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1. ������	J>�@�กก�
I:�������
 ��	
���I����ก�
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 (credit risk) 
�����;����������J�O�� 
����7������ก�����
�� 

�J��                                                                                                         ��� 
AAA AA,A BBB �J��ก��� BBB  

2. ������	J>�@�ก����I��I�����
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�=>? (market risk) 
��>��V�	J>>��� 
�
�=>?�:��	J����� 

�J��                                                                                                         ��� 
�J��ก��� 3 ����� 3 �����OX� 1 �Y 1 �Y OX� 3 �Y 3 �Y OX� 5 �Y ��กก��� 5 �Y 
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@
!�&���6�ก ��� China Construction Bank Corp a A
� ** - A A A1 1.40%* 19.00% 0.2660% 

6 &9��� 

@
!�&���6�ก ��� Bank of China a A
�** - A A A1 1.53%* 19.00% 0.2907% 
&���6�ก ��� Agricultural Bank of China a A
� ** - A A A2 1.54%* 19.00% 0.2926% 
@
!�&���6�ก ��� Industrial and Commercial Bank of 
China (Asia) - A
�** 

- A A A1 1.50%* 19.00% 0.2850% 

!�������
$ �
���ก;9-  Malayan Banking Bhd a 
��&�&�
-** 

- A- A- A3 1.58%* 14.00% 0.2212% 

&���6�ก��� Abu Dhabi Commercial Bank PJSC a 
���
*����
@&���&�!�8 

- A+ A A1 1.50%* 9.00% 0.1350% 

7
�<@
!�<�����"�#�+�)&�,��-/ !
�	&�����
� - - - - 1.20% 1.00% 0.0120% 
�	�      100.00% 1.5025%  
+�)���ก���#�<���&�
-�"�)�#��(�A#�-***       0.1025%   
            1.4000%   
���>���� 
*�
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-9;���ก��ก����� 
������ � 	
��
� 11 ������� 2560 
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��)@��	�����!�� ;9-�
�
�9
@�	���#�&(���C�����:����ก����!������-�#���)9
@�
������C������9� (Investment Grade) &(#� Union National Bank, Emirates NBD 
PJSC, Industrial and Commercial Bank of China, China Construction Bank (Asia), Bank of Communications , Bank of East Asia, Standard Chatered PLC, 
ICICI Bank Ltd, Bank CIMB Niaka Tbk PT, Bank Danamon Indonesia Tbk PT, Standard Chartered PLC (UAE), Bank Rakyat Indonesia Persero Tbk 
PT,First Abu Dhabi Bank PJSC, @A.�$=�!����!�:� <����"�#�+�)&�,A
� (��-) A=�ก
9 (���(�) <.ก��ก���- A=�ก
9 (���(�) <.&ก
-�!������ A=�ก
9 (���(�)         
<.ก�����- A=�ก
9 (���(�) <.��-7���(-8 A=�ก
9 (���(�) <.<�(�! A=�ก
9 (���(�) <.���;ก� A=�ก
9 (���(�) <.������- A=�ก
9 (���(�) <.-�;�@
 A=�ก
9 (���(�) 
@�A.&��;�# (+�)&�,��-) @�A.@
!�ก�����- @�A.���;ก��b"��&(
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