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2) dmeriigauluszezaaEuwaa1eAIIwsnlARINI1 500 a1%UIM

1.10. anweuzlAsonis :© nasywiiagasyuiill

1.11. aNWUNILEWDAY Laua‘znsﬂu"(mﬂ
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2. 5'1mm?mnwaa'[ﬂsamsﬁ'ﬁlmsnamusm gaﬁhﬁmﬂi' U UsElan 51A1289RIIEAINUNLAUD

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

2.2. \anly (Frwamdunuaeslasnis) :

wnlwszezIIaLEwaenkIeaiinIsessdaniigamwluyarnfinnindiwaniinguasdlasinis usen
Inn1sonaiisdwinduzaslasenislasnladifiv 1,500 auuinnieAmtudiwiwnieasuiianlala

Wit 150 a1uniIe
2.3. yaA1Mns1 [TFarwIe : 10.0000 UIN
2.4. IWIWNUILAIYH : 1,000,000,000.0000 HIE

2.5. TIANIBINUILAINUNLEBERIEATILIN © 10.0000 UM

v 9 [
o

2.6. YAANIUAIIDINITAIZOAIILGN  500.00 UM

'
a

2.7. yaA1AuA1209n15aeZansean Y : ladinue
2.8. YARIWAIADINITHIAIBA ©

2.9. IIWIKMHILAIBAUAIZBINITHIZEA :

o
g o

2.10. gaAmIzasnwALrialwlnydaus

o
g o

2.11. Sannbigasnuariolulaydausi
2.12. S1UALLDERALNNLAN :

3. nguszasAuaclasenisinnisnasnusIn afiianasnusin Ussiannasnusin ulauiensasmu
anwmzfitAy n1saimulusieusema msasmuludyyidezigsloni Ussianuazdnsisdunisamu

Tunannswegnsanswaaudu v:'%amsmmanmafma'i%ﬁuﬁ%amu :
3.1. ’S’mqﬂszaaﬁﬂm‘[mams :

lasen1s@inguszasAiionauanasgauialuigmitmanauunuiinasnuazlasuaineanideainnisasmn

9

Tms1a19r Nl nlazA1UsEIn A
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3.2. Usziannasyuanauleunenasmu : n31a1sHib
3.3. UsslnnnasnuauanwueiiAy

3.4. Yssinnsaawenan1saewluUssinauaziaussme ¢ nasnusanfiuinasmuuuuiannades

RIRER LG

waziinlevreannsellosnanaidesaindnsnanilfeuwnsmuniiios

3.5. wlavunan1snin (61d) :

Tunisdanisnasnu vsEndanisenagiaiunsarigsnssunisanelaeddyyZeAuluwinnasmusinlsn

[ A}

v
o

VAN 1981 LaZIBENISNAMENTINNIT N.A.0. NSDAITNIIWANSATINNTT N.8.6. UTTNIARIAWBA N33

N UNBUINITANIWATDIZDINDINUTIN

3.6. M3AINUlNALQIZo18a9nlN (Derivatives) © 897
3.6.1 ThguazasAzaInIsamwlnayyIZoa1eaimii : nsanAaEes (Hedging)

'
dd e

3.7. M3asnulwasasNAAy I daaneaeniiuil (Structured Note) @ luasnw

3.8. NAYNSNIFUINIINBIN® (Management Style) : HnagNsn13a91uAaLFET (buy-and-hold)

o o U

3.9. F%1A/81984 (Benchmark) :

Taifl 1#0991NNBIYWIANITUIAIFTANITUUL buy & hold talHlsnanauunuiAIanIIaINsTEzIANIA KA

o s

Jelddrdudaadeuiieunanissniineinaainasuiunizia
3.10. ANYMENITIGNARDULNKIDINGINH : TnenanauwmLUL iU

3.11. Meazdeaieriuuleuienisamuuasanuusiiviy :

X 1w |

nasnuazaswluanslszinalaaadelusaulundlitesniisosa: 80 sayarminddugnieasnamw lae

fiuleunenazasmulunanningnianinddudwlunsaiierdoonunsiaisuieniiauaznelusisssing

waznsadninluan 1 iwn1sKwEAUTEINA

(%

dmsunisasnuluussing nasnuazasulunannindniaueneludszma leud Sulin asasnienisdne

'
o

LAZASIENSUAITI SINNINANTING vEansndaudu niansninenualneisiniilidanangrane n.a.0.

nasnuaaasuludyy dezeairinlaedinglszasmiianisliasiuanaiies (Hedging) 1o Tneludan
gagansuaniUisn nasnuazilasivanudessudnsuanildewnsiiuin agnelsinin nasuazlainemm

9
TuwasnanshAanwuzandym1daa18a299wuRe (Structured Notes)
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o o g

nasnuazikuasnuluasIssrindsuauanaideiongluduauniainnsnasmuls (Investment Grade)

o 1 ' '
ad a4 o 1 d

ag9lsfid nasyueasnulunsiasrindsuauanaindeiosindtfiaiaisaasula (Non - Investment
grade) anW1zNsENnsIEsriunlasUNIsIRsuAUANU L Zfoan1saasnuls (Investment grade)

YMULTINDIN WA UL

N9t NMIAWINERTIFIRATNITIANS RlWTIndedraase U
(n) d3zndnesanisasmu BedszeziiaiUszanm 30 JuiuuAiunaanziionnasnsngdn uaz
(2) drenawdnlasenis dedszesiaanuszinm 30 Tn

3.12. 91gasdean1 e wluA19UszIneA

3.13. Uszunnzagnannindwiansnganan vian1sminenualneisauniazamm :

'
o

3.13.1. Uszianaaenannswdnionsndadnin nionmamnenualaeisduiezasmululszing ;
us¥ninnsezammuniausamusslemiianizainnanning ninddudn niovmenualneizavedila

e onihinSonaneegemINfUTNARMZNTTNNTG N.8.6. REaUTZNASIENMWAMLNIINNTT N.8.50. fIN%A
soralUih LTuualunsdinnznssuns n.a.ansedinnwANENIINN1S n.a.0. IWanaiwgeurded

UsznAudlansainiinyssinnvsoanumssainannsnevsansndaunsanisviaanualneisan

daufi 1 :ﬂizmmtazqmauu"ﬁzlaamqmimanqﬂ?ﬂuﬁ"ﬂﬂ
1. Us2LANYBIASIET LAuA
1.1 ASEITHE
1.1.1 "woUnS
1.1.2 ASuAs
1.1.3 fud (ldsamiudidasanin ¥udounus uaznsisis Basel IIl)
1.1.4 Auanidu (Bill of Exchangew3 B/E)

1.1.5 Aadeya14idn (Promissory Notew3a P/N)

2
=1 U

1.1.6 ludAgyuansdndnazdeug

v

1.1.7 luudnefnsluaauszlozdasfl underlying ninsunInsaving

q

1.1.8 ASIEITAWBABNNANBUSHIWBBILALINUASIFISHIAINGD 1.1.1 - 1.1.7 ATNNFIBNIH

ASANTINATT N.8.0. ANARALNNLAN

2. qmauu”ﬁwaamﬂ d15azHANLA mﬂumsamu

a

NINGFUNUSUNIANITzE N1 I0aelaRINTD 1 AosdinuaNURuaIRTIEITEINRANNMTINATUTIW B0k

°

2.1 ldfidarvuaniaGonlaivilddamuinszgninannndiyariinasmuluasians
2.2 gxnsawdeufials (sandensdifilun B/E wia P/N Nifitaulevalfeuiiousinasulemiiuns

%

Tafinssulendndisensaslunnanslenaisnisfingnaneiimun niefiteunlalvnasmuanasazefng

hEEAGAR )

2.3 fidoyaiieanuasiansiiuiendanissansadniiolaiieiinidsznaunisiansuanfulaasnuls
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'
1 o o

agaaLane uazfidayasianaziouyargiossn Inedayanina1insdredainunasdayaniatiolads

al Q

o o

davanamaniznnisawmdniisassuluszsuaina
2.4 TunsdiTuwnsamuwlu B/E n3a P/N fieanasnansaonaniiiodissninnsd B/E nia P/N sendnasag

finssuanianiasusndlneynnadii

2.4.1 §W. Ud. N38 UA. AINNVNIEINAIETININA1TUNTTEH

2.4.2 GWIANTBBNEY

2.4.3 SWIAITDIAITEIATIZH

2.4.4 SWIATIRANITNWATLALANNTANTITNHT

2.4.5 sWIANINRWIIEIHAIIMIANA1ILAzIRIAaNLHIUSZINA [NE

2.4.6 swimafiansdiaanuazindurilssmalne

2.4.7 swimIBaAINLHIUZINATNY

2.4.8 A0NUWNITHWAIUTENATIR AN Yz wouSEIR UGS Ul NeH 2.4.1 - 2.4.7
Yol nseniansanissusessananisandunisenianionmssusesddedneniegeanss eswinsandenanide
(1#0) maiiszyliln B/E w3a P/N dae

1 o v oa

U 2 : NIWEFUUIZTLANKUIY CIS

U o aa [ o

nsdilumibefinsesnagnelaisrunguanalne safinnaniRuaznaninueilunisasusoi

q

1. fnmanvbuazluluamananinasilunisasmuwdwieinudaimuwadimsuasiaisnionisdunaluludom

[

fi1da21 -23
2. lunsdifinaanuluamulumiae CIs gasnasmuwian nasmusmsina1adasiuleuiansammusii
(laldrunisasyuluniag cis sasnasyusIamesAfiasulunasdum)

2.1 finsasulwningaudalulssnnuazaiiaferiufineswanasnasyuls

2.2 ﬁmsamu"luw%’wﬁﬁmﬁaiﬂ’ﬁ%ﬁﬂmmmuﬁmdm (pro rata) udalanadwluniananinms single
entity limit ?Jaanamuﬁfu

2.3 a‘imiamusluw%’ws‘fﬁmﬁa‘lﬁ“"’;%ﬁflmmmué’ﬂdm (pro rata) uaalaaatnlunananinag product
limit dn3unsndauiifn sip asnamuin

2.4 §in13a9nulw derivatives MUnlUnanaNNMY global exposure limit 28INBIYWIY

daudt 3 : NIwFFUUsTIANS U NS aRsEIsI B UNEREN
faaduiulnniansasifieuriniudnzeegsudnsoit

1. swIAIsWIad (aW.) USENEuYn (V9.) niauidniasinnadias (UA.) mungnanednalegsiann1is
N1909%

. GWIANIDANAY

. BWIAITOIAITHILATIZHA

. BWIATIRBNISNUASLAZENNTAIN SN YRS

. usTMAmAsasiwidatiagande

. SWIANTNAIBIAINAIUIANA LA IR A NuHIU SN A LNe

. swimsiiianisdeeanuazindiudsuszmalne

. 0w ﬂ’]iaﬁﬂﬂNLL‘ﬁlﬂ‘UizL‘ﬂﬂvL‘ﬂﬁl

© 0o N O O » w N

. donunnsinserinslseinaiussinalneldnanidn
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10. @07U0WN15HWANUTZINANRANWNEITRaIAINURTURINATNTD 1. - 9.

daufl 4 : gsnssnUszanmsdalaedisyyia1eAy (reverse repo)

&
oo o

v [ s
msawu"lu reverse repo HBIUWIUAINAANLNMTIRIH

o o &Ad I

1. gy Aealuiifynnasiniiainnsadnlvwgdyyiln reverse repo lamungnanelne
1.1 SWIAITNIYS (GW.)
1.2 uSEnEunw (U9.)
1.3 USWnLATARWRIELEY (UA.)
1.4 US¥nanning (ua.)
1.5 USunUsziuae
1.6 swiA1sursUssindlneg (sun.)
1.7 nam%%luvj
1.8 HfiyARafiangnaIelan1zdnn oA

1.9 d1m3129N15ua3FIaMAIRINNgrN18I1A83EN15IUUTE N

2. A518713N b8 LN15HN reverse repo BRI TWATIENTAI

2.1 A3N81311A3g INeuazATasNAsAeUssnA InensdilluwnsiansniasgatsUseinesasdl credit

rating aﬂi%é’%ﬁu investment grade

[ ' ' o
[ YY) o d o o

2.2 B/E P/N URIWHIN WioRugazezdn N1 6. U0, n300w1A1sNAngraeanizanaodvw LU

q  a

Mazyne Fefangrantalaiin 1 U

+
dd oo o

2.3 B/E %38 P/N ‘YI TSFC L‘IJ%NE]ﬂﬂ YINﬂ'TH%E]']%GL‘ﬁN%ﬁIWNﬁI'JVLNLﬂ% 270 ']%‘%ULLB‘I']%BBHI’E}'J waziduwma

AdsrrwaldiSwmdanlsnnrsaiiialaifiv

o

2.4 B/E 138 P/N ifianglaiifin 90 Turuusiufioan dedl credit rating agn9lnagnanitesai
2.4.1 f issue rating W30 issuer rating aglusuauusn laensdlfiln issuer rating faaln credit
rating NLANIAINNN5IR credit rating 5282 WAE

2.4.2 § guarantor rating Elgﬂ%él%ﬁu investment grade

o

2.5 Rs1a1InHIeN

a

angpunialaiiv 1 U Adwnzidenlunaindenansndisni viefiddoyasiani

9

1 = yo"Lqﬁd a U

widatawasa1989lAZesn15 RN ARE1515MYW LAEASIE1THRAINE1IRBIE credit rating aenslABEN IRk

=t
S°he

2.5.1 §i credit rating Szezauagli 2 SwAUWIN W30 credit rating SzezaTfisuLAedlATU credit
rating SzezawAINEIRINTA CRA TeuSeuifieul?
2.5.2 §l credit rating szze108 11 3 AUAULSA
2.6 AIIETHRTS agRanas lalifiv 1 \Rouiitunzidewlunaindezensiansmit wiefiddoyasnai

1 a [ [

Wwidedouazaredelagefinsilamesaaorsasw lnensia1switninanisessl credit rating agslaagnonihe

=t
S°he

2.6.1 # credit rating sz8zdwag 1% 3 SWAULIN 38 credit rating szezeINReULRBlANU credit
rating S28SAWAINA1IATNT CRA lawSauiiauld

2.6.2 # credit rating szze108 11 4 BUAULSA
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2.7 NSNIRUDWATNNA1BNINBAMLATINATT N.A.6. ANABALNNLRN

3. 52821I81N155UFN521P09 reverse repo FadLHLAY 90 T

4. gafmuaiafiniuieninnissos JUBd1msun1sasnulu reverse repo

4.1 saslddygInInsgIwanfinimwalag TBMA n3a TSFC

a

4.2 Fashmannsnevdonsiansideluanerselonsds LuuAdran vz
4.2.1 Ywn15218m3alawandanIviwe b reverse repo AINE1?
4.2.2 Jwn15218018 repo MwluanUsznAAMZNTINASAAURANNSNELAZ A1 ARANNSNEIN
mevdaninat denla uaziznislunsgBatulumazesnamusnuazmsianissyniuuiningauans

AN HITN

U

4.3 YARIIDINANNINEWS0AT1815NT0 o TwSuawdy g sodyarnluluanganisnisAiwiana

@ a

a

38n15R9

3°0e

NAAPDINANNINENIDRNT1a15MFaNINATT (59A188 x (1 + discount rate))

o
ar

n9i 51180 iy s1mfinaeywd1ss Iiingdyy8ndenitnduadanannsngnsonsia13m1a reverse repo
4.4 NIA1TIYARITBINANNINENTaRI1E5NTe o Fwin IiiTulumananinrine

4.4.1 YARIIINANNITNENTANTIA19NTONINNTT (§AAT reverse repo x (1 + discount rate))

4.4.2 lunsdinyaAmannswdnsansnansnde o awin ldilnlunnannisle 4.4.1 US¥nannns

soasenlviadygilownssndnsludu nionanning wions1a1san1saldlun139n reverse repo T#in

o |

nasnw elvyar1sangssnannsngnsonansndenasnsngauilonnaonarntuluanisnisaonans
melwininsinaniwfiyarnannsndnionsiansizeanasninganistuge 4.4.1 rikusdwnstininde
4.4.3

4.4.3 TwnINNAANSANENNTITINID 4.4.1 LARINATIYARIADIRENNINENIORTNHITNTD 0 FWith

v |

fiyamniaaningan reverse repo x (1 + discount rate) Wudwinlaitin 5 a1%uIn n3alaiin 5% 284
51A1%8 waLATIWIBIALLAINIT wazdn1sirwasasRina 1 liludygndslaniinuwalnefiansauitetade

ANHNLEE9209AREN (counterparty risk) uad US¥NARNTS azlalAdiinnnsan 4.4.2 Al

(Y] [ Ae>]

4.5 NMSAWIINART reverse repo ANTD 4.4 THAIWIAIAIH

4.5.1 AMwiniansadasannunaUszlegiiinesuielasuain reverse repo audiaiundnisAiwan

4.5.2 AMwinnduineginssn niemwinsnlueangnsea reverse repo NNgINTINNNaINUiiag

)

s o 3

vy eseInwuazidannasimua e s ndiAuEIsEnaINgINTINIAGINTINAIINHANTSIE

e

[ -

wiansasZensansndinilonninds 4.4.2 (d18) 209g3n3587AAN reverse repo 18N158Wl6
4.6 discount rate fivnanldlunisAwine soadluwnsiunaulaeAileisadennuiesagdn N

VANNINE NIaATIF15NTLE

daufl 5 : 53n5INUSTLANMS IABNUANTSWE (securities lending)

sosdulunananinasilun1sasmusan

U

. AR sfrdudndreniadwllasuluawminlilssnaugsianannsnguszianianisnistinuas
1. Ay Aoefigdygianden y )

5 Q 9

< ad 1 o |

T8innannine (Securities Borrowing and Lending: SBL) laglwnsdifigaygyisonaianszyinnislugive

ey U

munwesgin gEnnaulnyAnantbiiaasalsznaugsiansasufivianslannngraielng

@ 9 9
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1.1 glasuluaygiausznaugsia SBL

1.2 swiAsurieUssindlng (sUn.)

1.3 namu%luyj

1.4 swiAsanisiduaznsdeeanursszinalne
1.5 SWIAITNIYY (GNW.)

1.6 UTuNEnN® (V9.)

1.7 US¥nvannIng (ua.)

1.8 UFWNUsndIn

1 o oo

1.9 nanuaIvyAAaNfyaAMINETuzasdamuLaas1ensus 1 a1suInauly

.Y

[

1.10 naeuiInHItIwIY1918113

@

1.11 AAYARRIBAINNAIRNIBANENTINNT N.A.6. ANBANNEN

2. nannsneaniven eadunanningnadluszuusudinnanninduasgudsudinnanning nonannsnedn

sUN. i uwienzidewnannsne

ar

3. N15719138L38NAANYTLNY USHNIANISTADIALAWNITAIh

3.1 Aufiunnsliinnanemsedennanuseinangaia iuwlss iunsligandnnsng Tnesaadn
nanuseiusath
3.1.1 {ndn
3.1.2 A51815NIASF N
3.1.3 B/E P/N Un9t3neIn ﬁ%aﬁ’ug”szazg'uﬁ W, Us. niaswAsTfingnaneanzdamezw g
HN198HNW
3.1.4 B/E w38 P/N 1 TSFC 8wugoan AfifmuaiuldiGuaasilaiiiv 270 fuivusiseansiuas
Duarfifeivualdiiwdonununiadalaifiv
3.1.5 B/E vi30 P/N fifionglaifin 90 Tusiuwsiniioan 3o credit rating agnslnadnanibosiodh
3.1.5.1 H issue rating 1138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁm% issuer rating RRI
credit rating ﬁvlﬁmmnmiﬁ'ﬂ credit rating i:ﬂ:gluﬁw
3.1.5.2 § guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 mﬂmi‘ﬁﬁﬁﬁ credit rating aq‘i%é’%ﬁ’u investment grade
3.1.7 windormUseinudl sn. Dugaanlrininesmuwiie iulsziunsiunanningliiinasm
3.1.8 uaanzidenln SET Aifimedoagludiui SET50 ot Tunsdifinasyulaifuleuranisamulu
AIIE1SYY Naawazsunandssiuasnaialals
3.1.9 NUIEAINHIDINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 sudiunslinasuiinasndnsvionsaunsamantssiuauada 3.1 niasfinnalneissudeas s
ualdt uSundnnig aansotsAudrsznikanannanysziuaonalalnewdi
3.3 isnanUssiusnada 3.1 Anesyuiinssnanslulaundanedaviorlvlasansatisdumms
nanUaziuswld Liwusidunmaisdudissnitanadonnadugsnssansliamdnning wwa
3.4 AseyaRInaNUsEA% o Swin annndmsaindu 100% 2a9yaRRENNINET IHEN

o

3.5 lunsdifinanUsziwmluduan TviGuaasinaildamulaeiuiilunsngduwsoi
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(9
4

3.5.1 Wuenlu 6W. N3a5WIAISARNRINEIANITINAIT

3.5.2 URSLBHINHASa P/N Aot

o
4

3.5.2.1 URIWEIN W38 P/N 9 6W. V4. NI80WIASNRNRNELaNIZIRAAWT G HN15E
BNWH

3.5.2.2 P/N #i TSFC [Wugaan Afdmuaiuldiduainnaladfis 270 Jwiuusiuesnnuae
@ & d= o va o a o v
Uuaanderimwaldiduionsaiansailalain

3.5.2.3 P/N fiflanglaifin 00 Fuiuusiufiaan dofl credit rating oenanibsas1dladadh
3.5.2.3.1 H issue rating Y138 issuer rating agﬂué’uﬁumn ‘[ﬂﬂﬂ‘iiﬁ‘ﬁm% issuer
rating RO credit rating “?iv[,ﬁmﬁl’mmiﬁh credit rating ‘izazé‘;’%ﬁw
3.5.2.3.2 guarantor rating aﬂi%é’%ﬁu investment grade
3.5.3 A9181311A5g N

3.5.4 reverse repo 81MSUAIIEIINIASE LN

a

4. anwazuazaszAAasR IMiddnaNfanuusLazdsz AL 2898 IRINUSEAAFIENI%

'
o s (% v o =

AMEZNIINASAIAURANNINELAZAANARANNSNEINFedarwAieINUTTULNY dardnuazlvis

[y [ o o

nannsnguaznandsznunluginssunisBuuazlvidanannsng

d2UM 6 : §3N3INUTLLAN derivatives muwé’mnm’ﬁmsmnuﬁeﬁ

[

UnAdalasasdl underlying agslnaenanihnsaviane

a

1. Us2Lan underlying derivatives ﬁﬂﬂm%ﬁl:lﬂy’]l,

E95 94
1.1 niwdanfinasyuanansaasulaludui 1 - 5
1.2 sasmenidle
1.3 smsuanUaenwin
1.4 \ASAR L% credit rating %38 credit event U6
1.5 safhiiniile sadffoimlsznoudluiumrsesaulsmna 1.1 - 1.4 wie 1.7
1.6 saRfifiosRUsznoulluanfiain 1.5

1.7 underlying WATNNEIRNITHANEATINAIT N.8.6. AHAWALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying E1961% 31ANNIE989RINA1IBBITWSIANTRUN (spot price)
WeaTIANAQNZI8aWTIN (futures price) %% 1199 51289 underlying Buiilalldnzdh w3 underlying 7

WnosAUsznavuzanaiainad saatunaansuationinensnaziaeliag1sunsvanesae

2. Wonlansasnu vsENdANITIzALAuN1SaY Kl derivatives laBaLED
2.1 nadinaeywlsszyiiieanunisasmulu derivatives Waz underlying 289 derivatives fiazasnwliagg
daanlulasenis
I o @ | o ) ) 1 ' & o A
2.2 1Unnsidluadyglu derivatives ad1slaaeneninsh
2.2.1 derivatives on organized exchange
d @ . ) - a 1 & @ da
2.2.2 n3ti OTC derivatives Twiszindlne sasfiadyqdndieniiatin sw. swiashs

[
4

NNNIBLANIZIAAIAY AILNKTAY derivatives ¥IBHAN derivatives

Q
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2.3 lunsdifiazaaedinisdnssnitarenisdonauiueiiie derivatives dugaas AwArunsaadunindgdn

fnasyuwaasnaswle ek lidnasmuasdud@anssunaunsafininnidenauduavuiny

Y

3. NANLNUTLNNLANNTH underlying LAz

o
[ | v

1unseiN derivatives & underlying L UwAZHAINED 1.5 — 1.6 AERAINE1IHDINANWULAI
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AINUNG ) b Tadn obligation 9z#LNe93518N15L51E87 (Single Name Credit Default Swap) %38 obligation &
nangTen1sgeirualianeyssiuanmiesfininfidissnilidoia credit event Buriy obligation $18n13
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\Aim credit event 2wAU obligation ﬂﬂiﬁﬁlﬂ’lﬂ%ﬂéj%i (Proportionate Credit Default Swap)

'
a d

7.2.2 Total Rate of Return Swap : #¢laiun mimﬂaﬂugmzﬂ%aﬂixﬁ’umwNLﬁmzlaaﬁw%weTa”'maw
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Ty NETIRIRENATIAENIRANENIINANT N.8.6. BaN5U Befidannacfifianuussi
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2.2 n3dl#l credit rating aelszAU investment grade WARINT TaiAn 35%

2 ABAULSA

naawlaLA AI1E1TNUANUIENA 6 Liiaw GE 45




UseLANNISWEau

8m3189% (% Y89 NAV)

w

138 CIS

v

TaignimansdIw

N

SuehnvSossansfieuminuwlniigsudnniegoannsaiss
dnwaizasdlnadanil sl
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