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i) esuwh ShadmsmuAnndiiunsasmanAan st igi’“’m AU ShulEh IWWARIEMEU (Book Value)

aonhusmuniAwifanaghmnk 8.6.9 sirdd huwigins mamAUid ShgsughitumswymathanmithAlsayin 8k
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A IMEAWRAN NS IR ATV (Securities Lending), Mit MR uRpimimywAgasnEm-wAH gUEATM (Repo
Transactions ) SRASIEUMSEARHATHS (Client Credit Provision ) 2
- MY UU[R2IE (Securities Lending ) : (18U SUIRS MU [HIAANS SUIUNSAWRNN NS RIHUMIF AN Fyuip swidime
[UYg Jolimys
SIMIAWRANNS = (AlgyuUETUMSYE - MEiaMNIRNegUDS) x s SAwyma
Credit Risk Amount = ( Securities Lending Amount — Collateral Received ) x Counterparty Risk Value
- MIBYIUULR (Securiies Borrowing) # (NEUTSUIRSMINY (HIAANSINIUMSAWRANNSU{MUMIYUUH MEjUEs §oimys
SIMAAWRANNS = [(AigigmIRUNSEL) - (ayyuuatiumsd x (1 - mguniAwdipisyuupitumsd) )] x aly
IMSAWaIEMA
Credit Risk Amount = ( Collateral Provided — ( Borrowed Securities Valuation x (1 — Market Risk Value of Borrowed Securities)
x Counterparty Risk Value
- mIATRURNIMUYWAG SN MASIUEATN (Repurchase Agreement Transactions-Purchase) ¢ {JBU]SUTESMIY (IARNS)
$UNEAW A UmIVATE URNM Uy WA SN mipg Rl MuUEsRomYs
¢UIUMRAWRMN NS = (AlgismMIBmynuE ﬁm@mtjmﬁwmmsysm[ﬁgpﬁnfm (5l
(1- smunERwinpdsyuupiiunsuspimpsienin) x HmunSAwasma

«@,
2
c

£t
-'—'E:.l
2

=
2
-
=

S
=
e
=

Credit Risk Amount = [Repo Purchase Amount — ( Repo Purchase Securities Valuation x (1 — Market Risk Value of Re

Securities ) )] x Counterparty Risk Value
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9mun§r‘{wnrmms [( BTyY UUIR B RIS PATASIIEATN x (1- HmunSAws pdsyupiRumsuspuARgUsin) -
atyismIvAY TR URMMUMYWAGUSNNATASTEATN ) ) x HEMEA W EMA]

Credit Risk Amount = [( Repo Sale Securities Valuation x (1 — Market Risk Value of Repo Sale Securities) ) — Repo Sale Amount] x

53

Counterparty Risk Value
- ATRUOSEAHACHS (Client Credit Provision): [ABU]SUISMA [IRANQENINIAW M URTIRUMSEUZHATHS
MUIUY SR oORImY:

SUIMEAWRNNAS = [FVIRNNNSIRUMSEIZ) — (AIIAMS x 80%)] x HNEAWEmMA

1

Credit Risk Amount = [Credit Provision Amount — ( Collateral Valuation Amount x 50% ) x Counterparty Risk Value

w. tEAWRAN N SuITMIMS Tanuesmims fAgneiRimpeueain

- MIAEANUMERWRANASUINUMIMS) (Calculation for Guarantees )  {EU]SURS MY (HiAnNSUIMERwinn Sy
mmsiaugfaéms aanShsmuniAwisuumA §omsa ANATRANG B.G.9 pRfgR{MISMIMS MEjUBSH omys
SUMRAWRNNNS = $UIM S x HMUNSAWEMA ( Credit Risk S —— Counterparty Risk Value )
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4. MEAWRNN NSV UABARANAS (Credit Lines) 2 (AETISUIHSQU AR $NIMEAWR AN ASUATEARAN NS
BwwasRnnnsiduaeany hsvidannsiiudsnsgndy medgpwiglhadadonns gandisEmumisw
istymA fomshanaghmni V.69 G
SAIUNEAWRANSS = (SUIRANNSTEVMSHENE) + FUIRANNSIEUESNSEAIA)) x HpnuNSAwisaumA
Credit Risk Amount = ( Drawn Amount + Undrawn Commitment Amount) x Counterparty Risk Value
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Credit Risk Amount = Remaining Principal and Interest x 0.5 x ( Trustor's Credit Risk Value + Contractor's Credit Risk Value) x
Real Estate Trust Company’s Operational Risk Value
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