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“credit derivatives”
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| o o & .. . .
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“national scale”

“NAV”

“net exposure”

“Non-retail MF”

“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”

“PVD”

“regulated market”

“repo”

“retail MF”
“retail PF”
“reverse repo”

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIP”

“gN”

“sovereign rating”

NadNWIINAAIAEH (Money Market Fund)
NIMIZIMNITIAT credit rating TwszauAldivSauiisunieluwlszing

YARININETUGNT (Net Asset Value)
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NAABINAUAYYI209 derivatives

USzLANUazENWz20ININE T UAITaRNaI6TH credit derivatives 8198989 (obligation
category & obligation characteristics)

o

Fuaffanwaezen (3) 2a0flenn “dyrdozeaimin” lunins 3 i
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“TBMA” ANIANRAIARSIESHIbINE (Thai Bond Market Association)
“TSFC” ua. nlasuluayyiadsznaugsianannsngussian
mﬂﬁ‘ﬁm%aﬁaqaﬁwé’nw%’wﬁ (Securities Finance Corporation) BINNLANILINEIE
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“TSR” Tunanednslunisdeuiinyuilondnale (Transferable Subscription Right)
“underlying” A1 Fwls MIEVANNINEE198
“WFE” World Federation of Exchanges
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1.11. aNWUSNITNEWDANY : Lﬁ%E]‘ZI”IEJel%vL‘VlEI
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o
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AUSZAUAMNLEEY LAZRIIIUIANHNWAIIDIHBENAT1E19L T nrAN
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dmsunisasululszing nasyuazasyulunannindiiauonelulszmea Taud Fuiln asansmianisbn
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(n) 929921771958N1TRIN FofiszeziaaUszann 30 Jutiuuaiuiivansideunaamsnegan uaz
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a8 iInsarangag1 I NNUSENIARMZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIT N.8.6. ANHWE
AR LU LIWWATWNSRNAMENTINAS N.8.6.¥3081HNIIWANZNTINNIT N.8.6. IHANNRUIaUNS oS
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1. Us2LANYBIAIIET LAuA
1.1 ASEITHE
1.1.1 WwaUns
1.1.2 ASuAs
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1.1.5 Aadea 143w (Promissory Notew3a P/N)
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1.1.7 Tunanednslunauselensiindl underlying 1 Unwhsunsnsaving
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1.1.8 ASIEITAWBIBNNANBULHIWBILALINUASIFISHIAINGD 1.1.1 - 1.1.7 ATNNFIBNIH

ANSATINATT N.8.0. ANARALNNLAN
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NINGFUNUSUNTANITzE N1 I0aelaRINTD 1 AosdinuENURuaIRIIEITEINRANNMTINATUTIW B0k
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2.3 fidoyaiieanuasiansiiuiendanissansadniielaiieiinidsznaunisiansaandulaasnuls
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2.4 Tunsdifilunsasuln B/E n30 P/N fianasnansssnariiedisznibn1sd B/E nie P/N dananasas
finssuanianiasusndlneynnadii
2.4.1 §W. UJ. %38 UA. AMNNJNNIEIAIEGINAFAIUBN1TER
2.4.2 SWIANTOONE®
2.4.3 SWIANIDIAITHILATIEA
2.4.4 SWIAITRENITNBATLALINNTANTITNAT
2.4.5 sWIAINAWIIEIRAIMIANASLAzIRIALaNLAIUSTINA LN
2.4.6 swiAsfiansdeaanuazindurslszinalng
2.4.7 swiAmsBaaINuRIUsTINAlNe
2.4.8 gotuwmaiwAssnAfifidnsusuwenRetugsudinma 2.4.1 - 2.4.7
Yol nseniansanissusessananisandunisenianionssusesddedneniogeanss eswinsandenanide
(f1#0) maiiszylilu B/E w3e PN dae
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2.1 Ansasmulwningaudalulssnnuazaiinferiufineswanasnasyuls

2.2 fmsasuluningdwioldisAmwimmudndan (pro rata) udalduaulumamaninoe single
entity limit ?Jaanamuﬁfu
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2.3 finsasnuwlwnswdduiilaldisAuinminanain (pro rata) uaalanailuluaananinmdt product
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2.4 ﬂmsamu"lu derivatives MUwlUaunaninoi global exposure limit ﬂaanaanuﬁu
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QREISI
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10. @07U0WN15HWANUTZINANRANWNEITRaAINURTURINATNTD 1. - 9.

daudi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

a

N1389% LW reverse repo siaailnlusnananinmug 5
1. gy doadiuifiynnansiiiansnsaduiugdgygile reverse repo Tanangnanglne

1.1 swiAawdidd (aW.)

1.2 USENEnY® (V)

1.3 USWNLATARWBIELDT (UA.)

1.4 US¥MannIng (ua.)

1.5 USUnUszinae

1.6 swiAsurisUssindlng (sUn.)

1.7 nammz/'\lmj

1.8 HAYARANHNNANIELRNIZINAIA
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1.9 #I%371¥N15UAIFIANAIBINNYNN8IE8TTN1TIUUTEH I

o

2. A51813N b8 LN159 reverse repo BB TWATIAITAIH

2.1 A91815011A3g INeuazas1a15NIAsga1UsznA Inansdiluasna1sniaiganeslseinesacd credit

rating agjslué’uﬁu investment grade
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2.2 B/E P/N URI3WHIN Wi0Rugaz8zdn N1 oW, U9, %300w1A13NANgra1eLan1zanaadvw 1O
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2.3 B/E w30 P/N #i TsFC {Jugaan fifitmuaiuldiiunnsalaiiu 270 Sukuusineansa uazifusm
fidermualdiSuiionnansaiiioldifin
2.4 B/E w30 P/N fifionglaiin 90 SuiuusTufioan 6 credit rating aenslnag1amibosiodh
2.4.1 § issue rating 1138 issuer rating agﬂué’uﬁumn Iﬂ&lﬂ‘iiﬁ‘ﬁm% issuer rating Ao credit

rating LANIAINNN5IR credit rating S282HWAE
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2.4.2 § guarantor rating Elglfl%él%ﬁu investment grade

2.5 asd1nidediongrantaliiin 1 U Nauwnzidenlunaindonnensiansnis nafifidayasnai
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wideatouazd198elagedinsUnnefaa515MEW IAEATIE1TRAINANIADIE credit rating adn9laad 19Tk

=t
pd il

2.5.1 # credit rating SzazaWag 1% 2 BWAULIN 138 credit rating szazenfiisulAaslaniy credit
rating S8 WAINAIIANT CRA latuSeuiiauld

2.5.2 § credit rating Szze108 1 3 SWAULSA

2.6 ananInidefiongaariolaiiv 1 euhdunsidenlunaindoaensiaisnih niehddeyasiai

' o (% =]

wideatouazd198elagedinsUnnefaan515ME% IAERIIE1TRAINANIADIE credit rating adn9laad 19k
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2.6.1 A credit rating SzazaWae 1% 3 BWAULIN 1138 credit rating szezenfiisuLAaslaniy credit
rating S8 WAINAIIANT CRA laituSeuiiauld
2.6.2 § credit rating 52881089 4 BUAULSA

2.7 NSNIAUDWATNNA1BNINBAMLATINATT N.A.0. ANABALNNLERN

3. 328121981155 UT15 NI reverse repo AILHLAK 90 1

4. gafmuaisfinnuseninnssac JuBidmsunisasnulu reverse repo

4.1 AoslddnIAsgIwAINAInInLAlae TBMA Wi TSFC

a

4.2 Munannsndvrsansiansndaluznensalonsa LTuLALENAN USRI
4.2.1 Ywn15218m3alawandanIviwe b reverse repo AINE1?
4.2.2 9un15218818 repo MUWIUATNUITEATARANENTINAIIAIAUARANTNERAZHATANANNINE I

paemanina Wewly uazisnislunisginiuluningainaemusinuaznisnaenIssynnwuAnIngduza

NBINUIIN
4.3 YARIIDINANNINEWSOATIANTNTE o TwSuAuAy g sodyarnluluaugunisnisAiwiana
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a

38n15R9

3°0e

NAAPDINANNINENIDRT1a15MFaNINNTT (39A188 x (1 + discount rate))

o

n9# 51180 Ay smTinaeyudiss Iiungdgy8ndenitauadanannsngnsonsia1snu reverse

repo

4.4 NIAITIYARIIBINANNINENTaRI1E15NTe o Fwin IiTulumananinmrine

4.4.1 YAAIIDINANYNITNENTDATIA1NTONINNTY (§AA reverse repo x (1 + discount rate))

4.4.2 Tunsdiyarvannsngwsansiansne o awin lidwluauannislu 4.4.1 vsEndanis
roasenlvirdgilownssndnsludu nionanning wions1a1san13aldlun139n reverse repo T#in

nasnu Wi liyar1sINgammansnansansa1sizenaznsngauilousanainlulumaisnisaonans

melwininsananiwfiyarvannsndnionsiarsndeanasninaanistuge 4.4.1 Likusdwnstininde

4.4.3

1y v

4.4.3 TunIUANBANSANENATITIHID 4.4.1 LARINATIYARZBIRENNINENSARTIETNTD 0 Hwith

fyarAiaaningan reverse repo x (1 + discount rate) Wwawanlaitfin 5 81%Un n3alaiin 5% 289
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S1A1d8 waLATIWIBIALLAINIT wazn1sirwatasRina 1 liludygndslaninwalnefiansauitelade
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o a

AHNLEE9209AREN (counterparty risk) ke USHNARNTS azlalAiinnsann 4.4.2 Al

LY > Ae>]

4.5 NMSAWIINART reverse repo ANTD 4.4 TRAIWIAIAIH
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o
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e
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wiansasZensansndinilonninds 4.4.2 (d18) 209g3n5587ARAN reverse repo 18n15BWlE
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VANNINE NIDATIF15NTLE
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sosdulunananinasilun1sasmusan
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BB A AEY ]

< ad 1 o 1
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1.2 swiAsursUseindlneg (sun.)

1.3 namwﬁlmj
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1.5 sWIAIIWIAS (GW.)

1.6 USENEBY® (V)

1.7 US¥MannIng (ua.)

1.8 UFUNUsenndin
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1.9 naayuaInyARaNHyaAIINETuaIasuLAazsIBAIus 1 a1wuInauly
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@

1.11 HEUARFDBATNNAIBNITWAMUSATINAIT N.A.6. NABALNNLRN

9

2. nanninanlven saadunanningnadlussuuiudinnanningaasgudsudinnanning nionannsnen

sUn. s uuwiensidewnannswe

a

3. NN9INIRIBLSENHANYILNH USUNIANISABIALRWNISAIH

3.1 audunsivinisnemiasannandseanangdaioduwlsziunsivianannsng lnesoai

nanUsziumath

3.1.1 Nndn

3.1.2 A3E13NA3E Ine

3.1.3 B/E P/N Um5L3uen ﬁ%aﬁurﬁwﬁuﬁ 5w, US. niaswiAsTifingnaneanzdnmnoaw g
qn19zynin

3.1.4 B/E w38 P/N # TSFC 1 Ungoan Afifrwainldiiunaanilaifiv 270 iwiuudineanniuas
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3.1.5 B/E vi30 P/N fifionglaifin 90 Tusiuusiniloan o credit rating agnslnodanibosiodh
3.1.5.1 H issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁm% issuer rating CRRRI
credit rating ﬁlﬁ’mmnmﬁm credit rating i:ﬂ:gluﬁw
3.1.5.2 guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 ATIENINHNE credit rating BElUSUAY investment grade
3.1.7 widomuseinudl sn. Dugoanlininesmuiie ulsziunsiunanningliiinasm
3.1.8 Huaanzifenln SET Aifiedoagluiui seT50 vioh Tunsdifinsyulaifulauranisamulu
AIIE1SY Naawazsunandssiuaenaialals
3.1.9 NWIEAINKIBINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 dufiwnslinasuiinasndnivionsaunsamantssiuauada 3.1 niasfinnalneissudeasi
ualw US¥Ndan1s snnsntiAudsenibionndnUsiwdonalalnenam
3.3 vainanUssiusnada 3.1 Anasufinssnanslulaundanedaviorlrlisansatisdumms
nanUaziusmld Lwusdunmaisdudissnitanadonanadugsnssansliandnning e
3.4 A1seyaAnanUsEin o Swin annndmseindu 100% 2a9yaRRENNINET IHEN

o

3.5 lunsdnnanuszimdwdingn 1Hiiuanaonad luasnulaeiwd lunsneanaaih
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3.5.1 Wuenlu oW, N385WIAISARNRNIELANIZIARAIA

3.5.2 URIW%HINKI8 P/N Aoh

o
4

3.5.2.1 Unsiuen wia P/N 9 6W. Ud. WiaswIAsARnguaeanIzdnnsdwminginse
BNWH

3.5.2.2 P/N 7 TSFC \Ungaan AddmuainwldiSuainnaliiv 270 fuiuuaiveanniuas
@ & da o va o a d v =
Unanferrualdiduioniaansaiolsidn

o

3.5.2.3 P/N iflanglaifin 00 Fuiuusiuiioan dofl credit rating aeanibiagnalamash
3.5.2.3.1 § issue rating 1138 issuer rating agluduaunsn laansdifidn issuer
rating #9T% credit rating ALAN191NNSSA credit rating SzezaWAAE
3.5.2.3.2 # guarantor rating Elglfl%él%ﬁu investment grade
3.5.3 @318151A5g N8
3.5.4 reverse repo 8TMSUAIIENIAIASE bNE

'
as dd o °

4. aN¥MZLATENSEANAYIDINN IALTR N ARaNYaMzLaLE1SEANANBIR I ATNUSZNART NG

oo o

o o

AMZNSINANSAAURANNSNELAZAATARANTNSNEINFgdafBwANEIAUSEUUNY dyandnuaslviEs

wannswauaznandsznulugsnssnnsdauazliganannsng

d2Uf 6 : §3n3INUTELAN derivatives mu%é’mnmﬁmsamuﬁaﬁ

=

YnAdalasasll underlying ad1slnaenanihmsaviane

CY

1. UY52LA0 underlying derivatives ﬁnammzm”n

o

DE19A%
1.1 n¥wdAniinesmuanansaasuldludini 1 - 5
1.2 dammanide
1.3 SATuaniUAewin

1.4 LASAR 1A% credit rating %38 credit event {6
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1.5 padhiswiile ArRnTasAUsznau wiwAINIoAILUTAIN 1.1 - 1.4 B30 1.7
1.6 padnfnsAUsznauluaafiaa 1.5

1.7 underlying 8%ATHNFIRNITHANEATINAIT N.8.6. AABALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANNIE989RINA1IBBI TN IANTRUN (spot price)
WeaTIANAQYZI8aWTIN (futures price) 1% 1199 51AN289 underlying B laildazdh w3a underlying #

WuosAUsznavuzanaiaingd sastunaansuationinensnaziaeliag1sunsvanesie

2. Wanlansasnu vsENdANITIzALAUN1SaY KIS derivatives lasiaLEe
2.1 nadinasyulaszyiisanunisasmulu derivatives uaz underlying 289 derivatives fiazasnwuliagg

FaawlulAsinig

o

@, P Y ) ) 1 1 & -1
2.2 1 Iwnsidnluadygln derivatives ad1slaaeeninsi

2.2.1 derivatives on organized exchange

a U

3, ) ) o 1 e a & @ da
2.2.2 n36lLUn OTC derivatives Twiszindlne sasfiadygdndieniiatn sw. swiashs

[V 9
=1 a =1

NHANILLANIZIRFIAY AILNUZDANE derivatives WIDKAT derivatives

0

o 9

2.3 lunsdinazsaefinisdssnitaienisdonauiueiiie derivatives Sugaas AwArunsiaadunsngdn

[V
v o d vd o [

fnasnuanasaaswle i ladnamuanlugdfidndsunaunsedindndsnauduaunias

LY

3. vansneTNLANNTE! underlying 1 waATh

a | U o

1un3eiN derivatives & underlying [ UuAZHAINED 1.5 — 1.6 AEHAINA1IHDINANWUTHI
3.1 \UweginfinisimuaisnisAwindiogednan Inefnisssyunaidoyazas underlying nsalade

619 7 Nbanldlunisiwin wasfinisAwinazRliiludaguuaaanumanzaszasesAUsznauzanzd

v
o

19% underlying n3aUa38AINa1AB9SNSAGERIMIAINENIEAARaE 1T wBFTERTe

'
dd o

3.2 Wueahnianeuzadnolaag1evihni

[

3.2.1 AERNAN1INTzINEEat G NeINe LAt naadndanuuzlndnums Rt

o
o o '

3.2.1.1 AFHNaIAUTENAULAALAININENGEENITATYNAYU 20% FBIRIABANIVNA

3.2.1.2 AEHNaIAUIZNBUALARIV TN NIINIRENIINTBININY 35% 2DIUIATINTIIVINA
lunsandwluangniizaain lngasAusznausiawaaslvinninldiindnsniivwaluds 3.2.1.1

A15RIITMINITNTLINLIININAINTD 3.2.1.1 wazdd 3.2.1.2 ladasiiasAUsznaun
WNEITDINUNBIATHIDWINBAUNINIITEUN

3.2.2 pERdnlananaings 3.2.1 MwluaniSonlaasudinaads
= o ada s = A o o
3.2.2.1 \UungindasAusznauiluwnsiaiswiadyginnasuainisnasmulalagnse
3.2.2.2 L{aAWIEWAIUENAREI% (pro rata) LERawnsIINamwaIwlAITIaITMEe

o
o

Ty nuwlaeasauaalanaduluaananinasi single entity limit 289897k
3.3 Junadilasunmswamwlaesaduisianailefawazvinninfilaagsdaszainusdninnis no
winusingiraarduasnannduwusunluiaiozasuiundnnis vseniansnedalviainsn1stasiany
Inudon1enalszleasiadefiuseininneie

3.4 finsuannginu 9 agesiaionlulszdniwinnisiiwienfinisiavedoyasteriwmanisel
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3.5 lunsdifilwaziiwile azdinonaidosmwinlaeldunasioyasne8ea1nsneewaanIgm L
s1inszeslseindlnensafn1elsEing Wi WINAINTIAEWAILAZUSNSNUSYNEANT uansliAkle9
ABMsAmwIBIgRRIBIATRAINaIENsnaziaue AT S w e lda g manzEN

| o

4. pANNUTNSIR AN TNEa RN BN AN193152r bR INAT52 YN (cover rule)

U3UNIRN159EAR N ANSHERuzasnasuniinuwuazlidnwadadludwinifisanesianssinasuena

q
o
(% o =1

ADITISEHRATNTDANAILND derivatives AWERAILIRABALIAT LARINWLY derivatives Wb WAzt wlUn1ND

9 9

FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANA1MTUNTAIwNNIRgUsEaIALIian1TaRANNLEE

Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsngaunazanninades n1sasmulu

derivatives AINA1IABITWIUAINNFIINIIWAMENTINATT N.8.6. ATVIKA

6. nANLNUTIANLANEIMSUN1989Y) w1 OTC derivatives

a

USUNIANTT F9IRlviNaamANadl OTC derivatives 9%

v 1 as a

6.1 Iednyydndeniorwinuazudiyargiossngas derivatives THUSENIANITNIIWNNTUA 15

gevinezausazisian nok Twnsdadunina1uluiungarinniszesuiundanis THRIwIMLAZUDS
yargfsssnneluiniinisaaly

3

'
a C3 o o

6.2 lunsdininmenisaindenanssnusasIA2e9 derivatives agsfined Aty THadyg dndeni

ATWILASUTIYARYRGIINDN derivatives TH USUNIANITNIIUNIWA

a

o

6.3 Aanndndieniedusanliinisa1sgiue derivatives Lia uSundanssasaels

al @ o

a o s LV ]

7. vannaaiiaingnsunisidtwad s credit derivatives

a wo

BanNdanlason

a

USYNINNIS Aogd

s

U
druenlus credit derivatives lalan1zian1sanRNNLEB LTI

@

7.1 70

a

7
7.2 W luadna leians credit derivatives NflanwizaasgInssnniaifieutResiugsnIsnae1anis

ae191m F9%h

7.2.1 Credit Default Swap : @slsiun n1smnaslugIvegdoUsziwaNiIaIwAsRnTLAgIgasAY

ANENHN90 TSI TERRATH obligation BBAENTATH obligation U InagdnynAagluguedunelaziu
Anaesfinnssyniuiiazsadisziumadannasdeuseiunnaieciaiin credit event aulngasfinal
dannasdeuszinanaidsinsuiiuaiud (lunsdilaifin credit event dannasaziugaluinasuimun
AINUNG ) voih Tadn obligation 3z HLWEN318N15LA87 (Single Name Credit Default Swap) %38 obligation &
nangTen1steirualianelssiwanmieiininfidissnilidoia credit event Zuiy obligation 51813
Tasnenanfiafiuaneusn (First to Default Swap) 3aifiaifin credit event Jriu obligation 518A"51ATIBMNS
nislwngal obligation Feazdinisdszsimimanizludinsesduningsenn widannasazasuivuaiila
LR credit event 3w obligation nnswmﬂ%n&jw (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Z¢laun mimnaﬂugmsQ’%aﬂizﬁum’lNLﬁmﬂaaﬁuw%'weT
gr98eiinnnisanasananauunuiiaslasuandunsngsneds lnegeneussiuanmdesinissuniu

o
v [ =1

1989NUBRTIABNIUEAINNZANAINY Lazaiunanas (01H)

s
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I9yARYRGIINIDIFUNS NG0B Nauaniun1sigaUszinanaiesaslannanauunwlasdIwiingw
(6n#) 2oeyargfiossnvasiunsndaredeldniuganedszinwanades auninasiiia credit event n3aA5U
Avwada (nsailaifin credit event)

7.3 paslddgaainsg1waafiiinualag international Swaps and Derivatives Association (ISDA) 7138

' ' ' o
d o  a [ - | dd o -

UEUNEU_,’WN’M?EW%S%W]N ABNITHAMZNTINATT N.8.5. BNTU FeldonnaaNNanuuzAdh

7.3.1 fualdisaulamunguane wazlidandaudinungraneinmenanninguaznainnanning
NIDNHANILD Y

Id v o 2

7.3.2 ldfidainuwanvinlvansAiinualilunsiasniiniedymyideaiearening credit

@

'
a

derivatives tina198adaNdelU

°

7.3.3 ldfidafmualvnasudasgaldanadenieldungdygn

'
o

3.13.2. Uszandaanannsngnionsnddniu nion1sniaenualaeisauiiazamuluaieUseimna :

U3undnnIsazasunsauasriUszleiianizainranning nindaudun wieninanualneisouadiile
a8 iinsarangag19nINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIT N.8.6. ANHWE
AR LU LIWWATWNSNAMENTINATT N.8.6.¥3081HNIIWANZNTINNIT N.8.6. IHANNRUIaUNS oS

UsznAudlansoiniinyssinnrsoaneuzsaenannsnevsansndaunsanisvinanualneisan

s a o [ | [

mndunisasuluasaiswsadygiluinelsana asasnsedyyisinaisoawezieniodunisi

e+ @

sy luwlssinAniniigawinnuaLas I wnannsnguazaa1Anannsna Nl wannEnansiaas 10SCO vsah

wu

fAn1sgeanelunaingaanenannsnga1eUssmANT nan1dn209 WFE ¥3aidwms1a15209USunNanaauwas

LEwa2e L GMS

dun 1 :ﬂizmmtazqmauﬁ'ﬁwaam'lms*mams!,?mmwszmﬂﬁ'ﬂﬂ

1. Uszianzasnsais leun
1.1 asna1swianeUsEInA
1.1.1 WkaURn3
1.1.2 AduAR
1.1.3 ¥ (lsanduduuaanin dugouing uasnsnans Basel Iil)
1.1.4 fuanidn (Bill of Exchangew3e B/E)

1.1.5 M 1di3u (Promissory Notew3a P/N)

1.1.6 ludAnyuansdndnazdevug
a o cda ) I o o a v o
1.1.7 Tuuamedinglunauszlezind underying 1UuinstnsnIarug

q @

a

1.1.8 AF1E1TRBIWNHANWUSNIWDLALINUATIEISHIAINTD 1.1.1 - 1.1.7 AINNF1HNIIH

AMZNSIHATT N.8.6. ANARGALNNLEN

2. F’!mﬂ&l‘ljﬁ‘llil\‘lﬁli'] d13LazHRANLA mm’lumimnu

'
a d o a o

nIngaunuIundansazanansaamwlaniads 1. sasfinuaniRzensssaaraninainasuim ao

Id ¥ o

2.1 ldfidarvuaniatonlaivinlddamuinmszsyninannndiyarinasmuluasians
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2.2 aasaAeuiale (sanfonsdifiiln B/E n3a P/N NfiGonlavinsUieuiiousnasnulamiivnisld
finssulandndisensasluasanslanaisnisingnaneiinun niafieulzlvnasnuaiansaziefugoan
ASIEN5 L6

2.3 fidayaferiuasaisiivsdninnssiansadifslafiadanusznaunisinnsansindwlaasyuls’

agvsd AN Lazfidoyasmfiazviouyarigfiossn Inedayasinanisasdredeanunadayaindeiolszs

Favenandnisnisawduiisansuluszsuaina
2.4 Tunsdifidwnnsasmulu B/E n3a P/N fieanamanssonaruiiediseniinisdn B/E wia P/N fana1asts
finnssuanianiesusaslneynnaniih
2.4.1 BW. UJ. 38 UA. MINNYNNIEIAI8TINAaRUBNTEH
2.4.2 SWIANTBENHEY
2.4.3 SWIAN9IAITHILATIEN
2.4.4 swiAafiaNTN¥ATLAZANNIAINITNYAS
2.45 sWIASWRAWIIEIMRsIwIANaLAzawIRdoNuAsUszINATNe
2.4.6 swimafianisdiaanuaztinduralszmalne
2.4.7 swiAsBaanurilszinAlne
2.4.8 d0uNITRANUTIMAT RSNy Reanugsudiney 2.4.1 - 2.4.7

v oy ' + [
o o o o B o o

Nt N1sendanian1siusasrnatisaninnnsalianianssuselaiaevsaganA? NISIwINTING

ponide (d78) mafiszylilu B/E w38 P/N siag

d2un 2 : nswdaulssianniag cis

1 ar 1 o

nsahluniaafiniseanagnelavsnunguaneaslssne dasdnndaiiuaznaninueilun1sasnwach

1.1 fnmantivazidulunamaninarilunisasmuwdwieinudainuwadimsunsisisnienisdunalule

9N 1 98 2.1 - 2.3

a

1.2 \Wuniiezainani CIS A9UsziANSANvMzadh

1.2.1 mssenuaznisiauazgagnelanisiinuguazasmiisawsinslssimAniiAuguasin
nannswduazaaagezrenanningdaluanndnaidze 10Sco nIailuniiezasnasu CIS A19UIENAN

fAn1sgeanslunaingaanenannswaga1sUssmAndnandnaas WFE

1.2.2 CIS operator 2a9naswaInaagniglanisfnuguazasmisswiniuguainiussnnaidoy

2839 10SCO

1.2.3 Twnsdifinasusinluasmuluniigzasnasu CIS A19UszInA naeyw CIS A19UIZNARINGT
asagnelananinurinisiiugua N1588n N1SEEIE LAZNISTANITENSUNBIWNBHAIBI8EaY

209U AT

[
a ] o

1.3 UssimnANAAuguanIsiawaaIenikIgainaafiansn1sinanngaAsasdawad1afiesme Mo ax

Y

51870USLNANEIBNTBANSNTINAIS N.8.0.1ABA

o a

1.4 Tunsdidunisasuzasnasnusanluniieaasnaiyu CIS A19UIENA NaaYwaAINE1IEBIHNIT1R

msgdaliianiznsdifiinasndulunisusnisaninaasantunisdinsianiime uaziulautenisaueoi

(laldiunsasnuluniagzanasnu Cis snsdszimadadunasmusinnasiiiasmulunasriume)
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1.4.1 @msasulunsnddudaludszinnuazaiabeinunnasmusnaissaasulaludadin

NINNIMIBLNINAY 80% 289 NAV 289n89N% CIS AINUTZINARY

o ° o

1.4.2 fmsasulunsnddwdaldisAwimandadan (pro rata) uaalanailuwlunananinasi single

[V
|

entity limit 289NBIYUITINWG % naninmrininalaldnunsdinswgdundu sip
1.4.3 finsasnulunindfuiialdisAmwinninansan (pro rata) uaalanaluluniamaninoued
product limit A1MFUNSTWERUNTW SIP 289NBINUTINUK

1.4.4 ﬁmsamu"lu derivatives MUwlUaunannu global exposure limit ﬂaﬂﬂaﬂﬂq%‘ida\lﬁ%

d7uf 3 : nswdanUszandvenusansiastagumsuein

paaduwlndnlugavwnstiwansuszimarsansiasansszmaieuiudnaegsudInagh
1. davunisiusznineUszmaiiuszinalnednaangn
2. #01UBNIIHWANUITNANR AN WMo AINUESUAINAINTD 3.13.1 d9uhl 3 : nIwaauUIzANT®

dnusansiasiieunSwen 98 1. - 9.

daufl 4 : gsnssuUssanmsdalaedidyyizieAulusiouszme (reverse repo)

'
9 @

IE]EIL?J%VLUEI’IN‘HﬁﬂLﬂm’VTﬁﬁW%ﬂﬂW%ﬂmzﬂiiNﬂ?i N.8.6. NVARA

faufl 5 : g3nssnUszanmsinBunannswelusieUszing (securities lending)

‘[ﬂ‘c’lm%v[,ﬂ5]'134%ﬁﬂLﬂmﬂﬁﬁWﬁﬂﬁﬂ%ﬂmZﬂ‘ﬁNﬂTﬁ N.8.6. ANAKA

d2Uf 6 : §3n5INUTELAN derivatives TusineUszina mu%é’mnmﬁmsamuﬁaﬁ

o

e lAsiasd underlying agslnasnanihniaviane

o

1. Y3210 underlying derivatives finasnuazig g

E195 94
1.1 n¥wdauiinesnuanansaasuldludini 1 - 5
1.2 smsmanide
1.3 SRTanNUEI W
1.4 LASAR 1A% credit rating 1138 credit event LTw5%
1.5 safhSwile sudffasrusznoudluduaniasaulsma 1.1 - 1.4 nie 1.7
1.6 fafiiResAUsznaudwaafinin 1.5

1.7 underlying BWATNNFIBNIIBAMLATINATT N85, ATABALNNLAN

Tunsdlf derivatives 81989AU31AN289 underlying F1961% 31A1NE989RINA1IRBITUSIANTRRUR (spot price)
W DTIANF YN Z28R W (futures price) %W N9t 5I1A1209 underlying Builaldnadh w3a underlying 7

WnosAUsznavzasnaiainad sostuinegansuadioninensasiaeeliagnsunsvanesie

2. Woulan1sasyu vsundanisazAniun1sasmulu derivatives leimaiiie
2.1 ﬂ‘iEﬁﬂam%v[ﬁ‘izqLﬁEJ'JﬁJUﬂ']‘ia\‘i‘qu%GL% derivatives La& underlying 284 derivatives "?lﬁlzam%v[,’jlaﬁ’m
donanlulAsonis

a

= o | @ X X ' ' 2] -1
2.2 \Uunmsiduiuadyanlu derivatives adnslaaenanitansi
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2.2.1 derivatives on organized exchange

o

a8 ) ) | ¥ a1 | & © aa a9 wer o
2.2.2 N3l Un OTC derivatives TuansUszine sinsfiganyqdndienialuifiyananlasuayyinla
Usznaugsiia derivatives fiagnelanisinugualagviisswiniuguasurannsnguasna1anannswen

Wwanndnanainyaee 10SCO niaNlnan1dnaas WFE

[y
o Y o @

2.3 lunstinazsoefinisdnssnitaiensdenauiuriiiie derivatives Bugnas wAruusiaalunswgiun

v o
a vd o

nasnua1nsnasnule now ladnasnuazludfanssunaunsedminfidonauiuwaruuiois

Y]

3. vansneTbNLANNTEl underlying 1 waAT

14NN derivatives & underlying [ UuAZHAINED 1.5 — 1.6 AEHAINA1IHDINANWUTHI

3.1 Uunzindnisimuaisnisawinddodrednan lnefnisszyunasdoyazeas underlying n3adadesing

v
o

1 FuinanldlunisFiwin uazfin1sw masRlwutag T aINAN MBI NIBsBIFUSENOUTD IR 1105
q

o | (% =

underlying n3a1338A9na13809ANSIAGEBIMIINEN Iz AR wEdTEme
= wrrey | | & o &
3.2 Wuwaghnaanwazadslnae19vitiondth
3.2.1 pgnnAnIsnszaemad 1 Neine taeduaadntanuuzlnanuaeninom
3.2.1.1 AFHNaIAUTZNAULAALAININENGEENITARTINNAY 20% FBIRIABANINNA
3.2.1.2 ArHNeIRUIENaUAILARITI R NIENERENIINTBNNY 35% 20IUIARNTNIVINA
lunsandwluangniizaain lngasrusznausiawanslsinninldiindnsniivwaluds 3.2.1.1
A15WNINTUINITNTLANSUIARNAINGD 3.2.1.1 Wazds 3.2.1.2 lafaehasAdsznauieidasnunasfnse
PINBAUNINIITOUN
3.2.2 prnanlawanaings 3.2.1 Miwlua1asanlaasuninag
= o adda - I A o
3.2.2.1 \UuszindosAusznauiluasianswsedygininasuaiaisaasulalagnss
3.2.2.2 LHBAWIMIWAIUWATNAREI (pro rata) tEREUNRIIINBIUAIWIKATIAITRTOA YY)
unlnensouaalonaluluaaunaninnd single entity limit 289na99wn
3.3 Wusginlasunisnaulagaa1iunianuwdafawazinniin Ao g198a85za1nUSENIan1S Noth
winusingiraarduasnannduwusunluiaiozasuiundnnis vseninnsnedalviainsn1stasiany

anngontonalszloasiadnoluszansnineaae

"
4 dda

3.4 insuanngiuu 9 agsaiantwlszdniwinnsiiwienfinnsiavedayasterinmanisel

@ Y a

3.5 lunsantwazituwiile aafaonaisasdwminlneldunssdayagnideainsnesuaanuiie

3719N15289USLNA NENTANUTLNA ¥IDAIWINDINTIANEWATILAZUTNITNUSENIANITLERI L ALARIAIN

A8mswInagRAWIAZHAINa1IaNNazianenSwa lApgaraN AN

4. AANNUTINSIAIARNSNER RN EsNaRDN15E152rhAINATSEHNN (cover rule)
U3UNIRN1IHasIRlHANINgauzasnasuifinunnuazisnnadadludininiiissnesaniszfinasuana
Hasd1sznibandannaciiie derivatives dugaaslinaanaaiflaasmul derivatives wi waziluluniad

FNBNIIBANSATINATG N.8.6. NIAKR

5. nanNMTANANAIMTUNTAINWARTngUsEaIALIian1TanANNIEe

9

Tunsdlnusuninnsasyulu derivatives 7 underlying lalldfaifieanunsndaunazannnnaiios n1sasmuly

derivatives A9na136889 T W IUATNAAITNWANZNTINNTT N.A.6. NIVUA
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6. nANNUTIRNLANEIMSUN1989Y) w1 OTC derivatives
USUNIANIT9IA IR RIDANAILY OTC derivatives Hath

6.1 lviRdnyy18ndieniorwinuazudiyar1gRoIsnga derivatives TAUSENIANITNIIWNNTUA 15 uaz

Y]

[ s o !

Jugavinezausazision noi Tunsdifiuaina1nduiungariiniszasusendanis IdAwinuazudoyan

] a
ghgssnelwiniinsdaly

6.2 ‘lunitﬁﬁlﬁﬂm@micﬁﬁﬁwaniswur;ias']mﬂaa derivatives agnafviadnAty 1AFuEndnenite
AIWILAZUTIYAREREIINID derivatives TAUTENIANIINITUTINT

6.3 AdnynandieniieBusanlifinisd1egue derivatives iiausuendnnissasaals

=

7. vanunarisANd nsun1siEn T wAd e ln credit derivatives

'
wa a [

USunIRnIsaasl fuBaNanlason

1144 credit derivatives LALaNIZLNBNISAARITNLE LTI

5

7.1 wniwady
7.2 B Tngdryanlfianis credit derivatives TiflanuuzaasgsnssuviaifisuiAgoiuginssnotomiis
aealn Aotk

7.2.1 Credit Default Swap : #¢leTn mimﬂaﬂugmzﬂ‘%aﬂszﬁ’umwLﬁsm”mmiﬁmﬁﬁmﬁmrTU
ANEHN90 TSI TERRATH obligation BBAENTATH obligation s InagdnynAagluguedunelazi
Anaesfinnssyniuiiazsadisziuaadannasdeuseiunnaieaiiain credit event aulngasfinal
dannasdeuszinanmidsinsuiiuaiud (lunsdilsifin credit event dannasazAugaluinasuimun
AINUNG ) b Taddn obligation azHLWEN318N15LAY7 (Single Name Credit Default Swap) %38 obligation &
nangTen1sgeirualianeUssiwanmiesfininfidissnilidoia credit event 3wy obligation 51813
Tasnenanfiafiuaeusn (First to Default Swap) 3aifiaifin credit event Jriu obligation s18"51ATIBANS
nislwnga obligation Feazfinisdszsimimanizludinsesduningsenn widannasazasuitvuaiila

\Aim credit event 2wAU obligation nnswmﬂ%n&jw (Proportionate Credit Default Swap)

'
a d

7.2.2 Total Rate of Return Swap : Zelaiui n1sanaslugiwzddauszinanaiiesaasdunsnganeded
\inannsanatzasnanauwnwiazlasuaInfunsndaneds lneganeUssivanadesiniszynwuiazane

HARBULNKIBERTIAITINSBERT1ABEAINEBeNUERTIRaNIUEAINTILANGIN, uasdwianas (d15) 289

a a

aA18R65IN09RuNS WS89 IRAULR18Us2AANLEEN awnI19217A credit event WS BATURTALA

3

o

d

220 22
2 ~— 2)

=]

©

<o

22

a1 (nsdilafia credit event)

oo

7.3 ﬁaﬂﬁ”ﬁsgapmmgmmuﬁr‘imm[ﬂa International Swaps and Derivatives Association (ISDA) %38

a o

TR EUINIATFIRAUATHNAIRNITWAMZNIINNTT N.8.6. BONU Feddannasnilanuuzso

S0e

7.3.1 Awaldvsrulamangrane waslidnniaudinungrnaneinmenannsnduaznainnannsngnsa
NOAN18EY

7.3.2 liifidarnuaivinldgnafmmualluasssudmitniodyandezeaismifi credit derivatives
wusreBadendely

°

7.3.3 ladfidardmualvinasnusiasaaldanadenelvigdynn

3.14. ghsdmmsasyulunanningnionsndanan o dunsngauzaonasusis :
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U3unInNIsazawisaillidimannsng niansndaudu wieninanualneisiwialunsngauzasnan

390 ATNANAIRNIIBANZATINNTT N.8.6. N38UTTNIAFIRNIIWANZNTINNTT N.8.6. USTNIARIAWARIED LU

'
add o

TunsaiNng19hnawAnzNIsNAIS N.8.6. UszniAwn g fawwlasensn

Wuluanvsznianudlasae

d2Uf 1 1 IRTIEIUNTRINUNATNIUAINEDINNIWITUNIDATUY (single entity limit)

§9UN19899)% USUNIAN199z8Y WA

) UssLAannswaau 8M9183U (% Y89 NAV)
AIEISNIATF NG Taisinans1dIn
A3181901ASFA9UTNA
2.1 N3 credit rating a¢flw 2 dusunsnawly TasAnonI1aIn

2.2 NN credit rating Elgﬂ%izﬁu investment grade WARININ
2

AWAUWIN

Tsivfins 35%

¥ CIS

o o

Tdd1imamsdn

W nn3apsnasiaun Ik ulinNgsudinnIagaannsansd
anwazaenalnaenanihindh
4.1 #§ credit rating aglisl%izéﬁ_l investment grade

4.2 WuswiA1soandn N9k l@NzEwlInrsansa1snsguIa
Un

Usenw

a

Taitin 20%
N30
I a d @ 1
Talfin 100% Hodunisasulustslszng
nIRERNISsRNNRRYRA LWL 19UTINA

Inendanld credit rating LWUU national scale

o

AS1E1SNRANWUSATULIWAIH

5.1 Wwasarsniiigaandansinainngnanalng wioaa1209

ow. AUssinAnlasuangInlvUsznaugsia on. Tu
Uszinelng

a

5.2 Hunsianshfisnuazedolaogranioni
5.2.1 goantuwuSunaanziden
5.2.2 geanfimadawedayadunismallnes
RERHGEL)
ANNWUU filing
5.2.3 lunsdififluasasfisimnuaindisznitiasniimie

Wi 397 Fu duusdufiaomu uazlalafanwoe

BN

5.2.1 i3 5.2.2 JRANIEHNNHEIHATIENIAINGT
moadln

YARARITh

5.2.3.1 §W. UJ. 138 UA. AINNQVNIEI618TNR

A01UnNTE

5.2.3.2 SWIA1IDANE

5.2.3.3 SWIANIDIAITHILATIEA

5.2.3.4 swiAmafianainunIuazannsnl
N15LNWHS

TaAnensmaesh wausens laazgenin
(3) 20% W3
(4) »‘Lmﬁfn?laamwmiﬁamu‘lu

benchmark + 5%
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29 UssLANnswe sy 8m3159% (% Y89 NAV)

5.2.3.5 USTUNAAIAIDIEMLITaNOLDAY
5.2.3.6 WIATSHRIWBIIEIARNIAWIANATILAZAWIRA

wrisUszinelne
5.2.3.7 swiAstiian1sdeannuazigum
Usznd
Tne
5.2.3.8 sWIANIBda1INWIUsEINANE
5.2.3.9 UA.
5.3 ananglulszinalng
5.4 § credit rating aglisl%izéﬁ_l investment grade
5.5 lunsdififunsnansiimmuasudisznitainndn 307 3u

9

wuusiunamw sosaunsiieunseagluszuuzad

regulated market

NINAFWAIT SARLIARIRIAH LaLAeRI Rz ga
6.1 BIA1TNHANWULATUAIWAIN N
[T v a I a 4 @
6.1.1 Wuasianni figoandansivaiangranelng uas (3) 15% w3 Lalifin10% iielums
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