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« Tasvasivnszusunisdana US Stress Test: N1snadoun1o: ’JﬂﬂC’IHU']EJﬂ\)ﬂ’]SﬂOETOUD’]
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gondns: dududhoungrurerdaly Taswdotdu 2 doukdn 1dun

¢ NIsSESWANIUNISAITIAV Stress Scenario luuunaaau: KANNISYOVASIVANIUNIST
donandldun 1. wWiudonuiululduovaniunisaishaoviinasusinasilomatdululd T
uogund1 1-5% lonHmsnoaouoonanmmsnuTamauwmszToTuTanuHomthuoso
uas 2. moolUulemsmnmoTonsamumsmmumwusuusommwaowa Tago:luworstun
uuuniuuouaaouhaofumswmsmw n31cdovuovlUdnokingnay.ox wdtunuozlsuuusuusvy

. ﬂDllUS'ﬂ\)O i-T-I‘IE)UZ-TUﬂ’lWUO\)ET\) ntUWO’lSN’ﬂUﬂ’ISHOHOUU nouo DNISLUYNISWISUN
oontlu 2 Ku2Q -[Ollﬂ 1. OC’IS"IH')Uﬂ'ﬂSﬂOUC’I\)H’]SO\H las OC]S']El"JUﬂ']ISﬂOU.Hﬂﬂ']U Ha\)
GJ']U.ﬂ']SnCIETOUﬂ']'J Dﬂﬂm nas 2. omswmumunoonumoaunswalaao nouuunoonuuun 1
las uuunoonun\)Huoo’l Ha\)’{)’]ﬂw']uﬂ’]SHOETOUﬂ’D NNQ llEl'JE)C]S’]ETf)U.l\)UﬂO\)nU.O\)ﬂa’lf)
EJ\)UOEJET\)ﬂ'J’]OC]S’]H'JUUUC]’]CﬂUﬂi:]HU’]EJHSO-[U

sUuaav Ns=U2uN1SIANINISNATOUNT2:INN A (Stress Test) yovSUIAISNATVERSY

The Federal Reserve develops
stress test scenarios

&

The Federal Reserve develops
or selects stress test models

Using the scenario data and The Federal Reserve
bank data as variables in the uses the results of the
stress test models, the supervisory stress test,
, ) Federal Reserve projects how in part, to set capital
Lol bkl el banks are likely to perform under requirements for
a hypothetical recession participating banks

nu1: Federal Reserve
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druwdsirsugioarsgluaniunisaidiaov Severely Stress Scenario: 1S1a1U1SN
uu\mauuaoamumsmmaaofuuuunoaaumo onqmuoomuUsmsuvﬂoahsv Al
n\)Huo 28 (17 s:K21v 102023 fiv 402026 oontUu 3 nau laun ﬂoﬂssumo
LFISEBYNLASIAT U1ASIQsSIANGUNsSwellas an1unIWAIUNISIOU U Sas100n0e

. mnsmnonssumomsuvnoansv nonun 6 d7: (uU 2023 suiAIsnavarsylas: umms:)o
nonssumsuqnoahsdanwuo 6 Imm amswmsmu‘[moowahsvswuuuu Nominal uas:
LUURLLADEY Bomomlaumlaaau 2023 /i -8% uax -7% muamu amswmsmuTmuaouam
szoHa\)Hnﬂ'luuaoswunﬂauuu Nominal la: uuununos\) ?5omomlaumlaaau 2023 A -
3.4% ua:=-2.4% mumou 9OSIOULWDLUU CPI ’U\)C]\)C'I'JlaUﬂ’llaaEJU 2023 A 1.3% ua:
St ouomswmsmomuuows UU’]UUUT_)HHSO’I‘]UO']?JC]\)HC] 16 UUuTLJ Tasul 2023 oduddlay
ANQAuN 8.1%

+ ylUsdIasinIFunswuazs atnumwo‘\un'\swu (Financial Conditions) Rv 4 c1:>
Us: ﬂOUO’JEJOUUS ouswmmu Fodvs:duiaasl 2023 13n 213, ozjusm'losromsunswauwa
mswwmzja Foavs:dulaaul 2023 137 323, aulsn mHu Dow Jones Industrial Average N
dus:duadsd 2023 13A 21,502ua: m']uwuw:)uuoomamhu Fodvs:dulaasl 2023 137 65.4

. omsmamusmoaoﬂannoﬂun 6 Us:=nan:uUs: ﬂouooaomsmonLuswusumsaﬁsmw 3 1Gou
Fodvs:duaast 2023 3n 0. 1%, OC]S’]OOﬂlUEJWUSUClSEI’HSO’O’]EJ 5 U Bodos: oumasu 2023
37 0. 8%, omsmomuswusumsahsvms 10U UOCI\)S oumaau 2023 137 0. 8%, 90151
oamusﬁuﬂououmsom BBB wuu 10 U vomos duAlaaul 2023 A 6.5%, omsmamuanmu
uuunonaw 30U 25\)0\)5 oumlaasu 2023 1 3.8% ua: omsmamuaaﬂmuuo KSo Prlme
Rate ’U\)C]\)S duAlaasl 2023 A 3.1%

asugavudsiAsygivarsgluaniunisni Severely Stress Scenario tu U 2023

Table 4.A. Supervisory severely adverse scenario: Domestic variables, Q1:2023-01:2026

Percent, unless otherwise indicated

Real Mominal REEB

feal | Nominal | dispos- | dispos- | Unem- CPl d-month | S-year | 10-year como- Maort- Prima
Date GOP GDOP able able ployment | inflation | Treasury | Treasury | Treasury rat gapge rinbis
growth | pgrowth | income | income rate rate rate yield yield lald rate
growth | growth y

012023 -125 -101 -19 -5.8 5.6 2.3 17 1.2 11 5.8 40 4.
022023 47 -5.3 -30 -1.8 6.8 15 10 0.9 0.8 6.3 i 40
032023 A0 -1.0 -34 -24 81 13 0.1 0.8 0.8 f.5 18 il
042023 -9 -49 -1 -0.9 8.2 13 0.1 0.8 0.8 6.6 18 i1
012024 -18 -07 03 1.6 9.7 14 0.1 0.9 0.9 6.4 18 il

nu1: Federal Reserve
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dowlsiasygnolanluaniunisaidnaov Severely Stress Scenario: 1s1uUvi0u
2 umTumsmHuoamumsmLHmmsanqm‘[an laun 3 muUsmquno laun das
N1sIAUTOFGW LUUR LLADEY omswmumlo CPI uas 0031uamUaaumoooamsaHsv
la: 4 oA laun s‘[su Us:=INAGgARIEao WU mUu la: 9Ny

+ udsurninluys: lnﬂﬁanuao'l'anms'tnamumsmonqm sasmsiauladawauioseyov
mnwusTs nauUs INFATLD LB NNIdVWUUN mUu nas oonqu f1KkuaATadel 2023 d1KSU
ETﬂ’]llﬂ']Sﬂl’Jﬂﬂ(’ln -4.3%, +1. 9%, -4.7% uax -3.8% QluUanqau uas omsnoutvxlo CPI uvov
mnquJTs ﬂauUs INFILO LTI AR VWA UN mUu lax o\mﬂu f1KuaA1aasl 2023 d1KSU
amumsmonqmn +2.4%, -0.6%, -0.8% uas +4% cudrdu

. muUsausmanulaaumuunuoaamsansvmu’tma‘mumsmanqm amsmanluaaus mw
QoaaisnuAlUNY 4 nauUs INFT US=NoUQdY mnwuaTs naULJs INAIDFYRTdoWUN i'ULJu
lLazovnNnu fruaAT a8l 2023 ET’]HSUETﬂ']Uﬂ']STU'JﬂT]C]n $1 032 maaTs 105.2 HU'JEJ/$
127.6 wu/$ ua: $1.165 ciodoud audnau

+ @anisnaaoaund: 3nqmtuona‘us<ﬂuu 2022 tunawsow: TagWISUINGU LUV TR WUv
waawsnisnadounid: :mnmoomUu 2 ndu ldun 1. sasradudls (nouuu Pre-tax waz Pre-
provision dosngld) wuda Bank of America aan -1.4% ua: 1% ojuaau FofiodnAoudiodn
tuytu=n JP Morgan Chase aan -1.1% ua: 1.5% aludandu BOﬂOD‘]ﬂOUU’I\)a'\) as 2.
amswaaulouﬂaonumaaunswaLaao WU21 (nouuu Minimum CET1 ua: CAR Ratlo) WU91
Bank of America oan 7.6% ua: 11.4% qudandu FofiodnAoudivdi fuvtu=zA Morgan
Stanley oan 11.4% uas 15.4% audrdu Umaa'moumoao

astouaava udsiasugaolan luaniunisad Severely Stress Scenario tu U 2023

Table 4.B. Supervisory severely adverse scenario: Intemational variables, Q1:2023-Q1:2026

Percent, unless otherwise indicated

s Peirion ] et

d DIFTEra apan fi]

- Erue:ﬂé['};a Euro area “'d':ffa'f' nﬂ?ﬂif's"ép Develoging | dollar r;:fggp Japan  |bilateral dolla m;:'GKDP UK | dolar
growth Inflation exchange rate|  growth Asia Inflation en:{hénlfgnram growth Inflation eitymﬁemmim growth inflation | exchange

(USD, euro) index)* LUSD/pound)

012023 58 53 1.061 17 08 102 49 0.6 1281 42 6.8 1198
022023 52 34 1053 14 A7 103.1 i 03 12749 46 5.2 1.188
Q32023 43 14 1032 19 0.6 105.2 AT 08 1276 38 4 1.165
042023 4 12 1015 25 11 106.9 42 11 1771 36 b 1.14
Q12024 39 03 1011 44 10 107.3 38 15 1265 34 13 1141

nu1: Federal Reserve
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Thai Institute of Directors Association (IOD) : Corporate Governance Report 2022

AAAAA
AAV ARIP BGRIM CNT EA GGC INTUCH LANNA MOONG PAP PTT SCB SIS sSusco TISCO TSTH WACOAL
ADVANC ASP BIZ COLOR EASTW  GLAND IP LHFG MSC PCSGH PTTEP SCC SITHAI SUTHA TK TTA WAVE
AF ASW BKI com7 ECF GLOBAL IRC LIT MST PDG PTTGC SCCC SMPC SVI TKN TTB WHA
AH AUCT BOL COMAN  ECL GPI IRPC LOXLEY MTC PDJ PYLON SCG SNC SYMC TKS TTCL WHAUP
AIRA AWC BPP COTTO EE GPSC ITEL LPN MVP PG Q-CON SCGP SONIC SYNTEC TKT TTW WICE
Al AYUD BRR CPALL EGCO GRAMMY IVL LRH NCL PHOL QH SCM SORKON TACC TMILL TU WINNER
AKP BAFS BTS CPF EPG GULF JTS LST NEP PLANB QTC SCN SPALI TASCO T™T TVDH XPG
AKR BAM BTW CPI ETC GUNKUL JWD MACO NER PLANET  RATCH SDC SPI TCAP TNDT TVI ZEN
ALLA BANPU BWG CPN ETE HANA K MAJOR  NKI PLAT RBF SEAFCO SPRC TEAMG  TNITY TVO
ALT BAY CENTEL CRC FN HARN KBANK MAKRO  NOBLE PORT RS SEAQIL  SPVI TFMAMA TOA TWPC
AMA BBIK CFRESH CSS FNS HENG KCE MALEE NSI PPS S SE-ED SsC THANA TOP U
AMARIN  BBL CGH DDD FPI HMPRO  KEX MBK NVD PR9 S&J SELIC SSSC THANI TPBI UAC
AMATA BCP CHEWA  DELTA FPT Icc KGI MC NYT PREB SAAM SENA SST THCOM  TQM UBIS
AMATAV  BCPG CHO DEMCO FSMART ICHI KKP MCOT OISHI PRG SABINA  SENAJ STA THG TRC UPOIC
ANAN BDMS CIMBT DOHOME FVC III KSL METCO OR PRM SAMART SGF SEC THIP TRUE UV
AOT BEM CK DRT GC ILINK KTB MFEC ORI PSH SAMTEL SHR STGT THRE TSC VCOM
AP BEYOND CKP DTAC GEL LM KTC MINT ospP PSL SAT SICT STI THREL TSR VGI
APURE BGC CcM DUSIT GFPT IND LALIN MONO oTo PTG SC SIRI SUN TIPCO TSTE VIH
AAAA
2S AQUA BH CIG pvs HPT JCKH LHK NDR PIMO [FSIC SAPPE SMART  SVOA TMD TSE WINMED
7UP ARIN BIG CITY EASON HTC IMT M NETBAY PIN PT SAWAD  SMD SVT T™MI VT WORK
ABICO ARROW  BIC CIVIL EFORL HUMAN  JR MATCH NEX PIW PTC SCAP SMIT SwcC TNL TWP WP
ABM AS BJICHI CcMC ERW HYDRO KBS MBAX NINE PL QLT SCI SMT SYNEX TNP UBE X0
ACE ASAP BLA CPL ESSO ICN KCAR MEGA NNCL PLE RCL SCP SNNP TAE TNR UEC YUASA
ACG ASEFA BR CPW ESTAR IFS KIAT META NOVA PM RICHY SE SNP TAKUNI  TOG UKEM ZIGA
ADB ASIA BRI CRANE  FE 11G KISS MFC NPK PMTA  RIH SECURE SO Tce TPA UMI
ADD ASIAN BROOK  CRD FLOYD IMH KK MGT NRF RER ROJINA SFLEX SPA TCMC TPAC UOBKH
AEONTS ASIMAR BSM Csc FORTH INET KOOL MICRO NTV PPPM RPC SFP SPC TFG TPCS up
AGE ASK BYD CsP FSS INGRS KTIS MILL NUSA PRAPAT RT SFT SPCG TFI TPIPL UPF
AHC ASN CBG cv (FUi= INSET KUMWEL MITSIB  NWR PRECHA RWI SGP SR TFM TPIPP UTP
AIE ATP30 CEN CWT GBX INSURE  KUN MK occ PRIME S11 SIAM SRICHA TGH TPLAS VIBHA
AIT B CHARAN DCC GCAP IRCP KWC MODERN OGC PRIN SA SINGER  SSF TIDLOR  TPS VL
ALUCON BA CHAYO DHOUSE GENCO IT KWM MTI ONEE PRINC SABUY SKE SSE TIGER TOR VPO
AMANAH BC CHG DITTO GJIs ITD L&E NATION  PACO PROEN SAK SKN STANLY  TIPH TRITN VRANDA
AMR BCH CHOTI DMT GTB J LDC NBC PATO PROS SALEE SKR STC TITLE TRT WGE
APCO BES CHOwW DOD GYT JAS LEO NCAP PB PROUD SAMCO  SKY STPI ™ TRU WIIK
APCS BEC CI DPAINT HEMP JCK LH NCH PICO PSG SANKO SLP suc T™C TRV WIN
Abd
A AQ BROCK CcMO DCON GIFT THL KCM MCS NC PF ROCK SOLAR SVH TKC TTI w
A5 AU BSBM CMR EKH GLOCON INOX KWI MDX NEWS PK RP SPACK TC TNH TYCN WFX
AL B52 BTNC CPANEL EMC GLORY JAK KYE MENA NFC PPM RPH SPG TCCC TNPC uUMs WPH
ALL BEAUTY CAZ CPT EP GREEN IMART LEE MJD NSL PRAKIT RSP SQ TCJ TOPP UNIQ YGG
ALPHAX  BGT ccp CSR EVER GSC JsP LPH MORE NV PTECH SIMAT STARK TEAM TPCH UPA
AMC BLAND CGD cTw F&D HL JUBILE  MATI MPIC PAF PTL SISB STECH THE TPOLY UREKA
APP BM CMAN D FMT HTECH KASET M-CHAI MUD PEACE RAM SK SUPER THMUI TRUBB VARO
Score Range Number of Logo Description
Locs than 50 o ogo gen ] A105018 ; Uauaz/mn u Uw191ns19vIU “Corporate Governance Report
of Thailand Compan/es 2022” weouwsijo 27 garau 2565 lag auiau
50 - 59 A Pass aviasvaniunssunisusening (I0D) Fvoan1dua 7uufau 1909V gUv.
o 50 AA S AUNSSUN 7sn MUHENNSWENA:=0a10HaNNSWE (naa ) 2911581520 ua-:
0= Us:iuomdoyavovusenoanziiguluaaronannsweurvus=inming uas
079 AAA Good aalonannsweisuiolo (ma/) ouuua/an7537530000701Ua£/u111/au/'0
MYHEVIUSIGVIWAUUAVT Nvd Ua.d1Ua1SIA0S T I1SNSUSOVAI I
80-89 AAAA Very Good gndovvovsigvaduavna1dla
90 - 100 A A A A A Excellent
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Anti-Corruption Progress Indicator : as of 7t July 2022

Tasun1ssusav CAC

2S BAM CGH EA GPSC JR MALEE NWR PRG SAPPE SNP TCMC TOPP uv

7UP BANPU CHEWA EASTW GSTEEL K MATCH occC PRINC SAT SORKON  TFG TPA VGI

ADVANC BAY CHOTI EGCO GULF KASET MBAX 0OGC PRM SC SPACK TFI TPCS VIH

AF BBL CHOW EP GUNKUL KBANK MBK ORI PROS SCB SPALI TFMAMA  TPP WACOAL

AL BCH CIG EPG HANA KBS MC PAP PSH scCc SPC TGH TRU WHA

AIE BCP CIMBT ERW HARN KCAR MCOT PATO PSL SCCC SPI THANI TSC WHAUP

AIRA BCPG CcM ESTAR HEMP KCE META PB PSTC SCG SPRC THCOM TSTE WICE

Al BE8 CMC ETE HENG KGI MFC PCSGH PT SCGP SRICHA THIP TSTH WIIK

AKP BEC COoM7 FE HMPRO KKP MFEC PDG PTG SCM SSF THRE TTA X0

AMA BEYOND COTTO FNS HTC KSL MILL PDJ PTT SCN SSP THREL TTB YUASA

AMANAH  BGC CPALL FPI ICC KTB MINT PG PTTEP SEAOIL SSSC TIDLOR TTCL ZEN

AMATA BGRIM CPF FPT ICHI KTC MONO PHOL PTTGC SE-ED SST TIPCO TU ZIGA

AMATAV  BKI CPI FSMART  IFS KWI MOONG PK PYLON SELIC STA TISCO TVDH

AP BLA CPL FSS IIT L&E MSC PL Q-CON SENA STGT TKS TVI

APCS BPP CPN FTE ILINK LANNA MST PLANB QH SGP STOWER  TKT TVO
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