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“underlying” A1 AILUS HIONRANNINEB1989
“WFE” World Federation of Exchanges
“ngnnanis” usunlnguazuisndasmannsgiunistydian i intydsmusivanrineu
N15UIIN
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1. #a Uszian uazarguaslAsensIaNIsnasNusIM ;

1.1. Halason1sdnnis (Ine) © nasywiliag ms1aswitasUszNA 6 Waw HK
1.2. #alAs9n139mN13 (89ngw) : K Foreign Fixed Income 6 Months HK Fund
1.3. §0¢0 © KFFBMHK

1.4. Uszinnlasenis © naeywla

1.5. UszLannisene - meAssien

1.6. nMsfmuag1glasinis @ fmue

1.7. 91glasen1s - - U 6 tRaw 0 T

1.8. 1glassmsfieiudl (nsdidmunegidudiam) :

1.9. auly (mquqmi) :
Usznn 6 Wawlaaldsindn 5 Haw 10 % wazldiin 6 WHaw 20 1 WUaINTuaAINTNAF1TINIW

AMZN3INN1T N.48.6.5uAnzsdeunamsnaawiunasnusin

Wauladw 9 : USENIANITENRLRNISEUEZIETRIENININITEUBIBNUIBRIBATILIN N3BLANNBIYW

@

MEVAITUGATLELLIAINITEWOIIEATIUTN Iuﬂ’ifﬁﬁLﬁE]L‘ViI?lﬂ']'iEﬂaﬁhﬁﬁ'ﬁﬂﬂEi’]\iiﬂﬂ%ﬂ“ﬁﬂ’]ﬁlﬂﬁi’mﬁwiavlﬂﬁ

u'%‘i;’wifﬂmi%ﬁm@ﬂﬁﬁupj“ﬂﬁaﬁmaamumﬂu 1 ifaw KUAILATwERgRIzEsIALERER 1 EnIa TUNan
=1 (=1

nzidewmdunasnusin

1) vsunaansiansaiivirldanansassuneldlananauunuinanzas vaannisnaiainis

Waguulas wsaldaansamasansnazasmuwainnudslils wsesaaiwnsainisasulusisuszinels

WRNzas 1w AzaaaLasAsYgadaNaweaw wiaiiamanisaldund uasgtionieasnuaialadlesy

HARDULNWATNABINUTENINTTLT

2) dmiieniigawluszeziiaauwazIgasiInlARINg1 500 a1uUInN

1.10. anwauzlAsInIs © nasywiagasmwialy

1.11. dnwaiznISLawaae © Lawazeluing

2, 5‘11«!‘?1&31«!1!114?1adtﬂiﬂﬂﬂiﬁ'ﬂﬂﬂiﬂadf‘luiﬂﬂ gaﬁhﬁm‘ﬂﬁ U Usslan 51A1929nUI8AINUNLAUD

Y19

2.1. §1umiiunueaslAsINis © 10,000,000,000.00 U
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2.2. owly (Sruamiuguradlasinis) ;

winluszeziIaEwaIenkIgamuwinIstssdeniigaswiuyaAniuniidwintuguaaclasinis usen
Jansanaiind winduaaclasinisladnlaiiin 1,500 auwuimmieAandudiwinniisasnuiiiagwlsls

Wit 150 a1uniae
2.3. yar9ins1lifawnie : 10.0000 UM
2.4. IIWIWNIILAIYH : 1,000,000,000.0000 Vitk3e

2.5. 3']?’1’]?1@\‘]%%'1830“/‘]%“7]LH%E]‘ZI"IEIW%’\‘iLLiﬂ :10.0000 UM

' v
™~

2.6. YARIWFAIZDINITHIZIAIILGN © 500.00 UM

[~

2.7. yaAauA1g09n13adansIaa U ; lufnue

[
o

2.8. YAAIAUENYDINTTAIAEA ©

2.9. TN IKMIILAINBIUAIBINITHIZEA :

[
o da

2.10. yaRTMIBAIN AN Wty FaweN :

[
o o ar

2.11. Swanwniheasnuasnielulydaud
2.12. 31888 8ANNLAN :

3. InguszasAzaslasen1sinnIsnasnusIn Biinnasnusin Ussiannasnusin ulauiemsasmu
anwazdivay nsasulusisusema msasuludyyiBeviesiond Ussanuazdnsidaunisany

Tunannswansansweaaudu ﬂ%amsmmanuafma"’s%’ﬁuﬁasamu :

3.1. ’Tﬁlqﬂ'ﬁzﬂx‘iﬁﬂﬂ\‘]‘[ﬂiﬂﬂ’l’i .

lasen1s@inguszasAiianausuasgauiiluigmitmanauunuiinasguazlasuainaanideainnisasn

9

Tumsa1sninoluuazaneUszimne

3.2. Ussiannaanuauuleunenasi : AT1a15Mb

3.3. UszLAnNasuaINanwuz LAY ;
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3.4. UszLann3aeuann1sasuwlnUssinAuazsnsussme © naeusaafiuiuwasuwiuuiinnades

AN9USEINA

a o v @ o Y o & da
LLﬂZN%IE]'U’]E]aﬂ'ﬂiaﬂaﬂﬂ%ﬂ?qNLﬂEN"ﬂ’]ﬂaﬁ]i’]LLaﬂLﬂﬂﬂ%‘ﬂﬁﬁNmﬂNaQ

3.5. wlevrensgin (A78)

[

Tunisdanisnasnu vsEndanisenagiaiunseringsnssunisnelaeddyaizeuwluwinnasusinlaniy

A7)

[
4

NANLNOT 198312 LaZIBNITNAMENTINAIT N.A.0. NIDAITNIIWANSATINNIT N.8.6. USTNIANRIAWA 1195

IV UNBUSTANTNARDIZBINDINUTIN

2
s =1

3.6. N3AINWINAQZoe18a29%UN (Derivatives) © B9Y)%

LA

[
=1 1

3.6.1 ngUszauAzaInIsaeulnd I Zoanea1ani : 113aRRNEEY (Hedging)

@

'
dd o

g 1 v 1
3.7. MsasnwluwasIasNRAyyIZeaneaeniul (Structured Note) @ aasnu

3.8. NAYNSNITUIMNITNBINY (Management Style) : {NagNSN15aINWAIILFELT (buy-and-hold)

s s U

3.9. AR /81989 (Benchmark) :

v

T4l 1#99971NNBINUIANITUIAIITANITWUL buy-and-hold LiialrilananauLnUiAIAnIIAINTE B2

s a

inwe TelddndudaodSeufisunanissnineuzaenasuiusazin
3.10. ANWMENITILHARDULIHIBINEINY © Tenanauwnwwuulidudan

3.11. i’WEIangﬁllﬂLﬁEJ’JﬁJU%IEIU’]EJﬂ?iﬁﬂn%LLﬂzﬁﬂHmzﬁLﬂH .

(Y (Y |

nasnuazaswlwatslssmalaemisluseulvndliiesniisoea: 80 vasyarmindaugndzasnaw lne

o o 19 v o A v e o @ a o o o 1 -1 1
NuIEIU’]EszquI%SL%ﬂﬂﬂVl'SWEM'SEWIiWEJﬂ%ﬂ%LU%'ﬂiE]LﬂEI’J‘ZIE]\‘iﬂUﬁli”la’l’ime%VlLaumﬂﬁle[,%m\‘]ﬂizmﬂ

waznsasninluan i wn1sK A UTINA

[

dnsunsasululssna nasnuazasuwlunannsuaniaveanslulszing laud Suein as1a1sm1anisids

'
o

WATATIHITUHINIA SINNIRANNINE WIaNTNERWEW nian13rRenaalaeidduwnlidnnangnane n.a.6.

nasnuaaasnuludyyIZeaeanninlaefinguszadnanislasiuanaiies (Hedging) 1o Ineludan
2099857UaNUALY NN BN AN NEEIAIWE AT LA N UREUNIIIWIW a8 lSAATIN nammﬂaiamu

9
TwasnansnAanwuzaeedm1de1ea299dIule (Structured Notes)

v o od

nasyuaziwasuluaT TS uTUAs e T oaglusuiufianansaaimuwls (Investment Grade)
aealsfid naanuaransuluaaIniiRswiuAnauedasininfiaansaasuls (Non - Investment
grade) Lawwnszﬁﬁmwmiﬂﬁﬁﬁﬁ%’umiﬁ’mé”uﬁumwmL%’iaﬁaﬁmmmamﬂﬂ” (Investment grade)

AU TN I UAIHTITHY

v
o

9% N1TANWIMBRTIEINAINITTANTH HITINDIZIAAosa tU

naawlaLA AIEITNUAUTENA 6 LA HK 33



(n) F3zndnesanisasnu BedszeziiaiUszanm 30 JuiuuAiunaanziieonnasnsndgdn uaz

(2) #enawdnlasenis dedszesianussanm 30 1%

3.12. 918azBeaN1IaWIwAUIEINA

| v ]

sanulusnslszmalaeaislusoulvndlaiesninsoea: 80 vasyarmindiugnszasnasmu

o o o A v oo A a aad d
3.13. UsslANAadriannIngnIanInag g waw qﬁiaﬂqi'ﬂqmaﬂﬂﬂIﬂﬂ'ﬂﬁa%'ﬂﬂgﬁﬁﬂq% .

'
o

3.13.1. Uszsianaaenannswdnionsndauin niomamnenualaeisauiazasmululszing ;
uSemInmsazasuniauasniUszleaiiawnizainnanning nindaudn niomaonualasisauadneln
ag1enikinsanateegamaiiusMARNENSIHNNG 1.8.8. nEUsNAGIENMANENINANS N.A.A. Tnua
soseluih Liuudlunsdifinaznssunis n.a.mndedninsmanenssuns na.m. lianufinsounsed

UsznAwn lans ol NANUSELNNAS 0 AN WM IaInaNNINEnSansSnaaunIan1sninanualnedsaw

faufl 1 : @51815 TS (transferable securities)
1. #9813 TS wineAnad1 asaanenmadula 9 wenmiionnndndauludinineasda 3.13.1 dofl
amauuﬁmwéﬁmmﬂﬁﬂiuﬁ’m i

1.1 lifidaimuansaSanlafivinlvgasmminssgniusnnningarduamuluasians

1.2 asnsnildendels (sanfonsdinidu B/E n3o P/N NfSenlavsUdendownnasmulaaiinnis

@

Tiinssulanandisensaddunsiansldmaisnisfingnaneimun niafidanlalvnasuasnsonefug
28NAIHTLA)

1.3 ﬁﬂ”mdal,ﬁmﬁ'um'la'ﬁ'ﬁgﬂm”mﬂiuﬂ”:uw,l,a:ﬁmaﬂ%’uﬂgﬂL"f]uﬂ's:ﬁ'meiwﬂﬁ'u,ﬂua Fausundnnis
mmmL?T'lﬁavlm”tﬁaﬁ’]mﬂiznaum'iﬁm'im’lﬁmﬁuslaamuvlﬁaeiwﬂﬁ’uam wazfidoyasAfiasrionyan
giissw Inedoyanonanidassrsdeanunasdayaiiiiofelddsdnrinmamaniznsswminiisansulusesu
#1na
2. puantRLAznannaeilwNTRUIBIRT A TRNANTINTfeTudE 1.

2.1 lunsdififunisamulu B/E wia P/N fioonasiansdsnanifiedisznitnnsdn B/E n3a P/N fandn
fosfinissuarianiasuseslneyananoth

2.1.1 BW. VY. 1138 UA. MINNYANI8I161855Aaan10wN 156 %
2.1.

2.1.

FUIATTDDNEW
SWIANTBIANTHIATIZR
2.1.5 sWIANTNAIWIIEINAIRIANAILAZIWIAtaNLsUsZINALNE

swIANSNanIsaIaanLaz LA LRIl SEINA lNe

2
3
2.1.4 ﬁ%"lFl']iL‘Vd‘IIE]ﬂ'TiLﬂUﬂiLLﬂzﬁﬂﬂifﬁﬂ']iLﬂUﬁ]i
5
2.1.6
7

2.1. ﬁ%?ﬂ’]iﬁﬁﬁ?ﬂuﬁﬂﬂimﬂﬂiﬂﬂ

2.1.

[e¢]

A01UwN19dua9UsEImANAaNwazyinwasRIRugSulInaIN 2.1.1 - 2.1.7

v ' + v
ar vasr | @ o o

9% N198713a%38N193U58960Na19618910WN1381TaW38N1935UIDIEFIIBNIDEaNAY NIswINTInTIRBNLTY
(d1d) mwfiszyldlu B/E w30 P/N siag
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2 : nSwdaudszLanmidag cis
pofin AN URLAZARNINAITIWNITAIN AT

[

nsaunilannisaanagnialavinungraie lne
aanag )

a

1. nseldunie CIs
1.1 fnmantivazidulumananinariluvnisasudmsieinudainuad msunsnans TS Tudaudi 1 90
1.1 98 1.2 uazde 1.3
1.2 ‘Lunifﬁﬁnamﬂﬂamﬂuﬁﬂm CIS 289N891IIN ﬂammwrﬁ’ﬂﬂEiﬂm”aaﬁufauwn’liamuﬁﬂa
(laldfunisamuluniag cis aasnasnusasmesAfiasyulumasdius)
1.2.1 3'3m'sam%eluw%'wET?!W?%@Lﬂuﬂizm‘ﬂLLa:‘ziﬁmLr?lmﬁ'uﬁnam%mmmamuvlﬁ
1.2.2 finsaeyulunindduilaldidammmadndin (pro rata) udaldnadwlunamaninms
single entity limit ﬂaﬁnaﬂnuﬁ%
1.2.3 finsasyulunindduilaldidimmmadndin (pro rata) udaldnadwlunamaninme
product limit &1m5uNSWERRATW SIP ‘ﬂaanamwﬁ’u
1.2.4 ﬁm’sammﬂ% derivatives ﬁﬁ]ﬂﬂmw%ﬁnmmﬁ global exposure limit ﬂaﬂnam%ﬁfu
2. nsdTwnthe Cis wanmiaanfisnrwaludind 2 48 1
2.1 finuanubiuaziiuluenananinarilunisamuidwienudafmuadinsunsians TS Tudanui 1 90
1.1 98 1.2 uazde 1.3

2.2 spnziiawdazneln SET

daufi 3 : nIwgFuUsTANIudnuIansast s UGN
saafwdndnnionsasifisuriniuiinaasdsudinsit

1. 5. VY. 7138 UA AINNGAN18I1I855A98010%N1508%

. GWIANIDONA®

. BWIAITOIAITHIATIZA

. BWIASENTSINYASLAZEVNIEINSNYAS

. ussseAAsasiwiaiiagande

. FWIANTNAIBIIAINATUIANAILAZIWI AL NUIUTEINA LN e
. swiAstiiensdseanuazthdurisUszinalng

. swImsBaannursUssnAlne

© oo N o o b w N

. #0105 nIEnINsUsEIANUssnA e duanngn

'
dd o

10. 8010wNITHRAIUTEINANR AN wazvINuaaReIfUESULINaINgD 1. - 9.

daufi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

a

o = o s &
N1589N Wl reverse repo siaatdlulumananinaaisian

1. gy doadiuifymnasskiianansndudugdaniln reverse repo lanangnanelne
1.1 6%,
1.2 Ud.
1.3 UA.
1.4 Ua.
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1.5 USENUIZAWAY
1.6 §Un.
1.7 NINuNLY

1.8 RAYARANINGNHELRNZIRAIZY

1.9 dI%31¥N1UAIFIANAIAINNLNNIEIIHIEITN1TIUU TSN

o ° % I -1
2. 518150 AN reverse repo HBILUWASIHITAI

2.1 A51815N1ASY INBLaTASIEN5NIASTANUSEINA InensdiluasnansniasgateUssinaaaedl credit

rating Elgﬂ%ﬁﬁbﬁu investment grade

[
4

2.2 B/E P/N URSWIWHIN n3avugszezdh 1 oW, vl n385WIAITNANYAaNE@n1zIncaaL |

=

Unganise
HNW Fefangrandalaiin 1 U

'
dd o [

2.3 B/E w30 P/N 71 TSFC iHugaan fifitmuaiulditunnsalaiin 270 fuiuusineans uazifiwm
feimwaldSwdiantsanariodiolaifin
2.4 B/E 38 P/N ﬁﬁmﬂq"[ail,ﬁu 90 Swiuusiufiann 398 credit rating agholaagnomitonsit
2.4.1 #l issue rating Y38 issuer rating ﬂgl:ef,%ﬁ%ﬁULL’iﬂ Iﬂﬁlﬂifﬁﬁlﬂ% issuer rating R credit
rating A1ANN9INNT59A credit rating Szeza a8

2.4.2 § guarantor rating ag'iué”uﬁu investment grade

o

2.5 psnanInidediongaanieliiv 1 U Ndunzidenlunaindenensiansni nsenddoyasnaid

14 a v o ud o a | =Y ' v d . . 1 1 )
WlL‘ﬁEmE]LLazﬂ’maﬂvLﬂ’dﬂNﬂ’liL‘lJmNEJﬁlﬂﬂ’lﬁ’]imﬁ% '[mtll?]’i’la’l’iﬂ%mﬂa’l’mmﬂ credit rating E]El']\ﬂﬂ@ﬂ']ﬂ‘ﬁ%ﬁ

v

path
2.5.1 §i credit rating szzawag 1 2 SwAULIN H38 credit rating SzezefiisulAsdlAny credit
rating S28sAWAINAIATNT CRA LatUSeuriauld

2.5.2 §i credit rating Sz8ze10¢/l1 3 BWAULSA

' ' '
dd v =1

2.6 915'1ﬂ?iﬂ%”ﬁﬁﬂaﬂﬁlﬁ\‘iLﬂﬂaiNLﬂ% 1 Lﬁ]E]WV]"EI%‘YWLUEl%i%ﬁlﬂ']l?l?i'i]?l']ﬁlﬁli’lﬂ’liﬁ% NIDNHIDHATIAIN

(Y] a [ o

wudefouazd1edelagelin1stanefad1s1suen lnens1a1sntaina1I6aes credit rating ag19lnag19nihe

Ld
%

=t

2.6.1 A credit rating szezduag 1% 3 SWAULIN 138 credit rating szazenIfitfieuLAeslaniy credit
rating 5282AWAINAIATNT CRA LatUSeurieuld
2.6.2 § credit rating sz8z810¢/l1 4 BWAULSA

2.7 NSNIRUBDWATNNABNITBAMSNTINATT N.A.0. ANABALRNLEN

3. 9528219811550 F152 14204 reverse repo FadlaLAYK 90 T

o

4, %Jaﬁ'mvomLﬁuu?lNﬁu%ﬁ’wﬁ'mn'ﬁm”mﬂﬁu”ﬁﬁm%’umaamu"lu reverse repo
4.1 AaslddgIansgIwaIafiiInualag TBMA n38 TSFC

1% ° Y LA o4 a 1 9 v o &
4.2 'ﬁqN%Tﬁﬂﬂ'ﬂiWEl'ﬁiaﬁliqﬂqiﬂﬁalﬂﬂflﬂﬁiﬂrﬂ%ma LIWLBILATAN WEUS R Ib

4.2.1 \Jun1521evsalaua1ndanInwaly reverse repo AINE1?
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4.2.2 [ Qwn15218513 repo MUWUAINUIZNIAAMENTIHNAITAINUASNNSNELALARIANANNINE

[

Feenaninu Wenls uazisnislunisgiainluwingainasmusinuaznisnanissynwwuinsngiuaas

NI HIIN

4.3 yaA128InANNINENIansIa1sNge W IwsnAwann sasiyarlnlunnannisn1sAIwIeN

Y] al

o

BN19A9%
NAAYINANNINEN SR TIA151 T8N (31A 7188 x (1 + discount rate))

2
a

J

o

o d’ o 74 I 1 o = I é 53 1 ; s as o N
31A1Y8 = 5’7Fl'77’lﬂ€]\77;l%?f?’iz?ﬁuﬂiﬂﬂfy[y78ﬂﬁ\hﬂﬁu\7t‘L/%Fnﬂaﬁﬁﬂ‘n5WE]‘H§EJEI§7H7§B‘I’7N

y
hxd

reverse repo
4.4 MarseyaRIaNNINEnIansa1snide o auin Iidulumundninarisei
4.4.1 yaﬂ'ma\ma”nW5°§/v3’w§'am37a7iﬁﬁyaw7nnd7 (38R reverse repo x (1 + discount rate))
4.4.2 nnadifiyarmannindnsansansize o awin lidwlumasanislu 4.4.1 vSEndnAnIS
fousenlrgdyuilannssnindludn nianannsndndonsansiisnansaldlunisi reverse repo
LR ielriyarsngamannsngviensansnaauaznsndauilennnsonarnduwlumaisnissonann
melwiwinsdanniufiyadmannsndnsennasideanasnitaunislude 4.4.1 duusidunsdaude
4.4.3
4.4.3 Iunsdifnagnsmusnnisludo 4.4.1 uaAIuATIYAA209RENNINENSBATIENTTE o H¥

(R ]

I fyarsiaendngyam reverse repo x (1 + discount rate) WwiTwInlaitin 5 81%un n3alaiin 5% 289

al
%

51180 udausswIulaasand waziinsmuaisessinanliludyandslatimualnefansmndedads
AHLEEI2a9RAYN (counterparty risk) Waa USENIANTS azluALRiwA1IAIN 4.4.2 fild
4.5 NIFAWINYART reverse repo AINTD 4.4 TR wINAT
4.5.1 ﬁﬂmmmrmm%ai’mﬁ'umaﬂ‘;zfaﬂﬁﬁnamuﬁﬂﬁ%’umn reverse repo ABEITHARNTT
ATWIN

= o

4.5.2 AMwInnduaeginssn nisAwmnTIndueangndzed reverse repo NNgINTINTINIUiiag

uRdyyIseReInwuazfidaanasimualviaansatiAudissritnngsnssnlaganssanitsannannng
w3anaNINdensansnaauilouwnunds 4.4.2 (61§1) gaagnssndisinain reverse repo 318n158ule
4.6 discount rate MsnxldlunsAiwin soatlunsimwazulnad1fadanaiesesgdy g

2

s s o =1 l:id v
ARINNINEY RIDAIIFIINTBLURT

faufl 5 : 53nTINUSTLANMS IABNUANTSWE (securities lending)

3, o &

osduluninnaninasilun1sasmusai

1 o - a & @ vas Y a o o a o
1. AAEUEUD FIAINR ﬂ.luﬂ.l']E]ﬂE\l']Elﬁ%\‘iL'iJ%ﬂﬂ.ﬂiUsLUﬂ%mu']ﬁﬂ,‘ﬁﬂﬁzﬂauqiﬂﬂ'ﬂaﬂ‘V]TWﬂﬂigLﬂﬂﬂiﬂﬂqiﬂjiﬁlNLLaz

5] @ q

s o ]

T¥Bamannswe (Securities Borrowing and Lending: SBL) Tnelunsdifigdynidonaianszriinislugiue
shunuesgin indaaiuyanassiiiansnlsznaugsiandoduiniamsldmangnanglng

1.1 glasuluayginusznaugsiia SBL

1.2 5Un.

1.3 ﬂamu‘%\lmj

1.4 swimsiienisiniduaznisdvesnurisUssmelng

1.5 oW

1.6 Ul.
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1.7 Ua.
1.8 USUNUsenuiin

] v go

1.9 nanuaIwyARaNSyaAIMINgauzadamuuaazsentus 1 aruuiniuly

1.10 nasuiwmBaiiwgdisgnis

1.11 AAYARRIBAINNA NI BTN BALNNLEH

v o odf wl v @ o o od o v o o oo v o o A& o o od
2. NANNSWEN IADN mamﬂwﬁanwswwag"lmzumuﬂ'}nmnmwawaaﬂuasuchﬂﬁaﬂmwa AIDRANNINEGN
° v o @ a o o o
gun. NMrINUuwienstieannannIne

3. NN9ININIBLSENNANYILNY USUNIANISABIALRWNISAIH

3.1 AufinnsliinanmsasennanussiwangBaieuwlse iunsligandnning Tnesdoadn
nanUseiusath
3.1.1 Wndn
3.1.2 A31813MASF N
3.1.3 B/E P/N Un3t3neln w%aﬁuﬁi:ﬂ:gﬁ i 5. V9. NIBsWIANTARNgNANELRNZI AR
HHAIZHNNT
3.1.4 B/E %38 P/N i TSFC Wngoan ffdmuaiuldiSuaasilaifiv 270 Suiuusdinasnsiuas
Duarfideivualditwdonnnaniadalfifn
3.1.5 B/E w3n P/N fifienglaitin 00 Twiuudiuiioon Bail credit rating agslaaenanitoniis
3.1.5.1 # issue rating Y38 issuer rating aglzsl%ﬁluﬁumn Imanifﬁﬁﬂ% issuer rating 7N
T credit rating AAleH191NNN597 credit rating 5282 AWHe
3.1.5.2 §i guarantor rating BE[LWEWAY investment grade
3.1.6 Eli’m’ﬁ%ﬁﬁﬂ credit rating ag'iué”uﬁu investment grade

=

3.1.7 nslerUsziud ow. iWugaanlvudnasnwiadulsziwnisawnanninglrinnaau
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4. NANNUTNSIR RTINS HERUTLR B anasan1 5813 nBAHATERARY (cover rule)
U%ﬁwﬁ’mm'iﬁmﬁ'melﬁﬂﬂ%'we‘fﬁmmnamuﬁﬁammwLLa:ﬁamwﬂéaﬂuﬁwmuﬁﬁaawa[;iami:ﬁﬂamumﬁl
fosdnsznimndannaiile derivatives Augaaslinaanafilansuln derivatives i wazifulumad
AIBNIBAUSNTINNTT N.A.6. AIHBA

5. RanNMTANANAIMTUNTaINwNRTBgUssasANan13anANEES

q

Tunsdifusuninnsasyulu derivatives 71 underlying lalldfafieanunsndaunazannnnaiiios n1sasmuly

derivatives AINAIABNTIWIURINNIHNINTWAMENTINAIT N.8.6. AIAKA

6. NANNUTIANLANEIMSUN1389Y) Wl OTC derivatives

[ [ o

USUNIRNI59IR IMNIBANAILY OTC derivatives Hath

[ ' o

]
6.1 IRdydndenilsiuinuazudiyargfiossngas derivatives THUIENIANIINTIUNNTUA 15

(Y] a 3

U ]

wazIngAYINE B0 ILARZLAIB NIt Tunszﬁﬁi’uﬁoﬂa"nL'ﬁ‘]%’i’%ﬂqmﬁwmiﬂmu%ﬁwﬁhmi TAIwInLaZLRS

NaAgfsssnnielwiwiinisan U

o 9

o  as

6.2 lunsdiniinmeniseiNadonanssnusAasIAIZ84 derivatives aenafinedAty 1vRdny18ndneni

] a

AIWILAZUIINAAIEFG5INBN derivatives TAUSENTANITNIT U

3

6.3 Aagadndienisdnsanliin1sa19g1ue derivatives LHaUSENIANT5302a LA

7. nannasiisBndnsun1sdnTuwad a1 credit derivatives

a v

vsEnaanssasU fuRnaitanlancd

s

ﬂlﬂﬂi% credit derivatives VLEIWLQW']SLWEﬂ?iﬂﬁlﬂ?’]NLﬁﬂﬂLVi’]ﬁ%

o o

7.1 Wdn

o o

e lsaniz credit derivatives TRANWNMzY8IgINTIHNSBLTIHULABIAUGINTINAE I

o o

A
7.2 1@ UnA

3°he

ae9l6 A9

7.2.1 Credit Default Swap : @9lsin mamnasluguzgdatszinanaudasinuasinfiiedaeniy
ANENINLHINTEN3ENn N obligation BBaHyNWUATN obligation 1w lnegdmynfiagluguzganeussin
A FBefinnssyniiassasdss unndannaciaUssiwaadeaioia credit event aulnnazfualy
Fannasdeuszinanadsiasuiuaiui (lunsdilsifin credit event dannasaziugaluinasuimun
AINUNG ) vigib Tadan obligation 9zflLWNed318N19L5E7 (Single Name Credit Default Swap) #38 obligation &
nares1ensAeimualrigaelss fuanadsafinsinfidiseniiioifin credit event 3y obligation $18N13
slﬁ]i’lﬁlﬂﬁ“ﬁﬁﬂﬁ]%i’l&ll,lﬁﬂ (First to Default Swap) ‘ﬂ%mﬁ'mﬁm credit event %uﬁﬁ_l obligation S18MSIASIET
ﬂﬁﬂumﬂu obligation 99z HN15915z51A ARaNE IHEIHIBITWNSNET 8 LRTERNAIZATURNHHALE
\Am credit event 3w obligation "qni'lslmﬂ%ﬂ&iN (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @slafun n1snnasluguzgdatsziuanudsasduning
§r9defilAnannisanaszaskanauunuiiazlisuaindunsndsneds Ineganeuseiuwanuidesdnszyniing

o
a o a =]

LAYHARDULNKIBEAI RIS B8RS 1aReRITiENBeNUaRsIRENIlemNAIazANasRK wazduiianas (618)

'
a al

Pa9yaAgRosINgadunIndd1ede ianandunisfigdedssiuanaieaslounanauunuiazdiuiingn
(df) zosyargfisTInvasiunsndgredelinuganeUszinanuiies aundiasifiia credit event n3aAsU

Avwaaae (nsdllaifim credit event)
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7.3 m”aaal‘z?’"ggfg’lmmgfmmuﬁr‘imuﬂfm International Swaps and Derivatives Association (ISDA) %38

'
al

TR EUINIATFIRAUATHNAIRNITWAMZNIINNTG N.8.6. BONSU Faldannasnlanwuzaoh
7.3.1 fnaldvsrulamungrane wazlidnniaudinungnaneinmenanninduaznainnannsne
NIDNHANEDY

Id v o o Tm

7.3.2 lafgainuanvinl¥ansninualiluasnasurnsniinsadmyuideaiea1snini credit

'
=

derivatives Bwan9dLdoadeld

7.3.3 ladfidarimunlvinasmusiasaldanademelvingdygn
o ) o o o o v oo o 4 @ v oo
3.14. ghsdmmsasulunanningnianindduau iodunsndduzasnamuais :

U%ﬂ'ﬂ'«ﬁ’mm'ﬁmmmuﬁ%amﬁwﬁnw%'wﬁ WIDNSNEFWDH 'ﬁ%ammaﬂmaTrﬂeﬁ'S'ﬁmﬁaﬂuw%'ws‘fﬁmmnamu
390 ATNNAITNIIBANSNTINATT N.8.6. NIDUTTNIAFIRNIIBANENTINNTT N.8.6. USTNIARIABARIES U
Tunsdindrineuanznssanis n.a.e. Ussnmaudladewulasdnsaiuniasam usenianisasauld

WluanuszniaAnwnlasae

[J L =

daui 1 : dadIuNMIAINUNAININAINGRaNNSWETUKIaAA (single entity limit)

48 USZLANNSNERY 26131891 (% 289 NAV)
1| msd1sniasging Taidnnomsan
2 | B9181301AgANUIEINA
2.1 nadifl credit rating aglu 2 susuusnAwly TaidAnamsnaan
2.2 N5l credit rating aglwszAU investment grade Lanes TsitAin 35%
2 AUAULIN
3 | e 1S mwfiszyluds 3.13.1 dandl 2 48 1 uazdn 3.13.2 laiginansaim
daudl 2 98 1
4 | Guhnviansaafieuriidudnfgiudnviagaanasnass Taifin 20%
dnwazasilnadonilndh %39
4.1 # credit rating agl32AU investment grade TseivAin 10% Lﬁm’ﬂumsamﬂwﬁaﬂszmﬂ
4.2 Huswimsaandu nas ewzdudnniessasisguia | viegfinmazyniuinfisiwagicUssina Tng
Wuuszin Rantd credit rating LLUU national scale
5 | paansifidnunsasudiuaoi TaivAudnansioh udussnslaazgeniy
5.1 Wuanamitiigosndasoaunangranelng nieaiaizes (3) 10% w38
. ssUsznadilasuaynalisznougsia ow. Tn (4) vmiinzasnansfiasulu
Uszinalne benchmark + 5%

ar

5.2 Hunsansfifianunzedrolaagroniioso

5.2.1 gasnlwuiunaanziion

5.2.2 faanfinalauedayaflunsidllned
TeasdennINLUU filing

5.2.3 lunsdififlunsansfisismuaindissnibiosniimie

Wiy 397 % duusiiunamw uaslaladanwoe
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UseLAnNnSweau

am3187U (% 289 NAV)

AN 5.2.1 ¥38 5.2.2 fHMIEHNARATNATIENSAINE1IRDT%
qﬂﬂaﬁa‘ﬁ
5.2.3.1 &W. UJ. %38 UA. ANNINNIEINFI8G5A9
d071UBNLE%
5.2.3.2 SWIANT00NEY
5.2.3.3 GWIA1381ANSHILATIZH
5.2.3.4 SWIANSABNISINYATLAZERNTD
A1LNWAT
5.2.3.5 usIENAAIRTBEwaTiagenAe
5.2.3.6 SWIAITWAIWIIEIRAIIWIANATIULAZAWIA
danursuszinalng
5.2.3.7 swIASLRBN15AI0aNLAZT LAY
Uszindlne
5.2.3.8 SWIANTBAANNWAIUTEINA N
5.2.3.9 UA.
5.3 awaznglulszndlne

5.4 § credit rating 0gjlszAU investment grade
ad @ dd o L) -1 ] s
5.5 lwnsdifiliuasnansnfifmuaindisenisninndl 397 i
s 1 as dl £ g =1 =1 I
Auusiuiiaew Aoszuwnsideunsoagluszuuzas

regulated market

NINITAWAI

6.1 AasTifianunzAsUdInEITh

6.1.1 Wwnsansnih Afaandnssawaangnanslng uaz
LEwD2NEATIE TIMIAIUSHINA WiagpandnsnIaumINNgVAE
saUszing (ualisasazngas sw. saussinailasuaygeld
Usznaugsiia ow.lulszinelne) nieiluasians Basel i

6.1.2 § credit rating Elglﬂ%izﬁu investment grade

6.1.3 Wuwnsasndanumzadnslnadomitasiil

6.1.3.1 aanlwuSunaanzidenly SET nialunain

#aanenannIndgalIzina
U o a g = o o
6.1.3.2 goanfinsilawedayailunisnilulaed

S1882L8EARTNLUY filing
6.1.3.3 luns@nduwasianshfiivuaiundisewis
woenimdewiniu 397 T SuusTuiamu
wazldlARanuazaIn 6.1.3.1 ©39 6.1.3.2

A9 INARATHATIEN5AINE 160U

a

2

YAARRTHb

6.1.3.3.1 qﬂﬂamuﬁ"a 5.2.3.1 - 5.2.3.9

6.1.3.3.2 d010wM5ERITHINeUTZNAT
Uszndlneduaanin

[

sanAnlaAwIRI1AH LaLATRAT LA EINT

(3) 10% w38
(4) wnsinzasnswdauiacmu
1% benchmark + 5%
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UseLAnNnSweau

am3187U (% 289 NAV)

6.1.3.3.3 A0TUUMITUAIUSEINATS

ANWASYIUBILAEINUYARAAINGD 6.1.3.3.1 - 6.1.3.3.2

6.1.4 Tunsdifidunsansfififmuaiudsznitannndt 397
T shunst Tuiiaom astunzieunsoagluszuuza
regulated market
6.2 q‘in’i‘iuﬁﬂ‘a 'ﬁkj “fyr:g'lﬁ credit rating asﬂmzrﬁi’u investment
grade

6.2.2 reverse repo

6.2.2 OTC derivatives
6.3 wie CIs mwfiszyluds 3.138.1 dandl 2 98 2 uazds
3.13.2 dnfl 2 98 2 Heansfeudemenioagluszning IPo

%

iensanzidendoznelunszaudoendnnsng dnsug
aoywialuaes SET wiezesmaimdamendnnindaneuszine

(uilsimwfomiedondnfiagszninsduiwnsudlamgiions
lfinsfinnewnshiesonanieanainisdoznelu SET 3o

luaanZaznenanningsneseing)

nInganaunaninitaainiiszyluds 1 - 98 6 (SIP)

FINAWLHLAY 5%

o o

nanews : lunsdhunswdduacis ldfdarivruaieant single entity limit 28953UN gaann1a1HIS

ANEUENN LAIUGANTE

LY

1. Wuehnvsaasasiieundudinian 1361 ik »2a9n a9 In

2. derivatives on organized exchange

dun 2 1 IRTIEIUNTAINUNATUIUAINNGNAINT (group limit)

as oo
2a Uszrtannswngau

M35 (% 289 NAV)

nsasuwlunindiuaasusunnnuidnieglunguianisisiesn

w3an1sdnUuaayalugsnssunien1siuivusEneaInNa

2

Tainsnslnsnsmitessit udunsnslaes
g9nan

(1) 25% w38

(2) ﬁmﬁfﬂﬂaw%’we‘fﬁ%ﬁamﬂu

benchmark + 10%

wanewe : lunsdhlunswdduacis ldfdarivmuaieany goup limit

1. Wuehnvsaasiansifisuinndudiniian a1t v waaInaa)usIn

2. derivatives on organized exchange
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o

duf 3 : SRTEIUNMTAINUNAINIUAINUTLLANNINGTY (product limit)

UseLANNINE TY

am3187U (% 289 NAV)

'
daa

WuHINKIaAsIEISNEUTNLEWENN B/E ¥i5a P/N NBRUARGATH

q

a ]

ngnanelneg (ldsandeanalusnsdszimezasiifiypraninaii)

@ W vas | a1 o &
Lﬂuﬁu\laﬂﬂ ﬁ.\!ﬂﬁ"ﬂ’]ﬂ ﬁiaﬂﬂmvfyf] ANR%Y

(Y]

v
4

1.1 swimswiasatunsiuifingnaneanisinsoan
1.2 8N.
1.3 Ul
1.4 unA.

1.5 UssUNAaIAIRIRudaNagoFe
(ldsafonswdaunnasulasulannssn@nsunangdyqinia

reverse repo Y38 securities lending ED) derivatives)

- syunnlaiin 45% waglusaulund vin

@

[%

wawnasnuinfenglasinisieendil U 14
aae

ATHNIBUBIENDIN W

- anndreanlaldiunasunengnasmm
AILMEINBENINNIBWINNY 6 LAaw NIt
anznasuifionglassnisninnionse

WinAu 1 Y

a

NSWEAWH I
2.1 B/E w38 P/N NfWanlavadeniowsnaswsinls
Finistnanissulanansisensacluansianslaniaisnis

@

fingranariinug ‘ﬂ%aflLéﬂ%v[,‘ﬂs[.‘ﬂyﬂﬂ\‘i“{ql%’i']Nﬂﬂﬂ’]’iml’l&lﬁ%g
2aNATIANT L6
2.2 Fuinniaasarsfisuridudinfifiszezaainiseinii
12 Liaw
2.3 total SIP ANFD 5 2098
(lldriunsasnuassnasnusialea uaznasni buy & hold ii
91wl B/E P/N SN liwe1nw3ansnansiiieutniiudan ﬁa’imq

v(,ziLﬁumqﬂaawquﬁ'%aiaumsammaﬂnammw MI0HN1TAIN W

s 1 o v a

1w derivatives ialrnswgiunonanifiengsennaasiuany

nagyu)

INAWLHLAY 25%

reverse repo

Tsivfine 25%

securities lending

Tsivfine 25%

total SIP #slaun n3wgaunngda 7 ndaud 1 : sasidwns
am%ﬁﬁm’;mmmj@anw%“wﬁﬁuﬁ%aEjﬁ’cgcyﬂ (single entity limit)
uAlNsINBIRSIEN ST e NuaERAIN 6.1.3 UAZ 6.1.4 99990 6
Tudamdl 1: Sasrdamnsasuiidwmmmagaenningaunie

| e

Aatya (single entity limit) A credit rating aglwszAuAINI

LY o o

investment grade nIolafl credit rating

FINAWLHLAY 15%

Derivatives

ANINQUITHIAINDNISARRAINNLEES

q

N13181111§30550 derivatives

(hedging)

Taifingarrnaiesiiog

naawlaLA AIEITNUAUTENA 6 LA HK

49




waNee © dmsunisasulwiudinwiannasifisurinGudiniensaiveinaasnasusanlad

[

BANMWALNLINY product limit

(3

o

daufl 4 : sasdunsasnuiinuianaanufidiulaidelufionisiiacmu (concentration limit)

UseLaNnsweau

a 1

RINHIU

nsansniansgoansnalasnenii
(lalsanilomsnansnianiasglne

N39M3181937hN1ASTHIUTENA)

1.1 Tdifin 1 T 3 20098AMBARN19NT5E (financial liability) 289

'
B a

goanns1assnews aaiauelilwunisduwdmsusauszazioan

ad o

Trydiange noik Tunsdiigeanasians@nidunisnisinieanlng

neuAsusaUsEEzIaUR Rty wasdsliusinglusunisiiuangs

@

USUNIANITDIUIYARIAREUNIINTITTWAINATINITINAUNAAT

wiFun1ensduaniunIiuwagaaaen lalnedayanidunig

o

a & v @ @ da - o o o
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a

20NATIET HARBEWN1INTITEI NN A 13l weun15HwaInsU

g 1

sauszezatndagn (santensaailinsufinwansInine

9

nsdwluasiwsnaagaannsias) TWldansndslafin 1 Tu 3 200
yaAINIsanLazLEweINERsIEIANTalIasgaanseuwlnse
ASY Linuslwnsingaanasiaslannisinwuuy filing Tuanwazidn

TA59A15 (bond issuance program) Twansmuflustalasenis

1.2 1uﬂirﬁﬁnamuamu‘iuﬁma'rimuﬁ”aﬁimaﬁ]umwmaﬁaanelmi
wazd credit rating agﬂmzﬁuﬁwn'jw investment grade w3l credit
rating T%”u%‘i;’m‘i’mmiammﬁanamumﬂﬁmﬁmm‘mmu’%ﬁw
Tanssahaanwsannwlaiin 1 lu 3 2asyarIni1seanuazidwaae
psranamanafinaenss vuudnsdfigoanasanslafinnsiwuuy
filing luanwauziulAsenns (bond issuance program) lviRansaTn
s18lAsenIs
(Famrdamea 1.2 lalldrunsdilunnaisiioanlasyanasod

1. §W. UY. %138 UA. AINNGNNNEI168g3Taan10%N15E%

2. GWIANTDDNEY

3. 6WIANSDIAITHILASIZA
. SWIAISBNITINWATUAZENNTAINTINYAS
. uTsEneaIAsasAwdafiogende

o O b

. EWIANTHRAIWIIFINAIZWIANATILALIWIALDHN
wrisUszinelng
7. swIA1sLiNaN1saIaanuaz L AU A Ine

8. sWIANSAFATNLAIUTEINA INE
9. Ua.
10. doniwn19HwIEnINUssmANUsenAnednanidn

11. @01UBNTRBANUILNANHANWSIIWa LR8N
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28 UsgLANnsweau anTIEIU
' 4 - Talifn 1 1 3 2098197971328 CIS THANAZBINDINUIIN 1150
2 | e CIS 2a9nasnulanasunii !

NBINw CIS AN9UsINA NBannIenn
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(1.2) 'fl”mﬂ’]EIVI%JWETa%ﬁEI’]EI@mﬂNUUﬁﬂ’]EJsL%Iaﬂ’]ﬂLLiﬂIﬁlElﬁ’]ﬁ\‘]ﬁ\‘lﬂiﬂ&l’dﬁ"ﬂl@\‘iQyﬂ\‘i“q%l;ﬂ%ﬂn’]FIV‘EIJW WG
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@
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. nirﬁﬁnamuﬁmﬁamuﬁ%ﬂﬂ”ﬁﬂ%mnmaﬁﬁl%@ﬁa%é’nw%’wﬁmuﬁma'mﬁﬂag:lﬁuﬁu

. nizﬁﬁﬂamuiﬁ%’uw%’wsi’ﬁummnmiu%mﬂ

USunInnszaiunsacaelui lneaylas

s

(2.1) dnenulagszyseasdenineiulsznm S1uwanw saTdiuwnisawlaziuin1samw

T lulumadnsdunisasmu uazdnsdenenuwaodguanalsslead nelu 3 winsiuusinasy

S2HLIANAINATY ARDAIUIALAUFWITILNW LI NUSUNIANIS

naawlaLA AIEITNUAUTENA 6 LA HK 51




(2.2) ldaspiisiBaluningduniiudasdimwnisasnuannitasaiansaudlalviilulnis
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(2.3) udlelvidulumngnsdmnisasuiinimuwanieluloniausnlaeiedisUsslogiuasdamm
@ o R I a o & o | o ! o o
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