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3.1.2 AnUdsIAtuRaIn |
. aa o v y
AMAEBIFIURATR (Market Risk) w1 anuBsaiiAasnnsadenlmresanendy
] Cod Y ] . v o’ o oo 3 1 2
DR aNABURUATISUTENA TIPRTIEY WarTiAtBudnlnadue fidwansgnulunisaudenelduas
Junoay |
Tunrsuinisanudesdunain ﬁmﬂﬁmwumuiamaﬂﬁua‘wﬁmwLﬁmmuﬁam '

a

Iﬂﬂﬂfﬂ“ﬂi‘i&ﬂﬂ?ﬁuqﬂqiaﬁwau LLa“MﬂmuﬂﬁNﬂqiﬂﬂﬂ‘Uﬂ’l'mLéEN‘VI']‘VTU’]W@UQJWS“‘UUIUH?TJ@ AARIL WAy

& 2

ﬂ’mﬂmmmﬁmﬁwmmm maﬂwﬂummLﬁawmﬂmﬂ%uﬁ'ﬂuﬂ'ﬁuﬁmamimLLaz fadifenissuians
L2 v A '_ . - o { . u. LY -
Togaglaszdunivansuld (Risk Appetite) Tnamsimuainauaudes (Limit) uasdayaianfoussiv
ALY (Trigeer) 1MLMM7“ﬁNﬂUW@‘§Wﬂ’]'§ﬁ\1WU dnvsfnainuazsrsruliduimnagamgassunig
AAvdommusdeaiiaue uaﬂmﬂﬁﬁmwmaaumqﬁﬂqﬁ (Stress Testing) Amumana WWuusedwalasuna
’ @ ¢ s . { - = ' ' PV =y - \
Ingdmusgnunsaifiasiiionaifinfuanmadeundaiodrsquusivetiatoidos fidamsluniauss
7187 UaY QUN DI ULEIBUIATS FeEDAARRITULLINIYBIEWIANTUAUTIMA Y wialiuladianinsasesiy
mmLﬁamammmnwu‘[.ummaﬂqmlﬂ mmmum‘swﬂaaumwmmum (Back Testing) 983 VaR mmmmq
suessz Al e e amimumummLﬁaqmummm‘uaqwaimmiﬁwu o Auil 31 fluran 2565
agﬂ’la’mwmummLﬁENLmsaiggg'lmmau'ﬁsmummtﬁmwammﬁmmﬁ
(1) armdsafrusnmaonde .
. = a o = S e . ’ - s . A
rMEsINEnTInentds nnels anadesiiifinsinmaefeulwiesdrsenisilnanseny
Tunsaudoglibay/viagadmiaasesiarasuins nowdufuaosey fe arudsadiudnsnanide
© e o ail | o .
Tudgdmsnissuimsuayludafiionisdn
| 2 at :g;; ooy ﬁf = 2 =y at L3 .:ff .:i' 1 t 4 s
anufigwusnsrendaludyiienssuims Wannlaaiduninduasniauilisonadoty

[
ot

o ‘ é} =l 1 &t qy 2. a o om P ry .. os &
IngfliszgznauasUssinndaraenidefiunnsniu vl sunaslddimadifiumaderimsiasadduning

uarvlAulvinzay nuddenevnansenursimadiouiladaseende i 'am:"imanmaawaiuaﬂ 19

= as

Pramidn (NIl Sensitivity) \lauduimanianudsafidivunedaduaus Weliiuladwansznureants

9
=

LﬂﬁsuLLﬂmé’m’imaﬂﬁaﬁﬁwuaEima’tﬁi“ﬁumnmﬁmﬁaam%’ﬂtﬁ
mwmammuamwmamualuumﬁm,wamﬁm 0 Sudl 31 mm@m 2565 ﬁmmmmiamumwmmu
TunadmedrFeras 0,24 mawamwamm%wwm Imammamamummmwmm 879 Present Value of 1
basis point (PV01) Lagmsuseilluyan ﬂmmﬁﬂmaa\aaﬂwmmmmumnﬂﬁmﬁiﬂﬁumﬂlmm’;vﬂﬂm el
YUUD894 Value at Risk (VaR) & ‘Juﬁ]Uﬂ'ﬂilL‘UﬂliU‘WﬁE]Elﬁ“ 99,00 uaysraziatfonsas 1 5y
MTLEREIAALEeLRABuaz S uLRenTBd WU Ta TS ue e iinenidevesunas

2
ol Al

dwiunnanseudugniui 31 Suiey 2565 uas 2564 il

o



17

WU ;G

31 furme 2565 ' 31 ilueu 2564
a & . w &
BRTIRDALUY .- lalchalotl aSuH]
vaeRuRde | Fuse wde HanpAMED . afe
=l & " = & 1
Lady aanie (Saysy) lany nanmle Geuas)
aunndvinatuiideanie
TIRINTTEWINEUIMITLR AR T Y 262,355.42 405.53 0.63 342,716.4% ' 529.53 0.63
Gy 431,650.16 1,402.34 1.32 393,834.17 1,387.13 1.43
L“uh’éam"aauﬁgnwﬁ _ 1,962,662.26 . 16,184.2 334 | 1,801,419.73 20,036,590 4.51
_ﬁu‘lﬁa e ngﬂwumuﬁinmﬂumm 249,624.49 200852 3724 281,980.17. 2,187.59 3.15
T ’ 2,906,292.33 20,000.60 2.79 2,819,950.53 24,141.15 3.47
wilauwvsmaduitnende
Rufuhn : 2,504,9596.65 311086 . . 050 2,426,882.17 4,479.63 " 0TS
FENFRTINERIATTUA SRR Y ‘ 99,887.58 10438 042 84,212.23 108.70 0.52
saiitsanuasiufiu 66,570.27 | 32732 2.00 81,389.59 41410 2.05

U . ] 2,671,454,50 3,542.55 0,54 2,592,985.99 5,002.43 0.78

(2) arudssiusanuandey

eidsaimnsnsusndou mnefs ﬂ"ﬂ_uLﬁmﬁlﬁmmm'ﬁLﬂ%au”LmﬂdméfmwLLaﬂLﬂéauﬁumw
eﬂ'ﬂdﬂss‘mﬁﬁﬁman‘iaﬂwulumﬂausiaiflalﬁuasﬁuﬂamwammmi Imaﬁm%aﬁamuaumwmﬁm 877l
Warning Indicator e?fﬁﬂuaﬁﬁmmL%‘éjmamﬂmﬁhmﬁumFhmmm«’uaaﬁumwmﬂwLm ugnN9nil suAS
:Jm31wauwu5w1qm3L<m’tuﬂ1°sﬁaaﬂuﬂ':’mt,amimamimammLr,aﬂmJaauwumﬂmwwmﬂmwm

(3) Arduefumansiansyy

ATAABITIUTIAATIEN YU Ve ed m'mLaawmmumﬂm'3LUaauLtﬂawaﬁ’]msummnmiwu
#iflwan iwm’[.umqauma'swlmu,avLquﬂawwmﬁmmi Tnsunluaesdiy fa mwmammummmwawwu
Tutgddsnssuinmuaslutnfidonisi

mmLammu‘s’;ﬂfimwm‘amuiuummwamiﬁmmi o Fudl 31 funaw 2565 5uANTHEuAY
Tunueniloy Lawﬂawuiuwmmwammaaav 250 bag¥auay 5.97 LE9YaAINDIARIUTIN mndre Taadl

; Lﬂiamamuaummﬁm v meUssdiugasanudomegigaiisainiunnmahgnsmmetinneng

v 3 ' ' , ' a o o SHdy w
Tnalfuuudias Value at Risk (VaR) s szduanudaiuiiesas 99.00 wazseezaferes 30 Tu

YR

o 2 - 5 = 3 w2
AU Im e sUluTy e sin o Tuil 31 Tuneu 2565 suianshiflaaugasinires

34
a)

v as & A w 1 2| | = = i a o a &
wuaniiylunesaufiod vl finfaslloniunumnudss 919 mavseliuyamanudunegegaitotaistunn
nmoihginssntelinznd Taslduuuinass Value at Risk (VaR)

(4) anadeedusatdudilna s

' w
= e e

o v o & o o . I @
rrmdssiunaauiilnadam vinedc mudsdtifatunnmaBeuanearieueduiilondos

< ! 14 ) oA r = £ s
lmansgnuluneauseeliuas Qunosursssunas uiifiesamsuianshifmsaauluudTne fasi

Felaiflarandeadurendudnlon S

&



18
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