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o o

nIngaunlasun1sUsEiwANLEeY 9z lASUNARaULNUNSOANEITNITEN

AMNTUNITRNITYNNBAINA?

“credit event” wnnseifigdaeiuanaEIasaiwnsdszntaanssyludennaseas
AINAITAID YN
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“currency risk” ANLEEIAY FX

“delta” anInUIBUNgUNI TR uwLU 892893 1AIATIE1THIDA QN

AUSIAT underlying 209AF181TAIONYLYT UAILANT
“derivatives” (ATITk ok Il e NGV

“derivatives on derivatives M%7 BT%@I%ET’EQ?I'IEJ derivatives
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“international scale” NIM33IHNI3TAT credit rating TwszauNldiUsauifisussnineUszing

“investment grade” credit rating Twszaufianasaaayule’

“l0sco” International Organization of Securities Commissions

o ] [ s & iy .

“IPO nsiawenensiassaUszazwlnnnsnaluluasiusn (Initial Public
Offering)

“issue rating” SRAUAINNWILTBED2DIRANNINENIBNSNE T

“issuer rating” AUAUA NI TN DIHDDNATIHITHIDAN YN

“market price” HAAIAINTIAIAAT6

“MF” NB9NHIIN (Mutual Fund)

“MMF” NaeNuIINAAIALIH (Money Market Fund)

“national scale” NIM5gIHNI3IAT credit rating Twszaunldivseuifieuneluwlszing

“NAV” YARMINEGAENTS (Net Asset Value)
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“Non-retail PF” nasnwuaInyARas1Elng
“notional amount” gaﬁhmwﬁ’lﬁ'wapﬂaa derivatives
“obligation” USZLANUAZANBIZADINSNIAWNIBANAIAIN credit derivatives 81989019

(obligation category & obligation characteristics)

ar s

“options” T Nfianwuzaa (3) 209Re1H “HrQ17021889WHN” TWHIATT 3 WHS
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WIS RA YYD AI8EWART W.A. 2546

@

“OTC derivatives” derivatives Z9daanauaneuddaans derivatives

+
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“P/N” A l7i3% (Promissory Note)
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“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”
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ﬁq‘iﬂ‘iiNﬂ']‘i?l']El‘[ﬂElﬁﬁl Q1%aA (repurchase agreement)

@

NBINWIINNBERINUNI LU (retail Mutual Fund)
nauaIKYAARII8EaE (retail Private Fund)

qanawma%afmaﬁﬁ’ 1218/ (reverse repurchase agreement)

@

o o o

gsflanannsnduszinnfianisnisauazldBanannsng (Securities

Borrowing and Lending)

gInITHMIIABNNANNSHE
paIArannIWurieUszinalne
TudAyuanednsiiazdoru
SasaImnIauiAwmInmsgaannsngaunIogdnan

Specific Investment Products

AINENINHAY QI Zaa8a29%I el (Structured Note)

'
=

suAuANNwIIaliossAuUsIATasUsEinATidaanasasiiwnead Baln
n1sUszinAaLFeslunsAanag sz nibssguIazasUIzINARY
ANIANAAIARSIENSHIb NG (Thai Bond Market Association)

va. Mlasuluangiadsznaugsianannsngszinnnisliwoiiagsfia
WaNNIng (Securities Finance Corporation) AINNAANIEIIAIBAANNINE

LASAATANANNITNE

Tunanednslunisdermfinyuilondnale (Transferable Subscription

Right)
A1 AU HINaNNSWEB1989

World Federation of Exchanges
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1.2. #olAs9n159AN13 (89nqw) : K Foreign Fixed Income 3 Months BF Fund
1.3. §0¢0 © KFF3VBF

1.4. Yszanlasinis : nasnwda

1.5. UstLannisene - 1eAssien

1.6. NM3iMwa1glATINIG © AMue

1.7. 91glAsems - - U 3 iblenw 0 u
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1) vs¥ndanmsRinsadinilisansaasuwielilinaneuwuiinanzan niosnzaainfinig
Wagnulas niolamansaviasansiezamunaiudslils wiaaaiwnisainisasuluineuszimalsl
WNNZEN 1w AzRATaLAzIAIwgiafiANduLIw nialiananiselliung uazdfioniieasuaialdlasu
NARDUUNUANE AT TSz mNSTT

2) dmeriigasuluszezaaauwaa1eAswsnlaEINI1 500 a1%UIm

1.10. anwauzlAsonis © nasyuiiagasyuiill

1.11. aNWUSNITEUDANY : Lﬁ%E]‘ZI”IEJel%vL‘VlEI
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2. 5'11;'314@1;?;%aa'[ﬂsamsﬁ'ﬂmsnammw gaﬁhﬁmﬂq" 11U UsElan 5IA1289REIEAINUNLEUD

8
2.1. Sr1uaniiunuzaelAsenis 1 10,000,000,000.00 UM

2.2. Fanly (Frwamdunuaeslasns) :

wnlwIzgzIIaLEwaenkIeainIsIssdanigamwluyarnfinnindiwaniinguasdlasinis usen
Jnn1sonaisdwinduzaslasenislasnlaifiv 1,500 amuinnioAntudiwiwnieasuiiianlala

\in 150 a1uniae
2.3. yar19ns1 [{FanKIe : 10.0000 UM
2.4. IIWIWHHILAIMH : 1,000,000,000.0000 M3

2.5. TIANIBINUILAINUBNLEBERIEATILIN © 10.0000 UM

[y 9 [y
o

2.6. YARNIWFAIIDINIIAIZAAIILGN  500.00 UM

'
ar

2.7. yarAus1209n1saeZanseanly : ladinue
2.8. YARAWAIIDINITHIABA ©

2.9. INWIKNHILAIBAUAIZBINITHIZEA :

o
g o

2.10. yaAnuIgaswALrAa lwlnydaus

o
g o

2.11. Swannibigasnuanriolulydaus

2.12. 518aZLD8ALNNLAN

3. IngUszaAzaclAsINIsIANISNaINUTIN BHANBINUIIN Usetannasnusin wlauienisainu
anwmzfitAy n1saimulusieusema msasuludyyiBezigsloni Ussianuazdnsisdunisamu

Tunannswensanswaaudu v:'%amsmmanma‘[ma'ﬁ‘s’ﬁuﬁ%amu :
3.1. j"mqﬂszaaﬁﬂm‘[mams :

lasen1s@inguszasAiionauanasgauiiluigmitmanauunuiinasnuezlasuaineanideainnisasmn

9

Tums1ansninolulaza1susens
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3.2. Ysziannaeyuaauleunenasmw | n31a1sHb
3.3. UsslnnnasnuauanuwueiiAy

3.4. Usstnnsaaywenan1saenwluUssinauaziaussme ¢ nasmusanfiuiuasmuuuuianudes

RIRE LG

waziinlevreannsellosnwanaidesaindnsnanilfeuwnsmanisios

3.5. wlaunenisnin (61d) :

Tunisdanisnasnu vsEndanisenagiaiunsarigsnssunisanelaeddyyZeAuluwinnasmusinlan

[ A+

v
o

VAN 1981 LaZISNISNAMENTINNIT N.A.50. NIDAITNIIBANSATINNTT N.8.6. UTTNIARIAWA N9%h
N UNBUINITANINATDIZDINDINUTIN

9
Y =1

3.6. N3AINWINALQYIZo18a9WlN (Derivatives) © B9Y%

o o

3.6.1 ThguazasAzaInIsamwlnayIZoaeaimii © nsanAaEes (Hedging)

'
dd e

3.7. manauluasiasnifisygyigeansaloniiule (Structured Note) © laasnn

3.8. NAENSNI5UINIINBIN® (Management Style) : HnagNSnN13a91ATILFE (buy-and-hold)

a o U

3.9. F12%1m/87984 (Benchmark) :

Taifl 1#8991NNBINWIANITUIAIFTANITUUU buy & hold el lsnanauLnuiAIanIIANITBzLIANIA KA

o s

Jeldddndaadeuiiieunanissniineinaainasuiufizia
3.10. ANWMENITIGNARDULNKIDINGING : TeRanaULNBLUL U

3.11. Megandeaieriuuleunenisamuuasanuus iy :

K v |

nasnuazaswluanslszinalaaadeluseulundlaitesniisosa: 80 sayarminddugnieasnaw lae

fiuleunenazasmulunanningnsaninddudwlunsaiierdoonunsiaisuieniiauaznelusislssing

waznsadniinluan1iwn1sKwaUTEINA

v

dnsunsasnululssind nasyuasasulunannsngmauazielulssing T Sudn asraisnienistu

'
=)

LAZASIENSUAINI SINNINANTING vEansndaudu wiansninenualneisiniilidasangrane n.a.m.

nasnuaaasuludyy dezearinlaedinglszasmianisliasiuansiies (Hedging) To Toaludan
gagansuaniUien nasnuazilasivanmdessudnsuanildewnssiuin agnelsinin nasuazlaisemm

9
TuwasnanshAanwuzandym1daa 188299 Iuee (Structured Notes)
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o o g

nasnuazikuasnuluasasrindsuauanaindeiongluduauniainnsnasmuls (Investment Grade)

o 1 ' '
ad a4 o 1d

ag9lsfid nasyuevasnulunsiasrindduauansindeiosindtfiaiaisaasmula (Non - Investment
grade) Lan1znsmnnsssniunlasunisinduauA Nk daiionainisaasnuls (Investment grade)
YMULTINDIN WA UYL

v
o

195
(n)
(2)

ANSANWINOATIEIBATNITIATIRG HbHIINDIZ9IANR9FB bU
2092111958138 1 Fefiszeziiatlszann 30 Turuusiunaanzidewnamngan uaz

1 a

il
#19nawanlasIns Fedszezaa1Useann 30 %

3.12. gasdenn1sasuluaeUszine

3.13. Uszianzasnanningwiansnganan vian1sminenualnesauniazamm :

'
o

3.13.1. Uszngaananningnianindduau vsan1aniaenualaeisunazasmululssna :

U3undnnIsazaswnsauasniUszleiianizainranning nindaudun wieninanualneisouadiile
a8 iersarangag19InINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGININTWANENSINAIT N.8.6. ANHWE
AoBI0 LU LIWATWASINANZNTINATT N.A.0.130A1NNIBANSNTINAIST N.8.6. MANRUIDUNTaN

UsznAudlansainiinyssinnrsoanumzsaenannsnevsansndaunsanisvinanualneisaw

faudi 1 :ﬂizmmtazqmauﬁ'ﬁwaam'lmimamsl,?mﬁ’:ﬂﬂ
1. UszLanaaemsnans Laun
1.1 ASIE15HE

1.1.1 WwaUuns
1.1.2 AISUARS
1.1.3 fud (ldsamiugudasanin dudonnus uaznsnsns Basel Iil)
1.1.4 Auanidu (Bill of Exchangew3s B/E)
1.1.5 G‘Itilf@mwﬂ?m% (Promissory Note#3a P/N)

1.1.6 ludAguanidndnazdaru

0 e:)e

=1 v

1.1.7 luudnefnsluaauszlozdasf underlying ninsunInsaviug

q

1.1.8 ASIEITABIBNNANBULHIIWBBILALINUASIFISHIAINGD 1.1.1 - 1.1.7 ATNNFIBNIH

ANSATINATT N.8.0. ANARALNNLAN

2. Qmau*ﬁ"ﬁwaamﬂ d1SazHANLA mﬂumiamu

a

NINGFUNUSUNTANITzaN1I0a9laRINTD 1 AosdiAuENURuaIRIIEITEINRANNMTINIATUTIW B0k

°

2.1 ldfidarvnuaniatonlaivinlddamuinszgninannndnyariinasmuluasias

2.2 gxnsawdeufials (sandensdifiilun B/E wia P/N fifiltaulevalfeuiiousinasulemiiiuns

%

Tafinssulandndisensaslunnanslenaidnisfingnaneiimue niefiteunlalvnasmuanasazefng

Y]

hEERGAR )
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' '
d [ o

2.3 fidoyaiieanuasiansiiuiendanissansadniielaiieiinidsznaunisiansaandulaasnuls’

ageaalLane uasfidayasianaziouyargiossn Inedayanina1insdredainunasdayaniatiolads

al Q

o o

Favimamaniznisswiuisansuluszauaing
2.4 Tunsdifidunsasuln B/E n30 P/N fianasnansssnariiedisznibn1sd B/E nde P/N dana1asa
finssuanianiasusndlneynnadii
2.4.1 W. Ud. N38 UA. ATNNVNIEINAIEGIAINA1TUNTTEH
2.4.2 SWIANTDONER
2.4.3 SWIATOIANTHIATIEN
2.4.4 SWIASAONINYATULAZANNIAINNSINGAS
2.4.5 SWIASHAWITAIMAIIWIANAILAzEWIALaNUAIUTEINATNE
2.4.6 swiAsiiansdeeanuazidwisszmalng
2.4.7 swiAsBaaINuAsUszINAlng

vas

2.4.8 A0NUWNITIWANUILNANRANWUYINUOIALINUFIUHINAIN 2.4.1 - 2.4.7

Nt N13917an3aN193uUTBIAINa1IREI TR IaRIaNT15SUTEEIINBrSapanAY NeaIwInsINTIRanie
(d1d) mwfiszylilu B/E w38 P/N siag

[l
1 o LY,

U 2 : NIWIFUUIZTLANKUIY CIS

U o aa [ o

nsdilumibiefinsesnagnelaisrungwanalne sacfinnaniBuaznaninmeilunisasusoi

q

1. ARaNTRLaz T lUATNRA NN T LBN1TAIN WA WA EINUTD AAAFIHSUATIE1TN9N150wH LU Tsd 2%

9 9

[

19021 -23
2. lunsdifinaanuluamulumiae CIs 1asnaimuIIn nemmusmaina1adasiuleutansammuii
(laldrunnsasyuluniag cis 2asnasyusinmasifiasulunasdum)

2.1 fAnsasmulwningandalulssnnuazafinferiufinesywanasnasyuls

2.2 ﬁmiamﬂuﬂ%’wé’ﬁmﬁai‘z?ﬁ%ﬁ']mzumuﬁmdm (pro rata) waalanadnluninnaninmug single
entity limit ?Jaanamuﬁfu

2.3 ﬂm'ﬁamu‘luw%’ws‘fﬁmﬁa"lﬁ“"’;%ﬁnmmmwé’ﬂdm (pro rata) waalaaadunlunnwaninag product
limit dn3unsndauiifn sip asnamuin

2.4 §in13aenwlw derivatives MUnlUnananNaMY global exposure limit 28INBIYWIY

faufl 3 : nIndauUsTANIRnwIaRsEIsiBuWiE RN
Faaduiulnniansasifieuriniudinzeegsudnsoit

1. swIAIsWIad (5W.) USENEWYR (V9.) niauivniasinnadias (UA.) mungnanednalegsiaanIii
N15L9%

. BWIAIIDANAY

. BWIANSDIAITHILATIZH

. SWIAN NN UATLAZERNTAINISINYAT

. usTMAmAsasiwdatiagande

. BWIASHAWIIAIrATWIANA LAz IWIAta NLeUsEINALNe

. 5WIASHNENSEIEBNLAZILELRIUSEINA INe

0 N o o » W N

. O ﬂ’]iaﬁﬂﬂNLLﬁl\‘iﬂizL‘ﬂﬂvL‘ﬂﬁl
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9. anUnn15HiwszrInslssinANUszmAInedlwanign

10. @07U0WN15HWANUTZINANR AN WNEITRaIAINURTURINATNGD 1. - 9.

daufi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

a

) = 1Y ca &
N1389N LW reverse repo siaailulumananinaisa

[V
s o dd

1. gy Aealuiifynnasiniiainnsadnlugdyyile reverse repo lamangnanalne
1.1 swiAawdidd (aW.)
1.2 USENEnY® (V)
1.3 USUNLATARWBZLEY (UA.)
1.4 US¥MannIng (ua.)
1.5 USuUnUszAnae
1.6 swiAsursUszindlneg (sun.)
1.7 namui’g/'\lmj
1.8 HfiyARafifingnanelan1zdnniamw
1.9 d9M3129N15ua 33 MAIRINNYrN18I1A83EN15IUUTEN

o

2. 5181308 LN159 reverse repo BB UWATIEITAI

2.1 A5181311A3g INeuazAa1sNAsAeUssnA lnensdiluwnsiansniasgatsUseinesasdl credit

rating agjslué’uﬁu investment grade

[ ' o
[V o d 4

2.2 B/E P/N URIwHIN WioRugazezdan N1 6. U9, n505u1A1sNAngra1elanizanaadvw 1O

q

=

Mazyne Fefangrandalaiin 1 U

' +
dd o s ar

2.3 B/E w38 P/N i TSFC 1lugoan Affwuwainldiluauailaifiv 270 Twiuuaineannd uasidue,

Afefnwaldidmianleaundaoiialaiin

o

2.4 B/E w58 P/N fiflonglaifin 90 Tutuusiuiean edl credit rating aghslnagronitonois
2.4.1 § issue rating 1138 issuer rating agﬂué’uﬁumn lnensdindu issuer rating Ao credit
rating 1LANIAINNN5IR credit rating 5282HWAE

2.4.2 § guarantor rating Elgﬂ%él%ﬁu investment grade

2.5 pnanInidefiongaaniolaiiv 1 U Naunzidenlunaindonensiansni nsenfidayasiaif

'
(Y=} [ [ o

widatawass1989lAZesn15 U RNEARE1515MYW LAASIE1THRAINE1IEBIE credit rating a819bABE1INTES

=t
pwd il

2.5.1 § credit rating izﬂzﬁ%agﬂ% 2 aWAULSN ¥38 credit rating szezeiauLAs AN credit
rating 528sAWAINA1IATNT CRA LatUSeurieuly

2.5.2 §i credit rating 5z8ze10¢l9 3 BWAULSA

a daw o

2.6 pnanImidefiongaanieluiiv 1 eunzunsidenlunaindorensiaisni niehideyasiai

'
(Y=} [ [ o

widatawass1989lAZesn15 U RNEARE1515MYY LAASIE1THRAINE1IEBIE credit rating 8819 bABE1INTES

=t
pwd il

2.6.1 § credit rating Szezawag 1% 3 SWAULSN 38 credit rating szezenIieulReslany credit
rating 5282dWAINA1IATNT CRA LatUSeurieuly

2.6.2 § credit rating 528810819 4 BWAULSA
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2.7 NSNIAUDWATNNA1BNINBAMLATINATT N.A.6. ANABALNNLERN

3. 52821I81N155UFN52 Y89 reverse repo FadlHLAY 90 T

4. gafmuaiafiniuseninnssosd JUBAmsun13asnuly reverse repo

4.1 sasldiygInIAIgIRAINfiImwalag TBMA w38 TSFC

a

4.2 Fashmannsnevionsiansideluanerdelonsds LuuAd vz
4.2.1 Ywn15218m3alawandanIviwe b reverse repo AINE1?
4.2.2 \Jwn5218018 repo MwluanysznAAMZNTINASAIAURANNSNELAZ AR ARANNSNEN
mevaninat denla uaziznistunmsgBatulumazesnamusnuazmsianissyniuuiningauans

AN HITIN

U

4.3 YARIIDINANNINEWI0ATIENINT0 o TwSnEwAy T sodyarnluluansanisnisAiwiana

@ al

a

38n15R9

3°0e

NAAPDIRANNINENIDRNT1a 15N FaN1INNTT (39A188 x (1 + discount rate))

o
ar

n9i 51180 iy s1miinaeywdiss Iiingdy8ndenitnduadanannsnensons1a13m1a reverse repo
4.4 NIAITIYARITBIVANNINENTaRI1E15NTe o Fwin IiiTulumananinurine

4.4.1 YARIIBINANNINENTANTIA19NTONINNTT (38R reverse repo x (1 + discount rate))

4.4.2 lwnsdlfiyarmannswdnsansnansnde o awin ldilnluanannisle 4.4.1 vS¥naIRnns

roasenlviadgilownssndnsludu nionanning wions1a15an13aldlun1390 reverse repo T#in

o |

nasnw alvyar1singssnannIngnionsansndenasnsngauwilonnnaonaintuluanisnisaonans
melwininsinaniwfiyarvannsndnionsiansizeanasninganistuge 4.4.1 Likusdwnstininde
4.4.3

4.4.3 TunIEUNNAANSANENNTITINID 4.4.1 LARINATIYARIADIRENNINENIORTIHTNTD 0 FWith

v |

fiyar1vioandngan reverse repo x (1 + discount rate) Wi wInlaiiin 5 awuin wialaiin 5% 289
1A% waLATIWIBIALLAINIT waznsirwatasRina 1 liludyandslaniinuwalnefiansauitelade

ANHNLEE9209AREN (counterparty risk) ke USHNARNTS azlalAiiunnsann 4.4.2 Al

LY [ Ae>]

4.5 NMSAWIINARN reverse repo ANTD 4.4 TRAIWIAIAIH

4.5.1 AwinansadasannunaUszlegiiinesuielasuann reverse repo audiainundnisAiwan

4.5.2 Awinnduaneginssn niemwinsnlueangnsaas reverse repo NNgINTINNNaINUiiag

)

s o 3

vy eseInwuazdidannasimua s nsndiAuIsEnaINgINTINIAGINTINRIINHANTISIE

e

v go

wiansasZensansndiuilonninds 4.4.2 (d18) 209g3n5587ARAN reverse repo 18N15BWlE
4.6 discount rate fivnanldlunisAiwine soadluwnsiuuaulaeAiileistadennuiesssgdgan

VANNINE NIDATIF15NTLE

as s o

daufl 5 : 53n3INUSTLANMS IABNUANTSNE (securities lending)

sosdulunananinasilun1sasmusan

U

. AR sfrddndreniaduwllasuluawninlilssnaugsianannsnguszinnianisnistinuas
1. Ay AoefiRdygianden y )

@ Q 9

< ad 1 o |

Té8innanniwe (Securities Borrowing and Lending: SBL) laelwnsdifigaygysonaianszyinnislugive

2y U

munwesgin gEnnaulnynnansbiiaasalsznaugsiansasiiivianslaninngraielng

@ 9 9
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1.1 glasuluaygiausznaugsia SBL

1.2 swiAsurisUssindlng (sUn.)

1.3 namui’g/'\lmj

1.4 swAsenisiduaznsdeeanursszinalne
1.5 SWIATTNIIYY (GNW.)

1.6 UTUMInYw (V9.)

1.7 US¥nmannIng (ua.)

1.8 USWNUsAuIn

1 o ga

1.9 nasnuaIRyYAAANHyaAMINETuadamuLAaI1EAIE 1 a1wuINawly

al

[

1.10 NaeNUUIRRAtIWIYII1EN3

@

1.11 BFYAARIBAINNAIRNIBANEATINNT N.A.6. ANBANNEN

2. nannsnaniven seadunanningnadluszuusudinnanninduasgudsudinnanning nonannsnedn

sUN. i uwienzidewnannsne

a

3. N157191138L38NAANUTLNY USHNIANTISADIALAWNITAIH

3.1 AudiwnstiinnnemsesenndnuseinangBaia iuwlss iunsligandnnsng Tnesaadn
nanuseusath
3.1.1 {ndn
3.1.2 A51815N1A3 N
3.1.3 B/E P/N UR5L3uen %%aﬁ’uﬁi:a:g’uﬁ W, Us. niaswAsTifingnaneanzdnmzw g
HN198HNW
3.1.4 B/E w38 P/N 71 TSFC (Hugoan AfirmuaiuldiGuaasilaiiiv 270 fwivusiveansiuas
Duarfifeivualditwionununiadaldifiv
3.1.5 B/E v30 P/N fifionglaitfin 90 Tusiuusiuiloan o credit rating agnslnadnanibosiodh
3.1.5.1 H issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁm% issuer rating NI
credit rating ﬁlﬁ’mmnmﬁm credit rating i:ﬂ:gluﬁw
3.1.5.2 guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 ATIENINHN credit rating BElUSUAY investment grade
3.1.7 widomyseinudl sn. Dugaanlvininesmuiie iulsziunsiunanningliiinasm
3.1.8 Huaanzifenln SET fifiedoagluiui seT50 vioh Tunsdifinasyulaifuleuranisamulu
AIIE1SYY Naawazsunandssiuasnaialals
3.1.9 NWIEAIYNKIBINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 dufwnslinasuiinasndnivionsaunsamantssiuauada 3.1 niasfinialneisiudeass
ualdt uSEndnnng aansotsAudsznikanannanysziuaonanlalnewdi
3.3 vainanUssiusnada 3.1 Anasmufinssnanslulauwndamedaviorlnlisansatisdumms
nanUaziuswld Lwusiumaisdudissnitanadonnaduganssansliandnning wwa
3.4 A1seyaAnanUsEA% o Swin annndmseindu 100% 2a9yaRRENNINET BN

o

3.5 lunsdinnanUsziwmduduan TviGuaasinaildamulaeiuiilunsngduwsoi
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o
4

3.5.1 Wuenlu 6W. N3asWIAISARNRINEIANITINAIT

3.5.2 URSHBHINHTa P/N Aot

o
4

3.5.2.1 URIWwe1IN ©38 P/N 9 6W. U8, NI80WIATNRNRNELANIZIRAAWT W HN1TE
NN

3.5.2.2 P/N #i TSFC 1Wugaan Afdmuaiuldiduainnalafis 270 Mwiuusiwosnnuae
@ & d= o va o a o v
Duaaiderimualdiduwionaiansailalain

3.5.2.3 P/N fiflanglaifin 00 Fuiuusiufiaan dofl credit rating aeawnibiasndlamath
3.5.2.3.1 H issue rating 1138 issuer rating agﬂué’uﬁumn ‘[ﬂﬂﬂ‘iiﬁ‘ﬁuﬁ]% issuer
rating Ao credit rating ﬁvlﬁmmnn'ﬁél"ﬂ credit rating i:azé?”'uﬁw
3.5.2.3.2 { guarantor rating aﬂi%é’%ﬁu investment grade
3.5.3 A3181311A3g N

3.5.4 reverse repo 81MSUAIIEIINIASE N

a

4. anwazuazaszAALasR IMiddnuAfanwusLazasz AL a9 I IRINUSENAEIENI%

'
o ar [ v o =

AMEZNIINASAIAURANNINELAZAAARANNSNEINFedaiuwAlieINUTTULNY dadnuaszlvis

[y [ [

nannswduaznanUszuluganssnnisiauaclvdananning

d2UM 6 : §3N3INUTLLAN derivatives muwé’mnmﬁmsmnuﬁeﬁ

[

UnAaalafasdl underlying ad1slnaenanihnsavane

al

1. Us2Lan underlying derivatives ﬁnamm:m‘”’n

89594
1.1 niwdAufinosnuanansnasulaludani 1 - 5
1.2 dasmenile
1.3 s uanUae i
1.4 \ASHR L¥% credit rating B38 credit event U6
1.5 sashdwiile sudfifosrdsznoudludumwsesaulsnin 1.1 - 1.4 wia 1.7
1.6 saRfifiosrusznoudluaafiain 1.5

1.7 underlying 8%ATNNFIRNITHANEATINAIT N.8.6. AABALNNLAN

Tunsdif derivatives §1989AU31AN29 underlying 31961% 31ANNIE989RINA1IBBI TS IANTRUN (spot price)
WeaTIANAQYZI8aWTIN (futures price) %% 1199 51289 underlying it laildmzdh wia underlying #

WnosAUsznavuzanaiainad sastunaansuationineansnaziaeeliat1sunsvanssie

2. Wanlansasnu vsENdANITIzALAuN1sa Kl derivatives lasiaLe
2.1 nadinasyuleszyiiisanunisasmulu derivatives uaz underlying 289 derivatives fiazasnuliagg
Fonanlulasens
@, o @ Y ) ) 1 1 & o A
2.2 \Uunmsdnlugdmyailu derivatives agndlaatnoniiasian
2.2.1 derivatives on organized exchange
a @ . ) - a 1 & da
2.2.2 n36lLUn OTC derivatives Twiszindlne sasfindyqdndieniiatin sw. swiashs

[
o

NRNIBLANIZIAAIAY AILNKTAY derivatives ¥IBHAN derivatives

Q
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2.3 lunsdinazaaedinisdissnitarenisdonauiueiiie derivatives Augaas AwArunsaaduningdn

fnasyuwaasnaswle ek lidnasmuasdud@anssunaunsafininnidenauduavuiniy

0

3. NANLNUTLNNLANNTH underlying LUwa T

o
[ | (7

1unseiN derivatives & underlying [ WuazHa1nga 1.5 — 1.6 AgRhAINa1IRBINANWMULAI
3.1 \Uusziinfinisimuweisnisawinlisdgredaan Tnefinisszyunasdoyazas underlying niadade

619 7 fidkanldlunisarwin wazdinisAwinarildludaguuamannumanzaagaseshUsznaudaazd

[
o

149% underlying n3ataseAinanfaedin1siAdanlrmimngn1IzaaIRad I uiaseaae
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3.2 LU%E]‘UWVINaﬂwm:aﬁlﬂﬂﬂamd‘ﬁ%ﬂm%
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3.2.1 aannAnIsnszanemadaiiawe laadurginianwuzlaanuwmenimna

o
o @ !

3.2.1.1 AEHNEIAUIENAULAAZAINIRRNBENIINIBYINAY 20% 2BIWIABNNINNA

3.2.1.2 ArHNeIRUsENaUMILARITI R NIENERENIINTBNNY 35% FDIUIARINTININA
Tunsaindwluamananiizaain lnsasrlsznauaidnaaslinnin laiivans1ninnwaluds 3.2.1.1

A15MANTHINITNTLANEUIARNATINGD 3.2.1.1 WazdD 3.2.1.2 lueaiasAlssnaud
LB22DINUNBIATNI A INBAUNINI TN

o ad o d @ o % o &

3.2.2 AaRdwlABaNaINgd 3.2.1 Mdulunnisanlzasudinasi
I o ada s = & o o
3.2.2.1 WwsadndasAusznouduasiarsniodygiinasusinnsaasulalagnse
3.2.2.2 LNBAWIMEIWAIUETNAREIN (pro rata) LEREUNRIIINBIUWAIKIKATIAITNEE

o
s

fynwwlneasoudrlduafulumandninast single entity limit 209n0NHw
3.3 Wusgilasumaimwlaeaatuifanaiiiedowssyiminilragedaszanusendnnis vt
winusingianrduasnannduwusunluiaiozasuiunannis vSEndansAedalvaNInTn1aeiAN
FnudinienalszleniadrefivszAnsnwsae
3.4 AnsuansRaiing 1 egdefiondulszigniwihnisiudeffinmsiauedayasgneiungnisod
3.5 lunsdififusziiiwile szfisonandesimwnlneldundsdanadiebiainaenuromiies
51915l szinAlnens el ssinA niamwInaInsIAEUAILAzUSNNSTIUSENdAnS uandliAwlsdn

ABMsAmwIIEIg NI IATRRINaIENsnaziaue AT S w e lda g iz EN

4. HANNUTNSIR AN TNEa RN BN A N193152r bR INAT52 YN (cover rule)

U3UNIRN159zIR IR ANSHERuzasnasunfinuwuazfidnwadadludwinifisanesianissinasuena

q
o
(% o =1

ADIT1SEHIATNTDANAILND derivatives AWERAILIRABALIATT LARINWLY derivatives b waztlwlUn1N

9 9

FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANA1MTUNTAIwNNIRgUsEaIALIian1TanANNLEE

9

Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsngaunazannnades n1sasmulu

derivatives AINA1IABITWIUAINNFIRNIIWAMENTINATT N.8.6. ATVIKA

6. nanNUTINLANEIMSUN1989Y 1 OTC derivatives

a

USUNIANTT AR lviNdamanadl OTC derivatives 9%
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waziugavineaasunaziion noi lunsdiniuaonarnluinngaiiniszasusundanis TWAiuinuazuds
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6.2 lunsdifinmenisnindenanssnusiasIAI2ey derivatives aesfined Aty IHadyy dndeni

ATWISLASUTIYARERGIINEDY derivatives TH USUNIANTITNIIUYIWA
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o

6.3 AaygBndenitsdneanliinisansgius derivatives L USUNIAN13SasEls
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7. nannasiiaBnansun1sidnlwady il credit derivatives

a

USENIRnTS AesUfuRnntanlaned

duanlus credit derivatives LALRWIZLNBNITARAITNLELILNINE

IR}

7.1 W nln

s

soyyleiianz credit derivatives fiflanwazaasganssnnsafisuiAesiuginssaadionii

e®_ e3®_

7.2 W nn

ae19m F9%h

'
o

7.2.1 Credit Default Swap : #slsiuA n1smnaslngIvegdoUsziwa N R 1wATARTNLAegReAY

U

ANATNTSALWNN5EN52rHATN obligation 209EKNWWATN obligation 1w IneAdygNaglugwedanedss i

@ a9 a
2

Anaesfinnszyniuiazsadissiumadannasdeussiuanaieadiaiiin credit event Zulngasfinal
Fannasdeuszinanaidssnsuitnuariud (lunsdilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1691 obligation azfliiiessnenisiies (Single Name Credit Default Swap) %38 obligation &
naneen1seirualiganelssiwanmiesfininfidiseniiiioia credit event 2wy obligation 318113
r151‘5'1‘c’lf‘l'l‘ﬁr‘i‘ﬁn‘il,'“fl‘lfla'i'l‘c’ll,l,'if‘l (First to Default Swap) ﬁ%mﬁmﬁm credit event %%ﬁu obligation $18A151ASI8NS
niilwnga obligation Heazdinsdnszaimimanizludinsosduningsein widannaszasuimuaiiia

\im credit event 2AU obligation quiwmﬂuﬂajaq (Proportionate Credit Default Swap)

9
£y=)

7.2.2 Total Rate of Return Swap : #slsiita n1smnaslugiuzd@ouszivaaidesasdunsng

greBefifinannisanasaasaanauunuiiaslasuanfuningsneds TnegdaneUszinannuieefinnssyniug
AzdnenanaULIWINEHIAsTInSeshaseRaficsBiusnsmenienaiiazanasin wasduiianas (§18)
YDIYAAYRTITHIDIRUNINE198 9 ieuanfunsigdeuszinanuidesezlounansuunuuazdiuiiiagu
(1#l) 2eayarngfoTsnaasdunsngsradliiuganeuszinaades awninazifin credit event niaAsu
Avwada (nsailaifin credit event)

7.3 saslddgaainsg1waadfiiinualag interational Swaps and Derivatives Association (ISDA) 7138

' 2
dd o

”cyaunmmgm%mNﬁﬁwﬁmmﬂmzﬂswmi n.8.0. 8aNsU Fefidonnafifianuwnesoi
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wiongraned
7.3.2 ldfidarvuaivnlianafirnualiluasasrilniedyyidoseaimeini credit
derivatives nugnsBadandely
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7.3.3 laifidarimualvinasnusiasaldandemelviungdygn

'
o

3.13.2. Uszandaanannsngniansnddndu nion1sniaenualaeisauiiazamuluaieUseimna :

U3undnnIsazaswnsauasriUszlegiianizainranning nindaudu wieninanualneisouadiile
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AR LU LIWWATWNSRNAMENTINATS N.8.6.¥3081HNIIWANZNTINNTT N.8.6. AN NRUIaUNS oS

UsznAwn lans ol A NUSELANAS 0 A NW M IaInaNNINEMSansSnaaunsan1svinnennalneisaw
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winUunisasuluasansniedyyiluieUsend asssrsedygininansaweaiensaiiunis
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An157e18luna1nZaaenannSNgA1UIEIAND naN13N209 WFE #3atdAs1815209USHNNInaIuwas

LEwa218l1 GMS

daufi 1 :ﬂizmmtazqmauﬁ'ﬁwaam'lmimamsl,?mmwszmﬂﬁ'ﬂﬂ
1. Us2LANYBIAIIEST LAuA
1.1 asEsnaEalsEna
1.1.1 WwoURS
1.1.2 AISWARS
1.1.3 ¥iwg (lisanruguuasanin dudouing uasnsnans Basel Iil)
1.1.4 fuanidn (Bill of Exchangew3s B/E)

1.1.5 A 143 (Promissory Notew3a P/N)

2
=1 v

1.1.6 TudAgyuansdndnazdevug

(%

1.1.7 lunanedindlunadszleadnd underlying \Uuinatnsnsarug

LY

ar

1.1.8 ASIENTANBIUNNANBUSHIBDILALINUATIFISHIBAINGD 1.1.1 - 1.1.7 AINNFIHNIH
ANSATINATT N.8.0. ANABALNNLAN

L

2. ABENU waamﬂmmawé’mnmﬂumsamu

Ll ol
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NINGFUNUSUNIANITzENI0aelaRINgD 1. AosdlnuaNURiuaInIIEITENRANNMTITNIATUTIW B0k

°

2.1 Lifdarimuaniaionlafivinldfamuianssyninannnitgamiiwasmmulunas

2.2 aansadeuileld (sandansdifiliv B/E we p/N AfGenlaiaiudendoudnasmuwlasniunsly
finssulonansiZensadluamanslamainsfingraneimun niefidonlalinemuanansnmedugaen
ASIEN5 L6

2.3 fidayaiiernuasansiusendansaansadafislaifiadiandsznaunisiansansadulaasmule’
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1 °

a819ENLENE LLa:ﬂ?Taa‘ﬂaiflﬂflﬁazﬁawaﬁiflqﬁﬁﬁu Imaﬂ”aa‘ﬂaﬁaﬂé'nm”aaa”’mﬁamﬂl,msiw”aaiaﬁLﬁaﬁa"[,ﬁ%!a
Saraaranizinsswdiufisansuluszauaina
2.4 Tunsdifdunnsasmulu B/E n30 P/N fieanasanssonanuiiediseniinisdn B/E w3a P/N fana1asios

finssuanianiesusaslneynnaniih

2.4.1 SW. UJ. 1138 UA. AINNYNNIEI16853MAa0 10BN

2.4.2 SWIAITDONEY

2.4.3 SWIA1SIAISHIATIEH

2.4.4 SWIAINONITNWATLALENNTBNITNYAT

2.4.5 SWIANTWAWIIE VAW IANALALIWIALDNULAIUTEINA INE

2.4.6 swiAsiansdeasnuaztiiurelsznalng

2.4.7 sWIANSBFANWAIUTZINA TN

2.4.8 #01UBNIEWANUTEINATI R dnwazy e ReugSUdneN 2.4.1 - 2.4.7
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Nt N1seniansan1ssusasrinatisaninnnselianianssuseEaiaensaganA? NISIwINTING

ponite (d1#) mwdiszylils B/E w3o P/N e

d2un 2 : nswdaulssannag cis

o

nsdilumiiefinsesnagmeladisaunguanassuseine sasfinmaaiRnaznaninamilunisamuaod

1.1 fnaaadBuazidulumananinasilunisseudwigiiudafimuadimsunsisisnienisdunaldle
dmii 140 2.1 - 2.3

a

1.2 1\ Uwniigzeenasni CIS snsUssinAnfanuwussd

3°0e

1.2.1 MsoeanuaznsiEwarIgagnalan1si1AuALAzanIBTWATUSEINANAAUALAFIH
nannsnduaznalngezrenanningzaluanndnaidyze 10Sco nsailuniizasnasu CIS A19UIENAN

fAn1sgenelunaindaznenannsnaga1sUssinANdnan1anaas WFE

1.2.2 CIS operator 289n89weINa1I88AEIENSINAURLAZEInkIBIIUIAURRATI U waNNZNa sty

2849 10SCO

1.2.3 lunsdifinasusinluasmuluniigaasnasmm CIS seUssin nasyw CIS 619UssINARINGT
pasagnelananinariniaiidugua n158an N1SLEEIE LAzN1SIANISERSUNBIWRaawI8Eae

209U AT

v
o

1.3 UssinANIAAUgRANISLEWEIEnIEAINaIHN163N1TIHAINANATE IR BO I REIWE YIOH AN

8% UTLNANAIBNITBANZNTINAT N.8.6.ATRLA

o

1.4 Tunsdidunisasuzasnasnusanluniieaasnadyu CIS H19UIZNA NBIYwAINE1IEBIHNITMR
nagialiianznsdfimgsndulunsuinssmwadondunsiansamii uasdulautenisamudod
(laldrunsamulumisgaasnasu cis selszmedadunasusiamasdiiamulunasiua)

1.4.1 finsasuluninddndadulszianuazaiaiferiuiinasyusasasnsoamuwlaludadn
HINNIM3oLNNTU 80% 289 NAV 289n89Y W CIS A19UTENAN

1.4.2 ﬁmsamﬂumvweﬁmﬁa"lﬁ’ﬁ%ﬁﬂmzumm"mdm (pro rata) ualaaadwluniananinm single
entity limit 289BINHIINHH Mot nannsiaana 1 laldiunsdninganiiin sip

1.4.3 AmsasulunsnddwiloldisAmmmundndan (pro rata) wdalanaidwlumandninosi
product limit d1nSuNIneauwiidin sip ﬂaanammmﬁfu

1.4.4 f§n1389v)ulu derivatives MUIUBNNNANLNMTT global exposure limit 289NBINUITINIY

faufi 3 : nsndaulszanEusdhnuiaasasiieurindudan
saadwdudnlusantunisiuasssinanionsiansancUssmeiisurnSudinaasgSudnsod

1. aaiunaiunszninsUssmafivssinalneduasngn

2. aotunauancUssnAiifidnemsinuanfieatugSudinaiada 3.13.1 daudi 3 : nSndEuUTHIANGY

dnvsans1a1sineuwniSwen 98 1. - 9.
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saudi 4 : gsnssuUszannisdalaedidyyieAulusieuszimne (reverse repo)

LaenTulununannasiNnd 1N AnMENIsNAIS N.8.6. AR

faufl 5 : g3nssnUszanmsiidunannswelusieUszing (securities lending)
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9 @

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

d2U1 6 : §INTINUTLLAN derivatives TusineUszina ATNARANLAUTNITAINUAIY

1. Y3211 underlying derivatives finasnuazidnUuadyeylasiasdl underlying agnslaagnsninionans

@

E95 4
1.1 n¥wdauiinosnuansnsaammuldludami 1 - 5
1.2 sasmande
1.3 SasuanUaewin
1.4 LASAR 1A% credit rating 1138 credit event LT5%
1.5 safhiiniile sadffosrusznaudnduwirSosaulsma 1.1 - 1.4 wie 1.7
1.6 saRffosRUsznaudwaaiain 1.5

1.7 underlying BWATNNFIBNIIBAMEATINATT N.B.5. ATABALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANIE989RINA1IFBI TN IANTRUN (spot price)
W DTIANA N Z28R W (futures price) %W N9t 5I1A1209 underlying Builalldnadh w3a underlying 7

WnosAUsznauzanaiainad sastlunaansuationineansnaziaeliag1sunsvanssae

2. Waulan1sasyu vsundanisazAniun1sasmulu derivatives leimaiiie
2.1 nsdinaeyulaszyiieanunisasmuli derivatives Waz underlying 284 derivatives fiazaaywliagng

FaawlulAsinig

a

= o | @ X X ' ' 2] -1
2.2 \Uumsiduiuadylu derivatives adnslaaenanitansi

2.2.1 derivatives on organized exchange

o

a8 ) ) | v a1 1 & © aa a9 wer o
2.2.2 N3l Un OTC derivatives TuansUszine siasfiganqdndienialuifiyananlasuagyinla
Usznaugafia derivatives lagnelsinisiugualaeriisswiiuguas unannsnduazaaianannsned

Wwanndnanainyaes 10SCO niaNlnan1dnaas WFE

o
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2.3 lunstinazsoedinisdissnitaiensdenauduriiiie derivatives Bugnas wAruusiaaunswdiun
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nasnwuannsaasnuls noi lddnasuazlugfiandsunaunsafindndenauiuarunina

Q

3. ansneTNLANNTEl underlying 1 wa%AT

113N derivatives & underlying [ WuazHa1nga 1.5 — 1.6 AEhAINa1IRBINANWMULAI

3.1 \Uuszindnistmuaisnisawinddodrednan lnefnisszyunasdoyazeas underlying n3atadesng

1Y
o

7 wlglunisAiuin wasiinisiwines RlilulagunenannamanzangesasrUsznauzassah Na

[ | (% o

underlying n3atlademAinaidsasinisiAfanlninnanzaaneg1aluwddszaae

o

3.2 Wuwaghnaanwazadslnae19vitiondth
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3.2.1.1 AFHNaIAUTZNAULAALAININENGEENITATINNAYU 20% FBIRIABANIVHA

v
o o o |

3.2.1.2 safifesrdsznaudilasmiefiinsniesninndominy 35% gaeiiminnen
Tuns@nfluluananiizaain lneasFUsznausasusasfisminlaifinsnsfisinualede 3.2.1.1
MMRaNTINMINszNERInENANED 3.2.1.1 wazde 3.2.1.2 lusdpuihassUsznauiiierdasiunasAinge
wnsiuRuaRarsan
3.2.2 saigulananainds 3.2.1 Mlnlumutonlaasudauasii
3.2.2.1 WusaiififosAusznoudiuanasmdodyyifinasuasnsaamulalagnss
3.2.2.2 Lﬁaﬁmumﬁuamumuﬁ’ﬂdm (pro rata) Laﬁauﬁﬁa'jwﬂamuamﬂumwmw%a (Tl
inlnensiudlanadnlunnnaninme single entity limit ﬂaanamuﬁfu
3.3 Wusaiilasunmsnmmw lnedaduiifanawidetouazvmeiilsdogedaszainussndanis vios
winusingianrduasnannduwusunluaiozasuiunannis vSEndansAedalvaaInsn1leeiAN

anuean1enalselegiagnefiuszansnweae
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4 ddo

3.4 insuanngiuu 9 agrsaianlwlszdmniwinnsiiwdenfinnsiavedayasterinmanisel

' (% o o Y a 1

3.5 lunsnduwanitdwile aansinanaasawInlasldivrasdaynas198991n9189 %2891k
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571901520905 NA NS a s 1NUSENA HEERAIWIANNTIANEWATLAZUSNISNUSUNIANTITRER L AW LAIN

A8MswInagRRWIAZHAINa1IaNNSazene R Swa Ao garanz AN

4. pANNUTNSIR AN TNEa RN BINaAN193152 bR INAT52HNN (cover rule)
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U3UNIRN1IHasIRlHANINgauzasnasuifinunnuazisnnadadludiwiniiissnesaniszfinasuana

o
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FasdnssnieINdannaile derivatives augnadlinaanaanfilaauli derivatives i waziduluniad

FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANA1MTUNTAIwNNIRgUsEaIAIian1TanANNLEE

9

Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsnaaunazanninades n1sasmulu

derivatives A9na136889 UM IUATNAAITNIWANZNTINNTT N.A.6. NIVUA

6. naNNUTIRNLANEIMSUN1989Y) w1 OTC derivatives

o

USUNIRNIT9LIRINRIDANAIL OTC derivatives Hath

6.1 lviRdnyy18ndienierwinuazudiyar1gRoIsngas derivatives THUSENIANITNIIUNNTUA 15 uaz

Q

o |

Jugavinezausazision noi Tunsdifiusinaruduiungarinniszesuiendanis e winuazudoyan

3 oM

ghossamelwiniinisdaly

° 1 o

6.2 lunsdiiinmenisaiNadonanssnusasIA1284 derivatives agefined1Aty IvRsyy18ndenit
AIWILAZUTIYARgREIINID derivatives TAUSENIANIINITUTINT

6.3 gagadndienisdugaonliinsa19g1ue derivatives LlaUSENIAN13D920 L6

7. nanunarisANd msun1siEn T wAd e ln credit derivatives
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UsunInnsAasUfuRmadanlanai

o

7.1 W Uwadtynln credit derivatives lalawziian1sannaLiea i

A1
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7.2 B Tngdnyanlfianis credit derivatives TiflanuuzaaigsnssuviaifisuiAgoiuginssnotnomii

aealn Aotk
7.2.1 Credit Default Swap : @9lain m'ﬁmnaﬂugm:@”%aﬂssﬁ'um'mL?imﬂ”mLﬂiﬁmﬁLﬁmﬂ”aarTu

ANENHN90 TSI TERRATH obligation BBIENTATH obligation s InagdnynAagluguedanelaziu
Anaesfinnssyniuiiazsadisziuandannasdeussiunnaieciain credit event aulngasfinal
Fannasdeuszinanaidssnsuituaiud (lunsdilsifin credit event dannasaziugaluinasuimun
AINUNG ) b Tadn obligation 3z HLWEN318N15LA87 (Single Name Credit Default Swap) %38 obligation &
nangTen1sgeinualianelssiwanmiesiininfidissnilidoia credit event Zuriy obligation 51813
‘lmwmwﬁmﬂmwmﬂ (First to Default Swap) ﬁ%mﬁmﬁm credit event %%ﬁu obligation $18A15IAS18NS
niilwnga obligation Feazdinisdnszsimimanizludinsesdunsngsenn uidannasazasuivuaiila

\fig credit event 2uAU obligation Y)N318n13twngx (Proportionate Credit Default Swap)

'
a d

7.2.2 Total Rate of Return Swap : #sleiun n1smnaslugiwegzouszinanaiiesgasfiunindaneded

\inannsanatzasnanauwnuwiazlasuaInfunsndaneds lneganeUssivanadesiniszyniuiazane

o
o =1

HARBULNKIBERT RIS BERT1ABEAINEBeRUERTIRaNIUEAINTITANGIN, uasdwianas (d15) 289
ANgRoIINIDIEUNSHEE 1980 NauaniunIsgZeUsziwannieazlonnanauunvuasdimiiagu (61

a o

ya
§) 209yaAgRosInaasduningsnedalinuganeusziunaaaiies 9un119ziia credit event N3BATURITIWA
!

3

o

deyn (naeilaliim credit event)

7.3 sadlddyaanasgiuaaiiiinualas intemational Swaps and Derivatives Association (ISDA) %38
Ty NET IR ATIAENIRANENIINANT N.A.6. BaN5U efidannacfifianuuss
7.3.1 Awaldvsrulamangrane waslidnniaudinungrnaneinmenannsnduaznainnannsngnia
ngnN18Ew
7.3.2 liifidarnuaivinldgnafmmualluasssudmitnioduandezeaismifi credit derivatives
nugredadosdely

°

7.3.3 ldfidafmualvnasudasealdanaieneldudgdygn
3.14. ghsdmmsasyulunanningnionsnddnan o dunsngauzaonasusis :

U3undnNIsazawnsaillidimanning niansndaudu wieninanualneifiwialunsngauzasnan
3N AINNFIRNIIWAMSNIINNTT N.8.50. K3aUZNIAEIRNUANNTINATT N.8.58. UssnAduasisialUi
Tunsdindrinewamsnssanis n.a.e. Usznmauiladewuuasdnsadnwnisamw uSenannisasauld

Wuluanvsznianudlasae

daudl 1 : 9n51EIUMIRINUNAIUINAINEBINNSHEFUWIBRH YR (single entity limit)

L) UssLAnnsweau 8m3189% (% Y89 NAV)
1| m1asnAsgine Taidnnomsnan
2 | #91E1301A3gAUZINA
2.1 n30A credit rating aglw 2 suauWINAWIY Taidrnmans1aIn
2.2 N3l credit rating aglwszAU investment grade WARINT TadiAin 35%

2 ABAULSA
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UsLLANNINE TU

8m3159% (% Y89 NAV)

w

138 CIS

v @

TaignimansdIw

N

SuenrsaasnasiieumntiulngsulinnIagpanasansi
anwazaealnae1anhindh
4.1 # credit rating aglisl%izéﬁ_l investment grade

4.2 1 UNSWIANTRONEY 0% LAWK aRs1a15NsgUIa

Wudsen

Taitfin 20%
n38
I a d @ 1
Talfin 10% odunsasuluaislszng
wiagRN1sENRBIRaLwIagasUszine Lae

\Ranld credit rating LWUU national scale

©

AS1ENSNNANWUZATUNIWATH
5.1 \UnaTa1Tnikigoandnnsanaungranglne wiaanznuag
5. AsUszinANlasUaw R lrUsEnaussaa sw. T
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