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Thsons nanefls Tasannsdnnts nesnwliawn asiansniisnaUssine 1 3 FT

paIANANNSHE nanells aaiarannsngurisussinalneg

wignziden nanefs wienzidewniigamn

USENIANTS wanefls uSemannswadanisnasyw ndnslne $ad
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HianIgasnw nanells dhaniigauzainadymn

JaTua NI BRI nanele gaiuawnisIeveamwaainasw Jaluwdilasuluayninain
ni:maamiﬂé’ﬂﬁ’ﬂizﬂauqsﬁwﬁ"ﬂﬂ%’wé’ﬂizmwmﬂ%ﬁﬁ%amﬂwé’nﬂ%’wﬁ (Broker) N1SATRANTNINE
(Dealer) uazn133ASIMUIERENNSNG (Underwriter) Nalwaruzasnanningnaly wionannsngisnnmaniz
IR WRILANTE

HeauUnE nanede gaaudndzainam
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yAATATEA0YH Vel yarndiugnaaasnamumImsiwmwnieamuismingldudmmanes
neifiswnheasmioiwiniirwinms Insdwmunamdnanaduiaanafion 5 funibunassn
Funsiefl 5 #ig

yargauildFwInTAmemsam nanefis yarmiisasmuiisanatensund 5 fuazin
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Fuimssudedn nanefs Tuiuiendansimualdiluinsudeduniisamulassalui® winiudonan
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Audtezenanning naneds Auddoznendnnsnddeinaaunnngraneisaenanninguaznain
nannIne
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ABNIBAMZNTINAIT N.8.50. ANIE0T F1BNIBANZNIINANTANURENNINELAZARTRAARRNNINE
MHILAIY I NN1EEI NIHIERINUIBINDINY

etz nanefls wioRedmnanuanenienmm

sunuANNb el nanedls dyanwalfldlunsinewnuanLTeie

v
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N133RSUAUANHB TSN nEels N1IIRTUAUANNW TR TBATIAFANHNRAEFINTINTT FaLBaNAIIa1THID
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ARGYEY NIDFDHIUIDY HIUDNIA Jaanniad nIagra1UIzne wauans

A28 UNEANYILIaIN1TAINUYBINBINULNEUIZNBUNTTAS UNEANEBUAZANNNIBYDIATED FINA

AAnsinUsIngluiadaussianuazdnsidiumsasnulunannsng

ANANT ANaS UL AN
“ngufianis” UsEnlngiuazusendasnannsgIwn1sUn Inanidandnind

AAWALAIAVNIIUNITIUTIN

“nagnunui” NoNUNEN TN UWYLAZ WU TEUUAAIURNSEWAITNNJNN1ET6I
swiAsuAsUssInAlNeg

“naenuIINTR” NBINHIINUTTANTUTDAUNKILAIN

“NBINHIIN NoINUIINENENNATZWND FILAT NN TNUUINAIAN WS U RS

WinsUnsieide” anauriasinluginiaainlassnisinaonasnuiuainseideszezi

849 (Asian Bond Fund 2) snanAzasnussyy
mjuﬁmmiﬂmaam%n Executives Meeting of East Asia and Pacific

Central Banks (EMEAP)

“nagnn Al” nammamﬁaQ”amuﬁmﬁiwsiaa (Accredited Investor Mutual Fund)
“Ngdnw buy & hold” nasnusINigaiuaswiesrsuieilnedanswdiuiamulianasy

AMBABILIDINTNETY NI8ATUBLIBITOU

ATV KA INBINWITIN “ﬁ%aﬂiuaﬁﬁlﬂﬂﬂﬂaﬂn%i’JN

YN

“naavnm CIS nasnuiiTRRewaINngn1ea19UsznAZfianwms dulasinisammw
A1sUIsInA” wuunga (collective investment scheme) 3%

laldnasnuasnaisnzdnnslugUuiun nias wsagudula

a
[V

wnlaisanianasnw property uazNaINw infra MTEAIAY
ATNNYANIEG19UTZINA

' v
d o o

“naay ETF AgUseIne” Na9Y1 exchange traded fund NIAAIAUATNNGNNIEH1IUTZNA

naawiaia asrasnisnlssing 1 U FT 22



ATANY

“navnm infra”

“neemw LTF”

“nagynw property”

“NISARAITNLEEG”

“Tms9n15”

“lwennse
AS1E15LNBULNN

Wwen”

“LHIWNINAdaIN”

naawiaia asrasnisnlssing 1 U FT

A1aSuna AN

sUnuumsaulunsndduiinesdasiulaseasrenugiuzasUszine

1 ﬁ! k2 1

519 7 Folaun

1. NBINUIASIETIN UG IWTITAAIIRATHNNG NI IIERANNSHE LSS
RAIARANNINE HIDATNNHANIINEAE
N3ELNagINTIHIWAAAYY

2. NINUIATIASIINU AU TTINATIIRAIZUAINNGANE
AsUszinAdefiingUuazasAnaniwnisasnuluanwaziiuafeanu

v oy

NBINWIINIATIASIINUF UGN 1. 3%
ladnasulassashenugiuainaiiazdnacluglusvn nias we

Y
Uaula

[-29)]

ﬂammwﬁmwwn (Long Term Equity Fund)

nasnsngaunineadoenvadimsaninddeegluguuy
1 1 ﬁ! Wg

ae9lnag1nitongh

1. nasnusINedInIsansnENagnelAvIAUUsENMARNENSINNSAIAY
AAIAYKINFIENANNUTINITIANT
NBINUIINDTIMTUNTNG

2. NSAALANENITAINULIMOFINITHNSHENTARITUAIN
ngnanedNEIEnsaALNagINITHIwAATAYY

3. foreign REIT

nsaaANLEeIionainguaInnIsaenulaen s g dygile

o o

derivatives NAANWMUEATULIBAIh

s

1. lfiTaguszaviiiomaauszleailagnisifoinls (speculate)

2. finalimnuidsslunisamulagsnzasnosmuanas

3. Wunsananadesivluuazanuieanizees
nindaufinasnisananuies

4. d1x15aaaRNNIEeslapd9RUsEENS AN

lAsensdnn1snasnusIs

o
o oo

NING TR

1. Buen Unsnean Tusurinds Buendaas
WiaRTEsauTiianwuz e AU wiIn

2. HAINONVSNENBBNAINNGANIEINAILUIATS
RONMSNYATULAZENNSAINISNYAT

3. dainoaNduitAufioanamNNgRaNEIEIEEWIANS
DN

1% 4 @ s . d o 4 a a (%]
doanasiilnlunianangsseazd (Shariah) wazfianwuznfiauidesls

Auduwiin lneddgriieuresliiugdindiansaiSenfuns wanain

@
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ATANY

1 o v

“HABNANTWAN

9

Lnnsui”
“Ratidmila”
“RINAIINANY B

“R31813NASF INe”

“B31619NIATF

AN9USENA”

“B191813 Basel III”

“Aanzane

HANNSWERA1IUTLNA”

“5Un.”
“BN.”
“um.”
“Us.”
“Ua.”

“U aﬂ.”

naawiaia asrasnisnlssing 1 U FT
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o
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psransiionsiudwisnasyuaasaniiunisdulaii

mangranelnenseneUssing fifinsgredeann

AANLNIINTIIANURLAND1UWNI391289 Basel Committee

on Banking Supervision (Basel I1l)

Ausnanmsainsadnela 9 fienldfitwienisdemendnninglu

nsUsena lnefidnuasasudausoi

1. finsnunsAiasedeiwaziendnnsngan
fianedonangneuasiawozienaiese

2. fimstmuananinarmiedalifiszuy Sefmusiieniuisnisle
nsfeznenannsndlifunisamin Tne
glvusnslaenaldnaefifialunisdnnisdons
Dudsznisin uastidueaiduoefueaniiazyniusamaninmg

WIBIZUUTH
swAIsuAsUsEINANe
SWIANTNINTE
USENLASARNBZIES
UTENREUN®
USHNHANNINEG
ua. Aldsuluayanausznougsfandnninduszian
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ATANY

6q 12471 o i)
UIENIBNSLUY

“Quuanednd

Tunadszlonn”

“gutdonne

derivatives”

“11438 CIS”

““3e infra”

UFT

A1aSuna AN

N139ANIINBINHIIN NIBNTIANITNBINUEIRYARAR

usunndnannindnlasunisaanzifeunsalasunisanyinliiins

dounelalu SET

USEnEaenINNIATgIRNITUNENeIAUN139RYN
JUNITENTIN LAININITUIAINIUAISHUIINARNITIATI

waziUmwmeangn ek vinldfeunisdusanldiarsan

Y|

madnsIunsieiuivsnglulndnedegioruag

9 9

vsEnlngimannsgIwnsindiieanunisdnia
JUNISENTIN LAININITUIAINIUAISHUIINARNITIATI
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madnsunisieuiunnglulndnedegioruag
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Fernnwa it unannsngainUsznIARNENTINATS
AAURANNSNELAZAATARANNITNEIHILNITAIABA

USLLANAANNINGLANLEN (AUUN 6)
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HA9918 J3UI89 §3UNTA HEANNAY NIagRAIUTEAN waIWANIN
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i
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AndZaa186bh

1. AWEda218 derivatives Nlssuluaygiaaangnang

9
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v
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2. AWSZeAY derivatives F9amnsanuazliuinslaninnguane

al

AgUsEmALazlASUNTITEaNSUIINE1TINI

o

wigaeanauad1dlaagnmifoth
1. wigamurasnemuIniagaeldiAulsznARuznsINnS
AAUAAIANWINAIENANNMINITIANTT
nosnusINRegasuialy nasyusNNagam
ffldsegos nasmussniiagamulszsiananiiu
WAZNBIBAIUYAAR

2. MIBYINDINY CIS FNUTEINA

wiheganasnIngawiiieidoiulaseasenug 1%

'
< s

goaglusunuuatilnagomitonait

1. nasyulAssaseiuguiisnseauaangrnaneisenanninguas
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ATANY

“U1h28 private equity”

“Aib7e property”

“YugIzesan’

LY

“B/E”

“benchmark”

“CIS operator”

“concentration limit”

naanwlALA AI1ENTNUANYTENA 1

UFT

A1aSuna AN

@

AsUszinAdefiinguazasAnaniwnisasnuluanwuziiuaieanu

9
nasnwlATeasIeRugIweN 1. Mo lddnazsdnmsluguuiun niss

niogudnla

MIB289AINTITTUIINGINY Bananerwde ¥u lunsas aaas
WIANANGIHUAAIAIUUS I UNINER 1

gasiamIiusanasumangrane lnersangrsnessUssiAndanwos
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Aosaludh 119% [391A9N15AINAILIARID
Tusuzaeuiun n3as niaguuuudnla

1. §ihgUIzasAan1TaawIInAuasawaus 2 S18awld Mok
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U a

foaf leituluianalrsriuszlogiannn1ssanisnsndawaiuaa

YDIYARALANSBNGNYAAALA
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a

Wun1sanie

o

2. fmsnaurangliyananioyrralalugdnnisSuguweasnsnegan

'
o

AiRNEwYw

o

3. fuleurgnisasmuluianisduiiwnisidrvidyyinis
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aouluin wiansanuaywnansininalviiadnslunislanigs
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Wuzasfianisuunlumenas laeddulunisiduguannugsia nns

q
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FufwiwnIonsUsuU M sAfines nian1sdiiunsaulaln
dnunizfazviowfonsfiunuimsensinfingsiazesianisfonan
vhezatnamsngauiiieidaenivedimisansngdeedlusuuuvadeln
ae19nTenai
1. nasuIINadIm3anIndiagmeldiAuUsznARmznsINnTg
MAUAAIANWINEIENANLAMINITIANTS
NOINUIINDFITNTHNTNG
2. niamAanisasuluadansansndidnnoawna
ngnanedmensasiiiagsnssnluaann

3. foreign REIT

e

ugndfnuaadisznnladifiv 270 wiuusiuiioaniug

P

+
ar

AALANLIw (Bill of Exchange)

s @

AagIinzainasw ZulunainiossAUsznavzessai
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NNIRINUIBINDIN WY

o
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e

gnsdmnsasuimwInmNanaiawlmdeluianisnamm

26



ANANA
“counterparty limit”

“C RA”

“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on

’

organized exchange

“discount rate”

113 DW”

“foreign REIT”

113 FX"

“GMS”

“group limit”

naawiaia asrasnisnlssing 1 U FT

A1aSuna AN

gRIAIBNITAINBNAN YN

@

AnnUuInewAUAINWLEaia (Credit Rating Agency) AilASUAIN
WARIAUINAINNIY LIuAN WA LI TwAsiane

Twa1AuwIn 5 d9uA 5

derivatives NAANBULIUWNNITLAROUEIAINLELIAIWATAAID

Y

ninganilasunsuszinanaiesanaaygdieniludindygidn

al

fnemitanannnsgiwang lneadyyitheniedeinssyniuiiazda
'z‘i"rssLTm‘lﬁ’LLﬁgiSngsyﬁm'hwﬁmﬁaLﬁmm@mszﬁﬁﬁwaﬁiam'ﬁ‘z‘f’ﬁ:wﬁ
(credit event) 2a9nsngauiilasunisuszinanaies azlasy
HARDULNBAIDA5IINBINAIARTUNITRNTEHNNBAING?

wnnseifineIdasnuANaaIsatunIsdssniknan sy ludannag

s

209A51E1TNRIDF YN

o

SUAUANNWILTaHaNIRYINlAe CRA ZatllwnisussiiwANEINITO L

N199192AHATNATIE1TRIDA LYY
ATHLEBIAY FX

a3 UTaUiBuN ISR eI 8928951ATATIE1THIDA QN

AUSIAT underlying 289AI1E1THIDFYYT LAILANT
Y QU1 AD AN

derivatives 717891 ﬂiuﬂuﬁﬁa?ﬂﬂ derivatives

gnnaIuanzaInanNIngnsansIasnanIsauiazld

TWNISATWIYAAIBIRANNINERIDRTIE T

ludAtyuansdnSaynus (Derivative Warrants )

o
4

NOINIHANIDNDIDFINITHNTNENTARIAUATNNNHNIBAIUTTNATIH

IngUszasAnaniunsasnuluadonizansndnsalufanisiusznay
gsfanmmwadernsaning no lddnamsaAnsanassinaniazdnmg

9

TugUusun n3am niaguanla
ans1uanNUABWIwAI1619UT2INA (Foreign Exchange)

Uszinrnguangiiningausitinlag (Greater Mekong

Subregion) Flain gAY de19m3gUszaEUlne

Y

U32219Ua17 815715MUIFURIERNNLEBUNTS d1515u3gFoANTheN

a9

VEAWIN LATE1519MSTUIZANAUIN (LANISHUNAYUUIN)

gR31EIRNTRIBAAIWINAIANGHAINTS Tngn1sidnsndInns
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ATANY

“guarantor rating”

“international scale”
“investment grade”
“l0Sco”

“IPO”

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

“MMF”
“national scale”
“NAV”

“net exposure”

“Non-retail MF”

“Non-retail PF”
“notional amount”

“obligation”

“options”

“OTC derivatives”

“P/N”

naawiaia asrasnisnlssing 1 U FT

A8 UIEANY
aonuluusiazusunfioglunguiianisuiAwissinu

Y

Haan

]

SRAUAN NI T 08NN ST NNWIBGIULH3UTBI §5Ua1Ta
nag visagAUIzin

Y]

NIMIFINNIFIAY credit rating TwszaiuNldiUSautiisuszrineUszima
credit rating luszaufiannnsnasnuls
International Organization of Securities Commissions

msianangns1asnalszagwmlnnisialuluasousn (Initial Public

Offering)
susuANELafozamanninansaningau
susuANalafiozesfaanasansniondayan
NAABINTIABIAT6

NBeYHIIN (Mutual Fund)

NadNWIINAAIAEH (Money Market Fund)

NIMIZIMNIFIAT credit rating TwszauAldivsauiisunieluwlszing

o

YARMINETUgNES (Net Asset Value)

yaAnsaeuwgndlunsnddulddntunisamulnensemse
[ﬂsa”a34N'mmsamﬂumﬂmw%aﬁmmﬂﬁiﬁmamammulmaa”wSaagj
Aunsnean dodunalvnomuianudes

Tunsweduin
nasyuInTfigRanieamumandugdamulssianaantys deog
AelaiAuzaIlsENIAAMENITHNSIAUASIANWIEIENENLAMT
nsiansnasyusaitagasmunily nasyusasiegasymialise
do8 nosyuIIALAG

HINWUITANANIUY UazNaIuaIKYARS
nasywaInyARaselng
NAANBTNAUNA Y QY1284 derivatives

UITLANULAZAN WS ADINSNEAUNTDANAIANHN credit derivatives 81989
f19 (obligation category & obligation characteristics )

2
[ =1 !

syndanwuzan (3) 20eeny “dmideaiearnin” lunins 3

oo @

WAIWIZI AU ARSI ADABENTUT WA, 2546
derivatives ﬁa%amwaﬂauﬁ%ama derivatives
Aaaey 1718 (Promissory Note)
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ANANA

“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”

“TBMA”

“TSFC”

“TSR”

“underlying”

“WFE”

naawiaia asrasnisnlssing 1 U FT

AaS UL AN

mqmﬁwaw%wﬁﬁuﬁamu gelAannn1sAwINANENNENATFIREING
SR31EN TR WAAININU AN S WE T

namuﬁﬁamgm%w (Provident Fund)

Augna1sndmdainien1sdaansszrninedANeldiinnis9sa1Resaste
218ATIE13ERINRLE TINsTATyaA1e 9 MfeanunsIaIne lae

AuENa19RIna1I0gn1alAN1TAIAUALAZEINIINITRI BRI BT AT

[ o U o o o

HNAINURLARTWARNNINEVIDATIEISNHAN USRI BB ILALINY

(Y]

o [

HRANNIN

Cq

ganssnmsnelnefidayy1Zomn (repurchase agreement)
nasnusInLiNagasnwnaly (retail Mutual Fund)
NaNwaIBYARAIIEaY (retail Private Fund)

qﬁﬂ‘i’mmi%ﬂiﬂaﬂ Jyu1218An (reverse repurchase agreement)

a o

gsfianannsnglszinnfianisnisBauazliBanannsng (Securities

Borrowing and Lending)
§INTINMSIABURANNSNE

AANAVANNSNELAIUTENA INE

[

ludAtguansdnsnasdonn

Y

gH318IWNITAINUNAIWIME LB NNINIRUNI DAty s

@

Specific Investment Products

'
dd e

RIaNsNAa Y Iaa1aa1nbIel (Structured Note)

duAUAMNIILTaND Tz AUUSsIAZEsUISsINATIaanas a1 D uNag B4

Wunsuszidvanaideslwnisinind1ssnikeassguragosUszinms
ANIANRAIARSIESHIbINE (Thai Bond Market Association)

ua. nlasuluayyiadsznaugsianannsnguszinnnislvimowie

a o o

g3NananNNIng (Securities Finance Corporation) ATHNNHAN1EINGIE

o o

PANNSWELAZAAIARANNITNE

Tunanednsluwnisgeruiinyuilondnale (Transferable Subscription

Right)
A1 Awls HIanannsnega198y

World Federation of Exchanges
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1. #a Uszian uazanguaslasenisdnnisnasnusau :

1.1. #alassmsdnns (Ine) : nesmwliag asnasnitsnassng 1 9 FT
1.2. #olAs9n159AN13 (89nqw) : K Foreign Fixed Income 1 Year FT Fund
1.3. dadla © KFF1YFT

1.4. Uszianlasnis : nasnwda

1.5. UsELann1sene | 3ngAssLien

1.6. NM3riwwaa1glAsINIg © Avue

1.7. 91glAs9ns 0 1 U - idlow -

1.8. 01glson1sfieTudl (nsdiimuaegiiudasam) :

1.9. Ganly (anglasanis) :

Uszana 1 U Taeldsini 11 hew wazlaifin 1 U 1 1Haw UanIwana1nIung 1N wANENIINNTS

n.a.6.5uaanzideunaimsngdwdunasnusin

Fouladn 7 vS¥ndAnsenaginisianeelusznitansiEUszIENIIEAsNHASILIN WEBLANNBIYY
MendsangRszezIaIMTaeaensusn lunsdiiinmgnissiadimiadslandenatsadnonsdalus
uSEninmsazAniulinugdetevieamuniels 1 o dususiningnszeznaaueneniaiuiian
neidewmdunasnusiu

1) vs¥ndamsRinsadinilisansaasuwielilinaneuwuiimanzau niosnzaaininis
Wagnulas niolamansaviasansiezamuniaiudslild wiaaawnisainisasuluineuszimalsl
WNNZEN 1w AzRATaLAzIATYgiafiANduIIw nialiananiselliung uazdfioniieasmuaialdlasu
HARDUWNUANE AT Tz mNSTT

2) dmeriigauluszezaaEuwaa1eAIIwsnlARINI1 500 a1%UIM

1.10. anweuzlAsonis :© nasywiiagasyuiill

1.11. aNWUNILEWDAY Laua‘znsﬂu"(mﬂ

naawiaia asrasnisnlssing 1 U FT 30



2. 5'1mm?mnwaa'[ﬂsamsﬁ'ﬁlmsnamusm gaﬁhﬁmﬂi' U Uszlan 51A1289nIEAINUNLEUD

98
2.1. $1wamidunueaslAsInis © 10,000,000,000.00 UM

2.2. \anly (Frwamdunuaeclasnis) :

wnluszezIaawaIenIgaIwiinIsssdaniisamwiuyaAinvnindiwiwdunuzacdasinis usun

Jansaraiindwinduzaslasinislasniaiv 1,500 aruuimnseRadudiwiuniieasuiiinzule

Wit 150 a1wHMIE

2.3. yaf1 Ans113Rankae : 10.0000 UIN

2.4. WIWNUILAIH : 1,000,000,000.0000 HIE

2.5. 5’1ﬂ’l“ﬂaﬁ%ﬂ’]ﬁlﬂ\‘m%ﬁlﬂ%ﬂ‘mﬂlﬂ%/\‘il,lﬁﬂ :10.0000 UM

v ' ' o
o o

2.6. YAANIUAIIDINITAIZOAIILGN  500.00 UM
2.7. §aAauA1289n1380daR3IaRTU ; ifrue

2.8. YARIWAIADINITHIAIBA ©

2.9. MWINNUILAIUIWEIZBINITAIZ 1AL |

o
o

2.10. gaAmIzasnwALrialwlnydau

2.11. mmuﬁmﬂawuﬂamaah Teudawe

@

2.12. S1UALLDEALNNLAN :

3. 'SJEIﬂﬂi%ﬂﬂﬁﬂﬂ\‘l[ﬂiﬁﬂ'liéhﬂ'liﬂél\‘lﬂﬂi?ﬂ ?I‘ﬁﬂﬂé]ﬁ“/lui'lﬂ ‘Uism‘nnawuﬂu utﬁlU']Eln']ia\‘Wlu

ANYaUsNLAY msaanu’lumaﬂs%nﬂ ﬂ"l‘éa\‘l"{l‘lﬂ

ﬂ.l"l‘Ziﬂ‘Zl"lElﬂ'!\‘]‘lr‘iu"l UszLanuazansi afmmiaa*n‘u

11&%3?']?]3%!8%‘587\‘5%86‘%3% mamsmmanuafwm ‘s'ﬁuﬁazamu .

3.1. Inguszaerzaslasenis :

lasen1s@inguszasAiianauauasgauwialuigmitmanauunuiinasnuezlasuainaanideainnisasmn

q

Tuasransninolulaza1susens
3.2. Usziannasyuaiauleunenasyw : a31a15Hk

3.3. UsslnnnasnuauanwueiiAy

3.4. UszLannsaeuann1sasuluussineAuazsns ssund :

AN9USEINA

naawiaia asrasnisnlssing 1 U FT
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waziinleureannsellosnanaidesaindnsnanilfeuwnsaniies

(=)

3.5. wleuransnisn (d18) :

Y]

lun1sdnnisnaenu usEndanisanagindunsaringsnssuniseelaefidygigoAuluwinnasusialenia

v
o

VAN 19812 LaZIBSNISNAMENTINNIT N.A.0. NSDAITNIIWANSATINNTT N.8.6. UTTNIARIAWBA 193

N UNBUINITANINATDIZDINDINUTIN

3.6. N3AINUIWAY1Zo218a9niN (Derivatives) @ B9Y)%

9
=1 ]

3.6.1 ThguazasAzaInIsamwlndyIZoaeaimii : nsanAaEes (Hedging)

@

3.7. MsasnuluasasNRdyyidaaneaisniuls (Structured Note) © luasnw

3.8. NAYNSNI5UINIINBIN® (Management Style) : HnagNsn13a91uATILFET (buy-and-hold)

o
- v

3.9. AIAIR/81989 (Benchmark) :
Talfl \Hasannaeuiin1susnIsdnNIsUUL buy & hold WislWlsuanauunuiAIanitnnszezIafifnus

o s

FoludDusoauseufisunansinfivuaasnasyuiusain

3.10. ANWANIIIYHUARDULIHIDINEINY © Tenanauunwwuulidudan
3.11. Meazdeaigiuwleuienisamuuasanuns it ;

NBINHIIN buy-and-hold

18RI ALNNLAN:

(k% |

nasnuazasuwlwaslssmalaeaisluseulvndlaiesndisoea: 80 vasyarmindaugnizasnamw lae

'
=

fiulsurehazasulunannindniansndinswiuniaierdosiuanaisudmisiiianazalusislszine

waznsadninluan 1 iwn1sE A UTEINA

[

dmsunisaululssine naswazasulunannsnaiiawozegluuszina laun Sudn as1anamienisse

'
o

LAZATIHITUARINI SINNIRANNINEG WIanTnEawEw nian1srnenaalneisdwnlidnnangnane n.a.m.

nasnuaaasuludyyidezearinlaedinglszasmionisliasiuansiies (Hedging) 1o Tneludan
gavansaniUien nasnuazllasiuanmdessiudnswaniddeunidiwin adnelsima nasnuazlaiamm

TwasansnAanwuzaeedygIdea18a299% e (Structured Notes)

o o g

nasnuazikuasnuluasssniundsuauanaindeioagluduaunainnsnasmuls (Investment Grade)

o 1 ' '
ad a4 o 1d

ag9lsfid nasyuevasnulunsiasrindduauansindeiosindtfiaiaisaasula (Non - Investment
grade) anW1zNsENnsIEsriunlasUNIsTRduAUANRLZfaansaasnuls (Investment grade)

YMULTINDIN WA UL
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N9 NIAIWIUBATEIBAINITIANTN RIRTINT9ZaRIRe lUR
(n) d3zndnesanisasmu BedszeziiaiUszanm 30 JuiuuAiunaanziionnasnsngdn uaz

(2) drenawdnlasenis dedszesianussinm 30 Tn
3.12. 91gasdean1 e wlua19UszIneA

3.13. Uszunnzagnannindniansnganan viansminenualnesauiiazamm :

'
o

3.13.1. Uszianzasnannsndnionsndaudn nian1sninenualneisaniiazamululszine

U3unannIsazaswnsauasriUszlegiianizainranning nindaudun wieninanualneisouadiile
a8 iensarangag1InINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANENSINAIT N.8.6. ANHWE
AR LU LIWWATWNSNAMENTINATS N.8.6. 1308 1HNIIWANZNTINNIT N.8.6. AN NRKIaUNS oS

UsznAudlansainiinyssinnvsoanumzgaenannsnevsansndaunsanisviaanualneisan

Aaudt 1 :ﬂssmmtasqmauﬁ'ﬁﬂaam'la'lsmamilﬁuﬁ':a'lﬂ
1. Us2LANYBIAIIENT LAuA
1.1 ASIEITHE

1.1.1 WwaUns
1.1.2 ASuAs
1.1.3 fud (ldsamudiudasanin ¥udounus uaznsisis Basel Iil)
1.1.4 f7uaniiu (Bill of Exchangew3 B/E)
1.1.5 ﬁ%ﬁhﬁgﬂﬁﬁ% (Promissory Note#i3a P/N)

1.1.6 ludAguanidninazdaru

)Y e:)e

o U

1.1.7 Tunanednslunauselensiind underlying 1Unwnsunsnsaving

9

1.1.8 ASIEITAWBIBNNANBUSHIIWBBILALINUASIFISHIAINGD 1.1.1 - 1.1.7 ATNNFIBNIH

ANSANTINATT N.8.0. ANABALNNLAN

2. qmauu”ﬁwaamﬂ A1SAaTHANLA mﬂumsamu

a

NINGFUNUSUNIANITzaNI0aelaRINgD 1 AosdinuaNURiuaInTIEITENRANNMTINATUTIW B0k

° o a 1

2.1 laifidofmuaniageanlanvldiamuiaissyniusnnndnyasduasmuluasians

9

2.2 gxnsawdenfials (sandensdifilun B/E wia P/N Nifitaulevalfeuiiousinasyulsmiiuns

%

Tafinssulendndisensaslunsanslenaidnisfiingnanedimue niefiteunlalvnasmuanasazefng

Y]

28NASIETLA)

2.3 fidoyaiieanuasiansiiuiendanissansadniielaiieiinidsznaunisiansuaadulaasnuls

agedaLane uazfidayasianaziouyargiossn Inedayanina1insdredainunasdayaniatiolads

oY a

o o

Ineananizinsewluiisansuluszauaina
2.4 Twnsdidunisasmwly B/E w38 P/N leanasiansaonaniiiednssniin1sei B/E v38 P/N AInaises

finnssuaniansesusailaeynnasad
2.4.1 W. UJ. N38 UA. AINNNNIEINAIEGIAINA1TUNTTEH
2.4.2 SWIANTDONEY
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2.4.3 SWIANTOIANTEILATIZA

2.4.4 SWIANABNIINBATUAZENNIINITNLAT

2.4.5 sWIANINAWIIEIRAIIWIANA1ILAZ IR A aNLHIUSZINA [NE

2.4.6 swimafiansdiaanuazinduralssmalne

2.4.7 swiAIBaAINLHIUSZINATNY

2.4.8 dotnnaiwiassmaARfdnvasiseniefugiudinan 2.4.1 - 2.4.7
Yol nseniansanissusassananisandunisenianionssusesddedneniogeanss eswinsandenanide
(f1#0) maiiszylilu B/E w3a PN dae

1 o YL

U 2 : nIWEFUUITLANKUIY CIS

o
(7 o a

nsdilumibiefinsesnagnalaisrunguanalne safinmaniRuaznaninueilunisasusoi

q

1. ARaNTRLaz Wl UATNRA NN T LBN1TAIN A WA EINUTD AABAFIHSUATIE1TN9N150awH LU a3

9 9

[

fi1da21 -23
2. lunsdifinaanuluamuluniae CIs gasnasmuwian nasmusmaina1adasiuleuiansammusii
(laldrunisasuluniag cis sasnasyusIamesAfiasyulunasdum)

2.1 finsasulwningandalulssnnuazafiaferiufinesywanasnasyuls

2.2 ﬁmsamu"luw%’wﬁﬁmﬁaiﬂ’ﬁ%ﬁﬂmmmuﬁmdm (pro rata) udalanadwluniananinms single
entity limit ?Jaanamuﬁfu

2.3 a‘imiamusluw%’ws‘fﬁmﬁa‘lﬁ“"’;%ﬁflmmmué’ﬂdm (pro rata) uaalaaatnlumnnaninagd product
limit dn3unsndauiifn sip aosnamuin

2.4 §in13a9nulw derivatives MUnlUnanaNNMY global exposure limit 28INBIYWIY

daudi 3 : NIwgFUUsTIANS U NS aRsIEIsIRBUNEREN
Faaduiulnniansasifieuriniudnzeegsudnsoit

1. swIAIsWIad (5W.) USENEuYK (V9.) niauivniasinnasdias (UA.) mungnanednalegsiannIii
N1909%

. GWIANIDANAY

. BWIAITOIAITHILATIZH

. BWIATIRBNISNUALAZENNTAIN SN YRS

. usTMAmAsasiwdaiagande

. SWIANTNAIBIAINAIUIANA LAz IR A NuHIU SN A LNe

. swimsiiianisdeeanuazindiudsuszmalne

. 0w ﬂ’]iaﬁﬂﬂNLLﬁlﬂ‘UizL‘ﬂﬂvL‘ﬂﬁl

© 0o N O o » W N

. donunnsinserinslseinaiyssinalneldnanidn

10. #01UWN5HUANUSTINANR AN WMz uafeInUESURINaINED 1. - 9.

faudi 4 : gsnssuUszannistalnedisyyiznefu (reverse repo)

a

o =, o ca &
N1589N Wl reverse repo siaaidlulumamnaninaaisian

LY
| e o dd

1. gay soalluifiyaranshidansodniugdygiln reverse repo Tamangnanalne

Ta oo 3

1.1 sWIAIIN IS (GW.)
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1.2 uSEnEunw (U9.)

1.3 USWnLATARWRIELES (UA.)

1.4 US¥nvanning (ua.)

1.5 USunUszinae

1.6 swiA1sursUssindlneg (sun.)
1.7 nam%%luvj

1.8 HfiyARafiangnaIelan1znniAw

1.9 d1m3128N15ua3FIaMAIRINNYrN1IA83EN5IUUTE N

2. 518150 81N19Y reverse repo BRI WASIEITAI

2.1 A3181311A3g INeuazATasNAsAeUssnA lnansdilluwnsiansniasgateUseimesasdl credit

rating aﬂi%é’%ﬁu investment grade

2.2 B/E P/N Unsliudn n3arugazezan A 6W. U9, n306WIAISNANGRIELaNIZInaaaw 1Tng;

q

=

Mazyne Fefangrantalaiin 1 U

' +
dd oo a o

2.3 B/E 38 P/N #1 TSFC 1 Ungaan Afimuwainldiluaianiladiiv 270 duduuainennsna waziiuem

NAsAnwALdSwianaINnsaLia LR

o

2.4 B/E 38 P/N ifianglaifin 90 Turuusiufioan dedl credit rating agn9lnag1anitesai
2.4.1 # issue rating W30 issuer rating aglusuauusn laensdlfiln issuer rating faaln credit
rating N1lAN11NN153A credit rating SE8EH WAL

2.4.2 § guarantor rating Elgﬂ%él%ﬁu investment grade

2.5 pansnidefiongaaniolaiiv 1 U Ndunzdenlunaindaanensiasni nsenfidoyasiaii

' o (Y o

wideatouazd198slageln s Uninefaa1515MW LAEATIE1THIAINETIABIE credit rating 8819lRBE1HTH

=t
S2he

2.5.1 § credit rating sz8zwag 1% 2 SWAULIN 38 credit rating szezenINReULRBlANU credit
rating S8EAWAINATIATNT CRA TaiuSeuiiauly
2.5.2 §l credit rating sz8ze108l1 3 AUAULSA

2.6 ananInidefiongaarielaiiv 1 weundunzifeulunaindoaensiaisnih niehddeyasiai

' o (Y =]

wideatouazd198slagelin s Unnefaa1515MW LAEATIENTHWAINETIABIE credit rating 8819lRBE1HTH

=t
S°he

2.6.1 # credit rating sz8zuag 1% 3 SWAULIN 38 credit rating szezeINAeULRBlANU credit
rating S8AWAINATIATNT CRA TaiuSeuiiauly
2.6.2 # credit rating sz8ze108 L1 4 BUAULSA

2.7 NSNIRUDWATNNA1BNINBAMLATINATG N.A.6. ANABALNNLRN

3. 528211811550 FN52 Y09 reverse repo HadLHLAY 90 T

4. FafnnA AL NNUSENIANT5ABU JURAIMIUNITRINLN reverse repo
4.1 saslddygInInsgIwaInfinimwalag TBMA n3a TSFC

ar

4.2 MaBnannsnegrsans1asngaluanensalonss LIuLALENAN NS A

4.2.1 Ywn15218mIalawandanIviwe b reverse repo AINE1?
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4.2.2 19wn1521887H repo MUWUAINUTZNIAAMEZNTINAISAINUAGNNSNELAZARIANANNSWE I
aananina Wewnla uazisnislunsgininlunwingasnasmusinuaznisnanissynnuunnsngduaas

NBINHIIN

U

4.3 YARIIDINANNINEWS0AT18N5NT0 o TwSuawdy g sodyarnluluanganisnisAiwiana

@ al

a

F8masitih
gaﬂ'7ﬂa\ma°'nm“?vefw%‘amvmsﬁgamnmﬁ (57798 x (1 + discount rate))
vias s1A788 iRy ﬂmﬁnammf"viz?ﬁhfi@'ﬁty@75na’lﬁaﬁi‘iﬂf]uﬁh5@%3?715"%8’14?8@57&'75@734 reverse repo
4.4 MarseyaRYaIRanNSNEnTansa1sfide o duwin IiTulunandninarimod

4.4.1 YARIIIRANNITNENIDATIA1NTONINNTY (@A reverse repo x (1 + discount rate))

4.4.2 lunsfinyaAmannswdnsansnansnde o awin lilnluanannisle 4.4.1 USdnannns

roasenligay g lonnssninsluidu viananning wiansna1sia1n13nldlunnsvin reverse repo TN

[ '

nasnu Wi liyar1sINgamansnansansa1sizewaznsngauilousnanarnlulumaisnisaonans
melwininsinaniwfiyarvannsndnionsiarsizeanasninganisiuge 4.4.1 Likusdwnstininde
4.4.3

4.4.3 Twn3lNNAANSANENATTIHID 4.4.1 LARINATIYARZBINENNINENS AR IETNTD 0 Hwith

v |

fiyarniaaningan reverse repo x (1 + discount rate) Wudwinlaitin 5 81%un n3alaiin 5% 284

1A% WaLATIWIBIALLAINIT wazHnsirwasesnina 1 Bluduandslaiinualnefiansauidetade

o a

ANNLHBsasRa QN (counterparty risk) Lad USEUNAANIS azldsLAwAISAN 4.4.2 Rls
4.5 NMSATWIINART reverse repo ANTD 4.4 THAIWIAIAIH

4.5.1 AMwinnsagesiniuraUselegininesnuialasuain reverse repo aufisiunfinnsAiuin

o

4.5.2 A Una18g3nIsn niamwInNTINTweangn5uas reverse repo )NgINIInfinasyuiiag

s o

vy eseInwuazidannasimua s nsndiAuEIseneINgINTINIAgINTINRIINHANTSIE

e

o oo

w3an1aINdansansngauilonnunds 4.4.2 (61§ gaegnsandiinain reverse repo 31815816
4.6 discount rate fivialglwnsAwIn aatwnsiruwainlaesifedeladaanuifessRdy g

WANNSWE NIDATIF15NTLE

sdaufl 5 : 93nIINUsTLANMS IABNNANVSNE (securities lending)

sosdulunananinasilun1sasmusa

U

1. gy roedadndndenitedudlasuluengialvlsznavgsfanannsngussiamianisnisdauaz

3

TABanann3we (Securities Borrowing and Lending: SBL) Inalunsdifigdnynasnaianszyinnisiugnue

CY

ey U

sunuesgBx gissdaaiuypradiiiisansnlsznaugsianiadfinianslaniungnanslne
1.1 glasuluaygausznaugsia SBL
1.2 swiAsurisUssindlng (sUn.)
1.3 nam%%luvj
1.4 swimsienisindiuasnsdsenurisyszinalne
1.5 5WIATTNIYY (GNW.)
1.6 USENEuYNH (U9.)
1.7 US¥nvanning (ua.)

1.8 USuNUsNuIin
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1 v ga

1.9 nanuaIvyAAaNfyaAMINEuzasdamuLAas1ensus 1 a1suInauly

1.10 nagnwUIwMBItIWIYEI9IENT

@

1.11 BAUARFIBATNNAIBNITWAMSATINAIT N.A.6. NAWBALNNLRN

9

2. nannsneanlven saadunanningnadlussuuiudinnanningaasgudsudinnanning nionannswen

sUn. Kinsinnduuwiensidewnannswe

a

3. N15719138L38NAANYTLNY USHNIANTSTADIALAWNITAI

3.1 audunsvinisnemiasannandseinangdaioduwlsziunsivianannsng lnesoai

o

nanUseNwmaIth
3.1.1 Luan

3.1.2 A31E13MASE Ine

3.1.3 B/E P/N URLi%en w3aviugazesdu 7l ow. v niaswimsnfingnaneanisinmnogwdug

o

HATTHNN®

Y]

'
dd oo %

3.1.4 B/E w38 P/N i TSFC \Ungoan Afifrwainldiiunaanilaifiv 270 iukuusdineanniuas
I & de o v a o a o v @
WumnderiinualdiSuiianiaiuvsaiia laiin
3.1.5 B/E w38 P/N fiflonglaifiv 00 Tuduusiufioan #efl credit rating agnslaadronitonsis
3.1.5.1 # issue rating 30 issuer rating agllusuauusn laensaifln issuer rating faailn
credit rating NLAN1IINNTTIA credit rating SLELHWALE

3.1.5.2 § guarantor rating aﬂi%é’%ﬁu investment grade

o 1
ddd I

3.1.6 AFIFAITAWNH credit rating agi%ﬁ%ﬁu investment grade
3.1.7 widomdsziud sn. Dugoanliuninemmieulaziunsiunanningliuinasm
3.1.8 uaanzidenln SET Afimedoagluiui SET50 ok Tunsdifinsyulaifulauranisamulu
FI3IA1TY% NaawIzsunanUssuaInaalals
3.1.9 NHILAIHIBINBINHBIINAAIALIK (Money Market Fund: MMF)
3.2 sudiwnslinasuiinssndnsvionsaunsamantssiuauada 3.1 niasfinnalneissudeass
ualw US¥ndan1s snnantaAudseniionrdnUseiudonanlalnends
3.3 isinanUsziusada 3.1 Ainesufinssnanslulaundamedanserlilisansatodusma
nanUaziusmld Liwusdumaisdudissnitanadonnadugsnssansliandnning e
3.4 AsoyaAINENUIE A% o Swin annndmsamindu 100% 2aeyaARENNINET BN

o

3.5 lunsdiimanysziwduiven TiiSuaansnaiiluamulneriuilunsngaunsi

[y
4

3.5.1 Wuenlu oW, N385WIAISARNRNIELANIZIARAIA

3.5.2 URSWBHINHASa P/N At

o
o

3.5.2.1 URIWEIN W38 P/N 9 6W. U4, NI80WIASNRNRNIELaNI1ZIRAAWT g HA152
BNWH

3.5.2.2 P/N #i TsFC [Wugaan Afdmuaiuldiduainnalafis 270 Jwiuusivesnnuae
@ & d= o o o a o d v
Uuaaiderimualdiduwionaiansailalain

a

3.5.2.3 P/N fifionglaifin 90 Tutuusiuiiaan edl credit rating agenitsadslamoi
3.5.2.3.1 H issue rating Y138 issuer rating agﬂué’uﬁumn lnensdind issuer

rating RBILUn credit rating 7laN191nN1597 credit rating ST ELH WA
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3.5.2.3.2 § guarantor rating Elgﬂ%él%ﬁu investment grade
3.5.3 A51815A1ASg N8

3.5.4 reverse repo 8MMSUATIENINAIASE NE

4. anvazuazaNSEANAYIRINN IAlTR N ARanYaMzLaLE1SEANANBIR I ATNUSZNARI NG

IR} [ e+
o s [ (3

AMZNSINANSANAURANNSNELAZAATARANNSNEINFgd i BwANEIAUSEUUNY dyandnuaslviEs

o [

nannswduasnanusziulugnssnnisdauaslidanannsn

[

dufl 6 : §3N3INUTLLAN derivatives ANRANLAUTNITAINUAIL

[

UnAdalafasdl underlying ag1slnaenanihnsaviane

a

1. Us2LAn underlying derivatives ﬁﬂﬂm%ﬁl:lﬂy’]l,

o

BERNEN
1.1 nswdauiinasnuanansaasmwlaludiui 1 - 5
1.2 amsmanLle
1.3 aRFLANLURE WL
1.4 LASAR 1A% credit rating %38 credit event \TWaH
1.5 pafdwiile ArRnRasRUsznaullwiwAInIaawUsan 1.1 - 1.4 38 1.7
as d:d‘d o [~1 s o
1.6 AFWNHDIAUTZNAULUBATHATIN 1.5

1.7 underlying BWATNNFIHNIIBAMSATINATT N.8.6. AABALNNLAN

Tunsdlf derivatives 81989U31AN289 underlying F1961% 31A1NE989RINA1IRBITUSIANTARUS (spot price)
WIDTIANF YN Z28A WD (futures price) %W N9t 5I1A1209 underlying Bufilaldmadh w38 underlying #i

WnosAUsznavuzanaiainad saatunaansuadionineansaziaeeliag1sunsvanesae

2. Wawlansasnu usENIANIIzALAUN1TaY Kl derivatives laBBLED
2.1 nadinasywleszyiiieanunisasmulu derivatives Waz underlying 289 derivatives fiazasnwuliagg

FaawlulAsinig

o

= o 1o 3 ) ' ' < &
2.2 1 Unnsiduluadglu derivatives ad1slaaenesnitansd

@

2.2.1 derivatives on organized exchange

o 63 U

2.2.2 n3tilin OTC derivatives Twiszindlne sasfiadyqdndieniatin sw. swiashs

v 9
o s =1

NORNILANIZIAAIAY AILNKTDAY derivatives IBRAT derivatives
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2.3 lunsdinazaaefinisdnssnitaienisdonaulueiiie derivatives Bugaas AwArunsiaadunsndgdn
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v o d [

fnasuanasaaswle Ml ladnamuanlugfiandsunaunsedindindsnauduauninis
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3. ansneTNLANNTE! underlying LT waA%

o 1 U

14NN derivatives & underlying LUWAZHAINED 1.5 — 1.6 FHEHAINA1IHDINANWUTHI
3.1 \Uwusigdnfinisimuaisnisiwindiogednan Inefinisssyunaidoyazas underlying nsadade

619 7 Nbanldlunisiwan wasfinisAwisazRliludaguuanaanumanzaszesesAUsznauzanz

v
o

19% underlying n3aUa38AINA1ABSNSAGERIMIAINENIERARBE 1T wEFTERTe

da o 1
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3.2.1.1 pAHNaIAUSZNOULAALAINIINENEENITATNAYU 20% FBIRIABANINNA

3.2.1.2 AEHNaIRUIZNBUA ARV TN NIINERENIINTBININY 35% 20IUIATINTIIVING
Tunsaindwluamananiizaaia lnsasrlsznauaidnaaslinninlaiuansiniinwaluds 3.2.1.1

A15MNANTUINITNTLANEUIARNAINGD 3.2.1.1 Wazds 3.2.1.2 lafseinasAdsznaud
WEITINUNBIATRI DRI NBAUNINAITHN

o ad o d @ o o o &

3.2.2 aaRdulananangs 3.2.1 Miulumusanlansudinasi
= o dada - = A o o
3.2.2.1 \WunainfasAusznauiluwasiaiswiadyginnasuainisnacmulalagnse
3.2.2.2 L{BAWINSHATWANNAREI (pro rata) LERawnisIINawaIwlaITIa1TMEe
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s

Tuannulnensonad lanatuluaunaninad single entity limit 289N29NUIB
wavwulnensouallang ]

v
o

3.3 Ausziflasunsimmlaesanduifnnaindedouazyminilsogredaszainussndanis vt
winusingianrduasnanniuwusunluiaiozssuiunannis vSEndansAedalvaaInsn1sleeiAN
FnudintenalszlogiodnefiuszAnsaineae

3.4 finsuanssaiing 1 egdafionulszimniwihnisiwdefidnmaauedayaeneiwngniso

3.5 lunsdfilusziiiwile szfisonandesimnlneldundsdanadnebianaenuromiigms
51815209UssNANEnSaseUsHINA BEoAWINAINTIAEWAILAUSN1STIUSENeaAN1S wanslwiRnlsdn

A8msFwIneIgRRWIATHAINaIaHNSnazanenSwa Ao garanz AN
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4. HANNUTNSIR AN INER RN BN AN193152rhRINAT 52 YN (cover rule)
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ADITISEHMATNTDANAILND derivatives AWERAILIRRBALIATT LARINWLY derivatives Wb waztdwlUn1ng
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FIBNITWBAKNSNIINATS N.8.60. ANHALA

5. nanNMTANANA1MTUNTAINWNRIngUsEaIAlian1TanANNIEe

TunsdlNuSEnInn15a9nuln derivatives 7 underlying laildfaifieniunsnddunazannnnaiiios nsasmwly

derivatives AINA1IABITWIUAINNFINIIWAMENTINATT N.8.6. ATVIKA

6. NANLNUTIANLANAIMSUNTTA9Y) 1 OTC derivatives

USUNIANTT FADIIRLYNaDRANaIlW OTC derivatives A%

1 e a

6.1 lviRdayydndenioAminuazudiyargRossnges derivatives TAUSENIANIINIIWNNTUA 15
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waziugavineaasunaziion noi lunsdiniuaonarnluinngariiniszasusundanis IWAiuinuazuds
yargfisssnneluiniinisdaly
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6.2 lunsdinfinmen1sindenanssnusiasIAI2e9 derivatives aefined Aty IHadyy dndeni

ATWILASUTIYAREREIINEDY derivatives TH USHNIANTTNIIUYIWA

al

o

6.3 gagndndienidusanliinisa1sgiue derivatives Lia uSundanssasaels
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7. nannasiisBndnsun1sidntwady il credit derivatives

a

USENIRnTS sesUfuRnntanlaned

a1l credit derivatives bERNIZINNITARAINNLE LI

@

7.1 Wndna
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Teyey lelanne credit derivatives flanwmzaa9gInssnnsafieulAssiugInssnag1onis
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o
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7.2.1 Credit Default Swap : @slsiuA n13mNaslngIwegdoUsziwAM AT A IwATARTLAEgReAY

ANATNTSALWNN5EN52r AN obligation 209EKNWWATN obligation 1w laeAdyNeglugwedanedse i

a9

AnueefinnszyniuiazsadissSumadannasdoussiuanaieadiaiiia credit event Zulngasfinal
Fannasdeuszinanaidssnsuituariud (lunsdiilsifin credit event Fannasaziugaluinasuimun
anUnd) 1194 1691 obligation azfliiiessnenisiies (Single Name Credit Default Swap) %38 obligation &
naneen1seirualiganelssiwanmiesfininfidissniliioia credit event Zuiy obligation 18113
‘lmwmwﬁmﬂmwmm (First to Default Swap) ﬂ%mﬁmﬁm credit event %%ﬁu obligation $18A15IAS18NS
niilwnga obligation Heazfinisdnszamimanzludinsosduningsnein widannazasuimuaiiia

\im credit event 2uAU obligation nﬂ‘i']‘c’lﬂ’lﬂ%ﬂﬁj:w (Proportionate Credit Default Swap)

9 '
£y=1

7.2.2 Total Rate of Return Swap : #slsiita n1smnaslugiuwzd@ouszivaaidesasdunsng

L

g198efiimannnisanasaainanauunuiazlasuainfunsndaneds Ineganeuszinanaidesinissynnud

o
a o w =1

azdnenanaULIwIUSHIAsTinSeshaeRficsBiusnsmenienaiiazanasin wazdiuiianas (§18)
YDIYAAYRTITHIDIRUNINED198 9 iauanfunsigdeuszinanuidesazlounansuunuuazdiuiiiiag
(1#l) 2eayarngfsTsnaasdunsngsredeliiuganeuszinaades awninaziiin credit event niaAsu
Avwada (nsailaifia credit event)

7.3 Aaslddgaainsg1waafiiinualag international Swaps and Derivatives Association (ISDA) %138
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uﬁUﬂEUyWN’]ﬂiE’W%ﬁ%W]N ABNITHAMZNTINATT N.8.5. BNTU FeldonnaaNNanuuzAdh
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o
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7.3.2 ldfidainuwanvinlvansAiinualilunsiasniiniadymideaiearsning credit
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a

derivatives ting198aHaNde U

o

7.3.3 ldfidafmualvnasudasgaldanadenieldung dygn
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3.13.2. UszLanzasnannsngnionsnddudn nion1sninenualne3saniiazamuluasUszine

USunIRNszaswnsansiUsslegiianizannnannsng niwdiudu nsenmeanualagisiuadisle
a8 iersarangag1anINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIS N.8.6. ANHWE
AR LU LIWWATWNSNNAMENTINAIT N.8.6.¥3081HNIIWANZNTINNTT N.8.6. AN NRKIaUNS oS
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An15%e18luna1nZaaenanNSNgA1UTEINAND nEN13N209 WFE #3501l m51815209USHNNInaIuas
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1.1.3 ¥ (lsanduguuaanin dugouing uasnsnsns Basel i)
1.1.4 muantin (Bill of Exchange#3a B/E)

1.1.5 Aadeya a3 (Promissory Notew3a P/N)

v

1.1.6 ludAguansdninasdoriug

q

cda [V V)

1.1.7 Tuuanednslunauseloasingd underlying \Uunnstinsnsaving

q @

ar

1.1.8 ASIENTANBIBNNANBUSHIBDILALINUATIFISHIBAINGD 1.1.1 - 1.1.7 ATNNFIBNIH

AMZNSIHATS N.8.6. ANARGALNNLEN

s s

2. ﬂmaammlaamﬂmmawamnmﬂumiamu

a ar

nIwgaunuIEndanisazanansaasmwlaniads 1. sasfinuaniRzensssaananinainAsuim ao

°

2.1 Lifdarimuaniaionlafivinlifamuianssyniuannnitgamiiwasmmulunas

2.2 aansadeuileld (sandansdifiliv B/E we P/N AfGenlaiaiudendoudnasmuwlasniunsl
finssulendndiensaclunsansldmaisnsiingnaneimun niefitenlalvnamuaisnsnansdugean
ASIEN5 L6

2.3 fidayainernuasiansfiusendansaansadaislaifiaiianysznaunisiansansadulaasmwle’

agvsd AN Lazfidoyasmfazviouyarigfiossw Inedayasinanisiasdredeanunadayaindeiolszs

al a

Inrimananizinsewmluneansuluszauaina
2.4 Twnsdidunisasmwuly B/E w38 P/N eanasiansanalniedssnibn1sr1 B/E W P/N AINA1I68Y

finnssuenianiesusaslneynnanih
2.4.1 SW. UJ. %138 UA. AINNYNNIEI16853TAa01UBN5E
2.4.2 SWIA1S0NE®
2.4.3 5WIATIIAITHILATIZH
2.4.4 SWIAISNINITNYATUAZEVNIAINITNYAS
2.4.5 SWIANTHAWIIE VAW IANALALIWIALDNLAIUTEINA INE
2.4.6 swiAsian1sdasnuaz i urilsznalne
2.4.7 sWIANSBFAINWAIUTZINA TN
2.4.8 #01URNSEWAUTEIATI R dnwazy e ReI UGS Ul naN 2.4.1 - 2.4.7

v oy ' + v
- o o ) o o

noth N199118%IBN13IUIDIRINE1IRBITWN1T81IaNIAN1TIUIDIHEIT18NIDRDBNAD NITIWINIINDY

ponite (d1#) mwdiszylils B/E w30 P/N iae

#IUN 2 : NsweFUUSTLANKUIY CIS

o

nsdilumiiefinsesnagmeladisaunguanassuseine sasfinmaauRuaznaninamilunisamuao

wa

1.1 fraanvivazidulunamaninarilunisasmuwdwieinudainuwadimsunsisisnienisdunalule
dwmii 140 2.1 - 2.3

a

1.2 1 Uuwnihigzeenasni CIS A1UsziANHanwmadh

1.2.1 n1sgenuaznIsiuegagnielinisiiuguazesmbienussUssnAniiuguas
nannsnduazaalagezrenanningdaluanngnaide 10Sco viailuniigzainasnu CIS AIUIENAN

fAn1sgeaneglunaingaanenannsnaga1sUssnANdnan1anaas WFE
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1.2.2 CIS operator 2a9naswasnaagniglanisfnuguazasmisswiniuguainiussnnaidoy

2849 10SCO

1.2.3 lunsdifinasnusinluasmuluniagaasnasmm CIS sneUssin nasyw CIS 619UsINABINGT
asagnelananinurinisiniugua N1588n N1SEWEIE LAZNISTANITENSUNBIWRBHAIBI8EaY

209U AT

v
o

1.3 UszimAiimiuguanisiavemeniieaananfanasnisiianuduasesdamuagiafioswe o n1u
s1edaUssANIINHANENTIHNNG N85 7 MuA
1.4 Tunsdhidunisasuzasnasnusanluniieaasnadyu CIS A19UIZNA NBIYwAINE1IHBIHNITMR
nagialiianznsdfimgandulunsuimssmwadondunsiansauii uasdulaurenisamudod
(lildrunsasyulumiezesnasyu cis ssussmadaunasmusiamesiiamulunesaus)
1.4.1 finsasyulunindindodulszianuazaiaferiviinasyusasasnsoamulaludadn
HINNIM30LNTU 80% 289 NAV 289n8914 CIS A1SUTENAN
1.4.2 finsasmulunsnddwiloldisAmmmudndan (pro rata) udalanaidlwlumamdninns single

[V
a

entity limit 289NBIYHIINWG Na% naninmginenalaldnunsdiniwddnindu sip
1.4.3 @nsasulunsnddwdaldisAwimandndan (pro rata) uaalanailwluaananinos
product limit A1MFUNSWERUATW SIP 289NBINHTINUK

1.4.4 fin3aavulu derivatives MUWIUBNNNANLNMTT global exposure limit 289NBINUIINIY

d2uf 3 : nswdandszandvenusansianstigursuein

poaduwlndnlugntwnstuanlszimansansiansanssmaisuiludinaeegsudinagh
1. aoinn1slinszrinsssinanyseina ineduasnndn
2. #0UBNISHWANUITNANR AN WMo AINUESUANAINTD 3.13.1 d9uhl 3 : nIWaAUUIZANTH

dnvsans1a1sineuwnSwen 98 1. - 9.

saudi 4 : gsnssuUszannisdalaedidyyieAulusieuszimne (reverse repo)

LaenTuluniunann i Nnd1hnaIAnENIsNAIS N.8.6. AR

faufl 5 : gsnssnUszanmsInBunannsweluseUszing (securities lending)

9 @

IE]EIL?J%VLUEI’IN‘HﬁﬂLﬂm’VTﬁﬁW%ﬂﬂW%ﬂm%ﬂiiNﬂ?i N.8.6. NG

d2U1 6 : §INTINUTLLAN derivatives Tusneuszine AINAANLAMUTINITAINUAIY

o

e lasasd underlying agslnaenanihnsaviane

5

1. U32LA% underlying derivatives Tinasywazid g

E95 94
1.1 ningauiinesnuansnsaasulaludini 1 - 5
1.2 shsmande
1.3 SRsmanUBewiw
1.4 \ASAR 1A% credit rating 1138 credit event 1T51%

-1

1.5 rfdwie AatniasrUsznauldniwAnsannUsaa 1.1 - 1.4 n3a 1.7
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1.6 ArRiNfasAUsznaulwaniaiy 1.5

1.7 underlying BWATNNFIBNITBAMUEATINAIT N.8.6. ATABALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying E1961% 31ANIE989RINAIFBI TS IANTRUN (spot price)

WeaTIANAQYZI a2 (futures price) %% 1199 51289 underlying Buiilalldnzdh w3a underlying 7

WnosAUsznauzasnaiainald sostuingansuadnonintensasidaeeliagnsunsvanesie

2. Wonlansasnu vsENIANITIzALAUNISAY Kl derivatives laBBLED
2.1 nicﬁnamu"[,ﬂ”isqLﬁmri"umiamu‘lu derivatives Wae underlying 984 derivatives ﬁﬂzamu"h”azha

FaawlulAsinig

ar

@, o @ Y . . ' ' 2] -1
2.2 19w luady i derivatives adrslaagnaniionsih
2.2.1 derivatives on organized exchange
a 63 . . 1 U a1 a 1 2] [ aa o vas %
2.2.2 n3ciidn OTC derivatives TuansUszine sinsfiganadndienialuifiyananlasuagyinla
Usznaugsiia derivatives fiagnielansiinugualaevniisswiniuguasurannsnguasna1anannswedn

WwaanZnanaigyaee 10SCO naaluan1Znaas WFE
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o Y o @

2.3 lunsdinazsoefinisdissnitaiensdenauduriiiie derivatives Bugnas wAruusiaalunswdiun

v [
a vd o

nasnuatasnasnuls now ladnasnuazludfanssunaunsedminfidonauiuwaruuinis

Y]

3. vansneTNLANNTEl underlying LT waA%

1un5aif derivatives & underlying Wnaaha1ngs 1.5 — 1.6 AaAAINE1I50INANHMLAI
3.1 \Uweginfinisfmuaisnisiwindiagedoan lnefnisssyunaidoyazas underlying nsadadesing

Y
o

1 fuinanldlunisFiwin uazfin1sw nasRlwutag i aINAN MBIz ENIBIBIFUSENOUTD IR 1195
q

o s | [ =

underlying n3aUa38AIna1A09ANSAGERINIINENIzRa AT wEdTEme

3.2 Wueahnianeuzadslaag1eviitensi

3.2.1 AgnnAnIsnszaemad1NeIne tnedusadntanvuzlnanuaeninom

o
o o '

3.2.1.1 safifiesAUsznauLAaz i iiIwintoenI eIy 200% BaginnnonNg
3.2.1.2 safifesAdsznauladmiefiintnieeninniaminy 35% gaeiiwinnen
Tunsandulumnaniizaain lnsassusznausbussefisminlaifinsnsfisinualude 3.2.1.1
MM5RNTINMINszNERInENANED 3.2.1.1 uasds 3.2.1.2 lurneiasAusznauiiieidasiunasAnge
wnsiuRuaRarsan
3.2.2 safidwlanansinds 3.2.1 Afnluaudonlaasudanasii
3.2.2.1 \WusaiifasAusznoudiuanasmdedyyifinasuasnsaaulalagnss
3.2.2.2 Lﬁaﬁwmmﬁuamumuﬁ’ﬂdm (pro rata) Laﬁamﬁafhﬂamuamuslumwmw%a (Tl
inlnensiudrlanadnlunananinme single entity limit ?Jaanam%ﬂ?%
3.3 Wusaiifilasunswmmw lneaodufifianawidedouazvmiilsegedaszainussndanis viek
winusingianrduasnanniuwusunluiaiozasuiunannis vSEndansAedalnaNInTn1slaeiAN

anugontonayszleasiadneluszansnneaae

3.4 finsuannaiuu 9 agrsaitantwlszdniwinnsiiwienfinnsiavedayasterimmanisel

naawiaia asrasnisnlssing 1 U FT 43



o Y a 1

3.5 lunsdifilwazifuile azdiaonanisosmwinlaaldinasdoyag 1989919 1891%IBIRIIL

5719n15209U 5 NA INErSasNUSENA HEORTWINAINTIANEWATLAZUSNISNUSUNIANITULERI LR LAD

ABMsAwINBIg R ATRRINaIE Nsnaziaue AT S w e laa g iz EN

4. HANNUTINSIR AN INEa RN BN R N153152r bR INAT 52 YN (cover rule)

USUNIAN1IHasIRlHRNINEuzasnasun i wuazfisnnadadludiwiniiiesmesanssNinasmwens

o
(% o =1

Fasdnssniendannaile derivatives dngnadlinaanaanflaaul derivatives uw waziduluniad

FIBNITWBAKNSNIINATS N.8.60. ANHALA

5. naninuIiaLANA1MTUNTaIwNNIngUsEaIALIian1TaRANNLEE

TunsdlNusunInn15a9nuln derivatives 7 underlying laildfaifiennunsnddunazannnnaiiios nsasmwly

derivatives AINA1IABITWIUAINNFINIIWAMENTINATT N.8.6. ATVIKA

6. nanNUTIRNLANEIMSUN1989Y) w1 OTC derivatives

USUNIANIT9IA IR RIDANAIL OTC derivatives Hdth

Q

6.1 lRdnyay18ndieniorwinuazudiyar1gRoIsngas derivatives TAUSENTANITNIIUNNTUA 15 waz

[ s o !

Jugavinezausazision noi Tunsdifiuainaruduiungarinniszesusvndanis WA winuazudoyan

3 oY

ghgssnelwiniinsdaly

i o o ° 1

6.2 lunsdifiinmen1saifidonanssnusasIA1Za4 derivatives adefined1Aty TvRsyy18ndenit

(Y]

AIWILAZUTIYARgRGIINID derivatives TAUSENIANIINITUTINT

6.3 Aagadndienisdusanliinsa19gIue derivatives LaUSENIAN1I30028 LA

@

=

7. vanunariisANd msun1si T wAd e ln credit derivatives

'
wa a [

USunIAnIsaasl fuBaNSanlason

7.1 wWdnAdauan 1 credit derivatives LALANIZINONITARAITNLE EILVINTE

7.2 @ duadyaileianis credit derivatives NflanwazaasgInIsnniafisulAeeiugINITnaE1Inie

@

o

aealn Aotk

7.2.1 Credit Default Swap : #¢laTin mimﬂaﬂugmzﬁ%aﬂsxﬁ’umwLﬁmﬂ”mmiﬁmﬁﬁmﬁmrTU
ANEHN90 TSI TERATH obligation BB4ERNTWATH obligation s IneadyAaglugwedanelazi
Anaesfinnssyniuiiazsadisziumndannasdeussiunnaieaiaiin credit event aulnegasfinal
dannasdeuszinanaidsinsuituaiud (lunsdiilsifin credit event dannasaziugaluinasuimun
AINUNG ) vioih Taddn obligation 9z#LNe93518N15L51E7 (Single Name Credit Default Swap) %38 obligation &
nangTen1steirualianeyssiwanmiesfininfidissnilidoia credit event Buriy obligation $18n13
TasnenanfiaTiuaneusn (First to Default Swap) 3aifiaifin credit event Zuriy obligation 318"51ATIBANS
nielwnga obligation Feazfinisdrszsimimanizludinsosduningsenn widannasazasuivuaiila

\Aim credit event ZwAU obligation “qﬂiwmﬂ%mju (Proportionate Credit Default Swap)

'
a d

7.2.2 Total Rate of Return Swap : Zlaiin n1sanaslugiwzddauszinanaiiesaasdunsnganededn

v Ty o

\inannsanadzasnanauwnwiazlasuaInfunsndaneds lnegaeUssivanadesiniszyniuiazane

o
(2 (% v =1

HARBULNKIBERT RIS BERT1ABEAINEBeRUERTIRBNIUEA NTIREANGIN, uasdwianas (d15) 289
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ANgRoIINIDIEUNSHEE 1980 Nauaniun1snZeUsziwannieazlonnanauunvuasdamiiiagu (61

a a

3
) 209yargRsssnaasduningsnedalinuganeusziunaaaiies auwninaziiia credit event n3aATUAIRUA
Y

9

o

s (nailalfm credit event)

o o

7.3 AaolddqansgIwaniifinuwalag Intemnational Swaps and Derivatives Association (ISDA) 7138

da o o

Y EUINIATFIRAUATNNAIRNITBAMENIINNTT N.A.6. BONTU FINTaANAINNANWMZAI

Yo as

7.3.1 fualdvsrulamangrane uazlidnnSaudinungnaneinmenannswaLazAaIARANNINENSa

NHWNIED

Id ¥ o (72 a o

7.3.2 ldfidarnunaivilvansffinualilunsia1sunsniiniodmuisea1ea101i19 credit derivatives

nuasdadandely

°

7.3.3 ldfidafmualvnasudasaaldanaienslduigdyeyn
3.14. gnndmnmsasulunanningnionsngduau adunsndduzaonamuaiu :

USunInnszaswnsedlidmanning nseninddndu nsenieenualagiziwie dunindduaasnaam
39 AINNFIRNIIWAMZNIINNTT N.8.50. K5aUIZNIAEIRNUANNTINNTT N.8.58. UssniAdvvasisialUi

Tunsdindrineuwanznssanis n.a.m. Ussnmaudladdenulasdnsiadnwnisamw USendanisasaywld

WlUanusznianwnlasae

d2UN 1 1 IRTIEIUNTRINUNATUIUMINEDANNIWITUNIDAT U (single entity limit)

%48 UssLAannsweaau 8m9183U (% Y89 NAV)
1 | asnd1snasging Taiginans1dIn
2 | a9asniAsgenelszing
2.1 N3l credit rating aglw 2 susunsnauwly TaidinansIaIn
2.2 NS0N credit rating agi"lmsﬁu investment grade Lu;i[;‘i"m'j'] TsitAn 35%
2 AUAUKSIN
3 | ne CIs TasAmonsIdIN
4 | SwihnvSeasanafisuriniwniigsudinnsegasnasanss TaitAn 20%
dnwazagolnagronitsiil W38
4.1 § credit rating 9¢/lh32AU investment grade TsivAin 10% Lﬁafﬂumiamﬂwﬁwﬂimﬂ
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