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“NagwIIN  nasusIndfienfinsdwiedeasunisnawinaiainsUnssnaiwiaiuluginianis

WWsURT Trssn1sdmnenaswinstUnsaideszesfiaas (Asian Bond Fund 2) musfzasiilasya

\aidy” NGNGUIATTNAIANIZN Executives Meeting of East Asia and Pacific Central Banks
(EMEAP)

“NBINWIIN  NBINWIINTITARITuANNARMESTNWAS LHDTUA 1 nsngIAN WA 2546

MEANY”

“nagnu Al” ﬂam%‘i:}mﬁ ;jam%ﬁmﬁiwﬂaﬂ (Accredited Investor Mutual Fund)

“nagyw buy &  nasywsINNRainaswResrsaieilastanswdiunamulianasuiirunaigaas

hold” NINEGRY NIDATUDNEYIDITOUNTITAINUIDINGINUTIN NIOATUBIELIBINGINKIIN

o
o o

“Naenu IS nasnuiTnRsIuAangranentsUszinAdianvazidulasinisasuuuungs

A19UssNA”  (collective investment scheme) 1sh laldnnaeywusiana1iazdnndluglusun nias ve
sUanlausldsanfionasyu property uaznaeyw infra NIARIAUATNNGRNBEIIUTZNA

“nagnw ETF  Nad%i exchange traded fund NIRAIZUAINNGNH1EEIIUTENA

A9USENA”
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1. Tad £~1q‘ﬂizﬁﬂﬁLﬁa%ﬂNanzIﬂ%ﬂﬂﬂﬂﬂiLﬁﬂﬁ’]‘li (speculate)

2. fualvmnmdedlunsasulagsingasnasmuanas
3. Wnn15aaRNHLEee lUkazANNLEBaNIZ28ININETUNABIN1ITARAINLEES
4. @rx1snaaRNLEeslaadelUszENS a1

lA39n139AN13N89YHIIN
NSNEAWAI

1. 3uen Uasdudan Tusudints Sulinddais viansna1sannianwmsyinwas
LEIAULIwEN
2. HAINDONNINENDANATNNHANIBINEILEWIATISNENITNWATUAZENNINUNIILNYAT

3. 881N2ANAWNLAWNDDNATNNRNIETIAILEUIATIDDNEL

[

o @ @ a - i a o o
annasiilulunanangzSezd (Shariah) wazdanwusdi

=

gutAgglanuwen Tae

o a

TafiifeuReelanugiinaansasendwdwawangdygidieiieufeslsiu

5

e®_

o

v @ o
UN’]ﬂIﬂLEﬂNﬁ]’]%']% 1] L']ﬂ'ﬂﬂ ‘)

e e

FnnfasrUsznau T wiuA LaAdprmaneaa

ho)

panInrindulnefiingUszamiaazioudnaiwile
p31a15M19n1sundSenlaldudasanimluniuls
MI1ETHA%

1. PIIBARY

2. WusURIIFUIA NIaWusURT sUN.

U

3. WuaUns B/E P/N AQN N3a¥ug Ainsensanisnairsanasnuwilulidugfiniszynni

9

naawlaLA AI1E1TNUANUTENA 6 Liaw FA 23



“B31813
2R3
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derivatives”
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SWIAIINAT HIDWHILINUIDITFUIAAIUIINA ¥I889ANTTIzHINNUsEINA 1 Tngpan
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fifin1s8n9Beanndninarin1siiuguARnITHI1UYB Basel Committee on Banking
Supervision (Basel IIl)
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“¥43e CIS”

“Ub38 infra”

“Hibae
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“WugIses
ﬁ’%”
‘£B/E”

“benchmark”

“CIs

operator”

“concentration
limit”
“counterparty
limit”

“CRA”

“credit

derivatives”

“credit event”

wiaezesnasuwaeslaenemitoai

1. wieamurasnemuIniagmeldiiulsznAruznssnnsiiunaaywiiaae
naninainsIanIsnasusmiagamwmiall nasusiaiagamuifldsedes
nasusININBgas Uz LazNesHIMYARS

2. IBYDINDINY CIS H19UTEINA

o

wiigzasnaImnindawitieadesiulaseasronugin Fedluguuuuadrlaogroniionsi

o
4

1. NE9NUlATIATIINUGIRTITRAIZUATNNGANIEIFIBRANNSHELAZAA1ARANTSHE

HIRENNYANLINAIENTHRNDGINTINIUAIAN

o
4

2. NOIUIATIASIINUFIUANUTTINATIIRATIUAINNGANEAUSTINAZIRT

o

UsedIm

v
o

B
wantun1sasnuluanwmziuafeaiunasulaseasionugwaiy 1. Mo |

v
o o

PRI BIUUSEN NIFE nIasUdnla

@ a

0
q
H3192

o

WiegINaInsWaawNeIgasnuadinisansngdeagnguuuvadislaatisnianei

1. nesnusINadInIsansnENagnelAUIAUUsENMARNENSINNISAAUAAIAYWINsIY

o o

MNANLNMTINITIANIINBIYUITINGTINITUNTNE

2. N3AALNENITAINUlUNEFINITHNSHENIRRIIUAINNgRENEIEIENSHELNagINTIN LW
A6

3. foreign REIT
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gR1318IWN TR BNAR YN

o ar |
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“credit rating”

“currency
risk”

“delta”

“derivatives”
“derivatives
on

organized
exchange”
“discount
rate”
“DW”

“foreign REIT”

“FX”
“GMS”

“group limit”

“guarantor
rating”
“international
scale”
“investment
grade”
“l0sco”
“IPO”

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

“ME”

“MM F”

AuAUANNWILEadaNInYilae CRA ZallwnisUssiiwANa NIl nA15E15E AN
AINAITAIDN YN

ATNLEE9ANY FX

anIUIBUBUN TR EwUU8928951AIRTIEITHIDNWT NUSIAT underlying 209A57
A1IATONULT UAILANTE
(TRTRE LR P NG

derivatives M%7 EJT%@I%ET%E)?I’I & derivatives

ghsaInanzainanningnseasiansninisasunazldlunisiwisnyarize
MANNITNINTONTIETU

ludAtyuansdndaynus (Derivative Warrants)

[V
o o

NBINSHANSONDIDNINISNNITNEINIRAIAWA NN RNEA1IUTEINATIRTRQUSEHIRRAN 19

9

[
o

9% 16

o

nsasnulwadanamingrialuianisivsznaugsianamodim3ansne
nensaAnSenasinaIazdnmalugUusEn niad nSeguduln
SRsuAnUABwIUATIA1IUSZINA (Foreign Exchange)
UssinAngaeugAaaguusinlas (Greater Mekong Subregion) Bsldun 3198101903
Anye d113m3guszandulneUssanauwans anonsmsgurIana NLEnaNS 816715053
AIANTINIIAUIN LATA15190STUTLANTUAN (LANISHUNAYUUIY)
sasdammIaiwiiAwnaungaiants lnensisandimwnisamuluusazusind

aglunguianIsnAIwIMTINGY

o
a o

guAUANNUL BT aaasIHA1TT NN MBI H3UIDY 3018 JAaNAAs v
Usznu

NIM5gIHNITIAT credit rating TwszaunldiUSauifisussnineUszing
credit rating Twszauianasaaayule’
International Organization of Securities Commissions

I [ o & iy . .
nsiawenensIasraUszangmdnnnsniluluasiusn (Initial Public Offering)
AUAUAM NI DN 2DINANNINENIANTNE R
AWAUAINUILZDNDDINEINATIHITHIDAS YN

Nuaﬂl’lﬁ’WNi’lﬂ’lﬁﬂ’Wﬂ

NB9NHIIN (Mutual Fund)

NaeNuIINAAIALIH (Money Market Fund)
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“national
scale”
6£NAV,9
“net

exposure”

“Non-retail

MF”

“notional
amount”

“obligation”

“options”

“0TC
derivatives”
“P/N”
“portfolio
duration”
“product
limit”
“PVD”
“regulated

market”

“repo”
“retail MF”
“retail PF”
“reverse
repo”

“SBL”

“securities
lending”

“SET”

NIM53IHNITIAT credit rating Twszaunldiuseuifieuneluwlszing

v go

HARNINETAWGNS (Net Asset Value)

yaAnsasuwgndlunsnddulddntunisamulnensmialaedaniinnsasuluas
ssnsedyyilvinanauunulnedredagiuninddn dalunalrnasmuiannadedn

NSNE AW
o
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vlU nesnustsiiadamuiifldsnedes nasyusnilagamulssananniv uas
NaIUAINYAAR

NAANBTNARIA Y QY1289 derivatives

UIZLANULAZ AN WU ADININENWNTDANRIATHN credit derivatives 8198989 (obligation

category & obligation characteristics)

'
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Ay fanwuzan (3) 200he18 “drnN70218829WHN” TWHIATT 3 WHS

9
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A
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'
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derivatives Z9@aaneuanewddaane derivatives

v a

28yeu 198 (Promissory Note)

e,

angafsaaningduiasmu deledainnisAiuwinAimasInsgIuaIng
gR318IBNITAIBNATWIUAINUTEANNTHE TS

Na9nwa1309Lae98N (Provident Fund)
Augnatsidadainien1sdeansszringaialiiinnisasaifesesdaznensnds

'
| o

sewinariule sanriolidanasne 9 Miieadunsansimn lnegudnansonaiaganels
nsfiuguazaImIINInsansuiivminfidfuguas undnninansenaans i
anwMzinwasAgInURaNNIWe

qinisunWiﬂWﬂImﬂﬁﬁ’zyzyﬂ%aﬁu (repurchase agreement)

nasusININegaImwialy (retail Mutual Fund)

NB9NWaIBYARATI8ERY (retail Private Fund)

Y

Qiﬂiiwﬂﬂi%afﬂﬂﬁﬂ yEU128AY (reverse repurchase agreement)

@

o o o

gaflanannsndussinnianisnisBuuazliBanannsig (Securities Borrowing and
Lending)

§IN3HMIABNRANNSHE

AANAVANNSNELHIUTZINA Ne
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“share
warrants”
“single entity
limit”

“SIP”

“gN?”
“sovereign
rating”
“TBMA”

“TSFC”

“TSR”
“underlying”

“WFE”

'
a v

ludAtyuansdnsnasdor
g01318IWNITAINUNAIWIME N BENNSNEFUNT oAy

Specific Investment Products

RI1aNINHA I a8 IEN (Structured Note)

'
o

susuAnNwLlafossAulsanArassainaiioanasasfituiiod dafunsusadin
ansdelunnsiinindissnieessguiazesssmnarin

SNIANARIAATIEN TN INE (Thai Bond Market Association)

ua. Aldsuluaygnaisznougsfandnnindguszian

mﬂﬁﬁmﬁmﬁaqsﬁwﬁnw%”wﬁ (Securities Finance Corporation) AINNLANIEIN6AE
NANNINEUALARIARANNINE

SL“ULLﬁmﬁ‘Hﬂum’i%aﬁmﬁuﬂq%mauﬁﬂﬁlﬁ (Transferable Subscription Right)

AuA AILUs HIoNANNIWEaN9Ee

World Federation of Exchanges

1. ¥a Uszan LLa%a']q‘llElﬂIﬂiﬁﬂ'liﬁlﬂﬂ'liﬂé]\i‘(!ui'aﬂ .

1.1. galasenisdnns (Ine) © nasnwdlam asna1snisnelszsind 6 ban FA

1.2. #alAs9n159mN13 (89nQw) : K Foreign Fixed Income 6 Months FA Fund

1.3. #aea : KFFEMFA

1.4. Yszanlasinis © nasnwda

1.5. Us2LANN15218 ;. 218AS9LRE7

1.6. Msfmuag1glasinis © Amue

1.7. 91glAsems : - U6 lan 0 u

1.8. 91glAsen1sieiud (nsdifmuaeigdudeam) :

1.9. Houls (a1glasens) :

Uszaod 6 Laawlaglasinnin 5 tAaw 10 31 wazlaifin 6 WHaw 20 T4 WUIINIWIAIINTUNFITENI

ANZNIINNTS N.8.6.5uaanzideunamsndRumdunamusiu
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Rouladw 7 : UiEMIANIs1RgANTsIEwazEnSaIannemy Tunsdiiifinmgnsciagmiiadiilanie
naneag1sasie U

1) US¥ndnn1sanvgiinsiauazeeac szl ERe I EnkIERMBATILIN NilAnnas el
s2e21981 15 T sumuaiuiionnzdewdunosmusin ilefarsmnfivinliaansaaemielrls
NARUUNHAIMINZEN nosAIzRaARNIsIAEwI e nIalianansavmsiansiiazasunududslile
uazgfemgasuenalildsunansuununinsnsfivszanunisly

2) SminergaeulnszezaEe2 BAILIN AEINT 500 A1uum wia

3) nadifianmnsainsasulusnelszmalainanzau Ww nzaaALazATYgRafiANHTEI nI0LAR
wman1aniliunilaeuisninnisesdnlniinissudedumienmulnedaluifiniels 1 Howiuausiuiion

=1 =
V]$LUEI%L1J%H?N‘V!%3’JN

1.10. anwmzlasenis : nasnwiagamwialy

1.11. anwaiznIsLawaane ; Lawazeluine

2. 5'11;'314@1;?3%aa'[ﬂsamsﬁ'mmsnammw gaﬁhﬁmﬂq" I1uU UsElan 5IA1289REIEAINUNLEUD

Y
2.1. S1uaniIunuzaelAsens 1 10,000,000,000.00 UM

2.2. owly (Sramiuguradlasinis) ;

wnlwIzezIaLEwaenkIeawinIsessdaniigamwluyarnfinnindiwaniinguasdlasinis usen

Jansanaiindwinduzaslasinislasniaiv 1,500 auuimnseRadudiwiuniieasmuiiinzule

Wit 150 a1uniIe
2.3. yar9ins1lifanie : 10.0000 UM
2.4. IIWIWHHILAIYH  1,000,000,000.0000 Mitk3e

2.5. Sﬂﬂﬂﬂaﬂ%ﬁ’lﬂﬂﬂﬂ%ﬁLﬁ%ﬂ‘ﬂ?ﬁlﬂ%\‘ﬂlﬁﬂ :10.0000 UM

' o
a

2.6. YAAIAUWFAIZDINIIHIZIAIILIN © 500.00 UM

'
o

2.7. yarAus1209n1saeZanseanly : laiinue

2.8. YARNIBFAIVDINITAID LA ©

2.9. IIWIMNUILAIUIEIZBINITAIZ 1AL |
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o
o

2.10. yaAmwIgaswALraalwlnydaus

o
o

2.11. Swannibigasnuariolulydaus

2.12. 518aZLD8ALNNLAN

3. IngUszaAzaclAsINIsIANISNaINUTIN BHANBINUIIN Usetannasnusin wlauienisasnu
anwmzfitAy n1sasmulusieuseina msasmuludyyiBesigsloni Ussianuazdnsisdunisamu

Tunannswensanswaaudu ‘vi'%amsmmanma‘[m"’a‘s’ﬁuﬁ%amu :

3.1. ingUszavAzaslATINIg :

lasen1s@inguszasAiianauanasgauwiiluigmitmanauunuiinasnuazlasuainaanideainnisasmn

9

Tums1ansrinolulaza1susens
3.2. Uszannasuaiauleungnaans : a31a1swh

3.3. UsELANNaI A TNAN WU LAY ©

3.4. Usstnnsaaywenansaeuluussinauaziaussmne ¢ nasmusanfiuinasmuuuuianades

AN9USEINA

wazfiuleuneanniotasiuansdesanshuanufeunmaniidet

3.5. wlevrensgin (A78)

SL%ﬂ’liﬁ]ﬂﬂ’liﬂEN‘ﬂ% ‘Ui‘i:lf‘V]ﬁ]ﬂﬂ’ﬁE]'WﬂEJNL\‘i%‘ﬁi@“/ﬁ‘d?ﬂiiNﬂ’]?‘Zl’lEl[ﬂElNﬁﬂl ’Wﬁﬂ u"lummawmw”(.ﬂmu

o

v
o

NANLNOUT L\??J%VL‘ZI LLﬁ$']ﬁﬂ'13‘VlﬂﬂJ$ﬂ33Nﬂ’]i N.8.6. WIDHIBNITHAMZNIINAIG N.8.6. UTZNIARIALA N9

VI UNBUSATANINARDIZBINDINUTIN

Y

3.6. N3AINWINALQYIZo18a9WlN (Derivatives) © B9Y)%

o o

3.6.1 ThgUIzaIATEINITAIWINE 1 Zo218899MiN © N3aRRANLEEY (Hedging)

3.7. miaﬂﬂ%i%mwaﬁd tyeyngezeaIsriuiy (Structured Note) © lalaavu

3.8. NAENSNI5UINIINBIN® (Management Style) : HNagNSN13a91UATILFE (buy-and-hold)
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a o v

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

'
al

Taifl 1#8991NNBIYWIANITUIAITTANITUUU buy & hold e lHlsnanauLNUiAIANIIANITBZLIANIA KA

@ @

JelaldnUusinaouiisunanissiiveueasnasuwiunazin
3.10. ANWMENITIGNARDULNKADINGINH | IeuanaULBLUL lHTUTaY

3.11. Meandeaieriuuleunenisamuuasanuus iy :

LY - | v

nasnuazasuwlwaslssmalaeaisluseulvndliesndisoea: 80 vasyarmindaugnizasnamw lne
fiuleunenazasmulunanningnsaninddudwlunsaiierdoonunsiaisuieniiauaznelusislssing
waznsadwnludatunisSusislssna lasazsjasduasnulunannswdnlvianauunwmanzaaiiaiieu

AUSZAUAMNLEEY LAZRINIUIANHNWAIIDIHBENAT1E19L T nraN

v

dmsunisasquluuszing nasnuazasmulundnnswdfianomeluuszima Taun Futdn asiansmonisiin
LAZATIEITURING TINTINENNING WSanInaudn wensmnenualaeisouiilddnangnane n.a.m.
nasyuenaaswludygrdemeaisminlnefingusssediianistiosiuanades (Hedging) 16 Tneludam
Aa9anTaniUAen nosyuazilasinanmissiuasuaniudewnediwan agnlsfiaa nasyuazlaamu

Tuwasnansndanwuzanedym1daa18a299wuRe (Structured Notes)

nasnuazikuasnuluasssrindsuauanaindeioagluduaunainnsnasmuls (Investment Grade)

' '
a o I d

o¢10lsfid nesnuaransulunaIiiRswiuaANaEeiediniifiaansnasuls (Non - Investment
grade) Lawwznszﬁﬁr;mmswﬁﬁuvlﬁ%umﬁmﬁuﬁumwmL‘ﬁaﬁaﬁaﬂwwsnaanuvlﬁ(Investment grade)

AU TINOINUAIN Y

7t NMsFwInaTIdwA1IITIANS AliTniednadelui

(n) 92992131958N1TRIN FoflszeziaaUszann 30 Jutiuwaiuiivansieunamsnegan uaz

(2) drnewdnlasinis Fefissesnanussana 30 T
uSemInmsasInAnsazidnnasmulunsdiinesulianansaaspmielrlduansuunuiiuisninns
finsafiwinnanzaaneluszezna 15 Swiuaousiufiaanzdewdunesmuwnn uaz/mielunsdi
gnun1sainmsasnulusislssmaladinannzas W nazaaiauaziAsugialanaiunimw niaifiamenisalla
UnilaguisninmsezdnliiinissudeiuwnieamulaesaluiGinelu 1 eutusudinfiaanzfewmin

NBINUIIN
3.12. gasdenn1sawlua19Uszne

3.13. Uszianzasnanningwiansnganan vian1sminenualnesauniazamm :

o

3.13.1. Uszndaananningnianindduau vian1aniaenualneisunasasmululssng :

U3unannIsazaswnsauasriUszleiianizainranning nindaudun wieninanualneisouadiile

a8 iensarangag19InINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIT N.8.6. ANHWE
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AR LU LIWWATWNSRNAMENTINATS N.8.6.¥3081HNIIWANZNTINNTT N.8.6. AN NRUIaUNS oS

UsznAwn lans ol A NUSELANAS 0 8 NWMEIaInaN NSNS ansSnaaunsan1svinnennalneisaw

a2uN 1 :ﬂssmmtasqmauﬁ'ﬁﬂaam'la'lsmamilﬁuﬁ"a'lﬂ

1. Uszianzasnsais laun
1.1 A5IE15R
1.1.1 WusUns
1.1.2 AUTWAGS
1.1.3 ¥ (lusaniuguuasanin dugouins uasnsnans Basel )
1.1.4 f7uaniin (Bill of Exchange®3s B/E)

1.1.5 maaey 1413w (Promissory Notewa P/N)

v

1.1.6 ludAgyuansdnsnasdaug

q

cdda )

1.1.7 Tunanednslunauszlensiindl underlying 1Unwisunsnsaving

9

1.1.8 AF1EITABIWNNA NS WUALINUATIEITHWAINTD 1.1.1 - 1.1.7 AINNF1HNIIH

AMZNSIHATS N.8.6. ANTARGALNNLEN

2. F’!mﬂ&l‘ljﬁ‘llil\‘lﬁli'] d1SazHRann mm’lumimnu

a

nIngaunivIendanisazanansnamuwlaniads 1 sdesfinuaniRzainsssaananinainasuin soi

° o o

2.1 laifidofmuaniageanlanvildiamuiaissyniusnnndnyasduasmuluasians

@ 9

2.2 gansnilAeufiale (sanfonsdliln B/E n3a P/N NfiGenlavinsUfeuiiousnasmulamiivnig

%

Tifinssulondndisensadluasianslanaisnisiingraneiivmun wiaditeunlalvnasuaisnsaaefng

Y]

28NASIETLA)

2.3 fdayaneriuasiaisfividnianissansadifslaiiediandsznaunsfinnsusindwlaasyuls’

agvsd AN Lazfidoyasmfazviouyarigfiossw Inedayasinanisiasdredeanunadayaindeiolszs

al Y]

o o

davanamaniznnisawduiisassuluszsuana
2.4 Tunsdifidunsasmuls B/E nio P/N flanaanssonarniiedisznibn1sd B/E nde P/N fdana1asia
finssuanianiasusndlneynnadii
2.4.1 W. Ud. N38 UA. AINNVNIEINAIEGININA1TUNTTEH
2.4.2 SWIAII0ONEY
2.4.3 SWIAITDIANTFIATIEA
2.4.4 SWIANABNIINBATUAZENNIDINITNLAT
2.4.5 SWIANINRWIIEIHAIIWIANA1ILAZ IR AaNLHIUSZINA [NE
2.4.6 swimafianisdaanuazinduralszmalne
2.4.7 swiAsBaaINLAIUsTINAlNeg
2.4.8 A0NUWNITHWAUTENATI AN Yz wouSEIR UGS UdNeH 2.4.1 - 2.4.7
Yol nseniansanissusessananisandunisenianionssusesddedneniedeanss eswinsandenanide

n
(d1#0) maiiszyliln B/E w3a PN dae
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d2uf 2 : nswdauUsELANKUIY CIS

o
[ 1 e s

nsahluniaefiniseanagnelavsnunguanelne sasinndaifuaznaninmeilun1sasnwacik

1. fpmantBuazinwlumananinarilunsasmdwiiiudaimuadmsunsansnianisiwialdludn
fi1da21-23
2. lunsdifinasyuluasmulumiiag CIs 2aanaamusIn nosyusInAInanAasiuloutenisasmesii
(lildiunisasyulumsiae CIS gosnasnusIImosifiasulunesAums)

2.1 fmsasuluningandadnussnmuazaiiafeaniuiinemuwassnamuled

2.2 fmsasuluningdwioldisAmwinmudndan (pro rata) uddlduaulumamaninoed single
entity limit ?Jaanamuﬁfu

2.3 ﬁmiamﬂuﬂ%’wé’ﬁmﬁai‘z?ﬁ%ﬁ']mzumuﬁmdm (pro rata) waalanadnluanwaninmg product
limit Smsunsnauiiln sIP 2sne i

2.4 §in3aenwlw derivatives MUnlUnunaNNaMY global exposure limit 28INBIYWIY

faufl 3 : nSwdFulssaniudinwiensiasifisurinGudan
Faaduiulnniansasifieuriniudnzeegsudnsoit

1. sWIAITWIRYE (5W.) USENEwY® (V9.) niauidniasinnasdias (UA.) mungnanedsiegsiaan1tis
N136%

. BUIAIITBBNEY

. BWIANSDIANTHILATIZH

. BWIATIAENITNBATLAZENNTHINSNYAT

. usTMAmAsasiwdatiagande

. SWIAINAWIFIMATIUIANAILAzaWI At NI HIUSZINA NG

. swiAnsiienisdvesnuazindurisszinalne

. 0w ﬂ’]iaﬁﬂﬂNLLﬁl\‘iﬂizL‘ﬂﬂvL‘ﬂﬂ

© 0o N o o b~ wWw N

. #071UwN15nIEnINUsEANUsEnA inednanndn

10. @07U0WN15HWANUTZINANRANWHSITRaIAINURTURINATNGD 1. - 9.

daufi 4 : gsnssuUszannisdalnedisyyiaeiu (reverse repo)

a

U [~ s o .“:'
N1389% Wl reverse repo siaailulumananinaisa

LY
| e o dd

1. gy Aealuiifynnasiniiainnsadilugdyyiln reverse repo lamangnanalne
1.1 swiAawdidd (aW.)
1.2 USENEnN® (V)
1.3 USUNLATARWELEY (UA.)
1.4 US¥MannIng (ua.)
1.5 uS¥NUszinne
1.6 swiAsursUszindlneg (sun.)
1.7 namui’g/'\lmj

1.8 BAYARANHNNANIELRNIZINAIAR

9
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1.9 d9m3129N15ua3FIaMAIRINNYrN18I1A83GN15IUUTEN

2. 518150 81N19Y0 reverse repo BRI IWASIEITAI

2.1 A5181501A3g INeuazAT1asNAsAeUssna lnansdiluwnsiansnasgatsUseinesasdl credit

rating aﬂi%é’%ﬁu investment grade

v ' [y
[V ) - | 4

2.2 B/E P/N Un3liudn nIarugazezan A 6W. U0, n306WIAISNANGRIELaNIZInaaA% 1Tng;

q

=

Mazyne Fefangmantalaiin 1 U

' +
dd o a o

2.3 B/E W38 P/N 7 TSFC 1 Ungaan Afimuwainldiluaianiladiiv 270 iusuuainennsna waziiuem

NAsAnwAldiSmianaIansoLialaiin

o

2.4 B/E w58 P/N fiflonglaifiv 90 Tutuusiuiean udl credit rating aghslnagronitonais
2.4.1 # issue rating 30 issuer rating glluduauusn Inansdifiiin issuer rating fae1u credit
rating 1lAN11NN153A credit rating S28EH WAL

2.4.2 § guarantor rating Elglfl%él%ﬁu investment grade
2.5 paansnidefiongaaniolaiiv 1 U Naunzifenlunaindaanensiasni nsenfidoyasian

U

wideatouazd198elagedinsUnnefaan515MEw IAERIIE1TRAINANIADIE credit rating adn9laad 19Tk

=t
pd il

2.5.1 # credit rating SzezauaE 1% 2 BWAULIN 1938 credit rating szezenfiisuLAaslany credit
rating S8 WAINAIRANT CRA laiuSeuiiauld

2.5.2 § credit rating 5z8ze108l1 3 SUAULSA
2.6 ananInidefiongaariolaiiv 1 euhtunsidenlunaindoaensiaisnih niehddeyasimi

' o (% =]

widadouazd198elagedinsUnnefaan515ME% IAEATIE1TRAINANIADIE credit rating adn9laad 19Tk

=t
pd il

2.6.1 A credit rating SzazaUaE 1% 3 BWAULIN 1138 credit rating szezenIfitieuLAaslany credit
rating S8 WAINAIANT CRA latuSeuiiauld
2.6.2 § credit rating 528810819 4 BUAULSA

2.7 NSNIAUDWATNNA1BNINBAMLATINATT N.A.0. ANABALNNLRN

3. 32821981155 UT15 NI reverse repo AILHLAK 90 1

@

4. gafmuaisfinnueninnsnas JuBidmsunisasnulu reverse repo

4.1 AoslddnIAsgIwAINAiInLAlae TBMA Wi TSFC

a

4.2 Fashmannsnevionsiansideluanerdelonsds LuuAdran vz
4.2.1 Ywn15218m3alawandanivive b reverse repo AINE1?
4.2.2 {wnnsa8eu repo MTwlUanUSENARNEZATIHANSARURENINSNELAT AAARE NN SNET
mevaninat denla uaziznistunmsgBatulumaesnamusnuazmsianissyniuuiningauans

AN HITN

U

4.3 YARIIDINANNINEWSOATIANTNTe U TwSuAuAy g sodyarnluluaudunisnisAiwiana

@ al

a

38n15R9

3°0e
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NAAZDINANNINENIDRT18 15N FaNINNTT (39A188 x (1 + discount rate))

v o o
o o

M9t 91A198 N7 ﬂmﬁnammf"viz?ﬁim'@'ﬁ':yg/75na'lflaﬁi‘iﬂf]uﬁh5@%3?715%8’%?8@57&'75@734 reverse
repo
4.4 MarsyaAYamanTsNEnsana1sfide o uwin IWduluaandninasino

4.4.1 yaA1PEIMENINENSaRTIE1IIBaN1NNT1 (NaAT reverse repo x (1 + discount rate))

4.4.2 lunadifyarmanninniansnansfide u duin lidulumuaunisle 4.4.1 vSEndans
Fousenligdyyilonnssaindludu ndonannsng niansansfiarsnsaldlunisrii reverse repo v
nasyw e liyaANramannIngnianasidousznindduilowsnsonarndulunaiznisdong
melwiwihnsdanniuiyarmannsndniansansideananinaanisluda 4.4.1 iuusidunsdanda
4.4.3

4.4.3 lunadifinadnsmuaanisludo 4.4.1 wansuainyaA2aemanninansananside o win
fiyar1vioandngan reverse repo x (1 + discount rate) Wi wInlaifin 5 arwuin wialaiin 5% 289
51780 udausswInlaazandt wazdnsinuadesinanaSluduandslatimualaefansundedede
ANHLEBI2a9R AN (counterparty risk) Wd2 USENIANTS azluALRwA1IAIN 4.4.2 fild

4.5 NIANWIUYAAT reverse repo AINID 4.4 TR IR
4.5.1 ﬁﬂmmmrmm%asaurT‘umaﬂaxl%ﬁﬁnamuﬁﬂm’%mn reverse repo WA IHANN1TAIWINL

o

4.5.2 Awinnluaneginssn nisAwinsinlueangniuns reverse repo NNgINTINAINaINUie

A eR_

ar a

AugdyIedeIiuuazfidonnasinualdaunsauiAugIssntaINgInssnlAgINIsNniaINnanNNSwe

[

wiansasZensansndinilonninds 4.4.2 (d18) 209g3n5587ARAN reverse repo 18N15BWlE
4.6 discount rate fivnanldlunisAiwine soadluwnsiunaulaeAiileietadennuiesasgdan

WANNIWE NIaATIF15NTLE

s s o

daufl 5 : 53n5INUSTLANMS IABNUANTSWE (securities lending)

sosduluniananinasilunisasmusan

U

1. Adan sasiAduandndreniaduglasuluanaialvlsznavgsfanannswagussinnianisnistnnas
Y] [ v 9

@ Y] 9

< ad 1 o 1

Té8innannine (Securities Borrowing and Lending: SBL) laglwnsdifigaygyisonaianszyinnislugive

sunuesgix gisdaaduypradiiiisansnlsznaugsianiasfinianslaniungnanslne
1.1 glasuluaygausznaugsia SBL
1.2 swiAsursUseindlneg (sun.)
1.3 namwﬁlmj
1.4 swiAsiiemsiiduaznisdeesnurisUssmelneg
1.5 sWIAIIWIadd (GW.)
1.6 USENEBN® (V)
1.7 US¥MannIng (ua.)
1.8 UFUNUsenndin

o | o oo

1.9 NaayuaInyARANHaRIINETuaIasuLAazIIBAILs 1 a1wuInauly

al
[

1.10 NaUUMNRAUIWIYEIIIENT

@

1.11 HEUAAFDBATNNAIBNITWBAMSATINAIT N.A.6. NABALNNLAN

9
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2. nannsnaniven seadunanningnadluszuusudinnanninguasgudsudinnanning nonannsnedn

sUN. i uwienzsidewnannsneg

3. N157191138L38NAANYTLNY USHNIANISTADIALAWNITAI

3.1 Audiwnstiinnanemsesennanuseinangaie iuwlssiunsligandnnsng Tnesaadn
nanuseusath
3.1.1 {ndn
3.1.2 A51815N1A3g N
3.1.3 B/E P/N UR9L3uen w%aﬁ’uﬁi:a:g’uﬁ W, Us. niaswAsTifingnaneanzdamzwug
HN198HNW
3.1.4 B/E w38 P/N 71 TSFC (Hugoan AfimmuaiuldiGuaasilaiiiv 270 fwivusiseansiuas
Duarfifeivualditwdonununiadalsifiv
3.1.5 B/E n30 P/N fifionglaitfin 90 Tusiuusiniloan o credit rating agnslnodnanibosiodh
3.1.5.1 H issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁm% issuer rating CRRRI
credit rating ﬁlﬁ’mmnmﬁm credit rating i:ﬂ:gluﬁw
3.1.5.2 guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 ATIENINHNA credit rating BElUSUAY investment grade
3.1.7 widomuseinudl sn. Dugoanlininesmwiie iulsziunsiunanningliiinasm
3.1.8 Huaanzifenln SET Aifiedoagludui seT50 vioh Tunsdifinasyulaifuleuranisamulu
AIIE1SYY Naawazsunandssiuaenaialals
3.1.9 NWIEAIYKIBINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 dufwnslinasuiinssndnivionsaunsamantssiuauads 3.1 niasfinialneissudeasf
ualdt uSundnng aansotsAudsznikanannanysziuaonanlalnewdi
3.3 vananUssiusnada 3.1 Anasmufinssnanslulauwndamedaniorlvlisansatsdumms
nanUaziuswld Liwusumaisdudissnitanadonnadugsnssansliandnning wua
3.4 AseyaAnanUsEA% o Swin annndmseindu 100% 2aeyaRRENNINET IHEN

o

3.5 lunsdnnanuszimdwdngn 1Hiuanaonad luasnulaeiwd lunsneanaath

9

[y
4

3.5.1 Wuenlu oW, N385WIAISARNRNIELANIZIARAIA

3.5.2 URSWWHINKID P/N Aoh

[y
4

3.5.2.1 Unsiuen wia P/N 9 6W. Ud. WioowIAsARnguaeanIzdnnsdwminginise
BNW

3.5.2.2 P/N 7 TSFC \Ungaan AddmuainldiSuainnaliiv 270 fuiuuaineanniuas
@ & da o va o a d v =
Unanferrwaldiduioniaansoiolsidn

o

3.5.2.3 P/N iflanglaifin 00 Fuiuusiuiioan dofl credit rating aeanibsngnalamash
3.5.2.3.1 § issue rating 1138 issuer rating agluduaunsn laansdifidn issuer
rating #91T% credit rating ALAN191NNSSA credit rating SzezaWAAE
3.5.2.3.2 # guarantor rating Elgﬂ%él%ﬁu investment grade

3.5.3 @318151ASg Ne
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3.5.4 reverse repo 8TMSUAIIENINAIASE INE

a

4. anwazuazaszaALasRn MiddnuAfanwusLazdsz A8 IR NUSEAAFIENI%

@

o s [ (3

AMZNSINANSAAURANNSNELAZAATARANNSNEINFgdafBwALNEIAUSEUUNY dyandnuaslviEs

o o o

nannswduaznanusziulugnssnnisiauaclvdanannsn

dufl 6 : §3N3INUTLLAN derivatives AINRANLAUTNITAINUAIY

[

UnAdalasasdl underlying ag1slnaenanihnsavane

al

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

E95 4
1.1 n¥wdaninesmuanansaammuldludami 1 - 5
1.2 dasmenile
1.3 nsuanUaewi
1.4 LASAR 1A% credit rating %38 credit event \UW6
1.5 sahdwiile srdififiosrdsznoudludumwsesaulsnin 1.1 - 1.4 wia 1.7
1.6 saRfifiosrusznaudluagfiain 1.5

1.7 underlying BWATNNENHNIIBAMZATINATT N.A.5. AMABALNNLEAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANIE989RINA1IFBI TN IANTRUN (spot price)
W DTIANF YN Z28R WD (futures price) %W N9t 5I1A1209 underlying Bufilalldnadh w3a underlying 7

WnosAUsznauzanaiainad sastlunaansuationineansnaziaeliag1sunsvanssae

2. Waulan1sasyu vsundanisazAniun1sasmulu derivatives leimaiiie
2.1 nadinaayulaszyiisanunisasmulu derivatives uaz underlying 289 derivatives fiazasnwuliagg

FaawlulAsinig

o

@ o Y 3 3 ' ' < &
2.2 1 Ywnmsidnluadyglu derivatives ad1slaaensnitansd

2.2.1 derivatives on organized exchange

o U

3, ) ) o 1 e a & @ da
2.2.2 n36lLUn OTC derivatives Twiszindlne sasfiadyqdndieniiatn sw. swiasha

v 9
o s =1

NORNIULANIZIRAIAY AILNKTDAY derivatives IBRAT derivatives

LY
o
o 9 =1

2.3 lunstinazsaefinisdnssnitaianisdonauiueiiie derivatives Augaas AwArunsiaadunsngdn

[y
a vd o

fnasnuanasaaswle i ladnamuanlugfiandsunaunsedindndsnauduauninis

a

3. AansNeTNLANNTE! underlying 1 wa%Th

@ | U o 4

1un3eiN derivatives § underlying |UwAZHAINED 1.5 — 1.6 AEHAINE1IADINANBULHI

3°0e

3.1 \Uusziinfinisimuweisnisawinlisgrdaan Tnefinisszyunasdoyazas underlying niadade

fin9 7 Nbantdlunisiwan wasfinisAwinazRliludaguuaaanumanzaszasesAUsznauzanz
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19% underlying n3aUa38AINa16B9SNSAGERIMIAINENIERARaE 1T wBFsERTe
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3.2.1.2 AEHNaIAUIZNBUALARIV TN NIINTRENIINTBININY 35% 20IUIATINTIIVINA
Tunsaindwluamananiizaain lnsasrlsznauaidnsaslinnin laiivans1ninnwaluds 3.2.1.1

A15MANTINITNTLANEUIARNAINGD 3.2.1.1 WazdD 3.2.1.2 lusainasAlsznaud
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o ad o d @ o % o &
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I o ada s = & o o
3.2.2.1 WwsgdndasAusznouduasiasniodyyiinasusinnsaasulalagnse
3.2.2.2 L{aAWIEWAIUENAREI (pro rata) LERawnsIINaUaIwlnATIEITNSE

o
s

fynwwlneasoudrlduafulumandninast single entity limit 209n0INwHM

3.3 Wusgiilasunmaimmwlaedoiuiifanawidetowasyiminildagnodaszainusvndnnis v
winusingianrduasnannduwusunluaiozasuiunannis vSEndansRedalviaInTn1leeiAN
FnudinienalszlegiadrefivszAnsnwsae

3.4 finsuanssaiing 1 egdafionulszimniwihnisiwieffdnmaauedayaeneiungniso

3.5 lunsdififusziiiwile safisonandesimwnlneldundsdanadnebiainaenuramiigs
51915l szinAlnens el ssinA niemwInaInsIAEuAILazUSNNSTIUSENdAns uandlwifwlsdn
A8MsAwInagRRWIATHAINa1IaNNSnaznenSwa Ao garaNz AN
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4. pANNUTNSIR AN TNEa RN BINaAN193152 bR INAT52HNN (cover rule)
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ADITISENIATNTDANAILND derivatives AWERAILIRABALIATT LARINWIY derivatives b waztlwlUn1ND
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FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANA1MTUNTAIwNNIRgUsEaIALNan1TaRANNLEE
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Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsnaaunazanninades n1sasmulu

derivatives A9na136889 UM IUATNAAITNIWANZNTINNTT N.A.6. NIVUA

6. nANNUTIANLANEIMSUN1989Y) w1 OTC derivatives

ar

USUNIRNT 6099RlviNdamANasle OTC derivatives 9%
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6.1 IednyydndenioAwinuazudyargfossngss derivatives THUSENIANITNIIWNNTUA 15

Q

[ 1Y |
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o s o

gavinezausazisian nok Twnsddunina1uluiungarinniszasusundnns IHRIwImLazUDS
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Q

o
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druenlub credit derivatives lalan1zian1sanRNNLEB LTI
7.2 W luadnn leianis credit derivatives NflanwizaasgInssnniaifieutResiugInIsna1anitg
ae9lm piok

7.2.1 Credit Default Swap : @slsiun n1smnaslugIvegdoUsziwaaiesawAsRnAgIgasnU

ANEHN90 TSI TERRATH obligation BBAENTATH obligation U InegdnynAagluguedunelaziu
Anaesfinnssyniuiiazsadisziuaadannasdeussiunnaieciioin credit event aulngasfinal
dannasdeuszinansidsinsuituaiud (lunsdilsifin credit event dannasazAugaluinasuimun
AINUNG ) b Taddn obligation azHLWEN318N15LAY7 (Single Name Credit Default Swap) %38 obligation &
naneTen1steirualianeyssiwanmieiininfidissnilidoia credit event Zuriy obligation 51813
Tasnenanfiafiuaneusn (First to Default Swap) 3aifiaifin credit event Jriu obligation s18n"51ATIBANS
nielwnga obligation Feazdinsdrszsimimanizludinsesduningsenn widannasazasuivuaiila
\Am credit event 3w obligation nnswms‘lumju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Z¢leun mimnaﬂugmsQ’%aﬂi:ﬁum’lNLﬁaaﬂaaﬁuw%'weT
gr98eiinnnisanasananauwnuiiaslasuandunsngsneds lnegeneussiuanudeeinissuniud
szdngnanaULIwINS T AsTinses AT aseiafisnsBnusanenit enafiazanasin wazdiuiianas (§18)
AByARYRoTINABsAwNSNES980 ilauaniunsiigeuszinanaidssalownanouunuwuazdiuiiiingm
(f17) wosyargRsTInaasdunIndsnedeliiuganeussiuanaides awninazifia credit event niaATu
ivwad (nstilaifin credit event)

7.3 m”aﬂz?’ﬁhgsy'lmmgmmuﬁﬁmm‘[m International Swaps and Derivatives Association (ISDA) %30

o
a (-]

TR IBERENETIAENRALENTINNNT N.8.5. saxsy HefidannaefiRdnuwms Al
7.3.1 fualdvsrulamungrane wazladnniaudinunguaneitmenanninduaznainnannsne
n3ongraedu
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o

3.13.2. Ussngaananningnsaninddudu vsan1aniaenualneisunasasmulusnessing :

USunIRNszaswnsansniUsslegiianizainnannsng niwddudu nieneenualagisiuadisle
2819V IS aVaN8ag19AINNUSENIARMZNSINAIS N.8.6. ¥IUSENIAGIHNITWANMEASINAIS N.8.5. ANHWA
AoBI0 LU LIBWATWASINANENTINATT N.8.0.130A1NNIBANSNTINAIT N.8.6. MANRUIDUNTaN

UsznAwn lans ol A NUSELANAS 0 8 NW M IaInaN NI NI ansSnaaunIan1sviinennalneisamw

A a o | (%

winlunisasuluasansniedyyiluaeUseind asssrsadygininaInsaweaiensaiiunisn
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sy lwlsemanfimhenuiinuauasiunannswduazaaianannsnenduwanidnanaliyass 10SCO niaf
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1.2 \Uwniigzaenasni CIS A1UszinANHanwmeaah

1.2.1 MsoanuaznsiEwarIgagnalan1si1AuALAzanIBTWAUSEINANAAUALAFIH
nanninguasnaingazienannsnddaduaadnaayzes 10SCO nialuriigzainasnw CIS A19UTZINAT

fAn1sgeneglunaindaznenannsnaga1sUssnANdnan1dnaas WFE

1.2.2 CIS operator 289na9weINa1I88AEIENSINAUELAZaIMIBIIUiAURRAT U wENNZNaN sty

284 10SCO

1.2.3 lunsdifinasusinluasmuluniagaasnasmm CIS seUssina nasyw CIS 619UsNARINGT
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1.4.1 @msasulunsnddudaludszinnuazsiabeinunnasmusinaissaasulaludadis

NINNIINTBLNAY 80% 289 NAV 2839n891) CIS F19UTENARY
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product limit A1MSUNTWEFUTLTU SIP 289NBINUTINU

1.4.4 a‘imsamu"lu derivatives MUwlUpunann global exposure limit "ﬁlaﬂﬂamui"la\lﬁ%

faufi 3 : nswdaulszanGushnuiaasasiieurindudin
saadwiudnlusantunsiuwsessnavioasansansssmeiisurntudinaaegSudn o

1. aaiunainszninsussmafivssinalneduasngn

2. aotunaiuancUssnAifidneusinuanfieatugSudinaads 3.13.1 daudi 3 : nSndEuUTHIANGY
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1.1 nindanfinasyuanansaasulaludami 1 - 5

1.2 smsmanide

1.3 SRTaNUAIHIH

1.4 \ASAR L% credit rating ¥38 credit event Ws%

1.5 safhdwile sudiffasrusznoudlnduaniafaulsma 1.1 - 1.4 nie 1.7
1.6 fafiiRosAUsznaudwaafinin 1.5

1.7 underlying WATNNFIBNITBAMUEATINAIT N.8.6. ATABALNNLAN

Tunsdlf derivatives 81989AU31AN289 underlying 31961% 31A1NE989mRINA1IRBITUSIANTARUS (spot price)

WeaTIANAQYZI8aWIN (futures price) 1% 1199 51AN289 underlying Bwiilaildmzdh w3a underlying #

WnosAUsznauzasnaiainad sostuinegansuadioninensasidaeeliagnsunsnanesie

2. Wanlansasnu vsENdANITIzALAUNISaY Kl derivatives laGiaLND
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2.2.2 N3l Un OTC derivatives Tusnsussin sinsfiganadndienialuifiyananlasuayyinld
Usznaugsiia derivatives fiagnielanisinugualaevniieswiniuguasurannsnguasna1anannswedn

Wwaandnanaigaes 10SCO naaluan1Znaas WFE

o
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2.3 lunsdinazanedinisdissniaienisdenaudueiiie derivatives dugaas uAruusanlunswddun
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ar vd o

nasnua1nsnasnuls now ldnasnuazludfanssunaunsedminfidonauiuwaruuinis
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3. NANLNUTLNNLANNTH underlying LUwazHT

1un3eiN derivatives & underlying [ UuAzHAINED 1.5 — 1.6 AEHAINA1IHDINANWUTHI
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3.2.1 aaRNAnIsnszanemadiaiiawe laaduaninianuuzlasnemsnhno

o
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o

3.2.1.2 AEHNaIAUIZNBUA ARV TN NIINTRENINTBININY 35% 20IUIAINTIIVING
Tunsaindwluamananiizaain lnsasrlsznauaidnaaslinnn laiivans1ninnwalugs 3.2.1.1
A15MNINTUINITNTLANEUIRRNAINGD 3.2.1.1 Wazds 3.2.1.2 lafsshasAdsznaunieidasnunasfnse
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3.3 Huszdnlasumsimmwlaeaaduiidanaiidetowasrminilaogedaszanussnsnnis ias
winusingiraarduasnannduwusunluiaiozasuiundnnis vseninnsnedalviainsn1stasiiany
FnudintonalszlagiodnefiuszAnsnneae

3.4 Ansusnedaing 4 agseiiealuwlszdmniwinsimieifmsiawedoyaasneiwmgnisal

@ Y a

3.5 lunsdntwazituwile aafiaonaisasdwmnlneldunssdayagnedeainsnesuaaniie

3719N15289USLNA NENTANUTLNA ¥IOATWINDINTIANEWAILAZUTNITNUSENIANITLERI L ALAR AT

ABMsAmwIBIg NI ATRRINaIENsnaziaue AT S w e lda g wanzEN

4. AANNMUTINSIAIARNSNER RN EINaRDN15E152rhAINATSEHNN (cover rule)

USunIRN1SHasIRlHRNINEuzasnasuniinunwuazfisnnadadludiwiniiiiesmesanszNinasmwens
Havdisznibandannaciiie derivatives dugaaslinaanaaiflaasmul derivatives wi uaziluluniad

FNBNIIBANSATINATG N.8.6. NIAKR

5. nanNMTNANA1MIUNTaIWNRIngUsEaIAIian1sanANNIEe

9

Tunsdlnusuninnsasnulu derivatives 7 underlying lalldfaifieanunsndaunazannnnaios n1sasmuly

derivatives AINA1IABITWIUAINNFINIIWAMENTINATT N.8.6. ATVIKA

6. NANLNUTIANLANEIMSUNTT89Y) 1 OTC derivatives

USUNIANI99IA IR RIDANAILY OTC derivatives Hath

6.1 lviRanyy18ndienieAwinuazudsyar1gRossngas derivatives TAUSENIANIINIIUNNTUA 15 uaz

Jugavinezausazision noi Tunsdidusinainduinngariiniszasusvndanis TWAwinuazudoyan

a

ghgssnneluiniinisdnll
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6.2 lunstiniinmen1siNdonanssnUsasIAI284 derivatives agnafined Aty 1Ry 18ndeni

AIWILATUIINARNEREIINYDG derivatives PAUSENIANITNIIUN WA
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6.3 ganadndenisdusanliin1sa19g1ue derivatives LaUSENIANTTI0028 LA

7. nannasiisindnsunsidnlwady il credit derivatives
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USunIAnseAasl fuBaNSanlason

114 credit derivatives batan1ziaNITaARAIINLE BN

o

7.1 wWdn

[

7.2 127

ar

Adny
AdaulAianIe credit derivatives NRANWNZYBIgINTTHNSBLTBULABIAUGINTINAE I

[

W

agale Aot
7.2.1 Credit Default Swap : #slsin n1smNatlngIwelTaUszAwANNLTIAWASARTLABIEB AU

U

ANATNTSALWNN5EN52HATN obligation 209EKNWWATN obligation 1w IneAdygNaglugwedanedse i

@ a9 a

2

Anaesfinnssyniuiiazsadisziumadannasdaussiunnaieciiain credit event aulnegasfinal
Fannasdeuszinanaidssasuiimuaiud (lunsdilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1691 obligation azfliiiessenisiien (Single Name Credit Default Swap) %38 obligation &

nangTen1sgeirualifuneyssiwanmiefininfidissnilidoia credit event Zuriy obligation 51813

Tasrensnitafluseusn (First to Default Swap) n3aLiaLiin credit event AnAU obligation $18A151AS18N1S
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wikolungy obligation Feazdinsdszsmiuanizludiuzasdunsngsienn uadannasasAsuinweLNe

\im credit event 2AU obligation nﬂiﬁﬂﬂ']ii%ﬂﬁj:u (Proportionate Credit Default Swap)

9 '
£y-=) a d

7.2.2 Total Rate of Return Swap : Zslaiun n1sanaslugiwzddauszinanaiiesaasdunsnganeded

a

\inannsanadzaseanauuniazlasuandunsndanede InegaieUszinanadesiniseyniniazane

HARDULNKIKEATIAININIBERS1ABEAINEIBeNUERTIRBNIUEATNNILANGINK uazdIwNanas (d15) 289

den (nadilalifm credit event)

7.3 “’aasliiwzga;wuwmagwumwuﬁﬁwkumima International Swaps and Derivatives Association (ISDA) %38

da o o

THIRTFIRAUATNNFIRNITBAMLNIINATT N.A.6. BONTU BaRdannaINTanwazaI

2
D

Y s

7.3.1 fualdisaulamanguane uazlidandaudinungraneinmenanninduaznainnannsnania

NONNILD%

Id ¥ o (7 a o

7.3.2 ldfidarnnaivinlvansfifinualilunsiasunsniiniodmigea1ea101i9 credit derivatives

nwanedadandely

v o

7.3.3 ldfidardmualvinasnusiasaldanadenelvigdynn
3.14. gasndmnsaulunanningnionsngdndn iadunsngauzaonasusin :
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3 ANNFIENIIWAMENITNATT N.8.0. n3aUs2NIAdIRNIIBAMENTINATS N.a.6. UssnAfnuasnise (Uil

Tunsdindrineuwanznssanis n.a.m. Ussnaudladdenulasdnsiadwnisamw USendanisazaywld

WlUanusznianwnlasae
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2 AUAUKIN

3 | niae CIS TaldAnansIaIn
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a2 Fuswianseandu ok wzduiinvioasansisguna | viedfinnszyniuingfidiuwagsisssnea
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