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AINUNG ) vioih Taidn obligation azdLWNeg318N19L5E7 (Single Name Credit Default Swap) #38 obligation &
naeTen1sgeinwaliganeyszinanadesiininiidissribiiioia credit event 3wy obligation 318173
‘lmwmsﬁﬁmﬂmwmn (First to Default Swap) ‘ﬁ%mﬁmﬁm credit event %uﬁu obligation $18A15IASI8NS
‘ﬂﬁﬂunfju obligation #9azfn1sdnszsnmiwantzlndinaasdunsngsnenn urtannasazAsURHwALLE

\Aim credit event AU obligation nﬂ‘i’lﬁlﬂ’]ﬂ%ﬂ&ju (Proportionate Credit Default Swap)

2
£y=)

7.2.2 Total Rate of Return Swap : #slsiia n1sanasluginzigoUsziwanuiiesasfunsng

a

greBefifinannisanaszasaanausnuiiazlasuanduningerode Tneganeuss fuanadeefinssyniud
szdnenanauLIWIUS AT AsTinSesnaeeRaficsBeiusasnenidenaiinznanasii uazdiwiianas (d1d)
PB9YARIYFTITHIDITUN NS08 ieuaniunisiigdeysziuansiiesaslounanauunuuasdiniiiiadn
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4. NANNMTINTIR RTINS HERUTR B INDRBN15TNTENBENNATERNY (cover rule)
uSemInmssasdnlinsndinaenasyuiidguawuazfanmadasludimniifissmedanissiinosguena
fosdnseninindannaiiie derivatives Sugaaslinaaniafilansuln derivatives i wazifuluaadi
AN IWANZNTINNTT N.A.6. ARG

s

5. naniNUTAELANA1MTUN1TaINwN AT UseaeAlNan13anANNLEES
TunsdlNusunInNIsaenuln derivatives 7 underlying Telldfaifiennunsndaunazannnnaiiios nsasmwuly

derivatives ﬁ\‘in&inm”aaﬁ]uvlﬂmwﬁﬁﬂﬁfﬂmuﬂmznswmi N.8.6. NVANA

6. 'ﬁéi'nmmﬁﬁmﬁuﬁw%’umﬁamﬂu OTC derivatives

USUNIANI99IA IR RIBANAIL OTC derivatives Hath
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6.1 lviRaayay18ndienioAwisuazudiyar1gisssngad derivatives TAUSENIANITNIIUNNTWA 15 uaz

v a ]

Tugavinezausazisian noi Twnsdiunina1nduiungarinniseesusundnnis TARmwInuwazudoyan

3 LY

ghisssnelwiniinisdnly

a

6.2 lunsdiffinmanisalidmanssnusasiaIzes derivatives ageivedAty Tvramya8ndenii

5

ATWILAZUAIYARERaIINY8Y derivatives THUSHNIANIINTIUTILA

6.3 Aany1dndienieBusanliinisansgius derivatives Liausundanissasals

5

7. nannaiaindnsun1sidnUnwad a1 credit derivatives
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UvsunInnsAasUfuRmaSanlangi

o al

il credit derivatives LALANIZINANITARAITNLE EILVINTE

[ Ag+]

7.1 1@

s s

i latanne credit derivatives NHANYMEI8IgINTINNTOLNBUIABIAUGINTINE LI

[ Ag+]
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7.2 Wnlug

a

atole Aoik

7.2.1 Credit Default Swap : #9laun mirslﬂm’(,ugng”%aﬂizﬁ'ummLﬁﬂaﬁﬂuLﬂsﬁmﬁLﬁﬂaiaaﬁ'u
ANENHN90TUNNTENTENHATN obligation BBIENTWATH obligation W Tnegdnynfiaglugusfanetssin
ANaeefinssyniuiezsadissSumadannasdoUssiuanaieiaiia credit event aulngasfinal
Fomnastauszinanmissasurimuariud (lunsdiilsiAn credit event m”amnao%guqﬂui’umuﬁm%m
pnUng) it Tl obligation azffiBes18n1siea (Single Name Credit Default Swap) w38 obligation &
nangenisdiivualvganeUssiuanaiesiivinfidiszniliioin credit event duriy obligation 51875
6I,lili'l‘c’lrl'li‘k‘lﬂ'j,ﬁL"T]‘I,ﬁ'l'Ell,l,iﬂ (First to Default Swap) %%aLﬁaLﬁﬂ credit event %uﬁ’u obligation $18A15IASI8NT
nikilunga obligation eazfinsdnszamimanisludinzasdunsndaein uidoanaazasuimusiiio

\Aim credit event 2AU obligation “/q]ﬂi'ltlﬂ'lﬂ%ﬂ@lu (Proportionate Credit Default Swap)

'
a d

7.2.2 Total Rate of Return Swap : Zlsiun n1smnaslugiweggoussiuanaiiesosfiunindansden

Yo v T a

\imannsanaszasnanauunuiieslssuanfunsndgsneds Ineganeussinanaidefinissynnuiezane
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v [ =1
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) 209yargRssngasduningsnedeliniuganedseinanades awninazifia credit event W3aATURIRKA
]

9

o

druan (nsdilaliin credit event)

o

7.3 ﬁi”aﬂﬁ"ﬁ’cgzmmmgmmuﬁﬁmumima International Swaps and Derivatives Association (ISDA) %30

dd o Y

Ty aesgIRBwINATIANIWANENTINNG N.8.6. Bansu Fefidannacfifidnueaod

7.3.1 fwaldvsrulamangrane uazlidnniaudsnungnaneadnmenannswgLazAAIARENNINEHSD
ngrAN18EY

7.3.2 lafdarmuainlianafisnualfluasasurimiinioduggooesiminil credit derivatives
wuereBudendely

7.3.3 ldfidarimualvinasnusissgnldanaiemelvin gy,
3.14. gasndmmsasyulunanningnsonsngdudu iadunsndduzasnausiu :

USunInnszasuwnsed lidmanning nianindiudn wianinanualaesdwiadunsndausasnacmw
390 ANNNFIRNIIWAMENTINATG N.8.5. NIaUTNIAFIRNIAMENTINNTS N.8.8. UsznAfIvnaGdse UK
Tun5ANF1NIBANEZNTINATT N.8.5. ﬂizmﬂLLn”LﬂLﬂﬁwuﬂmé’ﬁmdmmiamu U%ﬁ’wﬁ’mmsﬂzamﬂﬁ”

WwluanuszniaAnunlasie

dauf 1 1 aRTIEIUNTAINUNATUIUMINEBINNINETUNIDAS R (single entity limit)

UszLannswaau 8013187U (% 289 NAV)

M3181501A3 LN laldinanandin

A3IH15NATZANUTENA

2.1 n3A credit rating aglw 2 auauwIN2WlY Taiginans1aIn

2.2 NI credit rating Elgﬂ%izﬁu investment grade WAAININ Tsdifin 35%

2 AWAULIA

Wike CIS Tadrimansdn
Wuk1nnIaasasneuriulinigsulnynIagaannsiansd Taitin 20%
anwazadglnaENaniIndh %30
4.1 # credit rating agl32AU investment grade Taitfin 10% iodunsasnulusinalssing
4.2 Wuswiasaandn N9k @nztuwiinrsansasisguia | wiagiaiszyninilgRanwiagaislszing
I~ a =] ol . . .
Wuwdsens Iaendanld credit rating WUU national scale
AI1E1INRAN WU ATUAINGAIH TaiAnens169% uauAsnI1lAazganan
5.1 1HwasnaIniiigeaninnsanaNngranelne niaanznua (1) 10% w38
ow. sinlszmenilasuayyalvilsznaugsiia on. lu (2) wninzasasiansniamwle
Uszinalne benchmark + 5%

o

5.2 WWwasasnfianwmzatilnad1omibeso
5.2.1 gasnUwuiunaanziion
5.2.2 gaaninisilakedayaiuwnisiilulaed
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5.2.3 Tunsdiffluasansfsimmuwaiudissniiiasniivie

WiNAU 397 % ﬁfmwﬁ’uﬁamu wazlalasianuoue

AN 5.2.1 38 5.2.2 JRATZHNRUETNATIEN

ﬁanénﬁmmuqﬂﬂaﬁﬂﬁ

5.2.3.1 &W. UJ. %38 UA. ANNINNIEINGI8GIAT
d071UBNI®

5.2.3.2 SWIANT0ONEY

5.2.3.3 SWIAITOIAITHILATIZH

5.2.3.4 5WIAISNBNISNYATLAZENNSA]
N1SLNYAT

5.2.3.5 usTENAAIRIBEwaTiagenAe

5.2.3.6 SWIATTNRAIWIIEIANIWIANATILES
amdanurieUszinAlng

5.2.3.7 swiAsiianisdeeanuaziniaume
Uszinalne

5.2.3.8 sWIANIBFATNLAIUTEINA N

5.2.3.9 UA.

5.3 awaznglulszndlne

5.4 § credit rating 0gjlszAU investment grade
ad @ dd o L) -1 ] s
5.5 lwnsdifilinasnasififmuaindissnisninndl 397 i
s 1 as dl £ g =1 =1 I
wuusiuiiaeu Aesaunzideunsoagluszuuzes

regulated market

NSWIRUAS

6.1 mansfifianunzAsUTIwAh

6.1.1 Wuasannis figoandnmeaunnngraielng was
LARD2NERTIE TMIAIUSENA nIagpandnse
BuaungnaEaUTHNA (Wi laiTanananzas ow.
saUszinaflasuayaalvsznaugsia sw. Tu
Uszindlne) viadwasnans Basel Il

6.1.2 H credit rating agj‘imzﬁu investment grade

6.1.3 Wuanasiifiansmzadislnagronionod
6.1.3.1 goanduusunaanzilonlu SET niolu

AAIAZDANERANNIWEBNUILLNA

o o a Y = o =
6.1.3.2 goanfinmsilawedayailunsnalulaes

188z BEARINLUY filing

6.1.3.3 TunstiNdunsnasnanInwaiwdnse v
#YNINNIBLYINAY 397 % WULATWN
aonu uasldlafianwmizan 6.1.3.1 3o

6.1.3.2 JRAIIZHNWWATNATIHIIFINGT?

o

[
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am3187U (% 289 NAV)

6.1.3.3.1 YARAANYD 5.2.3.1 - 5.2.3.9
6.1.3.3.2 d01UBN51EHIZHINUSLNA
fuszmalneduaandn
6.1.3.3.3 #01UWNSSUASUSTINANS
ANWAUSYIUBILAEINUYARAR
AINED 6.1.3.3.1 — 6.1.3.3.2
6.1.4 Tunsdifiiuasansfsismuwasugnszniannnit 307
Twiuus Suiiamu dadiunzfewnieagluszuuzes
regulated market
6.2 qanswﬁe‘ﬁ fiRdoyadl credit rating agluszAU investment
grade

6.2.1 reverse repo

6.2.2 OTC derivatives

nsngaudunanmioainiissylude 1 - 9o 6 (SIP)

INAWLHLAY 5%

wanews : lunsdhilunswdduacis ldfdarinuaiieant single entity limit 28953UEN gaanns1a1HIe

ANEIEYT WAIUGNTEN

1. Wuehnvsaasasiigundudinian 1361 ik w2a9n a9 In

2. derivatives on organized exchange

dauf 2 1 ARTIEIUNTAINUNATUIUAINNGNAINS (group limit)

%8

UsLANNISWe aY

M98 (% 289 NAV)

1

nsasuwlunindiuzasusunnnusunieglunguianisiieani

w3an1sdnUnaayalngsnIsunenIsiuAvUSENeEING

Tsiinanslnamnsnikenah LaILASHII LA

§9n77
(1) 25% w38
(2) ﬁmﬁfﬂﬂaw%’we‘fﬁ%ﬁamﬂu
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wanews : lunsdhlunswdduacis ldfdaivmuatieany goup limit

1. Wuehnvsaasasifigunidudiniian 1361 i waa9na a9 In

2. derivatives on organized exchange

duf 3 1 ARTIFIUNTRINUNATUIUMNUTELANNITNE T (product limit)

28

UsELANNIWETY

R385 (% 289 NAV)

1

daao

NWBEYRARAIRATH

9

WWHINHSaRIId@SNeUNSWEN B/E B8 P/N

[ 1

nguanelne (ldsandananlusnsszimeaasfifiyanasingia)

Wugaan ga9918 niogdgqn

Y] LY

o

A9

[
o

1.1 SWIATINIDEATUBNNITHIWARNYANIBLaNIZTARITY

1.2 aN.

1.3 Ui
1.4 Um.

1.5 Us3uMAAIATasaudaTatanrAe
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- sauAwlNLAY 45% waslusauund (iuus

@
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@, da ) 1 o
Uwnasnuinenglasenisiesndit U iad

ATNIBUBIENIN W
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UseLAnNnSweau

am3187U (% 289 NAV)

(ldsanflonswdduinasulasulonnssudndanangdyyina

reverse repo ¥i3e securities lending %38 derivatives)

NINEAWAI
2.1 B/E wsa P/N NfSeaulavaldendounnamusinls
NS trantssulawansiSensaelunsianstaninisnis

%

fingnaneimua niefiiounlalinasyusinanisnaeAug
2ONATIANS IR
2.2 GuinniaasasfisuiGulinfisissezaainisiiniin
12 Liaw
2.3 total SIP ANFD 5 2098
(laldiunsasnuzainasnusinla uaznasnu buy & hold i
aav)ul B/E P/N SN iwiinw3ansnansifieuiiibwdin ‘ﬁaﬁmq
TaifinegneaenunsasaunIsasuzaenaNIIn v3ain1s
Aoyl derivatives Liialin3ngausananiongaanndasiuang

NadNh)

ANAWBLHLAY 25%

reverse repo

Taitfine 25%

securities lending

Taitfine 25%

total SIP Folstun NSWEAWAINTD 7 Tudandl 1 : Sh1dIwn1s
a\muﬁﬁ‘hmmmmj’aanw%’wﬁﬁw%aﬁﬁmm (single entity limit)
usilaisandomsanniifdnemen 1 6.1.3 uaz 6.1.4 90488 6
Tudmdl 1: Sasrdmnsasmuiimwmmageanningaunie
ARGy (single entity limit) fifi credit rating agjelmzﬁuﬁl’m'j’l

investment grade n3laf credit rating

FINAWLHLAY 15%

6 | derivatives

o

N13L4111§3n550 derivatives NHTRQUIzAIANENITARANITES

(hedging)

Taifingarrnadesidag

[

aAMMWALNEIAY product limit

UNELAR ﬁm’%’um’samu‘luﬁumn‘ﬁ‘%am'lmil,‘ﬁemwi'ufmsl'ml,ﬁaﬂ'ﬁﬁﬂLﬁmmwmnammwhiﬁ

daufl 4 : Sassaumsasnuinwiamaruidulaideluion1sfiasnu (concentration limit)

%48 UsstAnnsweau an3dIU
1 | amananiizesgeansnelasenit 1.1 Taisfine 1 1w 3 2093AAMHAWNIIN19TH (financial liability) 289
(lasmdansaamianasglne foannaanein mudilameliwunstudmivsauszeziom
v3anTIETniAASEANeUTEINA ) Tydangm Tnglaliiusinyarmitiusonanizeadmitiifinns
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ad o

a
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ANSHWEINSUSBUTZEZLIAN
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3. 6WIANSDIAITHILATIZA
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