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BN13AMUINGNT191989 THBFIX Tuguuuu Transactions-based (THBFIX Methodology)

¥ (Rate)

§"37197989 Thai Baht Interest Rate Fixing (THBFIX)

ANINAANY
(Rate description)

dnsmenedddlunsfintuumssessing q AAnuNIINIINENRUReaans ase.

Tuszezifeniu wazuanideuduluuimienisyigsnssu FX swap

AIATUIUINTID19D
THBFIX
(Rate setting)

Calculation Agent 9zANIABNTIO198Y THBFIX Wiazszee (Tenor) Tuusayiuinnis
MINGATNTAWIN AaTd

Spot Rate + Forward Points USD Rate x #days 365
THBFIX = X(1+————7]|| -1} X X 100
Spot Rate 360 #days

Tae:

“USD Rate” wanefis dnsinenileanaliuneaans a5e. vadusay Tenor NIUsznIAUY

Thomson Reuters screen LIBOR01 (139911184 9 #ka@as USD LIBOR) a4 1381 11.55 u.
ANULIAENSIVRNUNINT T TUYIINNTUU

“f#days” gD N TuveIuAay Tenor Twiwin1stu
“Spot Rate” 11883 USDTHB spot rate Mifuiase3staduniuiminsieusuim

330354 (Volume weighted average) Ingf1iaia1ngsnssu USDTHB FX spot 7y
Qualified Transaction (Lisaugsnssuiiivsunageiaund viselan Spot rate gevsom
AauUn®) Tuiuvihnistu mugnsnisAuan el

Spot Rate = 2(THB Principal; X Spot Rate;) / THB Aggregate Principal

Tne:

“THB Principal” ma1e8is USuagsnssu USDTHB FX spot Tuguanakiuneaans
GEIE %ﬂl,l,@iﬁzg‘iﬂi‘imﬁlﬂu Qualified Transaction

“THB Aggregate Principal” vun884 U3u1augsnssu USDTHB FX spot mﬁlugﬂaqa
Rupoaans ase. %aﬁqiﬂiimﬁlﬂu Qualified Transaction

“Spot Rate;” Mg Shsuaniasudmiunisdevis USDTHB FX spot VaIuAAL
ﬁqiﬂiiuﬁ'lﬂu Qualified Transaction

“Forward Points” winefis Forward points ifmunasieisdunasaimingdediu
33055 (Volume weighted average) lngA1uIaia1ngsnssu USDTHB FX swap Ay
Qualified Transaction (lisawgsnssuiifiusanagaiiauni viefid1 Forward point gevide
FAnUnR) vesusiay Tenor lufuvimsdu AUGATATAIUIN ol

Forward Points = 2(THB Principal; X Forward Points;) / THB Aggregate Principal

lne:
“THB Principal” vsngfis USinaugsnssu USDTHB FX swap Tusuanaluneaans
a38. vosusargInssuu Qualified Transaction veusiay Tenor Tuuvinisiu




“THB Aggregate Principal” visnefis USunaugsnssu USDTHB FX swap s3ulusy
analuneaas ase. vedgsnssudiiu Qualified Transaction vasusiay Tenor Tuiu

YINAISUU

“Forward Points;” #1884 @1Ua1951I98nskanilasudnsunisteane
USDTHB 21130 (Near leg) WazensianiUduudiuniunistouns USDTHB v14aa (Far

leg) vowsiazgsnssuUu Qualified Transaction vausiay Tenor Tuuvinisiiu

Ussnngsnssy
(Types of trades)

BEIEREY USDTHB FX spot HaZTINTIU USDTHB FX swap

a v <,
ﬁqiﬂiilWlL‘U"l‘U"lElLUu
Qualified

Transaction

sanssufituidu Qualified Transaction azsfoatnidoulutamaderolud

() ﬁﬂ%mmqiﬂisuwhﬁuﬁamﬂﬂdwﬁuﬂmqiﬂsiu%y’uﬁw

(¥) USDTHB FX swap: ﬁjﬁwﬁy’qammmﬂu Contributing Bank
USDTHB FX spot: @ﬁwﬁg&aaasﬂwlﬂu Contributing Bank %38 gAneeatios 1
Ferdiu Contributing Bank dwiugsnssufilésumsduguazsiiunisseds
Sidnmselindv1n FX Broker

(m) LﬂuqiﬂsiuﬁLﬁﬂ‘fﬂuﬂhmmﬁﬁmu@ (Qualifying Window)

(¥) Tenor asaffufiivun

Yraaiiiuuaves | USDTHB FX spot: 14.30 - 15.00 1. panaUszinelng
3IN35U USDTHB FX swap: 07.30 — 16.30 w. muniauseinelney
(Qualifying Window)

Yaaalunisdedaya | USDTHB FX spot: 14.30 - 15.25 w. anuna1usewmelneg

(Submission Window)

USDTHB FX swap: 07.30 — 16.55 u. punaUszinelneg

YSUnugInssudum

(Minimum notional)

USDTHB FX spot: 1,000,000 Aoaans &se.
USDTHB FX swap: 1,000,000 ngaans ase.

WY

(Tenor)

USDTHB FX spot: T+2

USDTHB FX swap: O/N, SW, 1M, 3M, 6M wag 1Y

NNSUUIU
(Day count)

THB - Actual/365
USD - Actual/360

nsAvuaIanAlew
(No. of decimal

places)

THBFIX:
USDTHB Spot Rate:

USDTHB Forward Points:

v

netiey 5 dunis Yaeunenuilndige
netiey ¢ dumis Yarunenuiilndige
netiey 4 s Yaawmesuilndiige




YDINNITNYUNS
(Publication page)

Thomson Reuters screen
Main page:
. THBFIX
USDTHB Spot Rate:
. THBTRDF=BKTH
USDTHB Forward Points:
«  THBTRDONSO=BKTH
«  THBTRDSWSO=BKTH
e  THBTRDIMSO=BKTH
e  THBTRD3MSO=BKTH
e  THBTRD6MSO=BKTH
o  THBTRD1YSO=BKTH
THBFIX:
«  THBTRDONF=BKTH
o  THBTRDSWF=BKTH
o  THBTRDI1MF=BKTH
o  THBTRD3MF=BKTH
o  THBTRD6MF=BKTH
o THBTRD1YF=BKTH
uled sun.

LIALNBILLNG

(Time of publication)

Thomson Reuters screen

«  USDTHB Spot Rate: 15.30 u. ammanuszinelng

«  USDTHB Forward Points: 17.00 4. anuianuseinalng

. THBFIX: 17.55 w. ¥3® 18.55 1. punanUsznelne (Tufuanmeuns USD Rate)
Auledt sun.

«  USDTHB Spot Rate wag THBFIX: 19.00 u. ¥39 20.00 u. munasendlne

@uAUnAHELNS USD Rate)

«  USDTHB Forward Points: 9.30 1. vasiusinnsantl smuiandseinelne

Tureunsdoya
(Publication day)

USDTHB Spot Rate: JuviinisvesUssinelng

USDTHB Forward Points: win1svesuszindlng (mnduiungavinnisvesansy s
Lifinsweunssees O/N)

THBFIX: JuvhnsvesUsewalve nnduiuneavinisvesansg sxldfimsmeuns
sveg O/N)

AsuAlauye Thomson
Reuters screen

(Correction to rate)

PINAMURANAAAATUINN Thomson Reuters NswAbvaznseyiaieglu 30 wiian
LIAEELNS
PINAIMURANAIMAATUINNNNTHHEWNS USD Rate n1suntwagnseyinnaneluian 22.00 .

9139 23.00 W. MunaUsewalng @uiunainswily USD Rate)




UIRSNI5E5D9
(Fallback)

USDTHB Spot Rate
Foulunsliinnsnsdises: smsnisdsesazgnianlddlelifigsnssudidu Qualified
Transaction \AnTulutas Qualifying Window
SumaunnsUUR:
1. 2818923 Qualifying Window 8n 25 undl 970 14.30 — 15.00 u. \Uu 14.30 -
15.25 . paiaUseinelne kutemnadeuedeiisidnmseiindain FX
Broker Ing1ndl Qualified Transaction ¥8¢ USDTHB Spot Rate Tugaarian
FINAT7 SUN. AZELWS USDTHB Spot Rate U Thomson Reuters screen
181 15.30 W. guaUsznelng
2. mnvenetie Qualifying Window madiud 1 ud lifigsnssuiiu Qualified

Transaction 1AnTulutiaiafiang nisiuenns USDTHB Spot Rate azldansn
uandsuiiadsanuiningzinesuias Musznialay sUn.) ve9iuinnis
Ua3Uu @9 USDTHB Spot Rate agiNglnsul Thomson Reuters screen @ 13a1

18.00 u. auanUseinalng

USDTHB Forward Points
Feulansliumsnisdises: asnisdrsesszgmiuilddelilssnssuilu Qualified

Transaction Tu Tenor ﬁ'u Lﬁ@%ﬂuﬂhﬂ Qualifying Window

SumaunsUUR:

N13ueLNs USDTHB Forward Point Tu Tenor fana1i a¢ld USDTHB Forward Point Tu
Tenor Huvasiuvhnsargafifigsnssu Qualified Transaction TngU$udas Day count vas
fuinstlagiiu mugnsmssiuin dail

Adjusted _ ( Forward Points

x (D tof therel td
Day count of the latest business day) (Day count of the relevant day)

forward points

THBFIX

Geulansldnnsnisdises: mmﬂ’ﬁﬁﬁaq%Qﬂﬁmﬂsﬁlﬁdﬂﬁmil,mEJLLW'ﬁ' USD Rate Tu
Tenor ﬁ?u

SumaunsU{UR:

mnlaifinswenns USD Rate lu Tenor o AsAuinsnsneneds THBFIX Tu Tenor
sananazld USD Rate vosiuvinisneuni agslsid nsufjifnenanesldlafadeny
Wi 3 Suvihnswiit winlsdfinnsweuns USD Rate Ty Tenor danandnsefudiuiu
¥NST 4 MSHELNTER518155e THBFIX d gy Tenor 1y 9z1du “No Fix”

mngwe: 1nsnisdrsestneuiinadaduldausd Tun 1 wwieu 2563
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N15ATALIN LEINBBASNITASIARALADIUENI5LUN b E911 (Log in and Status Checking)

® All users (banks and brokers) must log in and be online during the qualified window
period to be able to receive calls from counter parties
® On line status can be checked by clicking on the left frame of the screen, to open
menu tab on left side
O Green light = Online
O Yellow or Red light = Might be a problem of connection
If user couldn’t be online or if user is facing connection problem, please inform your IT to

check network connection or contact Refinitiv team. (Contact details are in the last page)
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N15%NA9N95uM1U FX Broker (Transactions Via Voice Brokers)
® Brokers send only qualified transactions
Types of transaction
O USD/THB spot from both onshore entities
O USD/THB FX swaps from both onshore entities
Overnight
Spot-week
1-month
3-month
6-month
1-year
® Broker sends confirmation transactions via FXT within qualified window times
O Trades within qualified window period
®  Thai Baht spot 14:30 — 15:00 BKK time
®  Thai Baht swap 07:30 — 16:30 BKK time
O Submission window period
®  Thai Baht spot 14:30 — 15:25 BKK time
®  Thai Baht/USD swap 07:30 — 16:55 BKK time
® Timestamp on FXT program is GMT, Bangkok time is GMT+7
Remarks: Deal or CONTRA deal will be matched for benchmark calculation only when data

was sent from all counter parties. (4 legs)

_ BANKA
: Data Matched 4 legs

BROKER CONFIRMS

BROKER Benchmark

Calculation

BROKER CONFIRMS




UUINAMNTURATALIURY FX Broker (Mandatory for Brokers)

Send details of confirmation
1. Deal Type, Currency, tenor (FX swap)
2. Codes of 2 banks
Identify desk or trader name to reduce error

3. Codes of counter parties, 2 times in 2 fields

4. Transaction details, amount can by typed as “M” for Million

*Other information can be added to Note field
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All information will be sent to 2 banks and auto-generated as correct sentences with all
information.
Confirmation
1. Wait for both banks to confirm/acknowledge transactions first
END 2 conversation windows

Check 2 Ticket editors (pop-up window)

0N

Press CONFIRM + END for 2 tickets (to send confirmation to calculation system)

Wait for BANK XBHB to confirm

MSOTIATIONS

EXBC FX8C - END FROM FXBC £X8C

END SPOT DESK

#INTERRUPT#
BBB> SWAP USD/THB 1IMTH

THEY SELL AND BUY 30 MIO USD AT -2.4 USD/THB
RATES ARE 32.76 AND 32.736

DATES ARE 24DEC2018 AND 24JAN2019
COUNTERPARTY CODE IS XBLC

S XBLC
# | DD> CONFIRMED
B

Wait for BANK XBLC to confirm

CONTACT INTERRUPT TRANSMIT

END FROM FXBC FXBC

BBB> SWAP USD/THB 1MTH

THEY BUY AND SELL 30 MIO USD AT -2.4 USD/THB
RATES ARE 32.76 AND 32.736

DATES ARE 24DEC2018 AND 24JAN2019

FXBC FXBC COUNTERPARTY CODE IS XBHB

dl END XBHB
f # [[CCC> ALL AGREE
#




Broker confirm

s 2 tickets from both banks

Direction Curr

‘ Rate |Volume| Near Date| Far Date TXNID Maker

JY&SELL USD

CONFIRMED -2.4 30 MIO |24-Dec-2...|24-Jan-20... FXBC079993XBLC1812200935 XBLC

-LL&BUY USD CONFIRMED -2.4 30 MIO 24-Dec-2..24-Jan-20. |[FXBC0O/79983XBHB 1812200935 XBHB
. 83XBHB18 009

SWAP 1M LSD 0 CE SELL+BUY 32.75 5 EX > LED | (BRI
THB 2,800,000.00 UsD 30,000,000.00 Deliverable
UsD ,000,000.00 THB 582,080,000.00 TUAS Back | Pwd
WMON 240E82018 I_HU 24JAN2019
<our pay gnear> <our pay code - near> CONFIRMED <their pay code - near- Prev | Next
=our payg fars <our pay code - far= l«thsir pay - far= l«thsir pay code - far=
=clearinghouse= =our clearing member= <their clearing member=
<reportifg party= <comment-1= <comment-2=

<user infos

<uger info> Counterparty XBLC

<user info= XBHB KELC
<ouff LEl= =their LEl= <cp codes
<cifiaring account: <igSUEr Namespaces
<t@de repository FXBCOT9993XBLC1812200835 <tranzaction id 2»

<brokerage amount: <CCY>
=rater <rate= =rater
<best bid= <best offers
<mid prices

End Print Confirm Ticket § Wrong



If another trader picks up call wrongly
If trader from other desk in the bank picks up call from broker wrongly, the right trader can

open ticket editor from blotter to CONFIRM. This is not necessary for broker to call again.

Example: Broker calls to user A, but another user (TUAS) accidentally picks up call.
User A can also see from blotter that deal shows as user TUAS name.

User TUAS can inform user A, then END the call.

Then user A can open Ticket Editor window from the blotter to review deal information.

Then user A press CONFIRM to send to calculation again.

11419 23.Jan2019
11420 23-Jan-2019

> 11417 23-Jan-2019
0

X | irose regeatorys | FXBCUR0S31ENC 1501250618 <ransaction d 2»
-

ameusts <tey»




wnfauSuRintauaas Contributing Bank (Mandatory for Banks)

1. Online during the qualified window (trading & submission)
Accept calls

Review information

0N

Confirm or acknowledge transactions - Bank could confirm in full sentences or

acknowledge (CONFIRMED, CONFIRM, CFM, ALL AGREED, etc.)

Remarks: Information sent from broker shows as another counter party’s direction (THEY)

RECY mm.lth um 3

R——— - - SWAP -  EXTRACTED

THEY SELL AND BUY 30 MIO USD AT -2.4 USD,/THE

RATES ARE 32.76 AND 32.736

DATES ARE 24DEC2018 AND 24JAN2019 " ol
COUNTERPARTY CODE IS XBLC <2.4 USD/THS

32.76 32.736
24DEC2018 24JAN2019

BLC
:[ 00> CONFIRMED iBam acknowledges

CONFIRMED
&

5. End conversation window

6. Check Ticket editor (pop-up window)

7. Press CONFIRM + END (to send confirmation to calculation system)

Te  User | Sem DesiType Penod |uumou|ap| Volare Neas Datel Far O s | TNID

09355 W usmm smp w Buv Uso 24 OMK)  24.Dec. 24.Jan2| EXTRACTED FXBO0TREGIXBHE 1812200035 B 2
114217 - - - XBHBOTO153XBNC 1811221142 B X8l
105909 i INCOMPLETE XBHBOT014IXBNC 1811221058 XBi
105808 1 INCOMPLETE XBHBOTOVIAXBNC 1811221064 X
102118 C S (T [ 1 § EXTRACTED XBHROGOEIXBNG 1811221021 BNC X8I
102058 (i~ 04 oid,cee 14 | NOOEAL XBHBOGYSZIXEHE1§11221020 Pl
102058 | NOOEAL XBHB0§Ie2IXBHB 1811221020

052639 CECEC T EXTRACTED FXBCO6BISIXBHB1611200520

050324 S . - § EXTRACTED FXBCO6E20GXBHE 1811200502

- EXTRACTED

BUY & SELL
30 MNIO UsSD
~2.4 USD/THB

32.76 32.736
24DEC2018 24JAN2019

CONFIRNED
&



After press CONFIRM, status of deal will change to CONFIRMING (waiting to send to

calculation)

Time | Use St OeaiTypd Penod Direcion. Cur | Rae | Vokme NearOnie| Far State | _TXND  Makar
[ TUHR  USOTHE SWAP 1M HUYAS LSO .24 MO 24-Dec.24-Jan2 | CONFRIMNG xm OIBIXBHRAIBIZA09T5  XBHB £
114217 : XHHEOTO1AIXBNGIS11221142  XBNG X
105909 INCOMPLETE XBHBOTO143XBNG 181122104 XBHC X
105405 INCOMPLETE XBHBOTO13IXBNC1811221054  XBNC  XI
102118 O (TS T 1 S T R 5D » Sew LS EXTRACTED XBHBOG333XBNC 1811221021 XBNC X1
102058 = [0 B e T NODEAL XBHBOGA2IXBHBIB11221020  XBHS X1
102058 N EEINT usm —= S B NODEAL XBHBOGHA2IXBHE 1611221020  XEeB X!
05263 MON 2eTon_JTH SUAGoTs EXTRACTED FXBCOGEISIXBHB 1811200520 P U ]
0503 74 — — -T2 C T X3 ezt L_EXTRACTED FXBCOGSAIXBHB 1811200502 XBe8 R

<har ey . e = §oon e code  tur = Fanew gy atr ] Pa pwy code  far
Bl At nt A - DRy Tl
srmonrieg partys ® el + corwwrd 3
cLmer i
waw e Cowmmrmarty cts e SWAP - CONFIRMING
AW AV G - e .
o LI0 et L300 o - pLJ BUY & SELL
Hearmy scnrts “evar e 30 mI0 USD
<Tede Mamy. 1 T d e Aomaraes d ~2.4 USD/THa
ST —mats ooy
0 32.76 32,736
e — — 24DEC2018 24)AN2019

CONFIRMED
&

Press END again to send information, status will change to CONFIRMED

User | Swit  DealTywe Pedod Deecton| Cur | Rats  Voiume | Near Dals| Far Df

TUBR

USDITHB SWAS 1M

BUYAS. USD 24 30MIO 24.Dec

24 Jan.2

XNID

CONFIRNED B ABCOTIRIXBHE 1812200935
L

TUBR  USDITMB SWAP (ON  SELLA  USD 0 ZOMO 23 Now2  26.Mow-2 NG XBHBO7015IXBNC 1811221 142
! TUBR USINTHSE SWAP ON SELLA . USO +3309 SOMO  23-Now-2 206-Now? INCOMPLETE XEHBO/O14IXBNG 11221009 1
105408 TUBR  USDITHB SWAP ON SELLR. USD 777777 SOMIO 21Nov2. 23Now2  INGOMPLETE XBHBOT0133XBNC1811221054  XBNG  XE
102118 TUBR  USDITHB SWAP DN SELLA. USD 40 SOMIO  23.Nov.2_ 26 Now2. EXTRACTED [XBHBC62933XBNC1811221021  XBNC  XE
102058 TUBR (7997777 SPOT  ISPOT izl NODEAL IXBHBOG992IXBHB1811221020  XBHB  XE
102058 TUBR 997777 SPOT  SPOT PV NODEAL ABHEOGOU2IXEHB181 1221020 XEH@  XE

052029

TUBR
TUSR

USINTHE SP0T
USDVTHE SPOT

SPOT
SPOT

UsD
Uso

SELL
SELL

300
33.00

1 MK
1140

23Nz |
23-Now-2

EXTRACTED
EXTRACTED

FXBOOGEANIXBHE 1511200520
FXBCOEG203IXBHB 15611200502
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If another trader picks up call wrongly

If trader from other desk in the bank picks up call from broker wrongly, the right trader can
open ticket editor from blotter to CONFIRM. This is not necessary for broker to call again.
This is not recommended trader to use transfer function on FXT. As FXT will generate

another ticket automatically.

Example: Broker calls to user A, but another user (TUAS) accidentally picks up call.
User A can also see from blotter that deal shows as user TUAS name.

User TUAS can inform user A, then END the call.

Then user A can open Ticket Editor window from the blotter to review deal information.

Then user A press CONFIRM to send to calculation again.

_Rate | Volume| N
3169 |1 MO 26

(3169 1 MO 2¢

w1
ruas > JESG ||
Prov | st

A EXBC 11400 222019 {112 T Cownervary > I
2 Diac—]
[insace camcssoce: |

B MOOTATIONS

g acceunts ¢
x to0ato FXBCOSRS3INENC 1501250818 <Uansaction d 2»
b ameusts «ttyr
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n15¥85n35861U FX Broker Tagszyauawiuilugnaiuinm (Specified THB

amount

Broker sends details of confirmation

1.
2.

-

Deal Type, Currency (USD/THB), Tenor (FX swap)
Code of 2 banks

|dentify desk or trader name

Codes of counter parties, 2 fields

Transaction details

Select currency pair as USD/THB

Input Near amount then “space” and “THB” e.g. 700M THB

System will detect amount as THB, but rates are still quoting in USD/THB

= ¥ Deal Affirmation

el e
@
]
I.
‘
@

220

]
7 |
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This transaction Bank XBLC does BUY/SELL THB/USD amount in THB 700 million
Swap point at -2.20 USD/THB, Spot at 31.70, Forward at 31.6780

The conversation will show as THEY (Bank XBHB) SELL AND BUY 700 M THB at rate -2.20

USD/THB
FROM FXBC FXBC 1314GMT 1 TICKET
SWAP B&S TFOOMIO @-2.20 USDITHB 1M 05MAR201% 0S5APRZ019
TR SWAP -  EXTRACTED
#
#INTERRUPT# M BUY & SELL
700 MIO THE
SWAP USD/THE 1MTH _2"20 Uso,/Tie
THEY SELL AND BUY 700M THB USD AT -2.20 USD/THB '
RATES ARE 31.70 AND 31.6780
DATES ARE O5MAR2019 AND O5APR2019 05MAR231§785igéggig
COUNTERPARTY CODE IS XBHB
COUNTERPARTY IS XBHB oo
# cco> T
>> ] 727
rarird

System will detect as BUY/SELL action on THB currency
Ticket will show as: Bank XBLC BUY THB near leg (SELL USD)
SELL THB far leg (BUY USD)

Bank XBLC and Bank XBHB needed to review details and acknowledge.
Then CONFIRM.

Ticket: Bank XBLC's ticket shows as BUY/SELL THB

= ¥ Ticket Editor (TXN ID: FXBC119213XBLC1903011314)

BINEARF  ~ |11 Juso v |[ilTHE ~ |[BUVesELL ~ [AT(31.70
{8~ 700,000 000.00 22 082,018.53 Deliverable

THE = || 700,000,000.00 TUCX w

TUE 0SMARZ01S lFRI 05APR2019

¥ || <our pay code - near> ¥ ||<their pay - near> <their pay code - near>
=gur pay - far= * ||=our pay code - far= ¥ l{their pay - far= l{their pay code - far=
=clearinghouse= =pur clearing member= =their clearing member=

=reporting party= <comment-1= <comment-2=

=user info=

<user info> Counterparly ~
<User info= XBHB hl
=gur LEl= =their LEl= XBHB -

<clearing account= <igsUer namespaces

<trade repository> <transaction link id= <transaction id 2>

<brokerage amount>

Broker waits for acknowledgement/confirmation from both banks, then CONFIRM.
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Broker’s ticket which sent to Bank XBLC (Broker acts on behalf of Bank XBHB) will see

direction as SELL/BUY on THB.

BUYTHB FAR

= T Ticket Editor (TXN ID: FXBC119213XBLC1903011314)

1o J<lz2 > Mew || Contra)
(Back | Fwd

TUE OSMARZ019
<pUr pay - nears

<our pay - far=

=clearinghouse>
=reporting party=

Counterparty

=gur LEl=

<clearing account=

=transaction link id= <transaction id 2=
<brokerage amount= <CCY>

Confirm || Cancel Ticket || Wrong.
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o a N a o & %
NMMTANLUUNITNTUNU ﬂ')’lNNﬂW@’]ﬂﬂlﬂx‘lﬁ;i‘ﬂi‘iN LL@%’Q’]LﬂuWﬂQ LLf?ﬂﬂl (Incorrect

Transaction — needed to change)

® Broker or bank inform all counter parties
® CONTRA the original deal (If broker/bank already CONFIRMED the transaction)
® Broker send new (correct) information to both banks

® Broker and both banks CONFIRM again

N19ALAUNITNTUNLANNRANAIATDIFINTTULALINT UABIANIAN §INTTHLAN

(Cancel Transaction)

® Broker or bank inform all counter parties

® CONTRA the original deal (If broker/bank already CONFIRMED the transaction)
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mﬁ‘ﬁ‘zl!'i’l CONTRA deal L?]u‘llﬂsiﬁqiﬂi“iuﬂlﬂ (How to identify CONTRA deal referred to

which original deal?)

After CONTRA the original deal, new CONTRA deal will be generated with
1. New TXN ID (display only code of who click CONTRA)
Example: FXBC00000341461812200941
2. New Conversation number

3. New Ticket will have number referring to original ticket number

tConv

XBL! 11373 20-Dec-2018 0941:53 TUAS USDITHB SWAP SELL&BUY USD CONFIRMED .24, 30 MIO 24-Dec-2_ 24-Jan-20_| FXBCG0000 41461812200941
:‘XBLC, L1372 L2018 |"~ | UA 1 HB | WAP I :l’.‘ . D | ONFIRMED 24 ’l MO 124.Dec-2. . 24-Jan-, 0. | XBCO7TA0A3XBLC 18122009
XBHB 11 eC-2078 O OSti=alllOS f SELL&BUY USD CONFIRMED . -2 130 MIO 24.Dec-2. 24.Jan-20. |FXBCO79983XBHB1812200935

£ |
T
T
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® Timestamp on Negotiation blotter of CONTRA deal and original deal will change to

be the same time (time when the bank picked-up call)

: 11372 20.De
B XBHB 11371 20-Dec2018
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N158198909§5N55UNABINIS CONTRA WiBASIARAUTANAUDIFINTTHLALANY

(How to identify which deal to CONTRA or how to reconcile deal?)

® Please refer to deal information with time (GMT), or use TXN ID (Transaction ID)

® TXN ID contains both counter parties codes (sender and receiver) and 10 digits of

timestamp (broker’s sending time)

| Usew s_g-lou_m Pinod mm[ Car au- Rate | Vokmo WowtDate] FarDato|  Staws | TENID
TUBH 'JSDITHB SWAP BUY&S -2 SOMIO 24.Dec. . 24-Jan2 _bONFIRMED FXBCD?QQBJXBH&BI??OOQBS
TUBHR MSDITHB SWAP ON SELLA <USD ~0 SOMIO 23 Now2. 26.Nowv.2. . EXTRACTED XBHBOTO153XBNC 1811221142

TUBR  USDITHB SWAP  [OM SELLA. USD 23301 SOMIO  23-Now2 26-Now2 .N.,CMPL.TE XBHB0T0143XBNC1811221059 XBNC

TUBR  USDITHBSWAP 1ON SEILA. USD 97977 [FOMID  21Now2 23-Now2 INGOMPLETE XBHBOTO13IXBNC 1811221054 | XBNC
TUBR  USDITHE SWAP  ON SELEA.. USD <0 [SOMIO  23New2 26.Now.2. EXTRACTED XBHBDG993IXBNC1811221021 | XBNC
TUBR 772777 |SPOT_ SPOT _ 77| [ [ NODEAL XBHB0G90Z3XBHE 1811221020 | XBHB
TUBR MM SPOT  SPOT NN NODEAL XBHB0GA523XBHA 16811221020 X8HB

1M0
1 MO

2aNov2 | EXTRACTED FXBCO6AA5IXBHB 1811200520
23 Nere.2 EXTRACTED £XBCOGAZ0IXBHE 1811200502

TUBR  USDITHB/SPOT  SPOT  SELL USD 3100
TUBR USDITHB [SPOT  [SPOT SELL UsD 33.00

XE
XE

XE

XE

Explanation logic of TXN ID

® | astten digits is date and time when broker send out a call

® TXN ID will always be the same between sender (Broker FXBC) and first receiver

(BANK XBHB)
TXNI
aFXBCD79983b(BH 812200935
Ty
Sender Receiver YYMMDDHHMM

® TXIN ID will always be the same between sender (Broker FXBC) and Second

receiver (BANK XBLC) , but will be different from first receiver (BANK XBHB)

TXNID
FXBCO79992XBLC{1612200935

Second Receiver
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ADULWBIATNTTNUUTELIL FXT (Types of Status on Blotter)

EXTRACTED - all necessary information are available: rate, amount, direction, tenor, and
value date

INCOMPLETE — missing some necessary information

NO DEAL - No direction (Buy, Sell), No transaction occured

FROZEN — Problem with information (wrong convention, etc.)

CONFIRMING - still in the process of confirming

CONFIRMED - complete deal and sent

Aaagemsaniiunis nsdlgsnssudianiuziily “INCOMPLETE” uuszuy FXT

INCOMPLETE status: If deal was done and conversation was END, yet status was

INCOMPLETE, please open ticket editor to see any missing information.

Then agree with counter party and make the same amendment manually on ticket editor.
Example: Deal status showed as INCOMPLETE

Ticket showed as this swap deal didn’t have “Far rate” on the ticket, “THB amount” also
missing.

System couldn’t capture this deal as no far rate, 32.6460, was mentioned in the

conversation.

: Nea T — TXNID
BC. 123838 TUCX USDTHB/SWAP BRKN BUYES USD 279977 27 Det LJan-2 | INCOMPLETE KBHBOS0103XBLC1812201238
ec. 111906 TUCX  USDITHB SWAP  BRKN  BUYAS PEEIT™TICTT =
Bt.. 004153 TUCX |USDITHB SWAP 1M SELL&

END FHOM XEHHE xbsin

IWAP PAS 1VID @4

00> THE SwP

CCC> HIHI
WE S/B USD IMIO AG THB VAL 27DEC1S YO 24 JAN19

FINTERRUPT2

“ e

FINTERRUPTS
-2.4

TO CONFIRM AT -2.4 T SELL AND BUY 1 MIO USD
RATES ARE 312.67
VAL 27DEC2018 AND 24JAN2019

TO CONFIRM 1 MIO AGREED AT -2.4 I BUY AND SELL
AND 32,646
VAL 27DEC2018 AND 24)AN2019

“wune

2END REMOTES
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Solution: After the conversation is end, needed to manually edit ticket by inputting swap

point on the ticket again, -2.40.

Ticket will recalculate and then THB amount and CONFIRM button become available.

swap v |BROKEN ¥ Jusp v |[i|tHE ~ |[BUv-sELL ¥ [AT(3z67 240 > LB Bl
uso  « |{1,000,000.00 THB 32,670,000.00 Deliverable -
THB 32,648,000.00 usD  « |{1,000,000.00 TUCK - Back | Fwd
THU 27DEC2018 ITHU 24JAN2019
<0Ur pay - near= * ||<our pay code - near= ¥ || <their pay - near= heir pay code - near= prev || Next
<our pay - far= * ||<our pay code - far> ™ ldheir pay - far= l«:t eir pay code - far=
=clearinghouse= <gur clearing member= <their clearfig member=
<reporting party= - <comment-1= <comment-2

<user info=

<user info= Counterparty ™ <0bo name=

=<user info= XBHB > <obo code=
<our LEl= <their LEl= <cp -
<clearing account= <iZSUET NAMESpACcEs
<trade repository= <transaction link id= <trfinsaction id 2=

<brokerage amount= OOy

+
End Quit Print

Confirm |§ Cancel Ticket | Wrong



n15Y1N§5n994lALIAFITENINIEUIATS (Transactions Via Dealing on FXT)
® 2 Banks confirm only qualified transactions
Types of transaction
O USD/THB spot from both onshore entities
O USD/THB FX swaps from both onshore entities
Overnight
Spot-week
1-month
3-month
6-month
1-year
® Transactions via Dealing FXT within qualified window times
O Trades within qualified window period
®  Thai Baht spot 14:30 — 15:00 BKK time
®  Thai Baht swap 07:30 — 16:30 BKK time
O Submission window period
®  Thai Baht spot 14:30 — 15:25 BKK time
®  Thai Baht/USD swap 07:30 — 16:55 BKK time

® Timestamp on FXT program is GMT, Bangkok time is GMT+7

20

Remarks: Deal or CONTRA deal will be matched for benchmark calculation only when data

was sent from 2 counter parties.
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Conversation Convention ?I'aﬂnﬁsﬁ’\b:‘m‘i'a‘uimﬂﬂiﬂﬁ‘xu"i’mﬁu'\ms (Interbank Dealing
Transaction Conversation Convention)
Best solution: Please use ticket editor to manually amend incorrect information before
CONFIRM
For FXT system to capture information correctly, please refer to below convention
® Quantity format Million: MILLION, MIL, MIO, MILL, MLN, MLO, or MM
Billion: BILLION, BIO, BILL, BLN, YARD, YRD, YDS, or YD

® Swap deal SW, SWP, SWAP
® Value date VAL, VL, VD, AM, MAT, V

® \/alue date format VAL DDMMMYY
VAL DDMMMYYYY
VAL DDMMMYY and DDMMMYY (swap)

® (uote price using space or “/”. For example: -0.35 -0.32

Example: FXT might not be able to capture missing information correctly.

(An ideal deal should include Tenor, Currency, Deal type, and amount)

p TO XBNC XBNC 11:05GMT 3
RECV USDITHE

# HIHI 6M THR

DEAL

NO

usD
UsD/THB

*However, trader can review ticket editor and manually amend after the end of

transaction.
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Example: During the conversation, deal is captured wrongly from Swap to Depo

PROMPT REFRESH INTERRUPT TRAMNSFER TRANSMIT

#

SEND

FROM XBMC XBMC

DEPO GMNE 50MIO @-16.89 THB &M 06FEB2018 06AUG2019

HIHI 6M THB

#INTERRUPT#
CAN OFFER AT -16.9 FOR USD 50MIO

osont Amoer @

APTURE ABBR BLAST | Setup *+ [£ _

DEPO - FROZEN
6M LEND
50 MIO THB

-16.9

I leln=ell # OK CONFIRM I B/S USD 50MIO AG THB AT-16.9
# VAL 6FEB TO 6AUG2019
# USD TO BANKX ACC NO 9999999 06FEB2019 06AUGZ019
e ???
&
277

_ ’

After conversation is END, trader can open ticket from the blotter and review first.

Trader can manually amend all information.

Deal type, Tenor, Currency, Direction, Rates, and amounts

FTROM XBMC XAMC
£CP0 GV $IMO @-163 THR &M SSFTSC0TE DRAUG2D

ENDC

HIML oM THB @ T leean | Ded Tipe I e —
2 - S C—
FINTERRUPTH cotes = | «hew pay» e
| CAN OFFER AT -16.9 FOR USD 50MIO AN g members |‘ ey |
£ OK CONFIRM I B/S USD SOMID AG THE AT-16.9 scammers.1e JESa.
# RATES R 31.33/31.161
# VAL BFEB TO 6AUG2019
£ USD TO BANKX ACC NO 9999999 2 SN
£ Cru sueney> umencys
£ THANKS AND BYE S eERRILE
| «best offars |
£ ZINTERRUPTZ
# PRg— S O C—T IS P F O ———
# FEND LOCAL#® Canfirm || Cancel Tket | Wvoeg
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Then information will be correct and can CONFIRM to send for calculation.

= ¥ Ticket Editor (TXN ID: XBMC094383XBNC1902041105)

swap v |[aM = Juso «|ilfTHE ~|[BUv-SELL ~ [&T(31.33 Mew | Cona
uso v |50,000,000.00 1,566,500,000.00 Delverable =

THE 1,558 050,000.00 50,000,000.00
WED 05FEB2019 || TUE 064UG2013

| * ||<our pay code - near> ~ ||<their pay - near>

<pur pay - far= * ||<our pay code - far> ¥ lc:their pay - far= l{their pay code - far>
<clearinghouse= <pur clearing member= <their clearing member=

<reporting party>

Conversation Convention 224n15%1165N5511AASITENINNEUIAS (Interbank Dealing

Transaction Conversation Convention) — il’am%‘%‘z'“a'wmmsﬁﬁqsnsiu Swap

If SW word isn’t included, system couldn’t detect as Swap transaction

FROM FXBC FXBC
6.6MI0

11:55GMT 2 TICKET

NO DEAL

#
#

-7.10 / 6.60

MINE 6.6 MIO

>>

Best Solutions (To help system captures information and reduces time to edit the ticket)

1. Type SW, SWP, SWAP while asking for price
Use M for month
Avoid using S for month

Use MIO for unit of amount
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Example: Swap USD/THB, 3 month, 50 million USD

RECV FROM FXBC FXBC 12230 GNT 4
SWAP 50MIO USDVTHB 3M 0SMARZ01S 05JU..

SW THB 3M 50

SWAP - NO DEAL

3M
50 MIO USD
USD/THB

405MARZ2019 05JUN2019

2. Make a correction by typing word “SWAP DEAL” in the conversation before confirm

details of transaction

System will be able to detect transaction as Swap type.

TL55GMT 2 TICKET

SWAP - INCOMPLETE

-7.10 / 6.60 BROKEN  BUY & SELL

50 MIO USD

#

IVLL N
# [[SwAP DEAL +6.60
>
§03MAR2019
b 777

3. Type confirm sentence with all necessary information

Direction/ Currency/ Amount and unit/ Swap point

1235GMT 2 TICKET

SWAP - EXTRACTED

3M BUY & SELL
50 MIO USD
+6.60 USD/THB

RATES ARE 31.70 AND 31.766

VAL 5MAR2019 AND 5JUN2019 31.70 31.766

#
#
# TO CFM I B/S USD 50 MIO AG THB AT 6.60
#
f EOSMARZOIQ 05JUN2019

7Y

&
ey

el

During the confirmation process, adding near & far leg rates and settlement date, system

will also capture information into the ticket correctly
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If ticket still couldn’t capture data correctly, please review ticket editor and edit information
before CONFIRM.

FROM FXBC FXBC 12248 GMT 2 | TICKET

NO DEAL

THE 3M 40

# -7.0 /6.1
MINE
# OK

# TO CFM WE S/B USD 40 MIO AGA THB AT 6.1

>> |

Review and edit ticket by using drop down menu and input numbers and information in the

available fields

= T Ticket Editor (TXN ID: FXBC119203FXBC1903011248)

7?7 w777 v |@<direction> ¥ <rate=
amount> 777 <amount= ]

-cbuy date> -cs.ell date=

<QUr pay= * |[<our pay code= ¥ ||<their pay= «:their pay codes=
<clearinghouses= <our clearing member= <their clearing member=
{repurtlng party:= <comment-1= =comment-2=




ns¥igsnssalnanseszrinesunmns lnaszydruauiuiluanaiuuim (Specified
THB amount
® Type SW/ Tenor/ amount/ THB

® By the following sequences with THB, FXT system will detect as THB amount
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# Sw 1M 800MIO THB
-1.9 -1.5

I BUY AND SELL

TO CONFIRM AT -1.9 I BUY AND SELL 800 MIO THB
RATES ARE 31.33 AND 31.311

VAL 25FEB2019 AND 26MAR2019

MY THB TO AAl1lll

MY USD TO AA0000

THANKS AND BYE

HHFEHRHEHRHR

Bank A asked for Swap 1 month, amount of 800 million THB
Bank B quoted prices as -1.9/-1.5
Bank A confirmed BUY/SELL swap THB at -1.9 USD/THB

System will detect as BUY/SELL action on THB currency
Ticket will show as:

BUY THB near leg (SELL USD)

SELL THB far leg (BUY USD)

FX Swap point still shows as USD/THB -1.9

Ticket: First row of ticket indicates near leg

Second row is far leg

—n
EE34E:
- TUAS ¥

¥ | <our pay code - near> ¥ |l <their pay - near <their pay code - near>
¥ |l <our pay code - far> ¥ || <therr pay - far> |[ <their pay code - far>
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Ticket: Left side of ticket indicates BUY

Right side of ticket is SELL

3133 Jlell 1o J>

|THB  * |[BUY+sELL *
1

THE  ~ ||300,000,000.00 lusc 25,534 631.34
1

Deliverable had

UsD 25,550,126.15 THE ™ ||500,000,000.00

TUE 26FEB2019_ | TUE 26MAR2019 -
AATIN ¥ |l <our pay code - ne{ r> ¥ || <their pay - near>
AAD000 'lcourpaycode-lab' <their pay - far>

BUY SELL

In this case, ticket shows BUY 800,000,000 THB (near leg) and SELL 800,000,000 THB at -

1.9 points (far leg)

BUYTHB NEARAP __ ~ v ~Jusp ~frfme ~ [lsuv-seLL -

Deliverable bl

TUAS =

~ || <our pay code - near> ¥ || <their pay - near>
v |[<our pay code - far> ¥ || <therr pay - far>

Trader reviews ticket and CONFIRM.

Caution: To be more precise, trader could specify FX swap points as USD/THB quotation

in the confirmation sentence

# Sw 1M 800MIO THB
-1.9 -1.5

I BUY AND SELL
TO CONFIRM AT —1.9I BUY AND SELL 800 MIO THB

RATES ARE 31.33 AND .

VAL 25FEB2019 AND 26MAR2019
MY THB TO AA11l1l

MY USD TO AA0000

THANKS AND BYE

HHEHHFH IR




Contacts (Training)

Mongkol Poonlapmongkol  (02) 648-9623

Pongsakorn (02) 648-8718
Lertkiatmongkol
Prapaploy Tannithat (02) 648-9383

Contacts (Technical)
Nopporn Maneewong (02) 648-9639
Contacts (Bank of Thailand)

ﬁummﬂmmmmmiﬁu (02) 283-6321
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Mongkol.Poonlapmongkol@refinitiv.com

Pongsakorn.Lertkiatmongkol@refinitiv.com

Prapaploy.Tannithat@refinitiv.com

Nopporn.Maneewong@refinitiv.com
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