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“benchmark” Aainzasnasu BulunziiniossAussnauzesadnfinisineunsagniniieeeuss

(% a

ﬁﬂﬂF"Iﬂﬂﬂﬂ‘U‘HIEI‘U"Iﬂﬂ??ﬂﬂﬂq%ﬂﬂﬂﬂ@ﬂﬂq%ﬁ%

“CIS operator” Qﬂﬂﬂﬁﬁﬁ
1. URL.AINAANIGINEINAINNINEGULASARIANANNINE a8

[ a a

2. gmiNuInIsIRNIsNaIn CIS AsUsEInA

“concentration limit” ghmdmnsasuiAwIneaanidmlaideluianisiiamn
“counterparty limit” 8019181389 UN ATy
“CRA” anUuinewauAN Lo (Credit Rating Agency) filASUANNAUIAUIINEIHNIH

'
Id o

Viuwaninvrwalidnnisianizluaiauwin 5 @i 5

o

“credit derivatives” derivatives NianwaIWNISIAREBENIANNLELIA1ULATRAZDINSNE TN LASUNS
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2

credit event

credit rating

currency risk

“delta”

“derivatives”

“derivatives on

”

organized exchange

“discount rate”

113 DW”

“foreign REIT”

“FX”

uGMSn

“group limit”

“guarantor rating”

international scale
investment grade

“l0sco”

A8 U8 AN

Uszinanaiesangdgadenieludigdygrdndheniionaninsgiuaina loe

a @
'
o d ]

Adydeniedeiinissyniunassosdssiuldungdyardndhenfiadiofinmnnisaly
fnaran1537152nik (credit event) 29nsndawnlasunisUszinanabes azlasu

HARDULNIAIDAIE TN HINAINIUNITRAIZYNAWAINE)

o @

MEN1S °nLﬁmﬂmn‘umwmmm‘l%msﬁﬁzwﬁmNﬁszq‘luﬁ’amnmﬂmmwmiw%a

' '
4 A& da

susuANNULTafiafianinlae CRA Faflunsuseidnanuainisalunnsdiseniai
AI1ETNIDE YYD

@

AMNLEEIRAT FX

ansnUTsuiisunIsiUieuwulasadsIAIAIIaITHIBEQT AUSIAT underlying 2896151
A19AIDNYYT LAIUANT
oy Q70 A 8AIININ

derivatives N7a21 ﬂiuﬂ%ﬁ%amﬂ derivatives

ghsdmanzananningnsansiasnfinisasunazldlunisiwingarizes
NANNINENIDRIIEI1THY

ludAuanIdn5aywus (Derivative Warrants)

v g
cdo U X | c  a

NBINIAATIENBIBRIMINNINENIAAIIUAINNY N8R 19UTEIMATIH TR U HIANAN

e

4

‘lumiamu‘luaa‘i’om%w%’ws‘fw%a‘l%ﬁamsﬁﬂizﬂauqiﬁﬂﬁ'&umaﬁem%w%’we‘f 9%
TadnaensarnsanaininanI9zanmadlugUuiun nias niagudula

ansuaniUaewina1619Uszine (Foreign Exchange)

UszinAnguangininguuniilas (Greater Mekong Subregion) Flsiun 51281047903
Anyen a1e130usgUszEnsUlneUszanawa a1ensasgursana I ienans
A151TUSFRIANRENILAWIN WAZHI51TUIFUTLENIUIN (RN ISHUNALUIW)

gR91dIHNTRMUNATWIUAIHNGNAINTT [mam'iﬁna“m'ldmmiam%&[mwiaw%ﬁwﬁ
aglunguianisunAwInTINGy

SuAUAN NI TDTogaginseyniulug1negsuses g3uanda gaannas niogan
Usznn

o o . ) o 49 o a o 1
NIMIFIWNTIIAT credit rating Tuszauldiuaufisussningszine

credit rating TussAufianansnasuls

International Organization of Securities Commissions
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AVANT
“IPO”
issue rating
issuer rating
“market price”
=
“MMF”
national scale
“NAV”

“net exposure”

“Non-retail MF”

“notional amount”

“obligation”

“options”

“QOTC derivatives”
‘6P/N ”

s

“portfolio duration’

“product limit”
‘6PVD99

“regulated market”

ANaS UL AN
' @ o& & . . .
nsiaueens1a1saauszangwmdnwnisniluluasowsn (Initial Public Offering)
AUAUAII NI AD DD ADINANNTNENIANTNE N
AUAUAIIN WL AD D020 95 BBNAIIAITNIDAFRYY
NAANRINIIAIAATE
Na9IIN (Mutual Fund)
ﬂamui’m[ﬁlmﬁllﬁ% (Money Market Fund)

NIMIFIWNITIAY credit rating TuszauiildiuSsuifisunelulszsing

9

YAAMINITUGNS (Net Asset Value)

yaAnsamugndlunsndduldindunsamulnensmislaggandiwnisamuln
psansnsedyyniilinanauunulaesredeed funsngan %m@uma‘[ﬁnamuﬂmw
Fedlunsndawin

namm’mﬁﬁ;ﬁaw%wamuﬁwumﬂu@am%ﬂizmﬂﬂmﬁu oagnelivoruans
UsznARMENTIHNNSAAURMAY WA IEna NN ST ANTSNB I INRD RN
il nasyusasiegamuiialdseges nasyusisiagamulszinanitis uas

NaIuaINYAAR
NAANRTNARIAEYEY1289 derivatives

UszLANUAZAN WA ININERWNTaANAIATN credit derivatives 819849819 (obligation

category & obligation oharaoteristics)

Ty idanwazay (3) 2eefen “dyandeangalmun” wannsi 3 une

WU RN YU ADABEITHI W.F. 2546
4o <% .
derivatives 49daan8wangwedadne derivatives

Aaatya19iSs (Promissory Note)

angLafezamIngaunamu delaarnnisAwio
ATRINNIATZIREING

3

ga91dmN1 TR UNATWINAIHU TN TN T 1
na9Yua1589.8898W (Provident Fund)

Ausnaniishdasmenstesssznigdrieliifanisasesesedesnensians
senieruls saanalidanasne 9 fiRerruasasiw lnegudnarfonaniegaiels
naffuguazaImIN IS amhenwivwidiiuguasuannsnensonsan i
ANWUZYINUOILRINUARENNTNE
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“repo”

“retail MF”

“reverse repo”

“SBL”

“securities lending”
“SET”

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

“gN”

sovereign rating

“TBMA”

“TSFC”

‘6TSR99
“underlying”

“WFE”

A8 U8 AN

ganssnmazelneddayayai (repurchase agreement)gsnssnnisznalnefidayanze

L Ag 7]

A (repurchase agreement)
namui'smwagam%wﬂﬂ (retail Mutual Fund)

§3n33nM3Zelmeiiatyan218Aw (reverse repurchase agreement)

gafanannsnduszinniianisnistauazliBanannsng (Securities Borrowing and

Lending)
qsnswms‘lﬁﬁwé’nw%’wé
AAIANANNINEWsUsEINAlNe

a [

TudAgyuandnsnasdorun
gR91dIMN TR UNATWINAINGBENNINETUNTa g RN
Specific Investment Products

RIENsN AT do218829M e (Structured Note)

dusuANNULTDfaszAUUssInATasUsEANidaanas a1 siawiag daduwnsuszidin
ANNLEBIlNTRARAE TR TU A IUSTINA%

ANIANAAIAATIE131bING (Thai Bond Market Association)

va. nlasuluayaindsznavgsiananninduszinnnsiviwdamagsiananning
(Securities Finance Corporation) RTNAWNIETIRILARNNINILAZAAIAWANNINE

Tunanednsluwnisderuiinnuilowdnsls (Transferable Subscription Right)
AuA A3 nIananNINgaede

World Federation of Exchanges
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1. #a Uszuan waza1g289lASINISIANTITNDINUTIN ©

1.1. Folasen1sdmns (lne) : naawlniA RSN TNRANIUSZINA 2021)
1.2. FolAsen159An13 (Sonqw) : K Foreign Fixed Income 2021J Fund
1.3. Joda : KFF21J

1.4. Yszanlasenis : nasywda

1.5. Us20ANA15318 © 218RSaLien

1.6. msﬁmummquoms D ARBA

1.7. 91glasenis 0 1 U - iew - T

1.8. aquﬂiﬂnﬂiﬁoi’uﬁ (nsdimunagludionian) :

1.9. Hawnle (awq[ﬂionﬁ) :

Uszanow 1 U Taelsidnnan 11 iew wazlafin 1 ¥ 1 tHan lwanniudnanntundiinawAnsNIsaNnIg n.8.60.5u
annzifeunaaminddumlunamusin

0.

Lsﬂ%v[,?lg% 9. U%g"{l'ﬂ"]‘lﬁlﬂ’]iﬂﬁ'ﬂ%a‘ﬂ%‘Ylﬁ]z‘l-jl§lﬂTiLﬂ%El‘ZﬂElﬂIE]%ﬂi‘Uﬁ?ﬂ%[ﬂizﬁlzmﬂ’nﬂ%ﬁ]‘ﬂ’]EI%%L'JEIQ\‘]KI%FI‘%J\‘]LWH 6D

1og
Yo & 1

gAnsiavesuasAwiniiivgdedaniieasmu vsaidnnasu Inediiomausslegtaasnasmuuazgacudn

d1Any IunsdifiAmmanisaiognamitsagnslanianansassaasalus

1) U%ﬁw{]"mmiﬁﬁmmLﬁ%’i’lvlsimmimmnmﬁﬂﬂﬁ’wamammuﬁmmxau wiasnzaaAfnsUaEwLUa
‘ﬁ%avl,u'mmsn‘m‘ﬁé’nw%’wﬁw%aw%’wﬁﬁ%ﬁa:amﬂﬁ wsaanIwnInin s wlwasUszinAldinnzan 1Wu a9z
PAALAzIATHg RN NN vieinman1sailaiung uazdfamiieasuenalildsunanauunuiivnsnzas

a o o | @ do o °
'ﬁ'ﬁﬂ'ﬂ'ﬂ,‘ﬁﬂ'ﬁﬂ\?ﬂ%“ﬁlﬂ\?ﬂﬂ\?ﬂ%v[:ﬁLU%IU[?’]']NVIEH%H\Y]%HWW%@

' vy
ddd -1

2) ﬂ?m‘ﬂ&lﬂ’]360?18“!‘1‘1*'3EIﬂﬂ“q%LﬁNﬁl’]Nﬂo’]%'J%ﬁLﬁ%ﬂ?l”lEIFI%JGLLiﬂﬁﬂ%a%ﬁjﬂizﬁlxma"lﬂ’ﬁLﬂ%E]‘Zl']Elﬂ%JﬂLLiﬂ La/H38

‘[%ﬂscﬁﬁu’%ﬁwﬁ’mmﬂﬁa’i’m%wmﬁaammmnammuﬂé’mwdmmsamuﬁﬁm’;mmumwﬁd'm"[ﬁﬁﬂ‘lu

'
I _do a 3

fian1sfiaams (Concentration Limit) IndiAssiusnsdmnioyamaidminawanznssunts n.a.6. fvwa e
Uulunngaeiifiazasusundnnis

3) imszeAnnasuatsUssnAduinuinninagefine 1A Ae19EIHANTENUABN1TAIUNSBRANTS
ALAITUIBINBIUEIUSEINA WasUSENIANITRAITMIUALARI n1sasulunaywsitsszmaluimansasdn
solunIonan1seiinIngiasmulunasnwa19Uszing anaasdonanssnuaanaswlazgiioniigamm wasuun
ﬁTmnﬁ"[,aimmmmnammi’mﬂixmﬂé’i% nianswdandnaunmieliliansuwnuiimanzanls
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4) fmheriigasmuluszeziIalauazIgnsILsnlerINgdT 300 A1WUIM wazUIENIANIsRAITMARILA
sansnasnwialvlananauunulnzay

ada a o o | d0 a | |

lunsdindnmsidswulasinlannsenusanisamuzasnasuiiniinwacwluamuwlusioszine ww n1s

o a | a d v o o & a o
wWagnulasngszideusneaniiesdasiunisamwludssmannasuwdiluamn uaz/m3aaasnisiigiiunis
drsaiuululssing waz/miamanisaiaula GeanafinansznuvinlvinasulisansoudasAniuasunaun
Duanaduumle niamgnsaidulafivilvnasmulisasaiiSunaudianludsznalanigluiuiinasmuasu
ﬁwuﬂmqfﬂwms 5ﬂawﬁﬂﬁnamuﬁmﬂq‘[ﬂi@nﬁmnniﬂﬁﬁwuﬂvﬁﬁ'ﬂﬁ USENIANNSVaFIREANS NazRaTUN
Wduasuanienalszleginlasuanduasmueasnasusinaialuasusslunsnddmsarnsansnaaulu
sUnuvanlanldgniudszniadiineuanznssunis n.a.aeUsslogigegnuasifioniieamuzasnaw lag

US¥nIRn1sazuda i ianensulnewais

1.10. dnunizlasons © nasywiegamumly

1.11. anwaznsiawezne - Lauaanglnlng

2. SuuGunuzaslasen1sianisnasnusIn yarins 3 S1uau Ussian siAzeaniheamuiiiauazie:
2.1. S1wamduyuzaslasinig : 4,300,000,000.00 UM

2.2, Jouls (Fwawdugueaclasons) | winluszezaiawaneviigamuasouaniinisaasdanieasmdv
yarinnidwwinyuaadlasinis uisndnanisenaindwwiueeslasonislasnlsifiv 400 Smuinnie
Aaudmmmieaamuiiiisduldlaiin 40 drumiiae

2.3. yaAnfins1lHenviae : 10.0000 Un

2.4. IIWIMNUILAIYH : 430,000,000.0000 M1

2.5. SIANIIMHILAINWTLTUO218ATIUIN © 10.0000 VTN

' 9
o

2.6. YAFNAUAIIDINTTHIZIATILGN © 500.00 UM

"oy Y

2.7. yarananzein1sedenseanly : lainwe
seasdealiadia ; USEndanadlaianoneniieamun1enaissezaaueeriIEaswASILIN

2.8. YAFNAUAIIDINTTHIB LA ©

2.9. IIHIMNUILAIHAUAIIDINITHIZBAL |
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2.10. yarmvhgaswAsraslulazusn :

v '
o o

2.11. Swruniiasuasnielulydousi :

2.12. 18ALLALRNNLAN

3. fﬂqﬂigﬂﬂﬁfﬂaﬂtﬂiﬂﬂ"liﬁ‘lvﬂﬂ'ﬁﬂil\‘l"/‘!ui’lﬂ wﬁmnamusw Uszmwnamuiw utﬁlU']Elﬂ']iﬂﬂ‘l:llu anuae

Ay msasnulusodszina msasmuludyandenealonid Ussianuazdnsidiumsasnulunannse

=] as oa ﬁl =] ﬂddl
RIANINYAUDIU 117 msmﬂanﬂafmnsaumsamu .

3.1. ?ﬂqﬂizﬂﬁﬁﬂﬂﬁ‘[ﬂiﬂﬂ’ﬁ .

nam%ﬁ’i’mqﬂi:mﬁﬁa:ag:m,l,mﬂmmama‘uLm%ﬁvlﬁ’%’umnﬂaﬂLﬁamnmsam%‘l%mwmwﬁﬁmﬂizmﬂ LAZHIE
aouIBInasnua1sUszInATLiRalwasEsnitlunaae e dudiuwlng

3.2. Yszannasuananleuien1sasmu . a9
3.3. UTsLANN@IUIINATNANWUHLAY :
3.4. ﬂizmwmsamumNmsamu‘l%ﬂi:mﬁLLa:rﬁmiJizmﬁ L NBINUTINNABAIBUUUNANNTEIA19UTENA

3.5. wlaunensgan (dd) :

%
s 4 o

Tunsdanisnaemu usendnntsenagdniunsaigsnssunisnelaeddyyideAnluwianasusanlenia

oo

NANLNET L3a%1Y BazIBNINAMENTINAIT N.8.6. HIDEIRNITWAMLNTINAIS N.8.6. UTSNIARIAKA

3.6. M uludyIZoaneaisnin (Derivatives) © 89Y%

%
=1 | va o

3.6.1 TngUszaAzasnIsasmuludyaizezneatmii | AlaRIRgUszaAiaanAIaides (Non-Hedging)

9

fiuleurenisasmulu derivatives : wuulsidudan

3.6.2 38n1511N15A1%IW Global Exposure limit : Commitment approach
é’mm'mmsam%ﬁlu derivatives g9g6 (Maximum Global Exposure) : 131fim 100.00

3.7. msasuluasiasAdyy1gezieaimitul (Structured Note) © 8911
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3.8. NAYNEN1TUTHNIINBINH (Management Style) : 81)
sonuaulngluniieamuzasnasmua1sUszing uazdiuiinioasmuluasiaisnis uaz/miagulinasuszsine
WaldlananauunuinarianInszezIa if1nune

3.9. AukadIn/81989 (Benchmark) :
Taddl ihasannasuiinisasnuainlrglunasuatsussmanldfszin wazusmsdanisasuwialvle

2
-5

NARAULNUNATANIIAINTSELLIATNAAWA %’iﬂ"[ﬁai']L‘i“]%m”mm%ﬂmﬁwmamsﬁwLﬁmﬂmmnamuﬁ'ummﬂ
3.10. ANWUENTINULANBULNKIBINGIY | enanaunwLUUlNIUTo

3.11. 5'1E|EIZLgEIlﬂLﬁEI']ﬁU%IEI‘LI’]ﬂﬂ?iﬁﬁn%LLﬂzﬁﬂme‘ﬁLFI‘L“P .
o a o
FNYUNSLDURLWHLEIN -

nam%ﬁuhmaamu‘[%mwmmﬁwﬁ Wueln NkI8aIKIBINBINHIINATIAITNG TINNT NaNNIHENID

a

nINgRnAn vsaninenualneisadslnad1eitinsanaieagrenniingrane n.a.6. A sanAwlaneendy

o 1w

3088z 80 PAIYARININGAUINEIDININY uaznasuazasuluasUszinalasislusaulvndliesninses
a2 80 20IYAANINERUINE20INBINY

FY '

nasnuaIaaImwlinasIEsHNRguEUANEIZadasIndINaansaasmula (Non — Investment Grade) waz63
asnhnlalasunissrawauA N IEeiia (Unrated Securities) Naluuaza1sUszimalalaliniosaz 20 209yamn
NINgRugnSz0na N

2
=1 ' [

NaINUaIARIWInaLIZaz18a3IMn (Derivatives) iaiiaUszAndaInnisusnisnisaayw (Efficient Portfolio

o

2
o =1

Management) uazanansyuludaiZeaneanmiiiedeiiuanudessuwdnsuaniisuniugaeiiiiaze

q I Ag )

HIAN1INDIN I

Nat naswataasuwlwasIasNRdyy1Zezieaimiuls (Structured Note) gsnssalvunannsng (Securities

@

Lending) g3nsIndalmefidtyey1z1eiw (Reverse Repo) Lo

nsdinfnisamuwlunsnadusneh saniuazaacliifiusasas 20 gasyarmsnadugnszanaymw
(1) asasNenibiamm
(2) m514195 Basel IIl

ar v Y o

s g 1 v =] ldld s 3 1 v ::‘ =1 3 U
(3) dyndaanealnnin nsansa1Inddygideanealsiiuds ndvannswdgandaluwasiarsninda (1)-(2)
&J’ g o e 1 1 c‘ U Y 2 1 o o o 1 Qs 1 g
Na% N1361598R38mNsasnlussUszinAnaissy Lz liviandsauldludransesialui
(n) dae9znd9sensasn Fefiszeziiaiusznnm 30 T RuwAiunaansidewnamingdmdunasmuin
(2) dwnawATUBIYNBI® FelszezIa1UIsaIM 30 Tu

seazdenlasinisdnnisnasmlaig asansissUsEIng 2021 16



3.12. seazidennisaculua19Ussng :
aoulwsnslsznalaenaelusaulindlitoeniisoea: 80 vasyarnIndiugndzasnamu

3.13. USeLAN2aInannswensansnaauan ‘ﬁ%amsmﬂaﬂwafmﬂiﬁﬁuﬁazaonu :

3.13.1. USLhNN2aInannsnensansnaauan 'ﬁ%amsmﬂanmaTma%’Sﬁuﬁa:am%ﬁl%ﬂizmﬁ :

usundanisezasunseusniUsslegiianizannannsng ninSAnan wiammanualagisauatslaagomite
WIONANEDENIATHAUSZNARMZNSINATS N.8.8. 120U NARIENNWANENIINATS N.8.5. AvuasRa U 15

uilunsditAaenssnns n.a.n.wsednwANzNIIaN1g n.a.0. IWanaRngaursefusznAudlandafiafia

UszLnnvSoanwaizaasmannsngniansnddunionismmnonualnedian

faufl 1 : #57815 TS (transferable securities)
1. 91815 TS NENEANIT AT1E19N9N5EWle 9 wenimiteannnswdauludiuiugecds 3.13.1 Sof
@mﬂuﬁﬁmwé’nmmﬂﬁmuﬁm Bah

1.1 lifigarimuanieSanlaiivinliasmuiinsegnwuainnitgadiiuamulvnsans

1.2 aansaldendels (saudonsdfidn B/E P/N wie SN AfiGowlavinadendousnosyuldiiunnsl
finssulendnsisensaslunsaslaniaisnsfingnunesinun ‘w%aﬁL'f‘ilau"l'zl’(,ﬁnam%muﬁﬂmaﬁué’aanmﬁ
RaEI)

1.3 ﬁ'zl”aﬂaLﬁﬂaﬁummﬂﬁﬁgnﬁaoﬂ‘sum”aw,l,axéﬁmiﬂ'%“uﬂ?aﬁluﬂixﬁ'laEhaaai"u,ﬂaa Fousensansannse
L'Zl”'l50"[,[51”Lﬁawlﬁaﬂﬂixnaumi'ﬁﬁmmﬁTmﬁ%i%m%Tm”ati’mﬂﬁ"nﬂua LLa:ﬁ'z’l’aaiai'lmﬁaxﬁamiaﬁiwﬁﬁsw lne
Foyaninanisiasdednunadoyaiidetoladedaraamaniznisswluiisansuluszauana
2. AaENTRLAZNANINIEIIWNTRUIDIRTI AN RNANIIN i MRATUdD 1.

2.1 ‘lunirﬁﬁnﬁﬁlunﬁmnuﬁl% B/E w38 P/N fisanasianssonaaiiednssnitnisen B/E nia P/N fona1asas
ﬁms%’um’i’aﬁ%a%’maﬂﬂaqﬂﬂaﬁ’ﬂ‘ﬁ
2.1.1 BW. Ul ¥138 UA. ATNNVNIEI6I8GIAAa010%A51E%
2.1.2 SWIANIDBNEY
1.3 SWIANSANAIIEILATIZH
SWIANINRAWIIENHATEWIANAIILAZ IR AEa NLHIUTZINA N

sWIANSINEN1SdIaBNLaz LI wAsUSEIA INe

2
3
1.4 ﬁu’lﬂ’lilfﬁlaﬂ’l‘iLﬂHﬁliLLﬁZﬂﬁﬂ‘iCﬁﬂTﬁLﬂ‘lﬂ'ﬁl’i
5
.1.6
7

2
2
2.1.
2
2.1.7 swIAsBFAINUAIUIZINA [NE

2.1.8 0UBMIEHAIUEINATRdnwasiwaaiefugSunma 2.1.1 - 2.1.7

v
o o =] (%

Mot N1997198138N155U509RINA1I 8 TKNNT81IaNTaN193UTBIRAIT BT alpanA? N wIwsIndsaanide (d18)
mafszylilu B/E w30 P/N sde
% I o a a o &
2.2 mM3awlu SN Aoadulumatanlafisifasion
2.2.1 SN fn1saenanauLnulags1989niu underlying UsstAniAeany underlying 284 derivatives
panszyludini 6 4o 1
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2.2.2 vannsasmwls SN szdnarinlvnesyudassunaunswgauln g ninddwindosTunsndaui
nam%mmmamu"[ﬁ L'J”%Lwin“]uvlﬂmmﬂmgmmna%’iﬂﬁmumfm International Swaps and Derivatives
Association (ISDA) LLazL?Juw%'wﬁauﬁmmsmﬂﬁwﬁav{ﬁImada%msam% USEnIansAasdaliinislaime
?J”agaLﬁmﬁ"umiam%ﬁmaﬁﬂﬁnam%m”m%’uuaw%’wﬁauﬁ'ﬂﬂﬁwala"luﬁﬁfoﬁa%m%ﬁm

2.2.3 Tunsdifidn sN Befidarimuninadewiogoan sN dasdusealrinemuaansaldaam SN
AINATINEBATUBE \fiousundnnissosnels

2.2.4 Tunsdififun sN Fuanaznelulssna vsndnnsrasinfinnnsdnlifidannasiugoan sN

a

sosaluiinownisasmu

2.2.4.1 THoan SN Awiniuazudoyarngfsssnans SN TUds TBMA yniudl 15 uaziugarieass
WRAZLW Tath Gl%niﬁﬁﬁi“%ﬁaﬂénLﬂuf%wﬂqmﬁwmwaou‘%ﬁwﬁ’mmi"lﬁ”ﬁ'lmﬁul,l,aztﬁaaiaﬁwqﬁﬁiwmﬂiwfuﬁ’l
n13ee U

{ | o o o

2.2.4.2 lunsdiifinmeniseifidamansznusiasiaizes SN agreiivedAny THioan SN AwInuazud

a

¥aAgRoIINYD9 SN LUEd TBMA iud
ANNIND 2.2.4.1 lasanldusrununsdifndn SN Feaunsidennu TBMA wazfin15iauwaangnis

'
oo

wannainiirualiludsznArmznssNNSIAUAAIANWINAIENIT20 8L AL NI TERL IR IRLEUEZI8ATIE TR
aan b

: nsngdaudssLnnniae cis

2
pulAMAaNURUAZAANLA m%"lumiam%ﬁ'ﬂﬁ

[

nsdilunigiinseanagmelavsAunguanelne

1. nstidunae cis
1.1 figuanviuazdulumananinasilunisamudwiieinudaimuwadmsunsians s Tuda 3.13.1 duw
f1901.190 1.2 uazdn 1.3
1.2 Tunsdifinaanuwluasyuluviiae cis gasnammusan nasyuaandanaddasfuleutenisasmusi (lald
Aun1saewluniae CIS ?Jmnammawmﬁwﬁmnuﬁluwaaﬁwu:via)
1.2.1 ﬁmsamu‘lm%’wéauﬁaﬁ]uﬂizmwLLawﬁmLﬁmﬁ'uﬁnamummmamuvlﬂ”
1.2.2 finsaeulunsndduileldidaimmmndndin (pro rata) udalanadwlununaninosi single
entity limit ﬂaﬂﬂaﬂn%ﬁ?%
1.2.3 finsaeulunsndduiileldidamamndndin (pro rata) udalauadulunamaninoa
product limit gvsunswgawiidn sip waanam%ﬁfu
1.2.4 fin13aenuly derivatives AwlunnwannaIt global exposure limit ﬂaaﬂamuﬁu
2. nsifwmiae CIs nonmitoaniintmuwealugs 5.13.1 daufl 2 90 1
2.1 fnmantiuasiluluanananinariivnisasudwiginudamrundinsunsans TS Tuda 3.13.1 dm
#1990 1.190 1.2 uazdn 1.3

a &
2.2 ﬁ]ﬁlVlZLUEI%’UE]'ZIWEIGL% SET
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dauii 3 : nswgauUszanSudinuiansasiisuwindusn
FaadwdudinndensansifieuninudinzesEuthnsoit

1. 6%, VL. ¥38 UA AINNINNNEIAI85IA01U%N 151

. BWIANTRANE

. SWIANTDIAITHILATIZA

. SWIANTRENITNUATUAZENNTINITNLAT

. ussUnRaIAsasiwmidatiagende

. eWImINRWIIErAsawIANaLaz IR At NLrIUSzINA LN
. swimsiansdeanuazindiuissimalne

. owimsBaanuAsUsznAlng

© 0O N O o » w ™

. dandwnisiiwszninslsananysemalneduaangn

10. #01UWNNTHUANUIHNANHANWMZYITwaALINUES UL INAINYE 1. - 9.

1 ldl z -4 -1}

saufl 4 : gsnssnUszannisalaedfidyanzziu (reverse repo)
o @, o o &

1@l reverse repo siaatlulumananinauisian

1 as

1. Aana seaduitRyanasiniisiansadidugdmnile reverse repo leimnngnanelne

e

1.1 8W.
1.2 U4,
1.3 UA.
1.4 U8.
.5 USENUIzAnAE

-

1.6 gun.

-

.7 nasnwiuy
.8 BAYARGNANGNHELaNIZINAILH

-

.9 #IU319N19UAIFIANAIRINNYNHI8IAIBITN1TIUUTEH I

A ° Y I -1
2. lﬁli’lﬂ’li“/lsl'ﬂﬁ[%ﬂ’l'i“n’l reverse repo BBILUWATIE1TAI

2.1 A31E13NASF INBUAAT1E5NASFAIUTEINA InensdiluasnansninigatsUseinaaped credit rating
aﬁ‘lué’uﬁu investment grade
& I

2.2 B/E P/N Unstinein w3avugazesdn 1 an. vl n3asuiasningnaneanizdnnodn iUwginise
HNWw Fefangranialaiv 1 U

& deo

2.3 B/E 0 P/N 71 TsFC (Hugaan AfismuwaiuldiGuaasaluiiv 270 Swivwdiusanm wasdusadiis
Svnualdiiuiionisaariode i
2.4 B/E %98 P/N ﬁﬁmqvlmﬁu 90 Fuwiiuusiufionn 893 credit rating aeslaagnanibomih
2.4.1 f issue rating 30 issuer rating agluduauusn tnensdifiilu issuer rating Aooifin credit rating
AlAN1971NN1587 credit rating STezAWAAE

2.4.2 § guarantor rating agﬂ%ﬁ’uﬁu investment grade
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da o o

2.5 m'lmwﬁ%oﬁmﬂqmmﬁaimﬁu 1 ¥ fidunsifenlunaindornensianswis niefiddoyasaividede
wazasBeladein1slnLeRas5130w [AeRSIENSTRIBEINATIRB S credit rating aendlaagnewThasadh
2.5.1 § credit rating 3:&13&3%%9@:6[% 2 SWAULSN 1130 credit rating zezenIABULABlATU credit rating
szezawaInanImaf CRA laiuSsuiiioulsd

2.5.2 # credit rating 3282810819 3 SUAULIN

' '
4 ddw a

2.6 ﬁmmiwﬁﬁaﬁmqmmﬁalmﬁu 1 \poufitunzfenlunainioensiansnis ndefifidayasai
Widefouazdredelageninsidawmesoansisoemw lnensiansuitaenananeed credit rating oendlaagnanihomih
2.6.1 H credit rating 3:&13&3%%9@:6[% 3 SWAULSN 1130 credit rating szezenIABULABlATU credit rating
szezawaInanImaf CRA laiuSsuifioulsd
2.6.2 § credit rating 5282871208 1% 4 SWAULSA
2.7 NINEAUEUATHAAIHNUANZNTINNTT N85, AIAWALRHLAN

3. 5281219810135 UTNTENkYRN reverse repo HBILHNLAK 90 1

4. ‘zlyar‘i’mumLﬁuLr?lNﬁu%ﬂ’ﬂé“mmiﬁaoﬂﬁﬁﬁﬁm%’umiamﬂu reverse repo
4.1 ﬁaﬂzﬁ”é’cycy'lmmsgmmwﬁﬁwmfm TBMA 1438 TSFC
4.2 Fshmanningniansnsnsidellaerdolonde Luudddnuwasaoi
4.2.1 [Wwn1s2nevSalawa1ndniIviwe 1 reverse repo AINET?
4.2.2 Ywn15218018 repo MTulUamNUSENARNZNSINANSANRUREANSNELAZRA 1 ARANNSNEI a8
wannaur Wouly wazinslunisgininluwinzasnasusinuaznisianissynnueinsngduaainasnusn

4.3 YARIIDINANNINENIOATIATNTD o TWSHARAYY AoslyaANTwlUMNENNITNTAIWINAINIENNS

T

yaﬂ'vz/a\ma"’nws“’wefw?ammmwﬁ?amnna’v ( 51198 x (1 + discount rate))

Yidi 577198 = i?ﬂ?ﬁnammf’v5:7%’&#@'@'@@75nﬁ7ﬂwﬁatﬁuﬁi7§am“’nm”wsz?ammﬁmw reverse
repo

4.4 NMIA1TIYARNAIAANNSWENT ORS8N0 o it Iiidwlumananinueing
4.4.1 YaAYAINANNINENIIRNTIA15NTONINNTY (§aF reverse repo x (1 + discount rate))
4.4.2 TunsdifyaAmnannsnansansiansne m awin Lidwluamuannisin 4.4.1 USEnian1saag

[

Benliaduanlownssnaniluiu viansnningndonsansianansaldlunisii reverse repo Tiunnasmu
e lhyaTnzamannsndniansasiizouasningauilonnsonandulunaisnssonans meluiur
nsiRniuiigarmdnningnsensnansiizeanasninaunsiude 4.4.1 duusidunsdinude 4.4.3n

4.4.3 Tunsdifinadnsmusnnisluda 4.4.1 udnouadyaA1zemannSneEnsans1ansnoe o duin &

[ '

YARI%DENINYAaAT reverse repo x (1 + discount rate) \Dnswanlaifin 5 d1mun wiolufin 5% 2p431A 0
wdusdwanlavzsind wazfinafmuaisessinanlluduandslatinualasfinsandofaseanadesss
ARt (counterparty risk) W& USENIANIS azlaAuAwn1IAN 4.4.2 Ale

4.5 NSATWIUYARA reverse repo AINAE 4.4 T aousih

4.5.1 AMwinansAgesiniunalsslegiiinesuialesuain reverse repo aufiaiuninisAiuwin
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4.5.2 AMwIsnduineganssy nieAwInsdneangndaas reverse repo NNgINTINTINBIWIaL iU
AdasedeIiwazidannasiirualdsansatinudissnitnngInssnlagInssnnitannannsngnsons

@
1y
ad a o

ssndensensndauilonniads 4.4.2 (d1§) 209g3n330iinann reverse repo s1en138Ule

4.6 discount rate NsnaldlunnsAwin saaluwnisimwaznlneditetedadennudesgosrdygn
NANNING WImINa1INdaUE

1 dl e s s o ey n .
qUN 5 : qsniiu‘dismwmﬂmmmanmwzl (securities lending)
sondulumunaninmueilun1sasmuasih

1. e sesRgdardndieniadudlasuluayginldusznaugsfianannsndlssianianismsdauaslviia

WaNN3weE (Securities Borrowing and Lending: SBL) Imelunstifigdnygininaiinszvinnislugiweiaunnas ogis

(Y @ o

[

:ﬁumaaLﬂuqﬂﬂaﬁaﬁﬁmmsmﬂi:nauqiﬁaw%aﬁwLﬁuﬁﬁmﬁ"[,m”wmngwmavlwa
1.1 glasuluanmnusznaugsfia sBL
1.2 aun.
namu%'\luvj
swimstiienssduaznisdaanurisusznalng
N
V9.

ua.

-
0 N o o M w N

1.8 USENUszNuaIim

'
] o o

1.9 NBINUAIMYARANHYARTMSHERUZB IR WLAAZI18ALA 1 a1uuIndwly

a

1.10 namuﬂwmﬁaﬂwmmﬁmﬂmi

@

s 3

1.11 ﬁﬁqﬂﬂaﬁ%muﬁﬁmmmmwumLﬁwﬁ*’m

s s 9‘:‘ e U ] Qs s fldl I s s s o o as s s o =} as s fc‘
2. Wﬂﬂ'ﬂiwa'ﬂiﬂﬂu ﬁla\‘il,‘l.]%ﬁﬂﬂ“/l'iWEWlagG[%i:UUiUBJ’mﬁﬂﬂVl'iWEl'ZlENﬂ%EliUDJ’lﬂ‘Vﬁaﬂ‘Yl'iWEl HIDHRANNINEN
o @

sUN. Huintuwuwienzidenwnannsne

)

3. N15N9nIaLSENRanUILN® USUNIANITEBIA1LHWBNITAIb

'
a

o a wd =] a s s i [~ s e s s o U [
3.1 [51'1L%%ﬂ’lii‘ﬁ}lﬂ?'i']']\‘m‘ial,‘iﬁlﬂﬂﬂﬂﬂ‘izﬂ%ﬁﬂﬂEJ]EINLWE]LI]%Uizﬂ%ﬂ’]iI%EINWﬂfﬁ’liWEl [[ﬂﬁlﬁla\uﬂ%

wanUsziueai

3.1.1 WWHR

3.1.2 AINE1INIAF NG

3.1.3 B/E P/N U 9tiweln w%aﬁug”izmﬁ%ﬁ 0. VY. N3BaWIANITRNgrnaneanizdnaadwm T
AITZHNHY

3.1.4 B/E n38 P/N i TSFC 1ugoan fififvuaiulditunnsalaiviv 270 Sutuusineanmuasin
pafitetmusldiuiloniinnansadiolmifi

3.1.5 B/E $138 P/N ﬁﬁmqvlmﬁu 90 Fusiuusiufionn 398 credit rating agslaaganihomih

3.1.5.1 §l issue rating %58 issuer rating agludusuusn laensdiiid issuer rating Soaidw

credit rating 1lAXN1IINATIA credit rating TFWHLE
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3.1.5.2 § guarantor rating aﬂiuﬁ’uﬁu investment grade
3.1.6 m’]ﬂ’]i%ﬁﬁﬁ credit rating Bg:i%ﬁ%ﬁu investment grade
3.1.7 wiodeAUsziud ow. Dugoanlviuinaspmiodulszivnsdundnnsndliiuina s
3.1.8 uannziewln SET Afisedoogluiai SET50 ol lunadifinsyulafinlsunenisamuwluas
191 nanuwazsunanyszansonaslals’
3.1.9 NWILAINUZBINAINUIINAAIALTYH (Money Market Fund: MMF)
3.2 ﬁﬂLﬁ%msﬁlﬁ’nam%ﬂnswawg‘ﬁ%amaumawé’nﬂszﬁ'umm”a 3.1 niasnfiunslne3saudasunald
USEnIanIsanansatiAuinszniionanrdnUssineana1a Al newas
3.3 MNnanUseina1xde 3.1 'ﬁnamuﬁnssuﬁwavl‘iJTa%ﬁ%amaﬁiaﬁ%aﬁﬂﬂﬁmmsmﬂ'ﬂﬁum’m
wanUsziunwle L’J”%LwiLﬂumiﬂ'\iﬁuﬁ'ﬁxwﬁmuﬁamnﬂﬂ%qinﬁumﬂﬁﬁwﬁnw%’wﬁ Wway
3.4 A39yaAINENUsE% o Gwin anndndeiriniu 100% osyaAMANNSNET AT,
3.5 Tunsdifinanuszimdwsuan "'Lﬁ’»hL'?mﬁmﬁondwﬂﬂam%‘[mﬂﬁum%ﬂ%wﬂ’ﬁ%ﬁoﬁ
3.5.1 Fudnlu ow. wloowimsAAngnaneanzsns i
3.5.2 Un3Sudnnia P/N i

& @

3.5.2.1 UBSH®HIN %38 P/N 91 6W. V9. ﬁ’iaﬁ%qﬂ’liﬂﬂﬂ{]‘ﬁN’lﬂLQW’wiﬂﬂIEIG'ZI%L‘LJ%QNﬂ’liz

3.5.2.2 P/N #i TsFC ifugaan fififmuaiuldifuaasilafiv 270 Swivwdiuosnsauazndu
fandeimnaldiiuiioneaaniafialaifin
3.5.2.3 P/N ﬁﬁmqvlail,ﬁ% 90 FuwituusTwiaan 295 credit rating aeamitsaenslnmoih
3.5.2.3.1 # issue rating Y38 issuer rating aﬂiuﬁ’uﬁmﬁﬂ Imﬂﬂiﬁﬁﬁﬂ% issuer rating
0950w credit rating AAleNN9INNT59R credit rating SzezAWAE
3.5.2.3.2 # guarantor rating Bﬂi%ﬁ%ﬁu investment grade
3.5.3 MINE13NIA NG
3.5.4 reverse repo 81M3UATIEIINIAG NG

o

4. ANWUSLAZENSEAIADIRY QN IR NRaNYMzLaTET EALI0INIATNUTENIAE1NI

o
ar o ol W [

A
AMZNSINNITAAURENNSNELAZRAIARE NN NI Aedan1rwaLigInUsTuLY dandnuazliBnnannsne

o

g

a ar

LLﬂz‘ﬁﬁlﬂﬂizﬁ%i%‘@ﬁﬂiiﬂﬂ"I?gNLLﬂﬂ‘ﬂygN%ﬂﬂ‘ﬂ W

oy

daufi 6 : §3N330UILLAN derivatives AINNANINMIINITAIN AT
1. U32LAN underlying derivatives ﬁnammm”'uﬂ%gi T ladass underying aghdlaaganitndenateagnonit

1.1 w%’wa’ﬁuﬁnam%mmmamﬂvﬂ%dmﬁ 1-5

1.2 dmmeniie

1.3 SR uamUAEwIw

1.4 WASHR L¥% credit rating ¥38 credit event {Uws%

1.5 sathduile sudindassusznaufiuduwivdosndsain 1.1 - 1.4 wia 1.7

1.6 siResrusznaudiusadiain 1.5

1.7 underlying BUATNAATNWAABALR AN
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lunsdifi derivatives 81989U51A289 underlying 31961% 31ANIE19BesianA1IsTB T UIIANTAgU (spot price)
W305IAA QN AB28A9WIN (futures price) WY N19% 5I1A1204 underlying Auhilaildnafh n3a underlying Aitdln
peAUszNavYaIRThaIna? Apaduneansuadioniteenanan e iog1sunsnanesie

2. \aulanisasyu usEndaniIsazsiunsaeule derivatives loneaiie
2.1 nadinaeusinlaszyfieanunisasmulu derivatives waz underlying 289 derivatives lazasyulingn

FALAWIHIATINTS

o

I P Y . . ' ' & o &
2.2 [ Wwnsindwadyanln derivatives aendlaoenaniiansh
2.2.1 derivatives on organized exchange
a @ . . - a 1 & da
2.2.2 N30 UW OTC derivatives TuUszindlneg sosdiaaydndienialn ow. swia1sningnane

LAWIZAARITW FALNADAN derivatives BIBKAT derivatives
2.3 lunsdinazsoedinisdnsenitstenisdenaudueiiie derivatives Sugaas SwArnusiaaUunsngau

'
v d 1 a

nasnuaasaamwle i laddnamuasdugfianssunaunsedninndomouRuATwwIR1

3. vian Nt aLANN T underlying LUwaA%

ad ) ) = ) @ o od o - ] v d o o &
Tunsalfi derivatives # underlying LUBAARATNID 1.5 AAWBAINA1IBDINANWULH I
3.1 \UuagiininisimuaisnisAwinliagredman Inefinnsszyunasdayazas underlying n3atadasing 2

[V
-]

AanldlunsAwan LLazﬁmsﬁﬂmmﬁ'ﬂmﬁﬂ%ﬁagﬁumNmmmm:amaomﬁﬂi:nawmﬁ'ﬂﬁ 9%
underlying vi3atfasensnanisasinisindanlmiananiizaainegradudassae

[ o o |dld s 1 1 13! s ‘w=1
3.2 Lﬂ%lﬂ‘ﬁ%ﬂﬂﬂﬂUEUZE]EI’l\‘JGL[ﬂE]EI’l\‘m%\‘lﬂ\‘l%
d::id s

o adda o ' a I o o & o &
3.2.1 pERNAN1sNszAeAad 1 NeIne taedusainaanunzladnwaenitm o
3.2.1.1 AEHNDIAUTZNAULAAZAIRHININEBENIINSBYNNAYU 20% 2DIMIRENNIANA
3.2.1.2 AARNBIAUTENAUAARINT NI MIENEEENTIRTBNIAY 35% 289U IARNNIRNA 13

add @ o s lﬂi U a gl s 1 a s ldl o U
nsMdulumaaniizaann lagasrusznauslawaasiiininlaiiiunsnsnivwaluds 3.2.1.1
N1RINTHINTITNTLANEUIARNAINGD 3.2.1.1 WAz 3.2.1.2 lafak1asAUsznaufiiedanu

NIAIASEWHINBAUNINIITEUN

o

o ad o d @ o -]
3.2.2 sananlanonainds 3.2.1 MUnlumaSanlansudiwach
3.2.2.1 Wwarhnfiserusznaulnnsa1sniod g inaanuaIN1T08MwlAlAeRTe

q q
d! 1

3.2.2.2 LHBAIWIAITUAINUATNERFIU (pro rata) Lafauniisiinasmuasuluaasmie

dyanuulnensoudalduadulumamdninm single entity limit 209n087WI

3.3 \Juseiilasumeimwlaganduiidanaiidedouszinninilsogedaszainussndanis viokh wan
Usnginantunenanduuiunlniaiazosusuninnis uSunannsAeeEalvANIATNSTBIARANIALE TN
naUssleaviodneduszdnsninsae

3.4 AN1IUARIGLTRI agasibaaduszimniwinnisiudedifinsiawadayaotnaiwngniso

3.5 lunsdindusziiwie azitsinansasiwnlngldinadoyas1edeninsenuremuisnugnis

ag

209U A lNeNSaA19USEINA N3aAIWINRINTIATTWATLAZUSNITAUSENIANIT waRd I ARBLAIN3S IR
2DIHNRAWIAZHAINAIANI AN BRI AT USWINE [ABEN BN EN
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4. FANNUTINI TR IARNSNETUNINBIWERDNITTITERBAINATTZHNNG (cover rule)
U%ﬂi’wﬁ'ﬂﬂﬂiﬂzﬁ'ﬂ‘lﬁ”ﬁw%’wﬁamamamuﬁﬁamm‘wLLazﬂamwﬂﬁaeﬁlu:ﬁmmﬁLﬁsmwaﬁiamszﬁnam%maﬁm
grszniandannadiie derivatives angnaslinaaniainlaasmul derivatives wis waziluwlunnfisiinen

AMZNIINANIT N.8.5. AIAKA

'
ddas

5. nannMTLNENErSUNsaIUw R IngUssdeiianisannanaie
Tunsdiiusunannisasmulu derivatives 11 underlying lalldfaieriunsnaaunazanannaiios n1samuly

derivatives AINa1HDTWIURINNFIRNIIBANENTINATT N.A.5. AIAKA

6. ‘Hé’nmmﬂLﬁuLﬁNﬁ’m%ﬁmimnﬂ% OTC derivatives

Us¥NaRNTs Aaednlvifdannasl OTC derivatives Aot

6.1 "'Lﬁ’giﬁ’cycyﬁﬁnﬂﬁﬂwﬁaF‘hmmua:uﬁfwaﬁwqﬁaiiuwao derivatives ’Lﬁu%ﬁw%ﬂmimwnnfuﬁ 15 uazin
gavingzaumAazIfa 1194 Tunsdififussnannfuiuwngariinisaasusinianis idwnuazudoyarigissss
melwiniinisdaly

6.2 1uniﬁﬁﬁLﬁlﬂmamiﬁﬁﬁdwani:wuﬁaﬂmwaa derivatives agnefiviednAty IMEFuaEnienierwin
WazudIyAAIEFIINYBY derivatives TH USENTANITNTIUTINA

6.3 Aanyandienisdneonliiin1san9g1ne derivatives Lila US¥NIAN1330I20 L6

a v o

a o a [

7. nannuILANANa1ns U151 d 1 Twad el credit derivatives

'
s a

o &
BENS 8w lama%h

At
deyeylsilanne credit derivatives NflanwzaaIgInssnrsaifisuiAeiugsnssnatamiteadisla

USUNIANIS BIB9US)
U 6D
7.1 wWninadmn

4
AR credit derivatives llaw1ziNaN15aRANNITELTINHY
7.2 1WUUne

a

N

32De

7.2.1 Credit Default Swap : Z¢laur mimnaﬂ%g’mz@%aﬂizﬁumwNLﬁaaﬁwuLﬂiﬁmﬁLﬁmﬁ’aaﬁu
AHEIN1501NNTE15ERIARAH obligation 2BIEHAWWAIH obligation Thib Imagjﬁ'cgmwﬁagﬂ%g'mx;jmmls:r’f%mw
\eeflnssuniniiezsoediszSumadannasdeUssiwanaideiioin credit event Iulngazfinalidannasde
Uszinanaissnsuimuaring (lunsdilsifin credit event Famnasaziugaluiwasuimuaniauni) o T
11 obligation 93HINE9918N19LA87 (Single Name Credit Default Swap) %38 obligation finangsranisdetnualy
Janeussiuansdeofininfidnsenitiilaiin credit event Buriy obligation s18nslasenanitedusiausn (First
to Default Swap) wa01il01AR credit event iU obligation mslmiﬁlmwmwﬁﬂumju obligation #4azfn159152
smiwanzludmzesdunindsein uidannasezasufmuaiiauin credit event 3y obligation N8N
Gl%ﬂa:u (Proportionate Credit Default Swap)

'
a

7.2.2 Total Rate of Return Swap : dolsiun n1smnaslugiuwegdoussinanuidesassdunsndanodon

a [y

\inaInnisanaszasuanauLnwiazlasuandunsndgsnede lneganadszivanaidesiniseyninfiazane

HARDULNWINERSIAINMIBERT1aaeRINeeBsnusnTImanlen NazAnaenh Lazdiwianas (d18) 209yamn

oy
(=1

gRossnzasiunsndansde iauaniunisigdeuszinanaiesazlonnanauunuuasdmiiiagu (d1f) 84
yargfsssngasdunsndanedelvinuganeUsziuanudes awninazfin credit event n3aAsuinuadaya (N3l

131Aim credit event)
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7.3 ﬁaai‘ﬁ”ﬁ’mmﬂN’lﬁl‘ig'l%ﬁl’mﬁﬁ'm%mfﬂ&l International Swaps and Derivatives Association (ISDA) ‘Vi%aﬁ'uty’l

oo

' '
d 0 w (-]

HRTTIUD AN NN BANENTINNG N.A.5. saN3U Befidannaefifdnuazei

7.3.1 fualdisaulannngrane wazlidansaudonungrnanegdimienannsnguasnainnannsnewse
nOsNEaw

7.3.2 lifidasmuafivinlnanafnmualluasanswilniedyandeesimeini credit derivatives 1
groBadasndely

7.3.3 lfidarnualvinamusssgaldanudenelviingdnyyn

3.13.2. USSLNN2BINannsnensansnaauan ‘ﬁ%ams‘mﬂanmafmﬁl'iEﬁ'uﬁ%am%ﬁl%ﬁmﬂs:mﬂ :

U3unInnIsazasunsaudniUsslegdianizainnanning nindauan niovaanualpediauadslaadromits
WIONANEBENIAHAUSZNARMIZNSINATS N.8.8. 720U NARIENNWANENTINATS N.8.5. AvuasRa U 15
uAlnunIEfANZNIINNS N.8.A. 7508 NIWANLNTINNTT N.8.6. TR AngaunSafiussnrudlandeifiaba
Usznniesnunzaasmanningnieninddunianiannenualneiaamn v M Uun1saemuluasasnge
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1. 91813 TS NENEANIT AT1E19N9N5EWle 9 uenimiteannnsndauludiuiugecds 3.13.2 S0
@mﬂuﬁﬁmwé’nmmﬂﬁmuﬁm Bah

1.1 lifigarimuanseSanlaiivinlifasmuiinsegnwuannnitgadiiuamulvnsians

1.2 aansaldendels (saudonsdfidn B/E P/N wie SN AfiGowlavinaudendousnosyuldinfiunnsl
finssulendnsisensaslunsaslaniaisnsfingnunesinun ‘w%aﬁL'f‘ilau"l'zl’(,ﬁnam%muﬁﬂmaﬁué’aanmﬁ
a5 le)

1.3 ﬁ'zl”aﬂaLﬁﬂaﬁummﬂﬁﬁgnﬁaoﬂ‘sum”aw,l,axéﬁmiﬂ'%“uﬂ?aﬁluﬂixﬁ'laEhaaai"u,ﬂaa FousensnnsaNnse
L'Zl”'l50"[,[51”Lﬁawlﬁaﬂﬂixnaumi'ﬁﬁmmﬁTﬂﬁ%i%m%Tm”ati’mﬂﬁ"nﬂua LLa:ﬁ'z’l’aaiai'lmﬁﬂxﬁamiaﬁiwﬁﬁsw lne
Foyaninanasiasdrednnunadoyaiidetoladedaraamaniznisswluiisensulussauana
2. AaENTRLAZNANINAEITWNTRMUIBIRT AN TRNANIINTifMRATudD 1.

2.1 ‘lunirﬁﬁnﬁﬁlunﬁmnuﬁl% B/E w38 P/N fisanasianssonaaiiednssnitnisen B/E nia P/N fona1asas
ﬁms%’um’i’aﬁ%a%’maﬂﬂaqﬂﬂaﬁ’ﬂ‘ﬁ
2.1.1 SW. V4. ¥38 UA. AINNYNNIEIFI8GINN0IUWNTEH
2.1.2 SWIAIIDBNEY
1.3 WIANSANAIIEILATIZH
SWIANINAWIAENHATEWIANAIILAZ IR At NLHIUTZINA N

2
3
1.4 ‘d%’]ﬂ’]iL‘ﬁE]ﬂ’ﬁLﬂUﬁﬁLLﬂzﬁ%ﬂSﬂjﬂ"liLﬂHﬂi
5
6 ﬁu’lﬂ’lil,ﬁaﬂ’]‘ifi\‘iaaﬂLLﬁSﬁWL'ZIyWLLﬁGU‘ixLVIFIVLYlEI
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2
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2.1.8 #01UWNISHEBANUIHNANA AN WS ALINUES VNN 2.1.1 - 2.1.7
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N9t N1997198138N153UT09RINA1I6 B9 T KNN581TANZON1TTUIBIE AT 8nTagpana? Nedwwsandenanide (d
mafszylilu B/E w30 P/N e
% I o a a o &
2.2 mM3awln SN Aoadulumatanlafisifasion
2.2.1 SN fn1saenanauLnulags1989nu underlying UsstAniAeany underlying 289 derivatives
pnszyludini 6 9o 1

D.

2.2.2 WINNTa9NLL SN azdnarinldnasmusasiunaunsnddula | niwdiuuusondunsnddun
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AINANINEwATUETY WausENdANIIsaseals

2.2.4 Twnsdifidn sN doanezneluaneseind AasUsingdn sN wniisnanusingluszuudayad
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widefialadaduisonsulnenaluaessssuientfifaina wazusuninnisassafinn1sdnlifidennasivg
8en SN sgsialuiawnIsaImnL

U Y 1 ::i 3| 1 a é a ad (3 o s ldl
2.2.4.1 Wgean sN desmiluyargfisssueas SN daifinainisnisAwinusieanuildlunis

AwInsIATLaRduszuudayafiutaiioaonan TAUSENIANTS NNTuA 15 uaziugavinedausazifon Nk
Tunsdindusnarnduwiungainniszasusvninnislmwnuasudoyargfisssnneluiniinisdaly

2.2.4.2 lunsdiiiiamenisaindamansznusiasanzes SN agedined Aty Tvgean SN dsiai

Uuyar1gfiossnzas SN N8ausendanisniud

#7UN 2 : nsndaudssLAnnUle cIs
FOINAMANUBRLAZNENLNNTILWNITAIYWEaTh

nszﬁﬁ]uwﬂwﬁmiaanagjmﬂﬁ'u“aﬁ'ungﬂmswhoﬂszmﬂ
1. nsslduniie CIs
1.1 finuanvhuazdulumananinusilunisammdusieriudaiimuwadmsunsnans TS Tude 3.13.2 daw
f1901.190 1.2 uazdn 1.3
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1.2.1 MIganuaznsiaueneagelinismiuguazasmbswitUsmAT R AuguAS W ANNSNE
wazRaInZazIenannINEsaduanBnsnsiyzas 10SCO n3ailuniigzainasmu CIs neUszinAfifinsgoznele
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=
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1.2.3 Tumrﬁﬁnammmiﬂamu"luwmgﬂmnamu CIS A9UIZINA NI CIS ANIUILINARINGD
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USENATH
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1.4 lunsdidunisamuzasnasusinluniigzasnayw CIS AeUszINA NaauwaINa1I69iN15IIAN1S
galdianiznsdifivmndndulunisuinisanmwedendunisdansraiinu waziinleuienisamusis (laldiv
nsasuluniizasnamm IS AvUszineAdadunasusinnasAnasmulunasAui)

asnd o @

= o oo o PR K% =, 1Y - |
1.4.1 fimsasulunindfwmdaldisAmamaindndiu (pro rata) uaalanaidulumananinme single

o as

entity limit 209N89Yw3IINUW N5 nannarRinaalaldiunsdnsngaundu sip

3
1.4.2 finsaeulunsndduiileldizamamndndin (pro rata) udalauadulunamaninoe
product limit @vsunSnganiisin sip ﬂaﬂnammmﬁfu
1.4.3 ﬁmsamuﬁlu derivatives ﬁL‘lG]%VL‘lJmN%ﬁ’ﬂLﬂmﬂ global exposure limit ?Jmnammauﬁfu
Tunsdinasw CIs ﬁhoﬂszmﬂﬁnammwamu m”aﬂL?Junamuﬁaimﬁfmmuhw%'wsTﬁuﬁaLi“]uﬂi:mw
LLa:'ﬂﬁﬂLﬁmﬁ’uﬁnammwmmmamﬂﬁ LLa:Lﬁa%m%“wﬂ’ﬁ%ﬁ"[,aimmimam%"[,ﬂ”mﬁﬁmmmut&'mdm (pro
rata) Ua39z6109131iNIBEAT 20 289 NAV 989NBINUTINAINGT]

1.5 1uni§ﬁﬁﬂammw‘ﬂmmaﬂﬂamﬂuwﬂwﬂmnam% CIS ASUTENA NBINW CIS FNIUTTNARING1IFIBY
Laldnasnuiifdnsuzvhuwasiieaiunesusniiawmes Lwusidunsdifansdninuas fudsslomidorgie
Wi ot laelasumaBwdauanginen [mtlriaum'iam%iué’nwmzﬁandwavli’[%wﬁoﬁa%muﬁw
2. nsdifwmiae CIs nonmitoaniinmuwaluds 5.13.2 daud 2 90 1

2.1 fnmanviuasiluwlusnananinariivnisasudwiginudairuadinsunsans s Tuda 3.13.2 dm
#1990 1.199 1.2 uazdn 1.3

2.2 AN TRINAAIATDINERANNSNEHNU TN AN a1 BN289 WFE

1 lﬂl Qs oo -3 =1 -1 1 =
d9UN 3 : nIngauusziantivdinrIansdgIstngunItivdan

a

saaduwdudinludatunisiuislszsmandenssnsislszmadisurindulinesgSudinsi
1. aounasuaznisssnafivssmelneduaangn

2. An1TunaiuAIUsEnATfanwazinuesReatugsudinange 3.13.1 daudi 3 : nSwdauwUszaniSudan
N30RINEIABULEUEN 98 1. - 9.

s

1 ldl z = =]
saufl 4 : gsnssnUszannisalaedfidyanziziu (reverse repo)

'
9 o

) s od o
[EIEJLU%"L‘L][?’]']NWEIHLH UNNAIWBNITWA.F.A.NTAWR

saufl 5 : gsnssuUszanmsiBananniweg (securities lending)

'
9 o

[ s od o
IWEJLU%VLUGI"IN‘ﬁaﬂLﬂ UNNATUNITWA.R.6.NTAWRA

o s

d9UN 6 : §INTINUTLLAN derivatives FINWANLNUTNNITAINUAIY

o

1. U320 underlying derivatives Minasyuazidnluaanalanosd underlying agnslnagonitinsanaieadonii

1.1 w%’wa’ﬁuﬁnam%mmmamﬂ[ﬂ%dmﬁ 1-5

1.2 dmmanite

1.3 SR uamUAEwIw

1.4 \ASAR L¥% credit rating 138 credit event \UwHM

1.5 sathdudle sudindassusznaufiuduwivdosndsain 1.1 - 1.4 wia 1.7
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1.6 srRfiflasAUsznauTwazfiana 1.5

1.7 underlying BWATNAANTNWANZNTINATT N.8.5. AARALRNLEN
Tun36ifi derivatives 81989/ US1ANY8Y underlying F196% 51mﬁaywﬁﬂﬁonEinﬁi”am,ﬂmﬂmﬂaqﬂ’u (spot price) W38
FIPdtynTeeamil (futures price) Wi 1195 S1AN284 underlying B3l luldaad n3e underlying Min
aoRUsznavzaRaRainann Anufisansuagrinitenoaziawelingrouninaiasie

2. \aulanisasyu usEndanisazsiunsaeule derivatives loneiie
2.1 nadinasyulaszyiienunisasywly derivatives waz underlying 289 derivatives finzaaywlindnedaianln
TAs9ns

o

I YR 1o ) ) 1 ' & o &
2.2 \Unmsndwadenln derivatives ag1slaadenitansis
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as o

2.2.2 N3t OTC derivatives TusingUszind siasfigauardndentaduwifiyaranlasuayainld
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a

Usznaugsfia derivatives Niagnglanisidugualaeniissuiinuguasiunannsnguasnainnanningniu
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2.3 lunsdinazsaefinisdnsenitstenisdenaudueiiie derivatives Sugaas AwAnusisaUunsngau
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3. NANLNMILANLANNTH underlying L Twa 2

1unse9 derivatives § underlying LJwAHANTD 1.5 AERAINA1IADINANWUSAIH
3.1 WuegindnistmuwaisnisAwinliodrsdaan Inefinnsssyunasdoyazas underlying niatadesg 7
misnldlunsduwan wazfinisrwinngilvidulagiuaaanananzangssasdusznauzasnaih N
underlying vi3atfasensnanisasinisindanlriananiiznainegradudassae
3.2 WuArinAanwuzae19lAaE19M b5 9%h
o adda o | a I o ddd o o & o &
3.2.1 pERNAN1sNszAemadNeIne taedusainianuneladnwaenitm o
3.2.1.1 AEHNDIAUIENAULARZAINHININHDENIINTBLYINNAY 20% FDIMIRHNNINNA
3.2.1.2 AFRNBIAUTENAUAIARINI NI NBNEEENIINTBNNAY 35% 20IUIATNNINNGA 11
ad @ - o od v ald o e @ d o o
nsedulumaaniizaann lagasrusznausliawaasiiininliiiunsns1niivwaluds 3.2.1.1
A15WAITINITNTLI1YUIRTNATINGD 3.2.1.1 WALED 3.2.1.2 LaaIIasAUsEnauMAegasiunaAIvse
PINWAUNINDITU
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-

3.2.1 paRdulanwanainds 3.2.1Adwlunntonlansudinagk
3.2.2.1 Wuagdndesusznaudunsansmsadyginnasmuwanisaasulalagnse

'
= |

3.2.2.2 Lﬁ'aﬁwmmﬁuamumuﬁ’mdm (pro rata) i@fownitednnauasuluasIa1swse
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3.5 Tunsainduwazilwmie nadasnanisasrwinlneldunasdayaseBeains e wasmbieaInsngnis

209U A lNenSaA19UIEINA NIDAIWINAINTIATRWAILEZUSNITNUSUNIANS waRI AL ARLAINIEN1TAIMIN
209 RRWIAIHAING1IEINIT0aEIawE RS wAe lADEanazEN

4. RANNUTNIIRIARANSNETuAILNaswasan138152nhAINNT5ZEN RS (cover rule)

U%ﬁi’wﬁ'ﬂmiﬁmﬁ'ﬂﬁlﬁﬁw%'wﬁﬁuﬂa@nam%ﬁﬁ@mm‘wLLazﬁamwwéaﬂ%ﬁmm‘ﬁLﬁmwaﬁiamizﬁnamumaﬁm
grszniandannadiie derivatives angnaslinaaniainlaasmul derivatives wis waziluwlumafisiinen
AMZNSINAS N.A.6. AALA

'
ddas

5. AANLNMALRHANTINTUN TR UNHTRUTZEIALNENITARANTEY

Tunsdifiusundnnisasmulw derivatives 11 underlying lailgfaifernunsnadunazanannaiios nsamuly
derivatives AaNa1380 9 UlURINAFIRNIBANLNTINATT N.8.5. AIAKA

6. ‘Hé’nmmﬂLﬁuLﬁNﬁ’m%ﬁmimnﬂ% OTC derivatives

Us¥ndnnsesdnlvitdannasls OTC derivatives Givth

6.1 "'Lﬁ’giﬁ’cycyﬁﬁnﬂﬁﬂwﬁaF‘hmmua:uﬁfwaﬁwqﬁaiiuwao derivatives ’Lﬁu%ﬁw%ﬂmimwnnfuﬁ 15 uazin
gavingzaumAazIfan 1194 Tunsdiifussnarnfniuwngarinnisaasusinianis idwnuazudoyarigissss
melwiniinisdaly

6.2 ‘luniﬁiﬁLﬁﬂm@nﬁrﬁﬁz{'waniwurﬁimmwm derivatives agnvfitednAty IWEFuaEnieniierwin
WAz IyAAIEFRTIINYBY derivatives THUSINIANIINITUTINT

6.3 gayadnineniliBusanlyifinisdnogiug derivatives ilausEninnissasels

o

7. nannuILAsE N1 ns U1 d 1 Twad el credit derivatives

uSunaInn1saasUfuRnndanlanci

7.1 wlwad T credit derivatives Tatan1ziNan1sanANLEeLiINR

R
LY~ 1 1% . . . dd e = o a o ' = '
7.2 L‘ZI']LU%E]H NCUNWVL LlRWE credit derivatives WNﬂﬂUmzﬂﬂﬂﬁqiﬂiiN‘ﬁiaWlEJ‘LILﬂENﬂ‘LIQﬁﬂiiﬂﬂﬂ?\?'ﬁ%\?ﬂﬂ?\ﬂlﬂ

a

J

2he

7.2.1 Credit Default Swap : aslaun msmnm‘l%gmz@”%aﬂszﬁ'umwﬁm MASEARLAEITD Iy
ANEIN190IN1TF155MATH obligation 289KNWATN obligation 1w Inegdnyaniaglugiuzganauszinans
\eef nszyniiuiiezsoednssiunndonnasdeussinanaisaiioia credit event Iulneazdualidonnasie
Uszinanaiesasuinuaring (lunsdilsifin credit event Fomnasaziugaluinasurnuaniauni) o Ta
11 obligation 9zHINE9918N19LA87 (Single Name Credit Default Swap) %38 obligation finangsranisdetnualy
JaneussiuansdeofininfidnsenitiilaiRn credit event Buriy obligation 318nslasenanitedusiausn (First
to Default Swap) wa01il01AR credit event iU obligation mslmiﬁlmwmwﬁﬂumju obligation #4azfn15915z
sieiwanslndinaasiunindsein usdannasazasufmuaiaiia credit event 2uiU obligation 1NN

GLWIQ'N (Proportionate Credit Default Swap)

'
od

7.2.2 Total Rate of Return Swap : Z9lsiun n1smnaslugiuzgdoussinanuidesaasdunsndsnodon
\inainnnsanasasuanauLnwiazlasuandunsndsnds lneganedseivanaidesiniseyninfiazane
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7.3 f;i”@ﬂﬁ”ﬁ'cycyﬂmmgmmwﬁﬁ”m%ﬂ[ﬂa International Swaps and Derivatives Association (ISDA) NI04!

an

@

NIHTFIUREUEINNAIRNIIANENIINAT N.A.6. BONIU Teddapnasnlanwaesob

7.3.1 fualdisaulaninngrane wazlidansaudonungnanegdimienannsnguasnaInnannsnegwse

NHANIEDL

7.3.2 lAgasnuaiivhlvansadmuwalilunsaisunmibnsadygndoa18a191ui9 credit derivatives

& o a o a
nua9dedondely

7.3.3 lifidarimunlvinasmusiasgaldanudenalvingdyy

3.14. é’m‘na"mn'ﬁamu‘luﬂé’nn%’wz‘fﬂ%an%’wa’ﬁuﬁu Lﬁm‘f]uw%'wai'ﬁuwaanamusw :
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2.1 NIEUN credit rating aglw 2 awaULINAWIY Tadnmens1aw
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2 UAULIN
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5.2.3.3 SWIATIDIANSANLATIEA
5.2.3.4 SWIAISLNENISNWATLAZAARNINNITLNWAT
5.2.3.5 UISWNAaIAIBIRUTaNaEa A
5.2.3.6 SWIATITNAIWIINIANIIWIANATLAZAWIALDHUAG
UszinAlne
5.2.3.7 swIAsLianTsaveanuaskELriUszImAlne
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