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liquid assets — total liabilities (excl.qualified sub-debt) — haircut

NCR =
total liabilities (excl.qualified sub-debt) — qualified secured liabilities
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nannueiagiy

N15AWI NCR avAmualimildunivdndseiu Tergaandauinndi

o A ! o

1 ¥ wazlififoulvdrszaunounivuaniglu 1 U (“qualified secured liabilities”) Hunilau
fiffuszneugsialaifimarlumsdises NC daudiu (“nildufis”) Tnevdnussfuvemiiau
Tredu avfendundnuseiunusenisiididnauivunly Wy Buan as1aismennsdu
nannsng wisenesdl [Wudu

WeamlusrwsgniAwazonalsiientasiniuly

(1) Y5uugaaula qualified secured liabilities Tivanedis nildund
nanuseiu wazlufiFeulaliiamildandSendrseAunounmun (1 put option)
ieann1szlunsnse NC veuUsenaussia

(2) AmuaiassanranUseiulinseupguisdnsiseniodlugnuiliniau
Judmidansmidananvsenuvesgusznaugsnaluniediues 31 dysudansimidevanyseiu

¥ a ) = i va o 1 v S v o o o oy a
vaugUsenaugsne usedaulvaulanlvansuniimilunisvsauvanyseiudegusenaugsna
Angladatisenil il vanuseauidudnsisensoalugnuisnsaulildidanizsenis
gnuilrFaundvanyseiunasinaIAEeaqunua iy uasimuanIA UGS MY
a ao 174 :%I o‘ny L 1 dy
ansisensoalugnuilusauinny 60% vasyaaignuil

(3) Amualiguseneugsianuseasiazly qualified secured liabilities

v
[ |

= ° I 1% ° o o

LWEJ‘LJi%I‘EJ‘U‘IﬂUﬂ'ﬁﬁﬂﬂ’ﬁ%ﬂ"lN NC aagdbuUT1897%U NC WIDULUUEILUIFY IV UAUAINGRT
[y o [y v aa o [ & A A a [ e

meluiuinsdaaniuninisauianduasausn (T+1) Mi@LN@NﬂWiLUﬁUULLU@Qﬁ@ﬁyﬂ laggu

LONANTTINUANIUSZUUBANNTaRndNdTnaulaa A Ter

ﬁqﬂismﬂuamanamﬁm%’mﬁﬂ%’uﬂqa \

- 98 2 Y899719UsENANI5ANSS NC d9sU Ua.

- U9 2 U993519U5ENIANITANSS NC @A URIUNU

- 99 4 (3) 989519UsEMANIATULIN NC §195U Ua.

- 99 4 (3) ¥89519UTEMANTATLIU NC EUSUSIWNU
~ il 2 ¥0 16 uaz 16 VOITUUUTIBY NC

- J9u7 2 U9 14 war 16 Y99319AN9T5U8WUUTIE9U NC

K - SeenuEUdnilaun /




25th ﬁ;

e
Moczz0r7 | (A0

3.4 anadssannsiludunudym

nannueiagiy

(% (%
IS I

lunsaingnAndnddevedyadevisaimiivesrusenauginaliauns
MeanUsgiuldnuyaniaznelunaidmun JUsenaugsiafesiIumAUEERINng
Dudwnudgan iy TeglddmsnsseningaamanyseAusnwanin (Maintenance Margin)

wazyavanUseiuaurisvesgnAIseningt lnglidinsusuansieAanudesemanuseiuy

& ' A A Y A v
Luam”[mwﬂizmmmzwﬂmswLﬂmmawﬂswqﬂ

mualiruIuA1AIEssInnsiduiunudyg Inelddiunssewing

YAAMANUTEAUINYIANIN UazyanmanysenuaumaanadsinaIn1desnuianinin Uy

v

(%
o

o z.ﬂ' v [ % v 6 @ % [ a =
Amua Welisessunisnmannsndidundnisziu (non-cash collateral) vasgsiadyg @ovie

3 o

Y [

dramth wazavieuyariademeionintuveuseneugsialegnminninmanyseiy

329Usn1ALazeng1 s ItanUSuUss

- U7 1 U9 19 ¥99519A195U8LUUITI89U NC

3.5 Usefiudu 9

wennUsziudneiu driinaudaliuulesiuuusenu NC / dmesuie
LUUTIB9 NC afsdieliaenndestu (1) wuamavemdninasiilfiaususuuduadsd
(2) néninarinisfumaudsIngsRatamsasuiidinnuldlefuilinnaAndiuluudn
ua (3) MIUsUanszazina settlement vasaaIandnning (T+2) wsil

(1) AvualiguszneugsfianssudeyaiisafudnuaznsUsznougsne
wazdayaazun1smsaIiunemuanIneaeans Tudiuaivedsanuuseanu NC fianvhiulmsl
Wlesosunsusuusvdninasiniude 3.1 wag 3.2

(2) AmuelFFuINA1AIABI91NNTTAN TS UALULINN T
dlinamudaduilsmnuniiuluenasiuilannudaiu vl oua. 17/2560 Fos
wé’ﬂmiﬂ%“uﬂqwé’ﬂmmeﬁﬁmﬁumi@%NL?mamu (on-going capital requirement)
yosudEvndnningdnnianesu (Uas.) wasuISnmdnning uenthdousmieamu
(Uau.) uagumsiiiunsideliamisad ssiunesmuldmuiivszniaiinua
searinetudl 9 fquisu 2560 Fetudl 11 nangau 2560 vl THgusznaugaRa

BUAUIUNAIAULEBRINNTTIAN TAULTaUTEN AT RenaTNa TdUIAY




25th _(>;

&
Mosz-z017 | M1E1CY

(3) Ysudsesdesuneinediugnuiliazidmidainnisdevienanning

TaenrdoaiunisusUTE ez settlement YasnaIARaNNSNEaTY T+2

319Uszn1ALAzIENA1 S8 NUTUUSS

- dauasy uaydaui] 1 U8 20 Y993 UUUTIBNU NC

- auasy uazdaui] 1 U8 5 8 Uay 20 Y8I319ABTUNELUUTIENU NC




th
LUUE1329AUAALIAY 25

Anniversary
1992-2017

D

naa

1399 $19UTENANLINUNENNUNRUNDIVUENINATDIGNS

fayaly

Fornou AU
Foustm

nsédng Insans

dla

aauzvasiidedniiu (nauldunnda 1 do)
[ wsdmmdnning
[ duszneugsiedyandevieami

O 3uq Gy

nyandawuudIsIIanuAaviunaului dhewleunegsiadinas d1uneu n.a.e.
AU 333/3 AUUINIATIEA LYRRUNA LUAIAINT NFUNWT 10900 Insdnii 1207

#1390 email : patana@sec.or.th

** driinnuvavauaaiuildlianusauiielunsuansanudnmiuluasell ***



mailto:patana@sec.or.th

LUUE1S19ANUAALIAY

25th E

e
Moczz0r7 | (A0

uiudevse lifidtineuasuiulieseussmane I uRaNN IR UNB AN TWATDIENS

< [V 4

Tuusenunssaldil

52U NC Jundmiugusenaugsnaniinanuiden Wiuag Tsiviusie
JoLAUDLUL/VDALNALALLAL

o 1 % a 2 v 2
Woulvvasnlidunaedns WAUAQE laisiunae
YDLAUDWUL/VDEINFLNLLAL

= Ha da o o 2 v -
Noulvvawildundnanusenu WAIUAQE lsiiudne
JoLAUDLUL/VDALNALALLAL

anudssannIsliudunudygye \Wiudae Tlaifiudng
YDLAUDLUL/VDEINFLNLLAL

10



