1) &9 (3)

50 [(1) enasnuiaanzidouluaaiavdnniuduviolszneing
(2) anasyuiaavedsuluaaiavanvisng 18u @ 1a uasamendnnindduiagluduiiaaravannindauiivualy _
(3) anasnuiansafoulunarananningdu uabiag ludufiaaravanindamiimualituase
(4) a51d1snudu uanwmiiaan (1) &9 (3)

51 (1) ns'lmsﬂuﬁaawzu‘iuulunmnua"nm weiuvivlsuvalng

(2) esrasvuiinanadisutuaaiaudnnine 1y a la uamsnsmﬁnwfwrfguﬁmj'(uﬁ'uﬁna'musinvﬁwu’muﬁ

3) asrasuuiiansiisuluaaiavdnvdnegdy uabiag ludadaaiavannintdmainivualiluase

(4) as1a159udu uanwiiaann (1) v (3)




1519011 5.6.3 swanduanisiasansrdnsninilunisilasduanudue warnisdnadunamuduaundussiusaainainsaesnasyuluwasanisasuitlasunisilassuaundus (hedge

L) i\ i\ ( ged portfolio) navu awnu um
snduil wasanmsasnuluasiasyuisasnisilasiuanuidas
nsusszIAN2aRsI@TUY yaailesu b
nsilasAuaaundus . RS Over-hedged position WunaUAINSERLANN
(hedged exposure) AGRIT (stexEosurs) Over-h.e.dged ugnaulsziavaay armnndne & 31l meuszduaIIndue
lszian Fauay uanmulsTAAAIRSIANS (Getexpesiie) CEOEREH L) pesiicy as18EsNU as1EsNU
ABINFIAINY
0
1 [(1) enarsnuiaangdauluaaiaudnvindunolsna'lneg - - - 18% -
(2) anasuianadouluaarandnnind dx a la uaznarandnninddutiag ludufinarandnnindauiimua’ls - - - 25% -
(3) asd@rsvuiaanaisulusariavannindgau usliasbluduiiaarandnnindauiiivualiluase - ° - - 35% - )
(4) esdrsnuau uanwiiaain (1) &9 (3) - 50% -
2 |(1) en@svuviaavzidsuluaaravdnniuguviolssndlng - - - 18% -
(2) ananauiaanadouluaaiandnning 1du 1a la uazearavanvindduniagluduiaaendnningamiinualy - - - 25% -
(3) anasuiheanadsulunarandnnindgdu ua'biadludriiaaendnnindamidivualiluase - ) - - 35% - )
(4) asansnudu vanwilaain (1) 89 (3) - 50% -
3 (1) enasnuiaanadauluaaianannindunadsanailng - - - 18% -
(2) anarsvuiaanaisulunaiavannine 1@ 1a la uamms\uénwfwdduﬂgj'luﬁ'uﬂﬂmsmsfnw%wdmuﬂﬁwuﬂvﬁ - - - 25% -
(3) asdrsnuitaansdsulusaavidnningau usliasbluduiiaaavdnnindauinvualiluase - B - - 35% - )
4) anasvudu uanwmilaan (1) &9 (3) - 50% -
4 |(1) endrsvuiasvsdsulusaiavdnninduialszinalng - - - 18% -
2) anasnuiaansdouluaaiandnning 1By a 1a uaraaravannindduniagludufioaandnnintgamirnualy - - - 25% -
(3) anasuriaansifisuluaarendnniwgdu ualiad udufiaarandnnindauiinualiluanse - ) - - 35% - )
(4) a5 d@1svudu uanwiiaann (1) e (3) - 50% -
5 (1) anasyuiaanadauluaarauannindunadssnaing - - - 18% -
(2) anarsvuriaavsdouluaaravianning @bu 1a la uagaaavannindduiiagludufiaaananningomiiualy - - - 25% -
(3) asdrsnuiiasnsdsulusaraviannindau usliasdludufiearevdnnindauiivualiluase - B - - 35% - B
(4) asansvudu uanwiiaan (1) 9 (3) - 50% -
50 [(1) end@rsvuriaaneidsulusaiavdnnintduvolssina'lne - - - 18% -
(2) asasuihanadouluaarandnning dx @ la uaznarandnninddutiag ludufinarandnnindauiimua’ly - - - 25% -
(3) anasvuriaansifiaulunarandnniwdau ualiad udufioaandnnindauiinueliluans - ° - - 35% - °
(4) @s1dsnuau uanwilaain (1) 9 (3) - 50% -
51 [(1) asasyuirenaisuluaaaudnvdntuvisyszanaing - - - -

= = = = o > ——
(2) asrasnunaanzisuluaaiauinning 13y 1a 1a uaraaavdnnintdunag ludddaaauannsneaiun

3) nﬁa'\snuﬁ‘aawmﬁuu‘lunmnua"nvns"wu’ﬁu lm'"lu'ng"(un"'m‘ina'mvm"nvﬁwu'ﬂ'mﬁri'mun"l'i‘lums'w
(4) @srasvudu vanwitiaann (1) &9 (3)
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NNTATUIUNTITATEINLANUL LN

ASAINNAUANULALNAUANATR dnseantde ATIFTNU niwedau dnsuantlanuy
ANTATUAUSAUAIINTLIAIUAR AT IAAIINETUAIULDIEATIADALTIE 100% 25% 25%
ﬁl’?ﬂmﬁ/ﬁ’un‘h‘i/ﬂ7wzﬁ'bm”w&m7m7ﬂﬁ777.1m71m7u2/a.75m7;«75757757{114 25% 100% 25%
ANINTURUBAUAIINFITIUAR 1A IAATINAUAIUYDITIA TN WETY 50% 75% 25%
ANINTURUBAUAIINFLITIUAR 1A IAATINAUAIUYITATIUAN LY 25% 25% 100%
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15197 6.1 Bunasudusumndasnndasieaniiusiuilasanaiaialil (General market risk) (ALM)

YAAAUNTWET yasunaunaaulun dautAu (surplus)
aau'lwisadas sadasieaniiy
e snunsal (scenario) aanlﬂu-(.interest rate (inte.res.t.r.ate sensitive
sensitive assets liabilities value)
value)
1 51U (base)
2 dnsnaniiaindiu (interest rates up)
3 dnseaniiinanas (interest rates down)
4 lGunaowumu‘s:ﬁum‘mlﬂm (risk capital charge)
a151911 6.2 sraazdaanisannaiuna nudm%‘umwu‘fwa‘miﬂs‘imamﬁua“‘mﬂaiuammﬁa"lu (General market risk) (ALM)
1 anay | das | dasuiu | dasian das das |UIUSM (gross amount) aa1un1saiziu (base scenario) danumsaidasieaniduliuniu (rates up danumsaidasieaniiuliuan (rates down
(bucket Al aaniin (shock | (shock eaniy | eanuis scenario) scenario)
(vears))| (proxy | gw' | uprate) | down |ylsudn’ | Usuan’ AR T
term) (base rate) (up) (down) | Aunineiidaulmsa | assudiSudauasnis: | Aunindiiaaulmsa utiauiaauluisa Aunsneimaaulinga utidauiaauluisa Aunsweiviaaulnca uwildunidaulinga ynueadan
rate) dasimaniie (interest yAWua AN Fasnaniia daseanie Fasnaniiia daseantiie sasreaniiiy dasaantiin dszAufuscasaaag
rate sensitive assets) | UsziuduszazanIsIN [ —
Aaun1sUszAusuaa o &
a1 sveuau vilasiu Tiapunouiidu
ulasidu'lvai 75
1 0.5 45.00%| 40.00% 0.00% 0.00%
2 15 44.00%| 39.00% 0.00% 0.00%
3 25 43.00%| 38.00% 0.00% 0.00%
4 3.5 42.00%| 37.00% 0.00% 0.00%
5 4.5 41.00%| 36.00% 0.00% 0.00%
6 5.5 40.00%| 35.00% 0.00% 0.00%
7 6.5 39.00%| 34.00% 0.00% 0.00%
8 7.5 38.00%| 33.00% 0.00% 0.00%
9 8.5 37.00%| 32.00% 0.00% 0.00%
10 9.5 36.00%| 31.00% 0.00% 0.00%
1 10.5 35.00%| 30.00% 0.00% 0.00%
12 11.5 34.00%| 29.00% 0.00% 0.00%
13 12.5 33.00%| 28.00% 0.00% 0.00%
14 13.5 32.00%| 27.00% 0.00% 0.00%
15 14.5 31.00%| 26.00% 0.00% 0.00%
16 15.5 30.00%| 25.00% 0.00% 0.00%
17 16.5 29.00%| 24.00% 0.00% 0.00%
18 17.5 28.00%| 23.00% 0.00% 0.00%
19 18.5 27.00%| 22.00% 0.00% 0.00%
20 19.5 26.00%| 21.00% 0.00% 0.00%
21 20.5 25.00%| 19.80% 0.00% 0.00%
22 21.5 24.00%| 18.60% 0.00% 0.00%
23 22.5 23.00%| 17.40% 0.00% 0.00%
24 23.5 22.00%| 16.20% 0.00% 0.00%
25 24.5 21.00%| 15.00% 0.00% 0.00%
26 25.5 20.00%| 14.00% 0.00% 0.00%
27 26.5 19.00%| 13.00% 0.00% 0.00%
28 27.5 18.00%| 12.00% 0.00% 0.00%
29 28.5 17.00%| 11.00% 0.00% 0.00%
30 29.5 16.00%| 10.00% 0.00% 0.00%
31 30.5 16.00%| 10.00% 0.00% 0.00%
32 315 16.00%| 10.00% 0.00% 0.00%
33 325 16.00%| 10.00% 0.00% 0.00%
34 33.5 16.00%| 10.00% 0.00% 0.00%
35 345 16.00%| 10.00% 0.00% 0.00%
36 35.5 16.00%| 10.00% 0.00% 0.00%
37 36.5 16.00%| 10.00% 0.00% 0.00%
38 375 16.00%| 10.00% 0.00% 0.00%
39 38.5 16.00%| 10.00% 0.00% 0.00%
40 39.5 16.00%| 10.00% 0.00% 0.00%
41 40.5 16.00%| 10.00% 0.00% 0.00%
42 41.5 16.00%| 10.00% 0.00% 0.00%
43 42.5 16.00%| 10.00% 0.00% 0.00%




15191 6.2 anduanisanauiunasnudusuarndusaindasinaniusuilasunaiaialul (General market risk) (ALM)

il anany dns | desunn | dasiaa bElobh) aasn A71UIU5MU (gross amount) aaun1saigiu (base scenario) aAnunisaldasieaniiul$uiy (rates up anunisaldasieantiulfuan (rates down
(bucket | i | eamuiu | (shock | (shock | eamiiu | eanuia scenario) scenario)
(years))| (proxy | sw'" | uprate) | down |ysuwin|usuaa” TS o

term) (base rate) (up) | (down) | Auvdweitdaulmnsa | aszusSudauasms: | aundwdvisaulnea | uddudsaulmsda | Auniwdvisaulwosa | wdduddauhnea | undwdiaaulnga | wiauvisaulnea wAWusLdaN
rate) dasmanude (interest | mnWuada dasmanis dnseantiy daseania dnseanty dasmanie dnsieanty L el M
rate sensitive assets) | UszAususrazanITIN e
AaumsiszAuduca rrem Ry
AL srduau iy
ulasiduvaii 75

44 43.5 16.00% 10.00% 0.00% 0.00%

45 445 16.00% 10.00% 0.00% 0.00%

46 45.5 16.00% 10.00% 0.00% 0.00%

47 46.5 16.00% 10.00% 0.00% 0.00%

48 47.5 16.00% 10.00% 0.00% 0.00%

49 48.5 16.00% 10.00% 0.00% 0.00%

50 49.5 16.00% 10.00% 0.00% 0.00%

51 50.5 16.00% 10.00% 0.00% 0.00%

52 51.5 16.00% 10.00% 0.00% 0.00%

53 52.5 16.00% 10.00% 0.00% 0.00%

54 53.5 16.00% 10.00% 0.00% 0.00%

55 54.5 16.00% 10.00% 0.00% 0.00%

56 55.5 16.00% 10.00% 0.00% 0.00%

57 56.5 16.00% 10.00% 0.00% 0.00%

58 57.5 16.00% 10.00% 0.00% 0.00%

59 58.5 16.00% 10.00% 0.00% 0.00%

60 59.5 16.00% 10.00% 0.00% 0.00%

61 60.5 16.00% 10.00% 0.00% 0.00%

62 61.5 16.00% 10.00% 0.00% 0.00%

63 62.5 16.00% 10.00% 0.00% 0.00%

64 63.5 16.00% 10.00% 0.00% 0.00%

65 64.5 16.00% 10.00% 0.00% 0.00%

66 65.5 16.00% 10.00% 0.00% 0.00%

67 66.5 16.00% 10.00% 0.00% 0.00%

68 67.5 16.00% 10.00% 0.00% 0.00%

69 68.5 16.00% 10.00% 0.00% 0.00%

70 69.5 16.00% 10.00% 0.00% 0.00%

71 70.5 16.00% 10.00% 0.00% 0.00%

72 71.5 16.00% 10.00% 0.00% 0.00%

73 72.5 16.00% 10.00% 0.00% 0.00%

74 73.5 16.00% 10.00% 0.00% 0.00%

75 74.5 16.00% 10.00% 0.00% 0.00%

76 75.5 16.00% 10.00% 0.00% 0.00%

77 76.5 16.00% 10.00% 0.00% 0.00%

78 77.5 16.00% 10.00% 0.00% 0.00%

79 78.5 16.00% 10.00% 0.00% 0.00%

80 79.5 16.00% 10.00% 0.00% 0.00%

81 80.5 16.00% 10.00% 0.00% 0.00%

82 81.5 16.00% 10.00% 0.00% 0.00%

83 82.5 16.00% 10.00% 0.00% 0.00%

84 83.5 16.00% 10.00% 0.00% 0.00%

85 84.5 16.00% 10.00% 0.00% 0.00%

86 85.5 16.00% 10.00% 0.00% 0.00%

87 86.5 16.00% 10.00% 0.00% 0.00%

88 87.5 16.00% 10.00% 0.00% 0.00%

89 88.5 16.00% 10.00% 0.00% 0.00%

90 89.5 16.00% 10.00% 0.00% 0.00%

91 90.5 16.00% 10.00% 0.00% 0.00%

92 91.5 16.00% 10.00% 0.00% 0.00%

93 92,5 16.00% 10.00% 0.00% 0.00%

94 93.5 16.00% 10.00% 0.00% 0.00%

95 94.5 16.00% 10.00% 0.00% 0.00%

96 95.5 16.00% 10.00% 0.00% 0.00%

97 96.5 16.00% 10.00% 0.00% 0.00%

98 97.5 16.00% 10.00% 0.00% 0.00%

99 98.5 16.00% 10.00% 0.00% 0.00%

100 99.5 16.00% 10.00% 0.00% 0.00%

521 (total)

" iwllenulszana ada. Meansinualsnanuazuiazandunamu nufondnina 58015 uazdaulalumsinaiiunasmuzasud¥nilseiudio wasnsuun 2 4a 5
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sdun 518015 um
1 Wusiias vun drdaanladidu-duantdu uazsduliniu audsaanaas
Adaanuiaraanas1ans
(n) |aan &9A1e FuTa Juarta wraAdsenu laasgunatng suiasuwsdssinelng
nTENTINTARI N vianasnuiianmsfiuyuasimuissuuaaiunsdulng ﬁ
ilusnaiuuin
(u) [aan &9dre Fusad Fuania wiadlseiu Taassuiacvlssind sunasnaiy
avlssng uagnsznsvmsaavevlssing lugnatdulag
(m) [aanTeasgianuAalnaniinguuiaanieInny Mnsznsivnisaae liAdseiu
wazfolilaulsamwiiumisivinde uarbididuduairsnindada Miluana
WU
(9) [aanTeafgianuAxlnaAfinguunaanizinss Nnsznsvnsaas ludlsedu
wasfolilaudssmwiluusEvandgs wasdiduduaruitndada Mfluana
WHULN
(3) |aanlassgiavAalnaiulsaniwiluusEniidaluuss
(@) |aanTeaganiiunisidu / sEnudnniweg / uiEnilsydusia lulssnalne
() |aanTeanianuw/uiEndu Tudssndlng uanan (n) d ()
() [aanTeaigidnnAacvdssing
(1) |aanTeaui¥niandueIlssing
() [ wsweRunuudass / Wuasnulvidhdga
(@) |Wulvnduisofiyaradidsziu
() |Wulvndulufanisiaseasraiugiu
(5) |WulvniiuleainsuassaiiiluilsydAu
(n) [WSulvindua
2 WuliifleafiadeudunswedinuaailudszAu
(n) | adonBunswenladiuiiatada
(2) | adomsuniweau
3 AsdscAusdueaa
4 Aunsweidu
(n) | WYuan
(@) | Sudngantfunisidy/ Twsudinldu/ desdushn Ausunaisaaundu
(A) | Wudnaardunisidu / Tufusndu / dasSusn Ausuiaisauy
() | Tydiduszwasrinorulug
(3) | Runindn#dulesadniieyd (Deferred tax assets)
(@) | Aldaaanaalsnin
() | dedszAudaaviuannnsussnilseduioaiaime idvthssiiundi 60 Ju
fuusiusuduasasaudeyan
(2) | 1elaannA1sRINUAIITY
(1) | Runiwendina1serniiu (assets pledged by an insurer)
5 M31A15aUNUS
6 5
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M15197 7.2 Wunasnudinduarnudassmuinsinainnisasnuluasiasii

UM
ananduesuiouua
(1amanulsennd ailn.
seui LRl k] imv’f'.nﬁuizﬁuﬂm arandes lﬁiinmvgus:w
nsweRunazuiiiduuas STAUANULALY
uainilszAudia)

1 aan &A1 Fusas Suania wiaadsziu Taedgunalve suiasuns 0.0%
dseindlng asensensadaing wianasnuwianisluyuasweiun
szuuganfunsduine Miuanaiuun

2 aan 9318 Fusa suaria wiamilsydu Taasguiacvilsuine
FUIANTNAEWUTENA LaznsTnTIvNITARIAINLsEnE Tudgnaiulen
2.1 sziuanute 1 0.01%
2.2 sehumANuLRey 2 0.35%
2.3 sziuanutdes 3 0.40%
2.4 sgiuanuides 4 1.50%
2.5 sziuanuLdes 5 4.00%
2.6 sTAuAMULREY 6 14.00%
2.7 hildsunisinsziuanutinitada 14.00%

3 aanlaedzianuAaluaidnguunaawizdnes Ansensenisadel 0.35%
AlszAu wazdelildudasanwiiluusivande warhiddusu
anuiindtada Adlugnatiuuin

4 aanleaaigiauialnaifinguanaanizdndy finsensienisadali
Anlszdu uazdolilaulasamuiiiui¥nings naviduduaiiy
vdlada Adluanaduuin
4.1 szauanuLies 1 0.01%
4.2 sgauanuLdey 2 0.35%

5 aanTaasgiamAalnafulasanwiuusindiidallus
5.1 seAumuLRe 1 0.01%
5.2 szfuanuLdes 2 0.35%
5.3 sTAumANULREY 3 0.40%
5.4 syuanutdes 4 1.50%
5.5 sEAuAMULREY 5 4.00%
5.6 szAuAMULieL 6 14.00%
5.7 hildsunisdaszauamnuindada 14.00%

6 aanlaaaa1dunNIsiu / uiEnuanning / us¥nisyduds Tudssne
6.1 sziumuLe 1 0.01%
6.2 sTAUAMULREY 2 0.35%
6.3 szAuauLded 3 0.40%
6.4 sTAuANULREY 4 1.50%
6.5 szAuauLies 5 4.00%
6.6 sTAUAMULREY 6 14.00%
6.7 hildsun1siasziuanuiinitada 14.00%

7 aanTagilaw/usEnau ludsswa'lvne uanain 1-6
7.1 sziuanuce 1 0.01%
7.2 sERuAnuLdey 2 0.35%
7.3 sziuanutdes 3 0.40%
7.4 sguanuides 4 1.50%
7.5 sziuanuLdes 5 4.00%
7.6 szAuauLies 6 14.00%
7.7 hildsunisiasziuanuintada 14.00%

8 aanlausgiavAacivdssindg
8.1 sziumnuLe 1 0.01%
8.2 sTAuAMULREY 2 0.35%
8.3 svAuanuLies 3 0.40%
8.4 syAumAnuLde 4 1.50%
8.5 syAumanuLies 5 4.00%
8.6 s¥AuAULAEY 6 14.00%
8.7 hildsun1sinsziuanuiinitada 14.00%
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f15191 7.2 wunaanumw’{umwnﬂmmumsmaa‘mmsaawu’lum'\ 815Ul
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- o &
ANUFLIAUNIUNG
(1amanusennd ailn.
sdudi snams 11m§|‘msﬂsz§1‘us1m Feadas tSunasvumu
nindRunazuilduuas STHUAMULALIS
uainilszAudia)
9 aanTasudEniandusvlssing
9.1 sgAumULREY 1 0.01%
9.2 sTAuAMULREY 2 0.35%
9.3 sTAuANULREY 3 0.40%
9.4 syuanutdes 4 1.50%
9.5 sEAuAMULREY 5 4.00%
9.6 szAuAMULIEY 6 14.00%
9.7 hildsunisiaszauamnuindada 14.00%

U




15197 7.3 Wunasnudnsuanuduesiuasiaanmsasuludubigininadademsunsnesuaviiluilszdu

U
anudavsiaiouun
(Masauilszana -
seun 518015 ailn. eramsilsadiu | ararndas Nunaenug‘mszﬁ’u
SansneRunasiiiau ANUIGEN
waavusEnilsziudin)
1 |adewsunswanldifluiatande (residential properties)
(n) |dasd@rudulvigiusayaavdndseduiaannii 70% (LTV < 70%) 2.8%
(2) |dasd@rudulviginsayaanandseiuseniie 70% &9 90% (70% < LTV < 90%) 6.0%
(@) [WBulvigfusasnanin (non-performing) 8.0%
2 adon3unsnedu (other types of properties)
(n) |dasd@rudulvigiusayaavdndseduiannii 70% (LTV < 70%) 6.4%
(2) |[dasd@rudulviginsayaainandseiuseniie 70% 89 90% (70% < LTV < 90%) 8.0%
(@) [WBulvinusasaaniw (non-performing) 12.0%
3 574U (total)
a15191 7.4 L@unmwusi‘m%um'\uLa"'mﬁ'\umsﬁﬁmnn'ﬁmnu‘lm@u‘lﬁ dnvananndulidiuleadadevinsunsweanuanilulszdu U
anudavsiaiouun
(yamaulszand - »
seui 51815 ain. Iehanisdszuiu | aradundue SR EPRECE
semsweHRuLazuiaY ALY
aavusinilscAudin)
1 ihnswduuuudsdedssandaaiiznnindu / Wuasnulvizhda 14.0%
2 Wulifiuteaiyrnamidsedu
(n) [WuldddnunanwinoutazdiunuuasusEn 7.0%
(2) [WSulvdduunyrnadu (aniu Wulidduleafinsusssiiudssdu) 14.0%
3 WBulviddnluAanisTaseasonugiu
(n) [185unsindusuanuiinidada
(1) [szuanuiieas 1 3.71%
(2) [sgduanuideas 2 4.35%
(3) [szdumudns 3 5.85%
(4) [seduanuidas 4 8.80%
(21) [Lild5unisiaszaunnutindadia
(1) |atlussazanifiunns (operational phase) 9.50%
(2) |atluszazaausfiunis (pre-operational phase) 14.00%
4 Bulirfinlaasinsusssudifludlszdu 0.0%
5 Wulvigdudu 14.0%
6 |5
M15199 7.5 Wunasnudmsuaudasdiuasinannisisziusiusa
adun 5705 [T
1 (n) [Wunv'liannnisdsedusiasa (deposit on reinsurance treaties)
(2) [WudrvsutimdunisdseAusiasia (due from reinsurers)
(m) [dsavdseAudagiunizanfuannnisdsedudasa (NausiuaAlanNuEUEIY)
(reinsurance recoveries on technical reserves (before PAD))
(9) |anuiidszAususiadu (other reinsurance receivables)
sHuIunsweaInnsilszAufuca (total reinsurance assets)
2 (n) [Wuda'liannnsdseiudasia (amounts withheld on reinsurance treaties)
(2) [WSudrvanaaedunisdssdusdusa (due to reinsurers)
(@) [t mfidseAudasiadu (other reinsurance payables)
shuuiiduannnisdseiusiuea (total reinsurance liabilities)
3 funsweRnnsdszAuduanagns (net reinsurance assets)
4 Wunasnudsuamudaearuasinainnisdstiusiuca (risk capital charge)




o
AN

a kY o - - = a e
7.6 Wunasnudvisumudavaruiasinaindunsneitug

anuduvsaionun
(aaaulsene
. 6runs
dszidiusnan WUN2INUAIUSTAL
seuil 58NS arasdne
winwgRuuazuildu anudug
AaIuSENsEAY
A3a)
1 Juaa 0%
2 Wusdhnganiunsdu/ wsudndw Wesdudin du 5. aaudu 0%
3 Wusdhndantiunsdu/ tusudnldu fiesldudn Ay 5. u
(n) [Frnuduitasunisandseduannaanudsedududin 0%
(2) [fauAuanwudunlasunmsandseduannaanudsyduducin
(1) |sgaznarliviu 1 iau 0%
(2) |sgaznarnnnnin 1 wiau ua'laiviu 6 wau 0.25%
(3) [szaziarunnnia 6 wiau we'liiAu 12 iiau 0.50%
(4) |szezancous 12 wiau duly (sduauias 1) 1.6%
(5) |szagriancous 12 wdiau duly (ssduanuidas 2) 4%
(6) [szmzraancoue 12 wiau duly (seduauias 3) 8%
(7) |szmgriancous 12 wdau duly (ssduanuidas 4) 8%
(8) [szmzrrancvue 12 wiau du'ly (szduaruias 5) 8%
(9) |szegrrancous 12 wdau duly (ssduanuiias 6) 12%
(10) [szaznaidones 12 wau duly (lulefunisdaduduanuindada) 12%
(11) |seagnansons 12 dau du'ld (FandunsduidnguinafdnInay aniy 5.0audu) 0.8%
4 [Ty dhdusswadinoulve 0%
5  |RuniwdnEduldsadaiieayd (deferred tax assets) 0%
6 |Aldaeanaaiemin 0%
7 wisnlseAudaarosud viunsussnidseduduatifive Meehssiiundt 60 Ju HuusiuduAuasag 12%
audeyan
8 elEANNNITRINUAINGY
AvFuan fsunatune suansurvdsavang nssnsemsedsing sunaisaandu wia 0%
naowutwamiﬁluvjuavwmmszuuamuummuwu wiluanamm [ Julvifiulaad
(n) asussnilszAude sz / wuﬂuwaﬁﬂsummmwaoﬁmuﬂﬂaﬁqmm‘ﬁumunaumu"l,mu
Hodolainurinuasses nawingunaivualvififyaaaiusasiiselvidugdaanans
Lﬁuﬂuwaﬁﬂszmﬁummaoﬁpuﬂﬂaﬁﬁmmﬂumwnavimu"lmumwunmum:nmmﬁ 100%
(2) |nguunarvualifiduaaaiudasiisslvdusfansans
duq
(1) |szfiuarnuien 1 0.01%
(2) [szeuanuides 2 0.35%
(3) [szsiuanuies 3 0.40%
A 7
@) 4) [szeuanuides 4 1.50%
(5) [szsiumnuieas 5 4.00%
6) [szeuanuideav 6 14.00%
(7) [Miledunmsiaduduanuinidada 14.00%
Aunsneiannaszyniu (assets pledged by an insurer) 0%
10 |5
a15199 7.7 Lﬁuna\vwua’m%’um'\uLﬁuaoﬁ"‘mmsﬁmmnmsmmu‘lumﬂmsm WUs
annuzuazadauey (position & counterparty) s1A1aa1ailaqiiu 13usiu (notional Aanudaenlad | 1Sunasuaiustdu
5 ” (exposure mark-to- principal) (applicable risk anundue (risk capital
deiun market value) charge) charge)
1
2
3
4
5
996
997
998
999
1000
1001

59U (total)




wuuWasui 8 msdruausunasnuduiuandasdruasinannisistfusasanaznisdnaiaundasdiunisnszandiannasissdususa

@159 8.1 Liunaewu;im‘fum‘\m‘iuea'\nmsus:ﬁuﬁ unadusursulssAusuaalulssine

gt

s1uns

deyaulsziuducia
memsidu’!

dyanilszAusucdan bilddyaulssiudusanionissu

57 (total)

(n) WunelinnnisuseAusaea (amounts deposit on reinsurance treaties)

(21) |WSudesmAmAunnlszAusasa (due from reinsurers)

(®) |ssaant d nasUsyAudusadbinuandaanuduno
(reinsurance recoveries on technical reserves without PAD)

(9) |anuildsyAususadu (other reinsurance receivables)

smdunidneainnsiszAusiuea (total reinsurance assets)

(n) WJudalianmsuseAusiusa (amounts withheld on reinsurance treaties)

(1) Wudgaeiefunisdsyiususa (due to reinsurers)

(A) | mililszAususadu (other reinsurance payables)

= |
5 nnsL

(total rei

Aunsweannnisil & (net rei assets)

A1ANULEEY (MUATIEIUET) (risk charge (see below))

100%

Wunasnuamsuadasuasinainnisy credit risk

capital charge)

WA msuadaIAIuN1TAsTINEIAINATITIa JSurlseiusia
siaugarsie (indivi il ion risk capital charge)

Wunasuadrusuarsndaeaiunisnsyandiannnisiail iaAurdulssiusy
sialuilszind (local reinsurance concentration risk capital charge)




- a o P o o : o vas Y . :
a157191 8.2 WunasnudrusumnudasannnsilseiusduaadrususisulseAusuaacivilsana

snefu

Eatilink]

Aeyaunlsviusiucia
a1y’

Aeyanlszdusunanbilddyanlszdusadamensidu

57U (total)

() Wunv'liannmsdsedudesa (amounts deposit on reinsurance treaties)

(2) |WudrosuiAmfunsssAusasia (due from reinsurers)

() drsaulszAududiuiionduanansis siavthisauenfamuiueoy (reinsurance
recoveries on technical reserves without PAD)

(9) |anuiluszAudusadu (other reinsurance receivables)

smdAunsweannsilszAusiuca (total reinsurance assets)

(n) Wudaliannnsdseiudusia (amounts withheld on reinsurance treaties)

() WudreinaAeAuaslssiudusia (due to reinsurers)

(A) [ mildszAuduaadu (other reinsurance payables)

smmiiduan szAusiuca (total

8 (net rei assets)

Aunsneannisl

AAdnd (ANATAIuET) (risk charge (see below))

100%

Wunasudusuaudussuasdnainnisilsei ia (reil credit risk
capital charge)

Wunasudusuauduseiunisnstandiainnmisanlsriudusanugiulssfusaca
usiazsy (indivi i ion risk capital charge)

WunasudusuaudussiunisnsrandiannisanlssAududaduiuainundas
smuasisulstAusuaaluusarssduamdus i i i
risk capital charge)

WSunasuadwmsuanudusaiunisnsrandinnnisanlszdususafugsinlssfusuca
avalszng ( i ion risk capital charge)




o o a - .
N15ANTTALAINLALNY (risk rating)

(@)

= v -~ = vas PV . . =
anudaviusruasinuadsisuilsziusuanacivilseindg (credit
exposures to offshore reinsurers )

sauaraaA
e (%
risk charge)

BunasususumudaediunisnszandiannnstanlszAususadiusu sasavdadnin Auniwdann Aauns
aandassnaasrfuilstAusaaaluudarszdunindus (additional aasfuninedain | asuszAude | aszananduly
Reinsurance concentration risk capital charge) msdszAudiuca 6ia UGARZHSY
(% limit of (reinsurance | issAusdusa
reinsurance assets) waaysE
Asset) (before
allocating
back to each
reinsurer)
seduaNuLieY 1 (risk grade 1) 100%
seduAIdnd 2 (risk grade 2) 100%
sduaIdng 3 (risk grade 3) 100%
seduAIdnd 4 (risk grade 4) 50%
seduaIdng 5, 6 ua 7 (risk grade 5, 6 and 7) 25%

59U (total)

seAuAULReY 1 (risk grade 1) 1.6%
seAuANULReY 2 (risk grade 2) 2.8%
seauAULieY 3 (risk grade 3) 4%
szauANuLAe 4 (risk grade 4) 8%
seauANULieY 5 (risk grade 5) 15%
szauAuLAe 6 (risk grade 6) 25%
seAuANULReY 7 (risk grade 7) 48.5%
(b) sauazuava

anudussusunsfinuavrsulszAudusatlulsanalnaaiu
dnsrdrumniiavwauaiunasnu (credit exposures to Thai
reinsurers according to reinsurer's capital adequacy ratio (CAR))

e (%
risk charge)

(i) dasr&ruanuiinanazadiunasnuaais 300% (CAR = 300%) 1.6%
(ii) Fasauauiaswauadidunasnudous 200% us'life 300% (CAR 2 2.8%
200% and <300%) =
(iii) das1&uAnuiaenazasiiunasnuaouns 150% wei'liide 200% (CAR = 4%
150% and <200%) °
(iv) dasdrumnuiiaywazagdunagniiaanii 150% (CAR <150%) 8%
(c) nsdseAuiasian1en1sdu (financial reinsurance) 100%




o o o a o = o o,
wuunWasui 9 N1sAI LI ALK UNAINUATUILANUFLIAIUNITNTTIAGRD

150 [ -
a Tun r 00/01/00 |
151971 9.1 ﬁuna\mud'm‘fumwLﬁuomumsnszanﬁw
ANnudnese
dairdaiifiniua (yaeinvhlsztulel
sduil Usznnaasnisnszanea (Sauazuasdunswe’ m"ﬂf “met dadin Lsunamunawszﬁu
] ﬂ-sxmus'ml R RHIETIR]
SneRuuaruildu
wavusEnlsyAudia)
1 Haanasa1snil
(aniusguna wasdgianuiauavlsevdlng)
(n) |fleaanudsudaualusguinueainasizsuiing
(1) 5.0% -
@ 5.0% _
(3) 5.0% -
(@) 5.0% -
®) 5.0% _
(996) 5.0% -
(997) 5.0% -
(998) 5.0% -
(999) 5.0% -
(1000) 5.0% -
(@) [Fenzdaudamaluguiauaainasidisviing
(1) 10.0% R
) 10.0% -
(©)] 10.0% _
@) 10.0% R
(5) 10.0% -
(996) 10.0% -
(997) 10.0% -
(998) 10.0% -
(999) 10.0% -
(1000) 10.0% -
(@) |@a1dun1sSumunguNIENIL§IAIRATUAITIEL INEAY UFEN
SuviavsEndaslunguaaiiunisdu
(1) 20.0% R
) 20.0% -
(©)] 20.0% _
) 20.0% _
(5) 20.0% -
(996) 20.0% -
(997) 20.0% -
(998) 20.0% -
(999) 20.0% -
(1000) 20.0% -
2 AIFITINU
(n) |namusiutaseasviiuguiaauinalssmalnadiingdssaod
AMTiadenundanessuucs Watui 12 nsngiau 2559
(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% -
(2) [Infrastructure fund, REIT wag Property fund Tugluyuasians
nuvhangdsunasmuludssvalnauazasmululssmaing
) 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% -




uwuunasuil 9 nsdrwrandunasnudusumndasdiunisnsrands

ey [ -]
a ui [ 00/01/00 |
51971 9.1 Wunasyusdmsuandaesunisnszandd
m'n:jtﬂuaﬁu
P P (ammlsziule’
. 4 :" anavinMuLa 5 euilszaea ey WunaINUAINSEAL
qRUN sznnuadni1snszanen (Sauazaasdunswe e dadfia 4
) ﬂsvmusm} ANULAEY
nineRuuarnildu
aavusEnlsrAudia)
2 (A) [Revedaulunarandnnindunolsemna’lne
(1) 15.0% -
) 15.0% -
3) 15.0% -
(4) 15.0% -
(5) 15.0% -
(996) 15.0% -
(997) 15.0% -
(998) 15.0% -
(999) 15.0% -
(1000) 15.0% _
() [rensdeulusaravdnnine 1y a 1a wiaagluduilsia
waansndauitdvua
(1) 15.0% -
) 15.0% -
3) 15.0% -
(4) 15.0% -
(5) 15.0% -
(996) 15.0% -
(997) 15.0% -
(998) 15.0% -
(999) 15.0% -
(1000) 15.0% -
() [Fldansdauluaaiavdnninduviodssindlng aaraudnniwe
Fu 1a la vdaflead luduisiamdnnindamuiiiwue uagst
Aanudnsuaan 25%
(1) 5.0% -
() 5.0% -
3) 5.0% -
4) 5.0% _
(5) 5.0% -
(996) 5.0% -
(997) 5.0% -
(998) 5.0% -
(999) 5.0% -
(1000) 5.0% _
@) [Fldansdaulusaiavdnninduviodseindlng aarandnnine
8w ia la vdafileag luduiisnammdnnindamiivue uasd
fAaMudavaunain 35%
(1) 5.0% -
) 5.0% -
3) 5.0% -
4) 5.0% .
(5) 5.0% -
(996) 5.0% B
(997) 5.0% -
(998) 5.0% -
(999) 5.0% -
(1000) 5.0% _
(1) [Fldansdauluaaiandnninduviodssindlng aaraudnnine
1w ia la vdafilaag tudutisnammdnnindamuiivue uasd
aaMudavaunain 50%
1) 5.0% -
(2) 5.0% -
Q) 5.0% _
(4) 5.0% .
(5) 5.0% -
(996) 5.0% -
(997) 5.0% -
(998) 5.0% -
(999) 5.0% _
(1000) 5.0% -




uuuwasuii 9 nsaruaudiunasnudiusumnundussiunisnszanda

150 -
a Jul 00/01/00 |
15197 9.1 L?iunamusi'm%’um'mLﬁueshumsns:anm
anandusia
dasAanidivuua (amnshsulel -
sduii Uszianuasnisnszanea (Sauazuasdunswe m"ﬂf “mei diadda l‘m"a“"“?"wﬁ"
1) ﬂ-s:':mu-nm 2R tUE ]
wintRuuazuiiau
aavudmlsrAudia)
3 wdnn¥weAdumiaaimu
1) 10.0% -
) 10.0% B
3) 10.0% -
@) 10.0% -
(5) 10.0% -
(996) 10.0% B
(997) 10.0% -
(998) 10.0% -
(999) 10.0% -
(1000) 10.0% B
4 [Wulvgduilifviwaduwdudsedu
(n)[anuilusiazse
(1) 1.0% _
2) 1.0% -
3) 1.0% -
@) 1.0% -
®) 1.0% _
(996) 1.0% B
(997) 1.0% -
(998) 1.0% -
(999) 1.0% _
(1000) 1.0% B
(2) |3wanuilnnsie 2.5% - -
5 nsasnulvidiulufianistaseasioiiugiu
(n) |anuilusazsa
1) 1.0% -
) 1.0% -
@) 1.0% -
(@) 1.0% -
(5) 1.0% B
(996) 1.0% -
(997) 1.0% -
(998) 1.0% _
(999) 1.0% B
(1000) 1.0% -
(2) |3wanuiinnsie 2.5% - -
6 agomsunSwauasIngIusiiuau 15.0% -
7 Ruvdwdasuiilugnalduesienvlsand (sruvaanaiiu) 20.0% -
8 Aundwesiu (Pasmaulsrana adn. Idrunisdsziusiaingdunarud dauaasudiv - 574 -
9 nsdszAusiaca
(n) [Wunasuaviuanudavsiunisnszandrnnatsandssiudesadugiulssdusiasalulssine -
(1) |Wunawuswiuanuidavsiunisnszandannisiaidseiuiasadurulssiudusasiiolsemea -
10 sudunasuaMsuUANMUIAHIGIUNISASEINAIRINNssE AU R -
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1 yamasalsyiudanaunisianlseiudosa (o stduanudaiunlasidulvadi 75)
2 Alsznansnangazasnsegnumudyalseiudunaunisissiudosa
3 AlszunansiangazasnseynRuaud g lssiudanauntsdseiudaca:

wlasunsianauuaszauasacdaadssiuie Diduldew TFRS 17 uasani@ndaulafioifunis

Mvuadusuaddsavlsyiude
4 AnlszanansianaazasmstnRumMNAyglssAudanaunslseiusoca:

wldsudandeaauaranudgiumoasegAadu 4 Widluldew TFRS 17
5 AnlsrnansnangaadastyniuauduglstAusanaunnlssiudasa:

uldsunszuadusavasaildineiluildisMidadulaaasoviniu
6 Alsznansnangavasdunind/vilfudviuanuduasasivdaaguasdayalseiude:

uldnu measurement model + nszudduaaiiAlsanansAaigalviiiuldew TFRS 17
7 Anlsznansianaaasduniwd/mildudvuanuAuasasividaag uadayaunilseiudn:

AT UUTIANLEEY
8 yasdunInd/vilusviuanuduasasiviaatuasdyqlssAudy (yasiauanasgutigd)
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3 ﬂﬂ\}szu1mn1€ﬂﬁl’lﬂauaamimnvmmuﬁmmmsxﬁuﬁun‘aumiuwﬁuﬁuna:

wdsunsianguuaruauuavasdyalsyiusioviflulde TFRS 17
4 AdssnansidigauasnseynwuaudyalssAudanaunislseduduca:

wdsudasdnaauazauudgumoasegiadu q Bidduldeaw TFRS 17
5 AnlsanansiangazasasEynumNAyalssiufanaunslstAusaaa:

wlasunssuadudnvasinldnafusldinefiiadulaaasoviniu
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1.1 [Wuasulundnning
(n) [Wusias viug dhauanldidu-duandu deaaniag
(1) |esrasnu
(A) |8uq
sduasnulunannswe’
1.2 [W3ulinfin uaz aanidaaody anviu Wuligiuiaaifinsussnidudlsydu
1.3 [Wudauandurhnaaniumsidu/ lwiudnldu/ dasdudin
1.4 [adomduninduazninddusniuou
1.5 |adowndunindau
1.6 |AuniwdnEduleasadaieyd (gross deferred tax assets)
1.7_[MlRsdnganmin
1.8 [nelaannmsasnuioiy
1.9 |Aanuiion
1.10 |&uniwe bifidhau
1.11 [dunulunislemnsadaied
1.12 |§uniwdaonuigiardssiudoiuainudos
1.13 [as1ansauwus
1.14 |Tafibuasiasinonuing
1.15 |Aunswddu
(n) |szuswasndun
(2) |svumsandon
(A) |szumsandon
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SmFUNInLAY
1.16 |smdun ndayaniszdusda uazdaaml
2 Aunineiandeyalsziusy uardyanidseiuduea : yaaraudszanddsadiusian

2.1 [Wulvigiuiesfinsussaniduseiu

2.2 [&uniwdannnsdseiudusia (reinsurance asset)

(n) |W¥ureliannnsdseiuduca (deposits on reinsurance treaties)

(1) |Wumviuimdumsiseiusiasa (due from reinsurers)

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

=

anuiluseAusuaadu (other reinsurance receivables)

smAunsweRInn1slszAusiuca (total reinsurance asset)

2.3 |ulesydusiaa1e¥u (outstanding premiums)

2.4 |[Guninwdanndgyandssiudodu

(n) [saumuaundua

(1) [ssumoandon

smAunindanndyalscAusudu

2.

o

Auniwdanndeaniseiuiosadu

(n) [szumuaundua

(1) [ssumoandon

smAunindanndalscAusuaaau

2.6 |samdunswemindaanszAudo uazdeyanilszAuduea : yasraulsenialstdiusian

3 Aunineianndeyanilsziusy uardaandsziuduea : yasaiusun1sdu
3.1 [Guniwdanndyandsziudn
(n) |dwsuad I
(1) [dwFuemauimmeunuiiAaduus
(A) |Aunswavivinlileandonnsiseuste (asset for insurance acquisition cash flows) /
amsiAafunaususnauuasdanlssiuse
smdunsweinndeyaunalseiusia
3.2 [Guninwdanndyandsziudusia
(n) |dwsuad I
(1) [dwFuemaulmmeunuiifaduus
(A) [easiAed NN yayser iatda’ly
smdunsntinndeyanulseiusiucia -
3.3 [smdunswemindaanilszAusio uazdeyanilszAuduca : yasaiausun15du
4 FMAunsne R
[uilau
5 [udauuanmtiaanduailssAuda uazdalscAuduaa

5.1 |[nilauSuamunsussnilsziusuaioans (due to insured) duvihiaglu contract boundary

5.2 | wiidu/dudin

5.3 [uildundu'lasadaied (gross deferred tax liabilities)

5.4 |m#duldaeag

5.5 |waisylamininoiu (employee benefits)

5.6 [wildudeyanamu

5.9 |anasayWug

5.8 |veydduazwadiinaulng

5.9 [wilaudu

(n) |szusnasdun

(2) |svumsandon

(A) |szumsandon

(9) [srumeoaudoe

(3) [szumwandun

Smudaudu

5.10 smmﬁuuanmﬁnamimrmﬂi:ﬁuﬁu uardruanlsziuduca




15191 2 drulsnlgemialilayasanulsznd aln. eamsssiiunavint@unasuiduaasusimlszdudia

YAAIANILNSITUNILSTAL
pisauleud (Yun1stSuau

yasilsulgeiaildyas
alsznd aua. Jddunis

yaaaulsznd aia. e
nmslsziusianingddunay

dAasnmAmAuANNLAnGTY

deui EalhRt
o wassruieud) szfiusiavsneRunazuiau uilduaasusimlszaudin
wnsuddnlszudiia
wilau
6 uilduandeyanilseiusiy uazdaanlseiusuca : yaraulszaddsadiusan

6.1 |dsandssiudn (naumsisedusiosia) (technical reserves (gross of reinsurance))

6.2 |wilauduaunsussnilssiudasoans (due to insured) @auviaglu contract boundary

6.3 |nilduannninlszdusasa (reinsurance liabilities)

(n) [WSudalianmisdseAusiuea (@amounts withheld on reinsurance treaties)

(1) [Wusoanaifmfunisdssiudusa (due to reinsurers)

() |wwmiidseAudusiadu (other reinsurance payables)

ia (total reil liabilities)
6.4 ey
(n) [ssumuandua
() |svumsandon
smutidauandaaniseiusudu
6.5 |wiaunndyanilsziudasadu

(n) [ssumuandua

(2) |svumsandon

swuutidauanndaanilsziuducadu

6.6 'iwmﬁumni’(t\;r\rnl Ausd uazdeyanilszduduca @ yasianulszaialsauiusian

wiAuNAaNsTAUAY UardannlsTAUALGE : JAaAIAINILNSIY

7
7.1 [wilduanndeyanulseiusia
(n) |dwiuer dnay
(2) |d@wiuadulvuvaunuiiaduua)
(A) [§umswadvinlWlaundonisusedusia (asset for insurance acquisition cash flows) /
EaCTiN}
smuiiduanndeyayl
7.2 [wilduannduaniseiuiosa
(n) |dwsuad I
(1) [dwFuemdulmmeunuiiAaduus
A) |semsiidedunauiunanuasdnanidssiusasaifali
smuiiduanndayailsziusuca
7.3 ﬁumﬁuamimtmﬂs:ﬁuﬁu uazdruanistAuduna : yaa1aIeuNI5E8Y
8 FMUTAY - N
fHuradruas
9 NuTEUEI
10 Wuasuanndninonuingi
11 fHudu (A1) yarviu
12 fufeasdnd/anasdunfidneauraa Ny
13 ssasmunguuig
14 SHuiiunuanmsl&ouwdlaoyamauniweg
15 [s1ensduludiuvaninvag
(n) |dsasmenisiduanndyanissiusio / dyanilseiusoca
(1) |asrlsznaudunasitlsuenuiiaisadu
(a) |8uq (Wsaszy)
(9) [8uq (Tusaszy)
(3) |8uq (Wsaszy)
swsunsauluduzasitvas
16 A'ls (1anu) azan
17 [swdwzansraag




a P p=] ° YY) & PR
s1ev1uUNIsItAIzvinstl AaunilavaavarsavilseAudauuniiailssAusasiu

isza197a
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....(daudEn/a1an)....



< a < E o o o & o o
wuunasunIeNznslagnsilasuasdrsasilsznnnsuuundailsznuwnasin

Nenudszinne
o o & a o a
aauh IYRLIBYA IWIBLIB (UN)
wpwialy - Taifidawsaludn | wwuidld - fdwsaludndw | wwuthwg - Lifdwsals | wwuginesusalafligieded | nsdszingitmaswyaaal 374 (total)
duua Ha Quilwua (universal lifefunit-linked) Sausung
(conventional life - non- (conventional life - participating (annuity in payment - non- (personal accident/riders)
participating products) products) participating products)

drvesusznwnsuuuiisdszinwniasianannmsiondsznnniane Na1wImaa -

1lsznals2aini1anY (gross GPV reserve) b Gl 25xx

msdfsnudasiisiaenn

1 myaswdewly uazwaninmat -

2 MILAN/A uUIzIImwg -

mauldswwilasiiinamlszaunisaiase

3 mafodiamaduhe -
4 flgie onfl anldsoduiivms -
5 mInaey -

msuldswulasiiiaainnssudlseinaslva

6 masudsziunslg B

malaguulasiitiaanaaatgin

7 aanAaaa R
8 sanuImz/aanmanivie R
9 fnldans 01 dldanedniums -

10 8AIN1311907Y -

msswuadu 9 (Ti]iﬁﬁtl‘l)

1" . . -

T T
drsasdszannsuuuiadssnuwnasinnannisiandsznnnane NAwIMaAN - - - - - -

dszneiszidingiany (gross GPV reserve) th Audnailagiin

o a o o
A1a5u1Y (A1d)

snadiamanslsziuan

nangmg  fwmiumineaulusevlesing 1 ualasing 3 wminmems "madfsuulasiiinnnmafiaen sadszanums” unumens "nswasuudssiifieannsuuipuganaesa’ Aadudasuunnnitiosa: 90 vasimaunaieszning "hssdseiunsuuudedssiuibrunsunsiendss
A
o o, { o A, & @ o o o o & o o ‘ o o, i o A a v a e o, § {
nudbsia Adwmaalszmedsadunany (gross GPV reserve) o4 funaifagiiu” f "dssslsziudwoudsledudbmudaunnandsziunbee Adwinaanlszmedszidunany (gross GPV reserve) t dull 26xx” aulawlividnuaasiuwansasmaasuudasimialumons 'm

Sfouulasan 9"
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51L91IUANSAITINUNDINUSGau (MONTHLY RBC REPORT)

fausEv (Company)
isgdndiau (For the month of)

115191 1 MsaadasiduauinIWaTadunaINUILIEaY un(Baht)
d6un 518015 5.M. 25xx-1| .@. 25xx | n.W. 25xx | fi.e. 25xx | t.e1. 25xx | W.@. 25xx | §3.e1. 25xx | A.@. 25xx | &.A. 25xx | n.a1. 25xx | @.@. 25xx | W.a1. 25xx | 5.0. 25xx
1 [W3unasvutiui 1 Afludrusasdruas (CET 1)
2 |enasmenisduiduiluidunasvuziui 1 (Additional tier 1)
3 [13unasnutiui 2 (Tier 2)
4 [Bunaswvuniansaimnladisiovun (total capital available) (TCA)
5 |Wdunasnusniuanudavsiuilseiude
6 [Wunasnudinduanudassiunain
7 [Wunasnusn umml@gasﬁumsﬁm
8 |Wunasnusn uﬂ‘nuLaﬂaﬁfjuﬂizﬁuﬁuummwmﬁwﬁmﬁuw%wﬂ nAIWn
FIUIAAINNITATEAILANULELY
9 [WBunasusuduanuidassiumsnszanda
10 [B3unasnusiviuanuiavannnisnudunsusssiysedusie
11 [Wunasnusmiuanudaesiudgitnig
12 [iSunasnuiinasa1s9iieniua (total capital required) (TCR)
13 |desrdruauiisswauaiiunadnu (CAR)
015197 2 Aauaiiin
aeun 518015 5.M. 25xx-1| u.@. 25xx | n.W. 25xx | §i.e. 25xx | t.e1. 25xx | W.@. 25xx | §.e1. 255x | A.@. 255x | &.A. 25xx | n.e1. 25xx | e.@. 25xx | W.a1. 25xx | 5.0. 25xx

1

nswlasuwlasyariduninddaiusanay (%change in asset)

(n) [uad12a9dunintiaawinisadanaands (interest sensitive asset)

2 |nsul@suwlasdrsavilssiudadediusanay (%change in liability)
. 1 o v Y = N e n e
(n) [uad1zasniiduriaaulmsadasiaanide (interest sensitive liability)
3 [nsuldguwilasuavfindsyAudedy (%change in premiums)
(n) [\fenlsyAudasuanalusay 12 \audiriuun (past 12-month premiums
RUILUG

1) msulfauualasene 17‘iﬂ'wu)mLﬂunwsﬂszmmmsﬁomsmﬁuuuﬂmmnLﬁauﬁ‘ﬁmsvhswuowumsﬁhsoﬁunamuﬂu”lmsummﬂm 1ty sevufaunsnaiauuardiniau azdsznaainanulesnaaigadeida iwauiourau tHusu

2) Ms5dsEanadnsIFIUANUREINA AT UNAINY DEUUNDIUNGTIIN B ! . .
2.1 msuldsuwlasdunasmunannsainnidlaiovua (TCA) Aaannduninduazniifuzasuiinlsyiuiiaamzaiuidaulmidadasiaandawingu
2.2 FunasnudmiuanuiassudlssAudouasusinazlsanaainamaddsuudasuasdedssAudauarshsalssiuda
2.3 JunasnudmiuanuiasiuaaiauasuiEnavdssinaannnisiulfauulasaasyadduningdandnsinaniis
2.4 Junasusmsuanudaeaiuiasde saunsnsyanda sulfiinng uazaudosannnisnudunsussnilseduss Bifinnsalfounilag

Aavduiusserivaudavsuduninduazanudasaulsedusia

Insurance Asset

[ Insurance 100% 25%

[ Asset 25% 100%




ftaussin (Company)
sgdéiau (For the month of)
M15191 3 il plsrAudasugnsacan
araun | alszAudusugnsacan nuan tlilaqiiu
1 1u.a.- 31 u.A.
2 11.a. - 28 n.N.
3 11.a.-31{.a.
4 13.@. - 30 Lu.8.
5 1.a. - 31 N.A.
6 1u.a.-30 4.0,
7 11.a.-31n.A.
8 1u.a. - 31 &.A.
9 11.a. - 30 n.a.
10 1u.a. - 31 6.A.
11 11.a. - 30 W.g.
12 1u.a.-315.A.




#aud¥n (Company)

Usgdndau (For the month of)

o . < . o 5 -
615191 4 nsdiuansiliauulasyasidunsntinarvidusiaGaun

nmsulaounilasaasdunsntuazuiiaudailusasaz (%change in asset and liability)

[

[

5.0. 25xx-1 3.A. 25xx AN, 25xx
dasmanidusiu AszuALUaAR (cash flow) aa1un15aigau (base scenario) daseaniioianiu [anunmsaisiuanindasieanidutlagiiu| daseanidutlasiiu [daaunisalsruanndasieaniiutiasiiu
(base rate) (current rate) (current rate)
a
1 nanvit
(bucket | Taf AunSweil nszuASUANURIASY AUNSWE wilauiiaauln AunSweil uwilauiaau'lu Aunswei uwilauiaau'lun
(vears)) | (proxy daulineadns | waueuduanilssduda | saulmeades | dadesieaniy daulsndnst | eadasieaniis dauluidadesn | eadasieaniiy
term) Spot rate RBC | manuiie (interest STUzZEISIUADUAS aantie SpetED Weighted mantiy SpetED Weighted mantiy
yield rate sensitive | UszAudusa o1 szduau yield yield
assets) lastuulasidungi 75

1 0.5

2 1.5

3 25

4 35

5 4.5

6 55

7 6.5

8 7.5

9 8.5
10 9.5
11 10.5
12 11.5
13 12.5
14 13.5
15 14.5
16 15.5
17 16.5
18 17.5
19 18.5
20 19.5
21 20.5
22 215
23 225
24 235
25 245
26 255
27 26.5
28 275
29 28.5
30 29.5
31 30.5
32 315
33 325
34 33.5
35 345
36 35.5
37 36.5
38 375
39 38.5
40 39.5
41 40.5
42 41.5
43 42.5
44 43.5
45 44.5
46 455
47 46.5
48 47.5
49 48.5
50 49.5
51 50.5
52 51.5
53 52.5
54 53.5
55 54.5
56 55.5
57 56.5
58 57.5




nsulasunilasaasdunsntuazuiiaudaiilusana: (%change in asset and liability)

5.A. 25xx-1 1.0, 25xx N.W. 25xx
deseantingiu AszusAiusa (cash flow) aaun1saizau (base scenario) daseaniiuidaqiiu [aaunisaiguanndaseaniiuidayiiul dasreaniduilaqiiu [daunisalsruandasieantioilagiiu
(base rate) (current rate) (current rate)
a
il nait
(bucket | Taf Aunswen nSTUAUAAIRINTSE Aunswen vilauviaaulua Aunsweia vwilauviaauhin Aunswea vwilauviaauhin
(vears)) | (proxy daulidadns | wawueudyamilszdudea | saulnsdades | dadasieaniy gdaulwsadas | eadeseaniiy saulwisadast | eadasieantiy
term) Spot rate RBC | manuiy (interest SEHYENITINADUNS eanuiy Spot rate Weighted aanuiy Spot rate Weighted aaniy
yield rate sensitive szAusduca e szduadnu yield yield
assets) lastunlasiduinai 75
59 58.5
60 59.5
61 60.5
62 61.5
63 62.5
64 63.5
65 64.5
66 65.5
67 66.5
68 67.5
69 68.5
70 69.5
71 70.5
72 71.5
73 72.5
74 73.5
75 74.5
76 75.5
77 76.5
78 77.5
79 78.5
80 79.5
81 80.5
82 81.5
83 82.5
84 83.5
85 84.5
86 85.5
87 86.5
88 87.5
89 88.5
90 89.5
91 90.5
92 91.5
93 92.5
94 93.5
95 94.5
96 95.5
97 96.5
98 97.5
99 98.5
100 99.5
52U (total)
vanawio

Weighted yield winiu Avlnanissnidennanauunuzasiusiasisinalnadlideanits (zero coupon yield) o Juilszisiu (maumauﬂaaumavmau) AurladeuasdasnanauunuuasRusinsigunadona o Julsudy uay
o uslazdulasng Wonua 7 lannadaunay -ﬂammoumunﬂwmmuﬁulﬁauﬂaauunmuﬂwﬂmtmﬁu sauay 51 u.a~mmoumunumwﬁu"lmmawao 7 loninanaumhAmualvifidnviriy sasaz 7 1du Weighted yield &
fauunsau 2564 indu Avunnndnszwing zero coupon yield a4 Yuid 31 unsAu 2564 Aueadauas zero coupon yield a4 Juil 31 unan 2564 o Aulasanad 1-3 uastl 2563 uaz o Aulasunad 1-4 naedl 2562 (Husiu




o . 4 : = & P
f15191 4 Asaransidaguuilasyasdunineiuariildusiadiau

ii.m. 25xx .2, 25xx W.a. 25xx
snsneantile AsTuALIUAR daunisaisiuandaneaniduilaniu| deseanidls  [daaunisaizriuaindasieaniiaiaiu|  dasieanids  [aaunisaizruaindasieantilatiaxiiu
57U (base rate) ilaqiiu (current ilaqiiu (current
an rate) rate)
il naneii
(bucket | Taf Aunswei ASTUAIUANADINTE Aunswei uilauniaaulun Aunswei uiiauniaaulnn Aunswei uiiauniaaulnn
(vears)) | (proxy aaulsadns | waWueudganilssdudy | saulmeadns | dadnsieanis saulsadns | sadesieanis aaulueadns | eadesieantis
term) | Spot | RBC | ganuiu (interest SzazaNTINADUNTS naniia Spot |Weighted aanuia Spot Weighted aanuia
rate | yield rate sensitive svAusuca a1 svdua rate yield rate yield
assets) vitasiunlasidulvai 75

1 0.5

2 1.5

3 25

4 3.5

5 4.5

6 55

7 6.5

8 75

9 85
10 9.5
11 10.5
12 11.5
13 12.5
14 135
15 14.5
16 15.5
17 16.5
18 175
19 18.5
20 19.5
21 20.5
22 21.5
23 225
24 235
25 24.5
26 255
27 26.5
28 275
29 28.5
30 29.5
31 30.5
32 315
33 325
34 33.5
35 34.5
36 35.5
37 36.5
38 37.5
39 38.5
40 39.5
41 40.5
42 41.5
43 42.5
44 43.5
45 44.5
46 455
47 46.5
48 47.5
49 48.5
50 49.5
51 50.5
52 51.5
53 52.5
54 53.5
55 54.5
56 55.5
57 56.5
58 57.5
59 58.5
60 59.5
61 60.5




ii.a. 25xx .81, 25xx W.A. 25xx
sasmaniiia ASTUALIUAR anunsaisiuanndasieaniiaidaiu|  daseandy  [aaunisalsriuandasieanidutiaaiu|  desieanids  [annunisaizriuaindasieaniduianiiu
§7u (base rate) tlaqiiu (current tlaqiiu (current
an rate) rate)
il na9i
(bucket | ol Aundweii ASTUAIUAAARINATY Aundweii uiiduiaaulng Funswei uiiauiaaulnn Funswei uiiauiaaulun
(vears)) | (proxy aaulneadns | waWueuduanilszdudy | saulwidades | dadesieanis aaulneadns | eadesieania aauliisadns | eadasieaniie
term) | Spot | RBC | ganiu (interest SraraNITIUAAUNS nantia Spot |Weighted aantiy Spot Weighted aantiy
rate | yield | rate sensitive svAuseca a1 szduam rate yield rate yield
assets) iastunlasidulnaii 75
62 61.5
63 62.5
64 63.5
65 64.5
66 65.5
67 66.5
68 67.5
69 68.5
70 69.5
71 70.5
72 71.5
73 725
74 73.5
75 74.5
76 755
77 76.5
78 775
79 78.5
80 79.5
81 80.5
82 81.5
83 82.5
84 83.5
85 84.5
86 85.5
87 86.5
88 87.5
89 88.5
90 89.5
91 90.5
92 91.5
93 92.5
94 93.5
95 94.5
96 95.5
97 96.5
98 97.5
99 98.5
100 99.5
52U (total)
UNEUA

Weighted yield tvinfu mmmnnﬂsvmwa"smwamauLmummv’fuﬁﬁm{gma"Lmuvl"L:umanmu (zero coupon yield) e Juilseiiiu (’iuaumauﬂammawmau) ﬁummau'uaaa"miwamammuﬂmwuﬁﬁm
$5INafINa1I o Tudlssdu uay o usazdulasng Wonua 7 lasinadaunas 'ﬂummauwninm't'n’mwfuaumauﬂwﬁumuumlwumLvnfTu sauay 51 uagardrthninusazdulasnauas 7 lasna

Aaunihiwualvifidnvindy sanag 7 i Weighted yield S wsuidauunsian 2564 windu AiNANTITEWING Zero coupon yield au Juvd 31 unsiAn 2564 Audadauag zero coupon yield au uvi 31
unTIAN 2564 an Au'lasanad 1-3 229t 2563 uay o Aulasanad 1-4 vaeil 2562 ilusiu




o . 4 : = & P
f15191 4 Asaransidaguuilasyasidunineiuariildusiadiau

9.8, 25xx n.a. 25xx &.a. 25xx
snsneantile nsTuAISUAR anunsaisiuandnseantduilaziu| daseanidaidasiu [aaunisaisiuandasieaniduilagiiu| daseanidaidaqiiu | aaunisaigruandasieaniis
§7u (base rate) (current rate) (current rate) ilaqiiu
A
il naneii
(bucket | Taf Aunswei nsTuAUANURINSE Aunswev utiauniaaulnn Aunswei uilauniaaulun Aunswei udaui
(vears)) | (proxy aaulnsadns | warumudganilsedusda | saulusadns | sadasieanis daulinsadns | sadesieands gaulina gauhina
term) | Spot | RBC | ganuiu (interest STEYENITINADUNS aanuia G D Weighted nanii Spot rate Weighted | gashmaniiia | dnseanis
rate | yield rate sensitive iszAusfuca a1 szduanu yield yield
assets) vitastulasiduvai 75

1 0.5

2 1.5

3 25

4 3.5

5 4.5

6 55

7 6.5

8 75

9 85
10 9.5
11 10.5
12 11.5
13 12.5
14 135
15 14.5
16 15.5
17 16.5
18 175
19 18.5
20 19.5
21 20.5
22 21.5
23 225
24 235
25 24.5
26 255
27 26.5
28 275
29 28.5
30 29.5
31 30.5
32 315
33 325
34 33.5
35 34.5
36 35.5
37 36.5
38 37.5
39 38.5
40 39.5
41 40.5
42 41.5
43 42.5
44 43.5
45 44.5
46 455
47 46.5
48 47.5
49 48.5
50 49.5
51 50.5
52 51.5
53 52.5
54 53.5
55 54.5
56 55.5
57 56.5
58 57.5
59 58.5
60 59.5
61 60.5




3.8 25xx n.0. 25xx &.0. 25xx
sasmaniiia ASTUATUAR anunisaisuanndnsinanuiaaiu| saseaniiaidasiiu [aniunisaisiuaindasieaniiaiaiiu| saseaniiaidaaiu | aaunisaiziuaindasinantiia
87U (base rate) (current rate) (current rate) tlaqiiu
A
il na9i
(bucket | ol Aundweii NSTUAIUANARINTE Aunswei uiiduiaauln Aundweii uiiduiaaulug Aunsweii L EDNT
(vears)) | (proxy aaulneadns | waueudaanilsvdusa | aaulindadest | eadesieania daulinsadns | eadasieaniia aaulea aauliea
term) | Spot | RBC | ganiu (interest STAYENITIUABUNS aantiiy Spot rate | Weighted nantiia Spot rate | Weighted daseaniia | desieanida
rate | yield | rate sensitive szdusuca o svduanu yield yield
assets) ilastunlasidulnaii 75
62 61.5
63 62.5
64 63.5
65 64.5
66 65.5
67 66.5
68 67.5
69 68.5
70 69.5
71 70.5
72 71.5
73 725
74 73.5
75 74.5
76 755
77 76.5
78 775
79 78.5
80 79.5
81 80.5
82 81.5
83 82.5
84 83.5
85 84.5
86 85.5
87 86.5
88 87.5
89 88.5
90 89.5
91 90.5
92 91.5
93 92.5
94 93.5
95 94.5
96 95.5
97 96.5
98 97.5
99 98.5
100 99.5
52U (total)
UNEUA

Weighted yield tvinfu mmmnnﬂsvmwa"smwamauLmummv’fuﬁﬁm{gma"Lmuvl"L:umanmu (zero coupon yield) e Juilseiiiu (’iuaumauﬂammawmau) ﬁummau'uaaa"miwamammuﬂmwuﬁﬁm
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.81 25xx 0.0, 25xx W.2. 25xx 5.0. 25Xx
soseanidugiu ATTUATUAR anunisaisiuandasieaniia | dnseaniduidagiu | anumsaisiunndasieaniis | daseanidutlagdu | anunisalsiuaindasieaniy | dasieanidoilagiu antunisalzouandas
) (base rate) tlagiiu (current rate) tlagiiu (current rate) tlagiiu (current rate) eaniiailagiiu
an
1l naeil
(bucket | af Auvdweioaulinea | AssualduaauasnIsTRAWY Auniweiv wilaun Auniweiv wilaun Aundweiv wildun AUNSWEN wiaui
(vears)) | (proxy daseaniiy (interest |  enudayalsrAususzas zaulnea zaulnea _ zaulnea zaulnea _ zaulnea zaulnea gaulnea gaulnea
(i) Spot rate |RBC yield| rate sensitive assets) | emsmnaumsissiusucia | doswanudy | daseanudy | gpot rate |VeI9Med | daseanidy | demeanudy | gpot rate |VOIIMed | dasreanidy | deseaniddy | spot rate [RBC yield| d0meanudy | doseanudy
o szduaudasiu yield yield
wlasiduinai 75

1 0.5

2 1.5

3 2.5

4 35

5 4.5

6 55

7 6.5

8 75

9 8.5
10 9.5
1" 10.5
12 11.5
13 12.5
14 13.5
15 14.5
16 15.5
17 16.5
18 17.5
19 18.5
20 19.5
21 20.5
22 21.5
23 225
24 235
25 245
26 255
27 26.5
28 275
29 28.5
30 29.5
31 30.5
32 315
33 325
34 335
35 345
36 35.5
37 36.5
38 375
39 38.5
40 39.5
41 40.5
42 41.5
43 42.5
44 43.5
45 44.5
46 45.5
47 46.5
48 47.5
49 48.5
50 49.5
51 50.5
52 515
53 52.5
54 53.5
55 54.5
56 55.5
57 56.5
58 57.5
59 58.5
60 59.5
61 60.5
62 61.5
63 62.5
64 63.5
65 64.5
66 65.5
67 66.5
68 67.5
69 68.5
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o szduaudasiu yield yield
wlasiduinai 75
70 69.5
71 70.5
72 715
73 725
74 735
75 745
76 75.5
77 76.5
78 775
79 78.5
80 79.5
81 80.5
82 81.5
83 82.5
84 83.5
85 84.5
86 85.5
87 86.5
88 87.5
89 88.5
90 89.5
91 90.5
92 91.5
93 92.5
94 93.5
95 94.5
96 95.5
97 96.5
98 97.5
99 98.5
100 99.5
57U (total)
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Runawuianansadnlglaviamn total capital available) (TCA)
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AUNSNG NAINAIUANIINNITNTEINYAINULEE
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Runasudmsuanudswudjinns

RUNDIVUNADIAITIVIANUA (total capital required) (TCR)
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