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Report on Trading Book Positions

For the 6-month period from January (July).........to June (December)

Hnn oo 8™

(4 AfEh HRY )

January to June
(or July to December)

uin

(Afeh)
Jan.
(Jul.)

ny: | 8m | wan

(edum) | () | (fa0)
Feb. Mar. Apr.
(Aug.) | (Sep.) | (Oct.)

afum

dgm)
May
{Nov.)

figm

(@
Jun.
{Dec.)

thy§jY

Average

9.

1.

2

sdsugimgmyisgivisighmng
i

ol el

Total on-balance sheet trading book
positions

gajaisgunianvann

Debt instruments positions

JaTaTe ARG esgnit/iieiiy 8i
gaiaiseimigigsnguwun

Positions from repo/reverse repo and
security borrowing and lending

JATATS2UAINNGITUIARG AT

Equity instruments positions

- Wwhufmigunmn§agigaiugi

My

. Total derivative transactions in the

trading book

SURINNSEAJISMA RS SHHIMANIMT
§heuAinnvanw

Derivatives linked to interest rate and
debt instruments

on




SUAIANSAJISMANEEH T UA
RGATE ShrgalfEmaiie

Derivatives linked to equity price and
stock index

URINNEAJISMARGSIHIMYINT

Derivatives linked to foreign exchange

m. gedeisH{muiimaispuwunn

3. Foreign exchange positions of all
currencies

6. GrieGSUMNMYMFIasiu (9+b+m)

o

4. Total trading book positions (1+2+3)

. (§NjUAYRIIU

5. Total assets

b, MAIUTIS el iU MM (G+()

6. Percentage of trading book positions
(4+5)
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Report on Risk-weighted Assets (RWA) for Market Risk in Deposit-taking Banks and Financial Institutions

U R AT W AMIIAN
Report ID

g 8imwminn
Report Version

MUUTIGS

As at

DS (R an s

Institution's Name

HUMUIIMA[H 9 Ganisuin = X 1]y
Exchange Rate 1 USD = X Riel
aAmART AN S

In million Riels

a.magRgidyes rpntum K wHMMIgMA
1. Capital requirement for interest rate risk

9.9 magAgidugs it EAwmtinns

1.1 Capital requirement for specific risk

9.y magfigidugsrupn i8S wdnpigre

1.2 Capital requirement for general market risk

9.m magAgidvgswpnuunidwnvujsisuanhianns

1.3 Capital requirement for option risks from debt instruments

cujumagAgilue s Bt BAwHmmMIMA (7)

Total capital requirement for interest rate risk (A)

ugmitygs I UUN SAWH{MMIMA (1) = (A7) x 9,M0
Total capital charge for interest rate risk (1) = (A) x 1.30

b. maghgiduesupntumifwynupnygog
2. Capital requirement for equity risk

.9 magfAgidyg Sy tun8FwmaAnna

2.1 Capital requirement for specific risk

o8




b maghglsgsuppntuniswénpigre

2.2 Capital requirement for general market risk

2P

b.m magAgidue s timiAwHbmjsAsuRinNyuUHAYR

2.3 Capital requirement for option risks from equity instruments

papumagAgilugs UM IR WY IURAYIGE (2)

Total capital requirement for equity risk (B)

ygnIdugs UM SR WyUFRAYI§ (1) = (8) x m,G0
Total capital charge for equity risk (II) = (B) x 3.50

m.maghgidugsapnimmARws{myima
3. Capital requirement for foreign exchange risk

m.9 magAgidugs UM EAWHMYIIMA

3.1 Capital requirement for foreign exchange risk

m.b magRgidugsumoumidwntuisisumnhuiigigmang
SaHmyiima
3.2 Capital requirement for option risks from foreign exchange instruments

rjumaAgAgidsgs N UM BAWH{MYITMA (7)

Total capital requirement for foreign exchange risk (C)

ygnIdugSunUUMSAWH{MUITMA () = () x 9,10
Total capital charge for foreign exchange risk (llf) = (C) x 1.20

sgasésge&sg&e’sméﬁe&ﬁﬁys (IV) = (D+(1H)+(1I)
Total Capital Charge for Market Risk (1V) = (1)+(1l)+(lll)

IR RSB IB GO ENBH SRS JNG N EHeSBEER5 = (1IV) x 9l &0
RWA for Market Risk = (V) x 12.50
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GAMANHBYEUSH AAA KU AA- | 0%
YRUBAG AN 0,b&E% (HAN{UAaASISTrury < Bi8)
SamAmAyushn A+ G5 BBB- | 9% (9fe < danuifsisian < beis)
9,59% (Ran{aa1sisiaun > bEie)
Gamahdrsyyush BB+ HIUB- | (%
SAMANAYEY IMY B- 9%
8smsGAMAtA (%
0,bE% Fan{uifsisiaun < bieg)
gruuptnnuwms |, - : ; = . ;
. GAMANAEY SN AAA IR BBB- | 9% (818 < AANUANISISTAuN < BETS)
UGNNAUNS
9,8% (Ran{uaasigiaun > bEie)
GamamAusy s BB+ HMY BB- | 6%
'gmvmﬁmmtﬁ&hﬂ GAMAANEYIU [y BB- 9%
fsmsGnmah (1%
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