i'masl,é'ﬂm[man’m‘i’mnamus‘m

o

ANANNRAINH / ATHEN:

@ s [ [

NN N.A.5. naNe wisTgULRnannInduLazAaIanannIwg w.A. 2535 Uszn1ARMENIINAT
N.8.5. UazrIe UsenASIRNIBANZNIINATT N.8.6. LaznIaUsznARMENIINNIMAUARIAY L
naaNw / NBeNwlea / NBIIIN NN1eds naenwlnA AFIE1TNIENIUTZINABMAS HinzIedaswIIetae

a o o

AMENIINANS N.A.0. AN1859 AMSNIINANSAIAURANNSNELASAAIANANNSNE

U
-1

AdsZeoniIeaw nanede Sudan (Fa asws Aideiede nsindgdidudinsuwians wseisnisaulad

gy '
] 1 o

USunIANInIadaiusywnITzIenhieaiueansy lneAdidoniieamuilaldSudaun uSdndaniamse

q

'
< a1

FanuauunIsaIenIeamuassaan1saseniuinanida asns Adednede n1sinuydEudin
swiAsn3eignisaulaldnieluszeziiafiiinug

TAs9n13 naneits Tasin3dants nasywlaig as1ansmiansUssmAeMAS ¥nenegasmusiedos
pAIANANNSHE nanells aaiarannsngurisussinalneg

wignzidan nanefs wienzidewniigamn

USENIANTS wanefls uSemannswadanisnasyw ndnslne $a1

UTENEWYB N8t UTENEWBAINNGNN18IIM18gIAN0ITBN TR

sWIAINIEEY nanells swiATIEZgaNNgRNNEIAIEgIAINa1THATE

=3

HpuanaUszlogi nanedls gauanadsslegianinasmu

HianIgasnw nanells dhaniigauzainadym

JaUa NI BRI nanele gaiuawnsIeveamwaanasw Jadugilasuluayninain
ni:maamiﬂé’ﬂﬁ’ﬂizﬂauqsﬁwﬁ"ﬂﬂ%’wﬁﬂizmwmﬂ%ﬁﬁ%amﬂwé’nﬂ%’wﬁ (Broker) N1SATRANNINE
(Dealer) uazn133ASIMUIERENNSNG (Underwriter) NalwaIuzasnanninegnialy wionannsngisnnmaniz
IR WRILANTE

HeauUnE naned gaaudndzainamn

HAINUAN1T% A1HUTENIAAMENIIHAITAIAURANNSNELAZAAANANNINGTIR18NITATNUAUNTETNTAIN
aniw gaonuanelnagfivey uazgaouaelng ldungamudsolui

(1) swiAsursUszinalng

(2) swiAITWIsAe

(3) ﬁmmiﬁﬁngwmmawwzﬁ’mﬁﬁu

(4) UTEMdnnw

(5) vsENLAsARNBIELES

(6) USHNHANNTNE

(7) vSEnUsenniviAae

(8) UFuNUIzNNIin

(9) NBINHIIN

(10) nasudmyARaZeUIEIMANNINESUTANITU DR uelnafitay asusielng niagammu
AN (1) D9 (9) wam (11) s (24)

(11) namué"ﬁamgm%w

(12) naswinnitaiiwigdisgnis

(13) nasnwuszindonx

naanwlaLA AI1815NUANUIENABMAS HinegauIetae 23



(14) NBINHNITDBNUYIIYIF

9
=1

(15) nasnwian1IAWYLASHRIBITEUUEAIUBNTE

a o

(16) @”Us:nauqsnaﬂagap%amaéawﬁﬂm’mnmma’jflﬂ”’mﬁ'wsgw%amadawﬁh
(17) aa1uwnnsiuszrningUszing
(18) dn1UnANATBIIHAIN
(19) manavannsnguruszinalne
(20) HAYARAUILLANUTTEN
& o

(21) Bfiyanadefiyprania (1) f (20) Gaviusannuwinniiseeazidnfureasiwiuiuniidnseanides

!
Aanan

(22) Q”amwhwizmHﬁaﬁé’num:lﬁmﬁ’mj’am%mw (1) @5 (21)

(23) §annsnaamn nIaginn1samuludyadeaeaimin aaUsznARMENTINNIIAUAR1AYWIY
mevdninariAsaiuyranslugsianainnm

(24) ;"Tamua"iuslﬂmuﬁﬁwﬁmmﬂszmﬂn"muﬂ

Hasnusielng maUszniArmznssunIsiiunannsnduazaaianannswdinaienisimwauniesy

aonuanIUn gaenuanelng Ay wasgaouaelng lauigaemuassalli

a

ar

(1)umUﬂﬂaﬁﬁ nunzlaanwuznibnsdh

@

(n) fdmzssgioriumunsunisiiullangaiigaoudyinmadeunds Aus 100 dwumninly
(2) fduasulasnsslunannsndniodny anfemeaminnus 20 druunauly nielunsdinvusiade
dnudafiduamuluningaugananos 40 dwuminly vk IRarsonmaunmaiuwllageigaou
Unydasiadauudn

(2) yrmasssaandeiusannugaasauarfanvazlaanumsnitonsi

v
o

(n) fAwnSwedgmBaaus 50 arwumanll e Aunswedaonanaluitiusanyariadimiumsngdeldifuiiin
01ABUszdNIesYARRIYL

(2) fselanetaous 4 suumzull

(p) Asuasnulneasslundnniwdniadyqrdenedrminnomd 10 dwuminly nielunsdfivusutn
dnudafiduamuluningausanannous 20 dwuminly

dRduamuge naneis giazamulumigasurasnasusialuasousnaous 500,000 uminly (initial
minimum subscription) AufilafiealFluusznARnznssHNNSAAURRIANIA U, 88/2558 1399 N3

v
[ o as

ARINBINWIINNEERINUNI LU uaziagaeuniildsiegos uazn 19181y dyasudANIsNauaIuyARa

[
o

samnsfiasUszmavdoudlafiainluanian

ETLAY nanefs sizesdeveamuisnzummiediiasniiaaluiaesdwwmheamunmansag
fovgaimudadiiinlssgauaziinsoanidesainzuwi niazesiwaunieasuiananzesgianiae
aonudadeniisdeudonfuazidnsoonideonsnzumw

wFLdgeg9NN nanefls whzasdRaniiasyuiiinzuumissienniosiimumiisasuninanesio
miheammuiadnindssgauasAinseanidesasnzuwi niaressIwINIEaININNAZE I TaNIY
asyudsdanivioudoninas AinSoonidesasnzun

yAATATEa0YH Vel yarmndiugnatanamumamsiwmwnieamuismingldudmmanes

nzifeuriigamuiiaduwiniAwinuns lagAwiseananainailuwsuaanafien 5 furiinazsn

BLAIN 5

naanwlaLA AI1815NUANUIENABMAS HinegauIetae 24



yaArIgasuildRwInIAzenhIeaInn nanel yarkeasuiaanaiensunkei 5 Houazle

J !
NARENE NN 4 Foh

FTELLIANABDNE NNNEHY TLELLINUTUBIIENUIBAIN

simudeduniieams nuefis 31130 AwEaUIBINaI AN AIBAI W 0 Sl
An3sudeAuiu ﬁ’nﬁaﬁlﬁhﬁﬁmﬁwmﬁ"u%aﬁu%%wamu (a1R)

s vianetls wdavinsunsizesuTeninnis

Furmssudiedn nanefs Tuiuendnnsimualdifuinsudeduniieamulasdalui® wminiudonan

psnudungn azldiurinnisaaldiduiniinissudenn

[
4

AWEZaA1ENANNINE NN18E9 AUETaAIERANNINEFITARIAWATNNYHNIETVHIERANNITWELAZARA
nannIwe
a01w198% naneds da1iwnsiuainnguatensnieiuldigingesan1iunsie

ANIAN N8I FNIANUTENIANITAINY

v g

dyaUnydudandng waneds ayaUndudasdndluniiacmm

9

& @

dozavaeasnw nanells dizenhgasuludisszezanauszne lagusundansnsogaiuayunisee

9
wikigaulasuAdsdanigasuangddoniieacuuaz lasuAdidaniieainuwuan

'
d

§ﬂ§ULU§suﬁ%aaaﬁnu VEREGR a”'\‘ia”uLﬂaswmﬂamﬂufuﬁﬂms%amﬂ
ABNIBAMZNTINAIT N.8.50. ANIEDT F1BNIBANZNIINAITAINURENNINELAZARTAARANNINE
MHILAIY Y NHNETI NIIERINUIBINDINY

etz nanefls ioRedmnauaneniIenmm

sunuANNb LTl nanedls dyanwalfldlunsinewnuanLTaie

[
[ [

N133REWAUANNB TR nuels N1IRSUAVANNW TR TaRTIAFANINFAEAIRTIANS FalBanaI1aTHTe

s a =

ARGYEY NIDFDHIUIDY HIUDNIA JAanniad nIngra1Uazn wauans

a

A28 UNEANYILIaIN1TAINUYBINBINULNEUIZNBUNTITAS UNEANEBLAZANNNIBYDIATED TINA

AAnsinUsIngluiadaussianuazdnsidiumsasnulunannsng

ATANY A2 UBANY
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ATANY A1aSuna AW
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ATANY A1aSuna AW
3. foreign REIT
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“11478 CIS”

“YugIzesan”

“B/E”
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“counterparty limit”
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“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on

organized exchange”
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ATANY

“discount rate”

113 DW”

“foreign REIT”

173 Fx”

“GMS”

“group limit”

“guarantor rating”

“international scale”
“investment grade”
“l0Sco”

“IPO”

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

“MMF”

“national scale”
“NAV”

“net exposure”

“Non-retail MF”
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ludAtyuansBndaynus (Derivative Warrants)
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a I 1
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International Organization of Securities Commissions
nstuezeasasaaUszggwinnisnaluluasousn (initial Public Offering)
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NB9NWIIN (Mutual Fund)

NaINWIINAAIALIH (Money Market Fund)
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YARIMNINGAUGNTG (Net Asset Value)
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ATANY

“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”
“PVD”

“regulated market”

“repon

“retail MF”
“reverse repo”

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIp”

“gN”

“sovereign rating”

“TBMA”

Atas U8 ANY
aonunal nasnusiniedamundldsedes nasmusiniagamulsziandantn

WAZNBINUBAIBYARAR

NAANBINARIA Y Y1289 derivatives

@

USLANULAZ AN WU ADININEFWNADANAIATN credit derivatives 8198389 (obligation
category & obligation characteristics)
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Ty Afanuuzan (3) 2a9he1n “drunndo2198209nHn” TwHATT 3 WHS

o o

wszsPtaRduaeeaimn WA, 2546
derivatives ﬁa%amauan@uﬁ%ama derivatives

ARty ldiSw (Promissory Note)

o1gafzaanIngauiiasu dsldannisdmmeimasnasgwang
SRTd MM IR WAAWINANU SIS

No9NWa1309.a898N (Provident Fund)
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ganssnnsenelmefistyqyngefn (repurchase agreement)ganssnnisanelmedl

Jyey1@aAu (repurchase agreement)

5

nammumﬁa;j@muﬁﬂﬂ (retail Mutual Fund)
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gaflanannsngussinnianisnisBuuazliBunannsig (Securities Borrowing and
Lending)
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SRTId M IR WAAIWINA NGNS NSRRI gty

Specific Investment Products

RI1aNsNHF a8 ILE (Structured Note)

gusuANNbIZalinszAuUssnAzasszInANgaanasasiawnag 2alnnns

UszifinanaieslunsiaiadnszniaassguiazesUssinmni

ANIANAAIARSIESHIINEG (Thai Bond Market Association)
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AANT Atas U8 ANY
“TSFC” va. Mlasuluangiadsznaugsianannsngszinnnisliiwoiogsfia

AANNINg (Securities Finance Corporation) ATNNAWHNIEINAILHANNINELAZAATE

AANNTNE
“TSR” Tuuansdnslumsserudiinyguiilowdnsls (Transferable Subscription Right)
“underlying” A1 AaUs HIBNaNNSNEB1989
“WFE” World Federation of Exchanges
“ngunanis” usunlnguazuisndosmunnsgiwnisindfan s inindmnualidari
N15KIIN

1. #a Uszian uazargraslasemsinnIsnasmusIs ;

1.1. #alassmsdnns (Ine) : nesmwliaig asnasniE1aszinABMAS Hnaegamuingdas
1.2. falAsensdans (89nQw) : K Foreign Fixed Income 6MAS Fund Not for Retail Investors
1.3. B0tia : KFFEMAS-AI

1.4. Ussanlasenis © naaywde

1.5. UstLann1sene - 3ngAssLien

1.6. nsfmuaa1glasinis @ fAmue

1.7. 91glA39n13 - - U 6 1hion -

1.8. o1glassnistiedudl (nadiimunangiudiean) ;

1.9. Wauly (a1glasanis)
Usznn 6 Laawlaaldsindn 5 thaw 10 3% wazladiin 6 Haw 20 3% wuanIuaRaINIUNF1ENIH

ANZNIIHNTS N.8.6.5uaanzideunamsndRumdunausin

Fouladn 7 vSINIANsaaImANSTesAenuasszaznaauameluseninenisianeaenineamLAss
usn viegAnisiawameuazAwinliiugdidonieacu niaidnnasm lunsdfifinmgnisalognomii
agslandonangadisnasialus

(1) vismiamsRasafininliaansaamuialdliuansuunuiinanzas wiosn1izaaiafingg
WaguwuUas nialimansamasansiazamunndiudslils niodaiwnissinsamulaisnzan ww ne
paIALAzLATEgAafANNERNIN niaiawransalliung uasgtianieasmueialdlasunanauununia

ansMNUIENIMAS LT
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(2) ﬁmmw'ﬁ,wamu‘lmwmmLauaﬂﬁaﬂ%aLLiﬂ"L@Tﬁwn’jw 500 §1%UIN LAZUSENIANITRANTUNAKIN
Tigansaasuielilanansuunmuiimanzsamiomasnniiuszannnsty
TunsdiffinsidewudasdulafinsenusanisasmuaanasmuiviiuamuwluamuluiioUszing dw ns
Waswulasngszideusing rfiieadasiunisasulussmaiinasudrluamu uaz/m3osnasnsiieaiu
nsd1seaiuululszing waz/miomgmsnidula fearafinansznurilvnesmuliaansaulasmiiunamm
naunBuanaiuunled niamgnisaidulaivilinasuwlismisaidunduidianlulssnalanneluin
nasyuAsuinumnaglasins Ssenavinlvnasyuiianglassnsainnitidmuald ek uisndamszasem
AndfazRansninduausnionaUszleniflasuaniuamurasnomusonannluamuselunsndan
5199 nIaluguuuudnlailadniuusznipdinanuwanznssnnis n.a.ameusslenigignaasgionsiae
aawaBINaew Iasusunianisazudsliioniienaulaenan

Y]

1.10. anwazlAsonTs : nasnusaiiauweelamunildsedosuazdiiduamuge

1.11. dnwmMznIsLawaae © Lawazeluing

2. 5'1mm?mnwaa'[ﬂsamsﬁ'ﬂmsnamusm gaﬁhﬁmﬂi' U Uszian 51A1289nIEAINUNLEUD

Y
2.1. SrwIniiunuzaelAsenis 1 10,000,000,000.00 UM

2.2. \Jouly (Iwanwduyuaaclasens) :
winlwszezIIaLEwaenkIeaiinIsassdaniigamwduyarnfinnindiwaniinguasdlasinis usen
JansanaiindwInduzaslasinislasniaiv 1,500 auuimnseRadudiwiuniieasnuiiinzule

\iv 150 a1unuIe
2.3. yaA1Mins1lifawnuIe : 10.0000 UN
2.4. WIWNIILAIYH : 1,000,000,000.0000 HIE

2.5. 5’1ﬂ’l‘ﬂaﬁ%ﬂ’]ﬁlﬂﬂ“ﬂ%ﬁlﬂ%ﬂ‘mﬁlﬂ%/\‘il,l,iﬂ :10.0000 UM

[ ' ' o
o o o [

2.6. YARIIWEAIADINITHIABAIILGN © 1,000,000.00 UIN

'
o

2.7. yaA1guA1209n15aeZansean Y ; laldinue

2.8. YAANIUAIIDINITAIA LA ©

2.9. IIWIKNIHILAIBAUAIZBINITHIZEA :
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o
g o

2.10. gaAmIzasnwALrialwlnydaus

[y
o

2.11. Smanwnbgasnuwanrioludydausi
2.12. S18azLBANNLAN :

3. {EQUizﬁﬂF{ﬂﬂﬂ‘[ﬂi\‘lﬂﬂiﬁluﬂﬂ‘]‘éﬂﬂ\‘]?‘l]ui'lﬂ\l wﬁmnammm ﬂizmwnammw NTEIU'IEIH'I%'EI\‘!"(I“H

anwmzfitAy n1saimulusieusema msasuludyyidesigsloni Ussianuazdnsisdunisamu

Tunannswansansweaaudu ﬂ%anﬁmmanua‘[mm%ﬁuﬁ%amu :

3.1. nguszavAzaslATINIg :

'
a1 o

lassnsfiinguazasAionauauasdasuifldsnedosuazdfiSuamugngenimanauunuinasuaz sy

9

3naanUeaINNIsasnuluasIa1sHNgluuaza1aUssInA
3.2. Usziannaenuaauleuienasn : asa1sni
3.3. UsZLANNaauaNanwiz ey :

3.4. UszLannsasyuaanisasuwlulssinauazsnslssme ¢ naausiaiiuasuwiuuiinnades
F9UIEINA

wazfiuleungannsatasinanudesainansiuanifeunanuniided

(Y=

3.5. wlaunen1sgin (d18) :

LY

lun1sdnnisnaenu usEndanisanagindunsaringsnssuniseelaefidyggoAuluwinnasusialenis

NANLNOT 198 LaZIENITNAMENTINAIT N.8.6. NIDAINNIIWANZNTINNTT N.8.6. UTTNIARINBA 195

VI UNBUSTANINARDIZBINDINUTIN

3.6. N3AINUIWAY1ZoY18a9niN (Derivatives) © B9Y)%

9
=1 ]

3.6.1 InQUszaIAzaIN1sAINwlnd1Zo18a 1M | M13ARRINLEEY (Hedging)

@

3.7. MsasnuluasasNRdyyidaaneasniiuls (Structured Note) © luasnw

3.8. NAYNSNITUINIINBIN® (Management Style) : ANagNEN138NUATALFE (buy-and-hold)

3.9. MAIR /81989 (Benchmark) :
Talfl \Hasannaenuiin1susnIsdnNIsUUL buy-and-hold e lHlsnanauunuiAIaniinnszezad

ivua JelddndusasuSeuiieunanissanfineuasinasuiusain

3.10. ANWMENITIGNARDULNKADINGINH : TnenanauwBLUL lHFUTa
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3.11. seaziBeaiernuwleuienisasmuiazanwazfivay ;
NadNWIIN buy-and-hold

S1EALDUALNNLAN

nasnuazasuwlwaslssmalaemisluseulvndlaiesndnsoea: 80 vasyarmindaugnizasnamw lne

'
a d @ s ]

fiulsurehazasulunannindnionsndinswiuniaierdosiuanasudemisfiianazalusisszine
waznsadwdnludatunsdiuselssina

dmsunisaaululssind naswazasulunannsnaniawezgluuszina laun Sudin asranamienisse
LAZATIHITUAINI SINNIRANNINE WianTWEawEH nian1srnenaalaelsdwnlidnsangnane n.a.5.

nasnuanansuludy g zeneanninlaefiinguszasmianisdoiuannaies (Hedging) 1o Ineludan
gagansuaniUisn nasnuazdasivanudessudnsuanildewnssiuin agnelsinin nasuazlaisemm
Tuwasnanshdanwuzandym1daa18a299wuee (Structured Notes)

nasyuaziwasuluaT I TfswAUAN I B foaglusuiufianansaammuls (Investment Grade)
a¢10lsfid nesnuaransuluaaImiiiswiuanaideiediniifiaansnasuls (Non - Investment
grade) Lawnﬂszﬁﬁr;mmswﬁﬁuvlﬁ%’umaaﬁ"mﬁuﬁumwmL’ﬁ'aﬁaﬁmmsnamﬂﬁ(Investment grade)

AU TINOINHAIN Y

N0t NMSAIWINERINTIRATNITIANT R1AINTedea AR (U
(n) dszndnesanisasyu BedszeziiaiUszanm 30 FuluuAiunaanziionnasnsngdn uaz
(2) drnawmdnlasents Feflszesnanuszanm 30 i

3.12. 91gasdean1sa iUz
sauluasuszmalaemaelusavlvnilddoeniisoea: 80 zasyarmswaRugnizainasmu

3.13. Usslanzasnanningniaonsnddnan wianisninenualaeisounazasmm :

3.13.1. Uszianaaenanniwdnionsndadnin niomammenualaeisduiazamululszing ;
us¥ninnsezammuniausamuselemiianizainnanning ninddudn niommenualneizavedila

e onihinSonaneeg9mINfUTNARMZNTTNNTS N.8.6. REaUTZNASIENMWAMLNIINNTT N.8.50. fIN%A
oralUih LTuualunsdRAnzNssNNNG N.8.A.7508NNwANEN5INNTS N.8.0. IWanaBwtaunrded
Uszmeaudlawdaifisidnyssnnniodnvassamanninsrsonsngaursonsmnonualneaan

faufl 1 : A5 TS (transferable securities)
1. #91875 TS NaneANN asansneniadule 1 weniniennnsndiuludimineasda 3.13.1 4of
AnaNURIRanINATITiATUIN Aol

1.1 lafidaimuaniatonlafivinlvigaeuiinnssgniusnnniiyadGuaemuluasians

1.2 ssnsniAendolsd (sanfensdiidn B/E nio P/N AfGenlavuAensiousnosuldainnis

%

Tafinssulandndisensaslunnanslenaisnisiingnanedimun niefiteunlalvnesmuanansazefng

28NASIETLA)
1.3 fidayaifieanunsnansngnsissasudinuazinisusudgaliudssdnageasinaae Bousendanis
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'
v o [N o

sransaudiislaiiadianusznaunisinnsansadulaasulsagieasinane uasldayasiamnaziouwyar

ghiossw lnedaganinanisiasgredeanunasdoyad dedolatdnrmandniznsswduiisonsulusesu
d1na
2. puanUBLasnaninamiluvnsaswasasEsiaAnanidmuelude 1.

2.1 lunsdfifunsamulu B/E w3a P/N fioonasiansisnaiiedisenitnnse B/E w30 P/N fondn?
fosfinissuarianiasuseslneyananosh

2.1.1 8%. Ud. ¥38 UA. AINNGWANEI6EI8gIAan1UnN15En

2.1.2 SWIANTDDNA®

2.1.3 SWIANSBIATSEILATIZA

2.1.4 SWIAISNINITNYATLAZENNIHNTNYAT

2.1.5 SWIAITNAIKIIEHAIIWIANAILAZIWIREBNLAIUTZINA N
2.1.6 swimsiienisdiesnuazsindruislszinalng

2.1.7 swimsdaanurelszindlng

2.1.8 @01UwN1IEwESUsTINANHAN WM inwaafeInugsudinaIa 2.1.1 - 2.1.7

Mot N199118MIBN1IUIBIAINA1IABITWN1901IaNIBN1TTUIBINEIT8WIaEaaNA NId1wInIINTIRanLe

a

n
(d1#l) mwdiszylilu B/E w30 P/N e

d7uf 2 : nswdauUsELANKUIY CIS

(% wa

pofin AN URLAZARNINAITLWNITAIN WG

AT uﬂﬁwﬁmsaanagma‘lﬁ'ﬁhﬁu ngnae lne

a

1. nsdhduniie cis
1.1 fuantiazfulumananinasilunsasmwdwieiiudaimuadinsunmans s Tudmd 1 4o
1.1 98 1.2 uazde 1.3
1.2 lunsdifinaanuluamulumiie cIs gasnasmuwsn nemmusnainaadasiuleuianisasmusii
(laldiunisamulunmiag cis asnasmursmesAfiasyulumasdiur)
1.2.1 fnmsasmuluninddudadnlssinnuazsiaferiuiinosyuanssaasyuls
1.2.2 ﬁmiammﬂw%wﬁa%Lﬁa"lﬁ”i%ﬁ'lmmmNa"mhu (pro rata) udalaaalnlumananinusd
single entity limit ﬂa\‘mamuﬁu
1.2.3 finsasnulunsnddwiloldisAmmmudndan (pro rata) wdalanaidwlumandninos
product limit d1SuUNSNERwATn sip ﬂaanamuﬁfu

1.2.4 ﬂmsamu"lu derivatives MUwlUpunanno global exposure limit ﬂaaﬂamuﬁfu

2. nadiUwnihae CIS wanmtaaniifnualudiud 2 4o 1
2.1 figuanubiuazilunlusnananinasilunisamudwieinudaimuadinsunsans TS Tudui 1 da
1.1 98 1.2 uazde 1.3

2 2 aanziiawaaaneln SET
#7uN 3 : nswdaudszandudinrnsansdstiauinktueln

poaduwlndinniansarsiieurintwdngag3udinaeih

1. 6W. V9. 38 UA MHNJRHI8IIAETINIEn1THITEH
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. BWIANTRONEY

. SWIANTDIANTHILATIEA

. EWIANS NS YATUAZANNIAINTSINYAS

. usTYnRAIAsasEmEaTiatande

. sWIANSWRIWIETRRIIMIANATILAz IR At NLAIUSzINA [NE
. swimnaianisdeeanuazindiureUssmalne

. 5WIASBFaNurIsUsEINANe

© O N o o b W M

. #071UwN15nIEnINUsEANUsEnA inednanndn

10. @07U0WN13HWANUTZINANR AN WNSYITRaIAINUYIURINATNED 1. - 9.

daudi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

ar

) I 1Y s A
N1389% Wl reverse repo siaaidulumananinaisa

[V
Y v dd

1. ada soatuhfynnanidnainisadndwaae

a v 9

uauli reverse repo tamINANRIe N
1.1 5%,

1.2 ug.

1.3 UA.

1.4 Ua.

1.5 uS¥nUsennne

1.6 65U

1.7 naanu%luyj

1.8 HfiyARaTRNgnIIEIaNIZIRAIEW

1.9 8I%319N19UAIFIAMAIAINNLANIEINFIHITN1TIUUTENI

o

2. A518713N b8 LN15H reverse repo BRI TWASIAITAI

2.1 #5181501A3g INeuazas1a1sNIAsga1sUsznea Inansdiliuasnaisniaiganesdszinesacd credit

rating agisluﬁl%ﬁu investment grade

[
o

2.2 B/E P/N Un3dun visaviugazesdi 71 oW, Ug. nIasu1Asningnangianizannazn |

[

Unfn1se
gy Fadongrondalaifin 1 1
2.3 B/E w30 P/N #i TsFC \ugoan fifidmuaiuldisumusalaiin 270 Jusiuusiuaansa uasfusaf
fornualdidwdenoansaifiolaifin
2.4 B/E w30 P/N fifio1glalifin 90 SwiuusiTufiaan ol credit rating agnslnadanibosiosh
2.4.1 § issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁﬂ% issuer rating Ao credit
rating A1AHN9INNT597 credit rating S8z dae
2.4.2 § guarantor rating aﬂi%é’%ﬁu investment grade

a [

2.5 paansridefiongaandaldifiv 1 U fzunsidenlunaindeziensiaisni nsenddayasian

[ [ =

widatawass1989lAZesn15 RN ARE1515MYW LAEASIE1THRAINE1IRBIE credit rating aeslABENINILg

=t
3°0e

2.5.1 §i credit rating szzawag 1 2 SwAULIN 30 credit rating SzezefiiisulAed AU credit

rating 528SAWAINA1IATNA CRA lawSauiiauld
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2.5.2 §i credit rating 5zze10¢/l1 3 BWAULSA

2.6 asnd1Inudeiiongnandaliifin 1 heuizunsidewlunaindoaiensiansni nsonfdayasnad

9

28 Y (% =]

wideatouazd198slagedins Uninesaan515Mw IAEATIE1THIAINETIABIE credit rating 8819lRBE1HTH

=t
pwd il

2.6.1 # credit rating sz8zawag 1 3 dUAULIN W38 credit rating szezeINIiBULAENLANY credit
rating S8AWAINATIRTNT CRA TaiuSeuiiauly
2.6.2 # credit rating 5z8z8170¢/ 11 4 BUAULSN

2.7 NSNIRUDWATNNA1BNITBAMLATINATT N.A.0. ANABALNNLEN

3. 32821981155 UT15 NI reverse repo AILHLAK 90 1

' '
v o a a d

4. Fafnnai AL NNUSENaANTSABU JURAINIUNITRINLN reverse repo

4.1 AaalddINIRSTIRAINANIWALlAE TBMA w38 TSFC

@ o a9

o
o o o

4.2 Mavannsnemsans1ansnde llanensalonsa LIRWALINENWMLAIT
4.2.1 Wwn1sa1ensalawaindaniviwe b reverse repo AINETD

4.2.2 1 Jwn1521881H repo MUWLUAINUITZAIARMENTITHAISAIAUARNNINELALARIANANNSNE

v

Teenannu Wewls uazisnislwnisgininluningainasnusinuaznisnanssynnwwinsngugas

AN HITN

[ v o U o 1

4.3 YARNIINANNINEWSOATIENTNTe o TwSuauay g sosfiyaAnduluaaaunisnisAiwiuna

5n1369%
NAAPDINANNINENIDRNTIA15MITaNINATY (59A188 x (1 + discount rate))

n9# 51180 = s1ArTinanudsElvbnaayg8ndreniadurdanannswensensiaisnis

reverse repo
4.4 NIAITIYARNTBIRANNINENSaRT185NTe o Hwin IWidwlumananinasine

e

o

4.4.1 YARIIIIRANNITNENIDATIA1NTONINNTT (YA reverse repo x (1 + discount rate))

4.4.2 unstifiyadmanningwsonsiansnge m awin lluluaaaunisle 4.4.1 vSdndnnis

poaenlvadgilownssndnsludu wionannswdniansnarsiannsaldlunisvii reverse repo Tiln

[ '

nasnu Wialiyar1sIngammannsnansansa1sizewaznsngauilousnanaindulumaisnisaonans
melwiniinsananiwfiyarvannsndnionsiarsndeanasninaanistuge 4.4.1 Likusdwnstininde
4.4.3

4.4.3 Twn3lNNAANSANENNTTIHID 4.4.1 LERINATIYARIZBIAANNINENSOATIETNTD 01 Hn

1w ]

I fyarAsiaaningam reverse repo x (1 + discount rate) WwiTwInlailin 5 a1mun n3alaiin 5% 29

51A1d8 waLATIWIBIALLAINIT wazdnsirwatasRina 1 liludygndslaniinuwalnefiatsauitedade

ANLEEP89ARAN (counterparty risk) Wa2 USHMAANTS azlaAiwn1IAIN 4.4.2 Als

CY [ e

&
] [

4.5 NMIAIWIIYART reverse repo ANTD 4.4 TAAIHINEIH

4.5.1 AMwinansAdesinnunaUszlegiiinasuilasuain reverse repo audioiuidnis

AWM
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o

4.5.2 AMwIMUNIN83INTIN NI0AMINTINTUEBAFNTYBY reverse repo )NgINITINANBIYWHDE

a o

Uy eeInwuazidaanasiinualdsasadiAusEnaINgINsINlAgINIINHiaINHaNT SN

[

1shdansonsngauilownada 4.4.2 (618%) 289g3n33NNLARIIN reverse repo 318n158Ul6

=
all
o
=3
ol
]
2

4.6 discount rate finTlglwnsAwIn saaduwnsiruatinlaesifieisadeanudesaosgdngn

VANNIWE HIaATIF15NTLE

faudi 5 : gsnssnUszann1sIiBanannIwe (securities lending)

posduluniananinailun1sasmusas

Y U

1. gdrya desigdyyrdndenitadudlasulueyyialilssnaugsfanannsnduszinniianisnisdauas

@ a 9

TWBamannswe (Securities Borrowing and Lending: SBL) nelunsdifigdmynsonaiinazyinnislugiue
sunurasgin fEasdaaduyanassiiianansnusznaugsiandasiinianmslamangnanelne

1.1 glasuluaynyinusznaugsiia SBL

1.2 5Un.

1.3 naanu%luyj

1.4 swimsiienmaindiuaznisdseanuvsUszinalng

1.5 GN.

1.6 UN.

1.7 Ua.

1.8 UT¥NUseiudin

1.9 nesnuayAARTYaANSNERuT R uLAazTIeaus 1 a1wundnly

1.10 nagnwUIwmBHItIwIyd1918N13

1.11 AAYARRIBAINNAENI WA TNBALNNLEH

2. nannineanlven seadunanningnadlussuuiudinnanningaasgudsudinnanning nionannsnen

sUN. i uwienzsideunannsne

3. NN9ININIBLSENHANUILNH USUNIANISABIALRWNITAIH

3.1 Aufiunsliinmanmsedenndnuseinangaiaduwlss iunsligandnning Tnesaadn

nanuUseusath

3.1.1 Wndn

3.1.2 A51815NIASF N

3.1.3 B/E P/N 1n9iiwn nioviudazezan 7l ow. va. wiaswiarsfifingnansiawizdnaaduin
HHNNTEHNNI

3.1.4 B/E w38 P/N 71 TSFC {lugaan AfidmuwaiuldiGuaamlaiin 270 Sukuusineansiuas
Duarfifeivualditwdonununiadalaifin

3.1.5 B/E n30 P/N fifionglaitAin 90 Swtuusinfioan 9 credit rating agnslnognanibosiodh

3.1.5.1 H issue rating 1138 issuer rating agislua"uﬁumn Iﬂﬂﬂ‘iiﬁ‘ﬁlﬂ% issuer rating 59

WO credit rating ‘ﬁ"[,ﬂ”mmnmiﬁ'ﬂ credit rating is‘c’lsgl%ﬂy'm

3.1.5.2 § guarantor rating agﬂué’uﬁu investment grade
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3.1.6 m'lﬂ']‘iwaﬁﬁ credit rating agﬂ%ﬁ%ﬁu investment grade

3.1.7 windormusziud sn. Hugoanliuninemmieulaziunsiunanningliuinasm

3.1.8 ¥uaanzifenln SET Aifinedeagludui seTs50 vioh Tunsdifinasyulafiuleutanisamu
Tunsnansnu nasuazsunanussiusinailals

3.1.9 NHILAIHIBINBINHBIINAAIANK (Money Market Fund: MMF)

o

3.2 gudunsidnasuiinssuinanionsaunsasranysziuniads 3.1 wiasuiwnislaeisaudasd
nalAuSENIRnIsaasatiAvdtsznikeInnnandssAnaInaalalaewa

3.3 amanUsziuaads 3.1 finasyuinssudnslulounseenensariililaisansadoruaia

s &

wanUseiwinla LisusifnnsiisuiiszritandannasinginssnnsIREirdnnsng o
q

[y

3.4 A1s9yaAIManyszit o 8%win NINNIIMIBIAY 100% 289YARATRENNINENTHEN

a

3.5 lunsdiimanysziwmduiven TiiSudansnanllamulneiuilunsnaaunsi

v
o

3.5.1 Wuenlu oW, nIa5WIANSARNRNELANILTAAIAY

3.5.2 URSWBHINHASa P/N Aot

[
o

3.5.2.1 UR3LWEIN W3a P/N 9 6W. Ud. NIaow1ANSNRNGRNIEIaN1ZInRI AW U wEH

ATZHYNAY

3.5.2.2 P/N #i TSFC 1Wugaan Afidmuainldiduaianalaifin 270 Juiuusikoansy

+
o

wazdusafioimualdiGmdenoaniodiolaifin
3.5.2.3 P/N iflanglaifin 00 Fuiuusiuiiaan doil credit rating oenanitsag1alamod
3.5.2.3.1 H issue rating 1138 issuer rating aﬂi%ﬁ%ﬁmvﬁﬂ Iﬂ&lﬂ‘iiﬁ‘ﬁlﬁ% issuer
rating AEILUn credit rating “?iv[,ﬁmﬁl’mmiﬁh credit rating ‘izazé‘;’%ﬁw
3.5.2.3.2 § guarantor rating aéi%ﬁ%ﬁu investment grade
3.5.3 A318151A3F N
3.5.4 reverse repo 81MSUAIIAIINIASY LN

a

4. anwazuazanszAALasRyT IMlddnaAfanwusLazasz AL 898 IRINUSENAFIENI%

[

AMEZNIINASAIAURANNINELAZAAIARANNSNEINFedanwAieIAUTTULNY drdnuaz]lvis

wannsuduaznandsznulugsnssunsdauazlidanannsng

d2UM 6 : §3N3INUTLLAN derivatives muwé’mnm’ﬁmsmnuﬁeﬁ
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Yuadalasiasdl underlying adslnatnanihnsaviane

LY

1. U32LAN underlying derivatives ﬁnammzm”u
E95 94

1.1 nindanfinasyuansnsaasulaludiui 1-5

1.2 sasmenile

1.3 smsuanUaenwi

1.4 \ASAR L% credit rating n38 credit event U6

1.5 safhSwilo sadnfasrusznauiuiuwaniosaudsnin 1.1 - 1.4 wie 1.7

1.6 saRfifiosRlsznoulluaafiain 1.5

1.7 underlying BWATNNEIBNITHATHIALNNLAHN
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Tunsdlf derivatives 81989AU31AN289 underlying F1961% 51ANAE1989AINE1IRBTUIIANTRRUR (spot
price) HIBTIANA I ZABANAWN (futures price) WK N9%h 51AN28Y underlying Buhilaildnud vie

underlying MTuasAUsznavzasRadaINa1? Asaduneansuat1initeansaz e liad1ouninanesie

2. Wawlanasnu usENIANITIzALAuN1TaY Kl derivatives lagiaLEe
2.1 nadinaewsanlaszyiieaiunisaaul derivatives waz underlying 284 derivatives finzaayulinegng

FaanluwlAsinig

a

@ o 1o 3 3 ' ' < -1
2.2 1 Unnsidulugdylu derivatives agslaaenanitansi

@

2.2.1 derivatives on organized exchange

o U

I . . PR a 2 da
2.2.2 N3t OTC derivatives Tuwlszindlneg sasdiadygidndieniiodn sw. swiAsna

YN 9
=1 s =1

NORNIULANIZIAAIAY AILNKTDAY derivatives HIBRAT derivatives

a

2.3 lunsdinazaasdinisdnsenitaienisdonauiueiiie derivatives Sugaas BuwAruusaaiunswgiun

nasnwuannsaasnuls noi lddnasuazlugfiandsunaunsafindndinauiuaruninia

a

3. vansneurNLANNTEl underlying 1A%

o
[ | (7

1unseiN derivatives & underlying L UuAZHAINED 1.5 — 1.6 AERAINE1IHDINANWULAI
3.1 \Uuaziinfinisimuweisnisawinlisdredaan lnefinisszyunasdoyazas underlying niadade
619 7 Nbanldlunisiwin wasfinisAwinazRliludaguumaanumanzaszasesAUsznauzansd
19% underlying n3aUad8AINa1A9ENSATERIMIAINENIzAA AR T uEaTEARe
@ o ddd o ' | & o A
3.2 Junzinsianvucadrslnadronitonad

[

3.2.1 pERnAnIINTzINEsatGNeINe LAt naadndanuuzlndnums iRt

o
o o !

3.2.1.1 safifissAUssnaunAasmiiiminkoenimieriniu 20% sesinnEnnana
3.2.1.2 safifiesrdsznaumlasmiefiininieeninndamiy 35% gaeiiminneae
Tunsandulumnanizaain lnsassusznausbussefisminlaifinsnsfisinualude 3.2.1.1
ANSRINTUINNTNSZLUMTNANTD 3.2.1.1 uazde 3.2.1.2 TudeninassUsznaud
\Aeagaenunasiiwietinsuiuniionsan
3.2.2 saidulananainds 3.2.1 Adnluaudonlaasudanasii
3.2.2.1 waniififesiuszneuliuwnsnansndodygiiinesuaiansaasmuldlngnse
3.2.2.2 LABAWINTUAIHEINARFI (pro rata) LaRewniiinesuammwluasanTmie
Tuinlneasousalauadwlunananina single entity limit ‘zlaﬂnamuﬁfu
3.3 Wusriiilasunsnamwlagsasuifanandedouazriminilaegredassanudvnsanis v
winusingiraarduasnannduwusunluiaiozasuiundnnis vseniansaedalviainsn1sdasiany
anudononalszleviogrefiuseindnineae
3.4 finsuansRaiing 1 egdeiiondulszimniwihnisimdeffinsiausdayasgneiwngnisod
3.5 lunsdfifwszfiiwie safisnandesimnlagldundidayasiefeninmenuramuisns
s19n15280UssnAlnenan10Ussne nEaRwIneInTIAEwLazUSnsTiuSEnIanTs uaadldiRnledn

ABMsAmwIBIg NI ATRAINaIENsnAziaue AT S wWE laa g iz EN
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] o

4. AANNUTINSIAIARNSNER RN EINaRDN15E52rhAINATSE YN (cover rule)

a o o a

U3UNIRN139zdn IHANSHERUzasnasuniinwuazfidnwasaludwiniiisanesianissiinasuens

9
o
(% o =1

ADITISEHRATNTDANAILND derivatives AWEARAILIRABALIATT LARINWLY derivatives Wb waztlwlUn1NT

9 9

FNBNIIBANSATINATG N.8.6. NAKR

5. naninuTiaLANA1MTUNTaINwNNIngUsEaIALian1TanANNLEE

9

Tunsdinusuninnsasnulu derivatives 7 underlying lalldfasiennunsndaunazannnnaiiios nsasmuly

derivatives A9na136889 U lUATNAAITNIWANZNTINNTT N.A.6. NN

6. NANLNUTIANLANAIMSUN1T89Y) 1 OTC derivatives

o

USUNIRNTT F099R LY HaDANAIIH OTC derivatives 594

6.1 lvRdayydnehenitoAwinuazudiyar1gRossngas derivatives IUSENIANITNIIWNNTUA 15

al

'
1 ] [ @

waziugavineaasunaziion noi lunsdiniuaonarnduinngariiniszasusundanis IWAiuinuazuds

9

a

yargfsssanegluiniinisdely

a ° 1

6.2 lunsdiiinmenisoindenanssnusasIAI2e9 derivatives agsfined Aty IHadyyIdndenis

Y]

ATWISLASUTIYAREREIINEDY derivatives TH USHNIANTITNIIUYIWA

a

o

6.3 AayaBndenitsdueanliinisansgius derivatives L US¥NIAN13SasEls

CY o o

a ° [ o

7. nannasiisindnsunisidnlwadyails credit derivatives

USENIRnTS AesUfuRnntanlaned

7.1 W UnAdtyaln credit derivatives alan1ziNaN158AATNLRBILYA

o

ar

7.2 W Uuadnyn leianies credit derivatives NRANwMzzaIgINIsansaLfieuABIiugINTINDENINT

281915 F9%h

=1

7.2.1 Credit Default Swap : @slsiun n1smnaslugIvegdoUsziwaNiIaIwAsRnTLALITRsAY

U

ANANTSALWNN5EN52r AN obligation 209EKNWATN obligation 1w IneRdyqNaglugwedanedse i

a9 Y]
2

Anuesfinnszyniuiazsadissiumadannasdoussiuanaieadiaiin credit event Zulngasfinal
dannasdeuszinanaidsinsuituaiud (lunsdiilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1ai91 obligation azflifiessnenisiies (Single Name Credit Default Swap) %38 obligation &
naneen1seivwaliganelssiwanmiesfininfidissniliioia credit event Iuiy obligation 1813
Tasnenanfiofiuaneusn (First to Default Swap) 3aifiaifin credit event Zuriy obligation 318151AT IS
nielwnga obligation Feazfinisdnszanamimanzludinsosduningsein uidannanzasuimuaiia

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

9
£y=)

7.2.2 Total Rate of Return Swap : Z9lsiua n1sanaslugiwzd@ouszivanaiiesaasdunsneg

a

greBefifinannisanasrasaanauuniiaslasuanfuningsneds TnegdaneUszinannuieefinnssyniug
azdnenanaULIwIUSHIAsTinSesnaeRaficsBiiusnsmenienaiiazanasin wazduiianas (§18)
A8yARgRoTINABsAwNSNES980 ilauaniunisiigeuszinanaidsselownanouunuwuazdiuiiiiagm
(1#l) 2eayarngfoTsnaasdunsngsredeliiuganeuszinaades awninaziiin credit event niaAsu

Avwada (nsailaifin credit event)
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7.3 magl ”ﬁ’aﬁgﬁmmgmmuﬁﬁmmfm International Swaps and Derivatives Association (ISDA) %38

d o o & iy o o

TUEUINIATFIBAUATNNFIRNITBAMENTTHNNG N.A.H. BONTU DNIDANAINHANWUZAIN
7.3.1 fualdvsrulamnngrane wazladnniaudinunguaneiimenanninduaznannnannsne

NIDNHANED

Id v o e

7.3.2 ldfidaimuaivinlvansAdnualilunsarsniiniedynyidesearering credit

'
a

derivatives ina198oFandelU

°

7.3.3 ladfidardmualvinasnusiasaldandeneliungdyan

'
o

3.13.2. Ussingaananningnianinddnan vsanisninanualaeisounasasmulusisussing

USunIRNszasuwnsansiUsslegiianizannnannsng niwdiudu nseneenualagisiuadisle
2819 I3 aVaN8ag19AINNUSENIARMZNSINAIS N.8.6. ¥IUSTNIAGIHNINTWANMEASINAIS N.8.6. ANHWA
AR LU LIWWATWNSRNAMENTINATS N.8.56. 9308 1HNIIWANZNTINNIT N.8.6. IHANNRKIaUNS o

UsznAwn lans ol A NUSELANAS 0 8 NWMEIaInaN NSNS ansSnaaunsan1svinnennalneisaw

Y

windunisasuluasansniedygiluielseind asssrsedygininainsaaweaiensailunis

oo

s (% [ o o

sy luwlszinAniniigawinnuauas I wnannsnguazaa1anannsnaNidwanninansiaas 10SCO wiah

(Y]

v
o o o

An15%eneluna1ngaanenannsnga1sUssANDnaN13n209 WFE #3010 ums1815209USHNNInaIuwas

LEwa21811 GMS

faufl 1 : 51815 TS (transferable securities)
1. #91875 TS NaneANN asansnenadule 1 wenniennnsndiuludimineasda 3.13.2 4of
AN URIAMdanInaTiiATUdIL Fal

1.1 LiifdarimuaniaSanlafivinlamuiinszgniwannningarduasuluvnans

1.2 ansadeniield (sanfansdfiin B/E nie PN MflGoulavinaAeudoudnasyuldinfivns

%

T¥finssulendndisensadlunsanslamaisnisingnaneiinun niefitenlalvnosmuanansnasfug
28NAINHTLA)

1.3 ﬁﬂ”agaLﬁsarTumwmsﬁgﬂm”a\‘iﬂiun”’muaxﬁmsﬂ%’w?ﬂL@uﬂixﬁwaai'maﬁ'nam Feusendanig
mmsnLﬂ”ﬂﬁﬂﬁﬁaﬁﬂmﬂixﬂaumiﬁmazmﬁmﬁuhamu"[ﬁaeiwaaﬁluam wazfidayasAfiasrionyam
R IIN Tnedayasinasassrsdinnunasdayaidoteladedaiaandnizsnisswmduieensuluazsiu
dna
2. puaNTRLAznannaeilunTauIIRs I TRNENTINT fAueluda 1.

2.1 lunsdfifunsamulu B/E w3a P/N fioonasiansisnaiiedisenitnnsd B/E n3e P/N sondn
fosfinissuarianiasuseslneyananosh

2.1.1 8%. Ud. ¥38 UA. AINNGWANEI6I8gIAan1twn15En

2.1.2 SWIANTDDNE®

2.1.3 SWIANSBIAISHILATIZA

2.1.4 SWIAISNINITNUATLAZENNIHNTNYAT

2.1.5 SWIAITNAIKIIEVAIIWIANALAZIWIREDNLAIUTEINA N

2.1.6 swimsiienisdiesnuazsinduislszinalng

2.1.7 swimsdaanurelszindlng

2.1.8 aniunsinssUssmAn i anvusyhuaieanugsudinea 2.1.1 - 2.1.7
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o o ) o o

Mot N199118MIBN1IUIBIRINE1IABTWN19011aNIBN1TTUIBINEIT8WIaEaaNA Ned1wInIINTIRanLe
(&) mwfiszylilu B/E w38 P/N siag

[

s NswdauUsTLANKUIY CIS

wa

2
pofin A nURLAARNINAITLWNITAIN WG

nsMurilaNnIsaanagn1aladiAungraIes1sUszInA
aanag |

a

1. nsdhdunibie cis
1.1 fauantazfulumananinasilunsasmwdwieiiudaimuadinsunmans s Tudd 1 4o
1.1 98 1.2 uazde 1.3
1.2 \Huvhiezaenasyu CIs seUszinafifanunzdoi
1.2.1 MsganuasnsiavezgagaeladnisiiuguazambienwEUssmAfimuALasI%
nanninduazaandomenanningdaduaandnasityes 10sco wialluniierasnasmmu CIS AaUsinAd
finstemelunandomenanningsiisUszinafifwasndnass wre
1.2.2 CIS operator #8snasnuisnadagnelinmsiiuguazasmiieswiniuguaifussnin
d13ty289 10SCO
1.2.3 lunsdifinesussluamulumiigzesnasu CIs s19UszinA nasyw CIS Aelszine
sena1aspsegnielandninmsinisiiugua n1seen n1slEueae LazNIIANSAINSUNDINILABERIN
S18tDE289UTHINAhY
1.3 Uszimaiimfuguanisiawemeniiesnanfanasnisiianuduasesdamuatisfisswe N n1u
srefaUszimAidinnwimun

o

1.4 Tunsdidunisasurainasnusinluniieggasnadyu CIS A19UTHNA NBIYwAINE1IHBIHNTEMR
nsginlitaniznsdifivandndnlunisusrmsannadentunisdinsamioun uazfinleuienisayueaois
(ldldnunisasuluniaezasnasmu s arsdszinadadunasusianasiiiiasmulunasiiume)

° a1

1.4.1 fAnsasulunsnddwiloldisAmmmudndan (pro rata) wdalanaidwlumandninos
single entity limit ﬂa\‘mammwﬁfu nais nannaiaenanlaldiunsdinsndauidu sip

1.4.2 ﬁmiammﬂw%wﬁa%Lﬁa"lﬁ”i%ﬁ'lmmmNa"mhu (pro rata) udalaaalnlumananinusd
product limit A1nsunsndawin sip ‘zlaaﬂammwﬁfu

1.4.3 ﬂmsamu"lu derivatives ﬁL"T‘J%VL“lJmNﬁﬁJﬂLﬂm*VT global exposure limit ﬂaanammmﬁfu

Tunsdinaenu CIs AedszmaiinesuwInammu daodunasuiigoinamulunsngandodn
Uszianuazadaieanuiinesusasnsaawls uazidonsndduilisansoamuldmmwines
dhaw (pro rata) uarazmnaldifinsaeas 20 289 NAV 289n899UIINAINGT
2. nadhfwniie CIs waniniteanidvualudind 2 4o 1

2.1 figuaniRuaninlumamdninarilunnsamudmieiudaimuadimsuasians Ts Tudawil 1 9

1.1 98 1.2 uazdd 1.3

2 2 apnziiawlunaiazdaagnannsngsrsuszsimnanduan1dnaas WFE

d7uN 3 : nswdaudszandudinrnsansastiauintueln

paaduwlndnlugavwnmstiwanuszimarsansiasanslszmAieuSudnaeegsudInagh

1. da1wn15usznInsUseinaiUsandlnedudanin
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2. 401UBN15nANUsTINANR AN WMo ReINUESULINAINTD 3.13.1 d9uil 3 : nSwaAnUIZANEH

dnusans1asiieuLnwen 98 1. - 9.

daufl 4 : gsnssuUszianmsdalaedidyyrzreAulusieuszime (reverse repo)

9

IG]EIL%%VLU[5]’1N‘ViﬁﬂLﬂmﬁﬁﬁ?ﬁﬂﬂ?%ﬂm%ﬂiiNﬂ?i N.8.6. NG

faudi 5 : gsnssuUszannsliBanannswelus1aUszine (securities lending)

laenTuluniunann NN nAnENIsNAIS N.8.6. AR

d2UN 6 : §3N3INUTLLAN derivatives Tusireuszina muwé’mnmv‘fmsmnuﬁ'eﬁ

o

1. Uz1AM underlying derivatives finasnuazidiuadyulasiadl underlying agnslnagonitinsanaie

@

o

E195 9%
1.1 nindanfinasnuanansaasulaludmi 1 - 5
1.2 sasmenile
1.3 dRTuanUBaniin
1.4 \ASAR L% credit rating B30 credit event U6
1.5 safhSwie sadnfasrusznaudiuiuwaniosaudsnin 1.1 - 1.4 wie 1.7
1.6 fafiifesAusznaudusafinin 1.5

1.7 underlying BWATNNEIBNITHANEATINAIT N.8.6. ATHWALNNLAN

Tunsdlf derivatives 81989U31AN289 underlying F1961% 51A1NE989RINA1IRBITUSIANTRRUS (spot price)

WeaTIANAQYZI a1 (futures price) NS 1199 51289 underlying Buiilalldnzdh w3 underlying 7

WnosAUsznauzasnaiainald sostuingansuadioninensasiaeeliagnsunsvaiesie

2. Wanlansasnu vsENIANITIzALAUN1SaY Kl derivatives laBaLND
2.1 nsmﬁnamﬂﬁa:mﬁmﬁumaamu‘lu derivatives Wa& underlying 284 derivatives ﬁasamu"h”aei’m

FaanluwlAsinig

s

2.2 1 Unnsidnlngd

ar

1l derivatives adnglaad19vithenath
2.2.1 derivatives on organized exchange

figdyaydndhenialuifiyananlasuayis

q

d @ 1 U
2.2.2 n5tMUn OTC derivatives MaN9USEINA 699

L3

TiUsznaugsfia derivatives Niagnnglanisinugualaenhiesuiiiuguasunanninduasnainnannsne

MuannZnadigaed 10SCO nIaMUunan1Znaas WFE

o U

2.3 SL%ﬂ'iEu‘VI"ﬂ GIENNﬂﬁiﬁﬁiz‘ﬁ%ﬂ']ﬂﬂTﬁﬂGNE]Uﬂ%FﬂLNE] derivatives ﬁ%ﬂﬂ'ﬂﬂ ﬁ%ﬂﬁ%%l}]ﬂﬂLUWYliWBﬂ%ﬂ

v [
o

nasyuanansaasywle el liinesyuendugfianssuneuniafmiiideneuduasuias

3. NANLNUTLRNLANNTH underlying LA

o
| U

14NN derivatives § underlying LUWAZHAINED 1.5 — 1.6 AEHAINA1IHDINANWUTHI
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3.1 \UwusginfinnsfmuaidnisAwinliogednan Inefinsszyunasdayazas underlying nsadade

619 7 fidkanldlunisarwin wazdinisAwinarildludaguumannumanzaagasesAUsznaudonsd

[ '
o a

19% underlying n3aUad8RINa1A9ENSATERIMIAINENIzAA AR T wEaTEARe

dadd o

3.2 Wueahnianwmuzadnolaag1evihni

@ o ddd e o

3.2.1 AaRNAnIsnszanemadaiiawe laaduaninianuuzlaanymsnhno

o
o @ !

3.2.1.1 srfifissAUsznaunAaziiinmindoenimiewringu 20% sesinninnonag

3.2.1.2 safifissAUsznaulasamilefiinninieeninrdamiiy 35% gaeiimin
wanan wnsafdnluausnizaain Tnsasrusznoumauaasfiiminldiiusnsiitimualude 3.2.1.1
MMsRNSINSNSENERnENANED 3.2.1.1 uazde 3.2.1.2 lusnehasAuszneuiiieidasiunasinge

PWINBAUNINIITEUN

[ o

o ad o d o -1
3.2.1 ﬂﬁ%a%iﬂ%ﬂﬂﬁ]’]ﬂ‘ﬂa 3.2.1V]LU%VLUEI’]NLGE]%VL‘ZlﬂiUﬂ’J% I

'
o o

3.2.2.1 WwsigindesAvsznauluasiasniedyyrinasusinnsaasulalagnse

3.2.2.2 LaFAWINITUaINUATNTAEI (pro rata) LaflaunibeinesnuasuleasIans
v3odnyimlnsnsoudlduadulunananinmed single entity limit 289n097WIk
3.3 Wumiitlasunmeimwlaeaatuifanaiitedowasviminilaadedaszanusendnnis nas
winusingianrduasnannduwusunluiaiozasuiunannis vSEndansaedalviainsn1sdaeiaN

1 o a o [

‘Zlyﬁ]LLEJW\‘WI’NNaﬂizIEl‘ZﬁlE]El’NN‘Uixﬁ‘ﬂ‘dﬂ’l‘Wﬂ’]ﬂ

3.4 finsuanenaiivg 9 egnvsaitondulszdmniwiinisiiuienfinsieuedoyastenimmnenisnl
3.5 lunsdifiduazitiwde srdinona1isasrwinlaeldundiayasnedeainsnecwaamwiems
519nN15209U52INA INensaa1UTZINA ¥ aRIWINAINTIARWAILAZUSNSNIUSENIANLaRSTALRRLAT

ABMsAmwIBIg NI ATRAINaIEINsnAziaue AT S wa laa g iz EN

4. pANNUTNSIR AN INEa RN EINaAN193152 bR INAT 52 YN (cover rule)

USUNIAN1IHasIRlHRNINEFuzasnasunfinunnwazfisnnadadludiwiniiiiesnesanssNinasmwens

o
(% o =1

FasdnssnieNdannaile derivatives angnadlinaanaanflaaul derivatives uw waziduluniad

FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANd1MTUNTaIwNNIngUsEaIALIian1TanANNLEE

9

TunsdlNusundnn15a9nuln derivatives 7 underlying laildfaifieniunsnddunazannnnaiiios n1sasmwly

] U

derivatives ﬁﬂﬂE‘]’]’]ﬁENL%%VLUWWNﬁﬁ?ﬁﬂﬁ%ﬂmzrﬁ?Nﬂ?i N.8.6. NARA

6. nanNUTIRNLANEIMSUN1989Y w1 OTC derivatives

a

USUNIANI99IA IR RIDANAIL OTC derivatives Hdth

o v a

6.1 lviRanyy1dndrenitorwinuazudiyar1gRossngas derivatives TAUIENIANIINIIUNATUA 15

Y] @ o

[ 1 | s ]

waziugavinezausasiion noi lunsdinivaonarnluinngariiniszesuiundanis IdAuinuazuds

q

a

yargfisssnneluiniinisdaly

a s a e

6.2 lunstinifinmenisiNdonanssnusasIAIZe derivatives aeafined Aty IRy 18ndenii

1 a

AIWItLAZUTIYAREREIINID derivatives TAUTENIANIINITUTINT

6.3 ganadndenidnsanliinisansgine derivatives LauSUNIRNT15302a e

tY oo
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7. nannasiisBndnsunisidntuadyails credit derivatives

a

UsunInnsAasUfuRmadanlanii

o

7.1 W Uwadtyaln credit derivatives lalawziian1sannaLieainmm

o

ar

7.2 nluadna leianis credit derivatives NflaNwWML2BIGINTINNTOLTBURBIAUGINTIHOE1INTS

o

28195 F9%h

7.2.1 Credit Default Swap : @slsin n1smnaslugInedgoUsziwanaLiesa1wAsRANLNgdaeny

ANATNTSALWNN5EN52rHATN obligation 209EKNWATN obligation 1w lneRdyqNaglugwedanedse i

@ a9

Anueefinnszyniuiazsadissiumadannasdeussiuanaieadiaiia credit event Zulngasfinal
dannasdeuszinanaidsinsuituaiud (lunsdilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1691 obligation azflifiessnenisiies (Single Name Credit Default Swap) %38 obligation &
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0. saUszinadilasuaunalisznougsia sw. Tudszmnelng
5.2 \Huasasfifdnumzadnlnanomitosioi

5.2.1 gaandwusunaansiieon
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