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“benchmark”

“CIS operator”
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”

“counterparty limit

“CRA”

“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”
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“derivatives on

organized exchange”

“discount rate”

“EX?

“GMS”

“group limit”

“guarantor rating”

“international scale”
“investment grade”
“|0SCOo”

“|PO”

“issue rating”
“issuer rating”
“market price”
“ME”

“national scale”
“NAV”

“net exposure”

“notional amount”

“obligation”

wilsdadrudiutayanaanusin Iasanis)

nauitlangalnansiasuil tawlaa 150

ANBBLNE AN

derivatives ﬁ%’mﬂu@uﬁ@mﬂ derivatives

fnandauantemannindisensasninisaunazlilunisAunyasresanningiive

EAlEAISH!

fnsuanilasuRumnselszing (Foreign Exchange)

a ' '

Uszmenguayniniaguudinlas (Greater Mekong Subregion) aliun sgaunans

Q

Ann anansnuigilszanslnetszaauant asnsdguieanninidiaunng arsnsuigdeas

TR A Lmzmmim’fﬁﬂ@xmmuﬁu (RNTNUNALUU)

dmandaunisasuiiAwIiaInguianis Inanisindasndaunisasuluwsiavisinies lu
NANNANITNIANUINIIINAU

o o LA A Py o 2e ve o Y o o A 9% o
‘ﬂum‘].lﬂ')']llu’]L‘Hﬂﬂﬂ‘ﬂﬂﬂHNﬂqﬁ\zaﬂwuluﬂqu:H?Uiﬂ\? HIUANIA JAANUAN wIanALTziu

] al

NIMTFIUNIIAANN credit rating TuszAvAldiBauineussndnatlszina
credit rating luszAunanunsaauls

International Organization of Securities Commissions
nsauernenmansmedsraauiunisiallluasausn (Initial Public Offering)
o o 1 dl A o o o A o o
AUALAMNUNTADDUDINANNINEUTANTN AU

o o ] dl A v A 1
FUALANNUITRDDUREBBNATIAVITR AR
YAAIAINIIAIAATA

NavYUTIN (Mutual Fund)

NIMTFIUNNIARN credit rating TuszAvi i auinaunigudssnea

o

aAMINEAUGNS (Net Asset Value)

[y

yaANsaeuans unindaulidndunisamulaensaisalaadeniiunisamulunsans

A o A

wsedtyy i linanauunulnadesatfunindau dadunalinesuiiaonu@eluninedau

(33

UU

LARANNTINATYEYNT8Y derivatives

o

Uszinnuazdnsuzaemingddaundennasnnu credit derivatives 819890149 (obligation

category & obligation characteristics)



“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”

»

“regulated market

“repo”
“retail MF”
“reverse repo”

“SBL”

“securities lending”
“single entity limit”

“SIP”

“sovereign rating”

“TBMA”

“TSFC”

“TSR”
“underlying”

“WFE”
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4.1 fnsawpulwnindduiadulssnmuazriinneniuinemusn awnsoamuldudadauninndiize
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4.2 fnsamulunindduialdisAunmindngau (pro rata) udaldnadulaumaninne single
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4.4 ﬁﬂ’]ﬁ‘@\mﬂu derivatives ﬁLﬂubLﬂm’muﬁmﬂmﬁﬁ global exposure limit UBI NBINUIIN i%u
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=he

A
1.1 NFWTAUTNDUANNInaY LA
1.2 dmsmaniie

1.3 dmauanilasuty
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a

1.5 satlituia saindasmlsznauflududnvizasaulsniyg 1.1 - 1.4 via 1.7

o A

1.6 sainNesRsynaudlusainu 1.5

1.7 underlying BUANNNAENUAUUALAN LR
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5 o A o 1 1% | -dl o 1 % a % 1 1 3
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a v o

2.2.1 derivatives on organized exchange
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3. UANLMNILNLLANNTEL underlying LilUAT

lunseilf derivatives § underlying WU ailnnun 1.5-1.6 frifenatdFeslansz sl

3.1 iudatindnisiueisnisauslietinedaau Inafinsssyunasdayanes underlying viailadesing

dl ° o = o o A ¥ )| o L3 o A ?.’, d” .
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3.2 Wusminianeurasinalaasnanilasail

o dd‘d o ' = | o dd‘d o o dl o dy
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YIRUNTURAUNIAANTN

¥ o o

AUNNUNBA

3.2.2 srtiaulavanann 3.2.1 Mdluliputeulupsudaused

3.2.2.1 Wlusmiindesdtszneuiflunsansisedtyyvinasuaisnsnamulalaamss
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uulnemseudalfnailulilauvaninos single entity limit 289n299uY

Y X
Vet wn
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3.5 lunsaindusaiituie saiidananasessuniaeldunsedayadrdsainaenuaesnioeanusmanis
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1FEnaAnssiasdn Wnindauesnamuiianininuasilanimasesluduauiiiiaswesaniseinesyuena

Fasdnsznilnndennaciile derivatives Augaaslinaaanannliaauly derivatives 1 uaziflulilanundriineu n.a.m.
AU

5. MANINUIANANAMTUNNIAUNETRT

19va9AINANIIAAANKLAEI

TunsflnLsdmannisaaulu derivatives 1 underlying laild@aiReniunindAunazananuides eyl
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]
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a

7. vannuEiinsisgmiunisdugdianlu credit derivatives

o A

2o o ¥ = J -1
ummmmmmﬂgummuNfauvl,w\m

a1l credit derivatives MA@an1ziianisanANLALNWINT

<

7.1 Wuflug

a o

Aty
Fryrynldianny credit derivatives NHANHMUTL04§INITNTRINLIALNTLINITNEENIUTI DL

7.2 duflug
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1o A3
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. X o . . o . d 3 . d -
ANAINNTR lUNT3E1sEU RN obligation 84EiNUAIN obligation 1iu TnaddtyaNeglugurianedseiuanudesd
v d oy . o y ¥ 4 4 - , x o e ¥
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7.2.2 Total Rate of Return Swap : Baldiun n1smnasluguaedssiuniiuidesesduninddaaiin

= o o
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Kl

Tiiudanalsyiuanui@es aundnaziia credit event vsaasuiundtynyn (nstdlslifa credit event)
7.3 ﬁﬂﬂ%ﬁa&lmﬂmm‘ﬁ’mm’mﬁﬁ’mumim International Swaps and Derivatives Association (ISDA) 178
o = Ao o o &2 Ao oo o X
o NInIgIRuANNA TN UEeN U Teildannasnlansus il
= Y o as v 1o A ¥ o U v o [ Ca o o e A
7.3.1 Analdaduldnunguang uwalidnvsaudeiunguunednfaevdnninduaznaiandnnineise
NOUNNEEU
7.3.2 ldfidanuuaiin ldansnniuua 3 lunmansuienilvzedy undaanaaaantinf credit derivatives
wuddadede’ly

7.3.3 e munlinemusesaaldanudame iungdoyon

]
o o

AUN 7 NINTRAUDUNATNIUATUENTIINANT 1.8, DIANIUUAANLAN MN8N FIUTaNTNTRUBUN N AN LN 118

= o = a 2o < o o
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sziannsweau ANTIHIU (% 2RI NAV)
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2 | AmansnnAfganetIeima
Na . . | o o X 10 o o
2.1 N3t credit rating o¢/Tu 2 duduusnaulyl ladanindmsndau
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o
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a . . I o . o a a o o
4.1 W credit rating @qlmmu investment grade Qﬂwuugummmgmmi:mﬂ Inel
4.2 \dluswimseeandy el lwnizRudhnvrenmansiigunadudseiu wenld credit rating WwuU national
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‘dld o v o é’ a o o ‘:‘I v 1 o
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5.1 unsansnil Aea1sNaniiieu yise AQN NHeeNAARTUATNNYINIY | ATgandn
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ne vizaananae suanswdidrnelssmanlifueyyaidssneugsia | (1) 20% vive
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a o o

5.2 flumsansfidnnizatnglnetnmilda
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filing

5.2.3 Tunsaififlummansiaimadidnssuil tesndvisawind 397

v o

FurduusiTufiamu uagllld T dnenmmna 5.2.1 ve 5,22 fRmazyniuma
nIangsananasiesiluy ot
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5.2.3.6 SUIANTNENUNIATIUNATUIANANUALIUIALIDN LY
szmalne
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=
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6.1.2  credit rating ﬂgljlui‘::ﬁu investment grade
6.1.3 lumsansifidnenretindlne il
6.1.3.1 HeaeniduisEnannzideulunaiaudnninduatlszing
Ine vitelunanaTesnemannindsinsszna
6.1.3.2 feaniimadamedeyaidunisidllinefieazdan
AINLLL filing
6.1.3.3 lunsdlfilunmansiasuuadusnszui deandwite
Wiy 397 S uusTuiaemu wazllldTi nenizaN 6.1.3.1 9130 6.1.3.2 §
ﬁmizgﬂﬁummmﬁmﬁqn@mﬁmLﬂuqﬂﬂ@ﬁqﬁ
6.1.3.3.1 uﬂﬂ@[ﬂﬁmiﬂ 5231-5239
6.1.3.3.2 anntunsiuszuinaszmanuszmalnendy
aNNIN

o o

6.1.3.3.3 @0111UN1TRUANNLIUNANNANHDIZNT WD
weauyAna N1 6.1.3.3.1 - 6.1.3.3.2

6.1.4 lunseiNilumaas N AR MUATIEN9EUT H1nN91 397 F1s TS U

o

e a e PNV
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6.2.2 OTC derivatives
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1
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2. derivatives on organized exchange

AU 2 : ARSIFIUNTANUNAIUIUAINNGNAANIT (group limit)

Uszannswedau ARTIEIU (% 2RI NAV)
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a
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A9l 3 | ARg1EIUNITRUNATUIUANLTZNNMSNERU (product limit)
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e

1.4 USENATARNBSTLOS

2%
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o T R
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81ENBINL)
3 | reverse repo ladifin 25%
4 | securities lending Taiiin 25%
LUy o em o A o o W a
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