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“naavw CIS

AN9USENA”

“neeyw ETF

AN9USENA”

“nadinw infra”

“Nednw private equity”

“navnw property”
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““ib3e CIS”

“benchmark”

“CIS operator”

’

“concentration limit
“counterparty limit”

“CRA”

“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on

organized exchange”

“discount rate”
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13 DW”

“foreign REIT”

113 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”

“notional amount”

A1asulgAN
ludAtyuansinSaynus (Derivative Warrants)

NBINIHANIBNIBFIMNINNTNENIRAITUA NN YrNEE19UTEINATIR TR gUIZ AR
naniwnsasuluadmisansnanialuianisivsznaugsianmmwiadomsansng

YY)
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£
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SRAUANNUL BT 02BN NN WIBG IS HIUTEY H3UDTTA JHANHAT WIaE A
Usznu
NIMTZIHNITIAT credit rating TwszauNldiUSsufisussnineUszing
credit rating luszaufiaxnsaasnuls
International Organization of Securities Commissions

1 [ o & iy . .
nsiaweznensianssaUszangwdnnnsnilulwasewsn (Initial Public Offering)
AUAUAM NI D2 nANNINENIaNITWE R
AWAUAINUILEDNDINEBNATIHITHIDAN YY"
NAAIBINIIANRAR
Na9YH3IIN (Mutual Fund)
nammwmmmﬁu (Money Market Fund)

NIM33IBN13IAT credit rating Twszaunldivsauifisunieludszing

o

YARIMNINEAUGNG (Net Asset Value)
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o
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289U 32N IARMENIINATAAUASIAYBINEIENANNMTINITIANIINBIYHIININDE

aonunal nasnusiniedamundldsedes nasmusiniagasmulssiandaitn

WAZNBINBEIBYARAR

NARANBINAUIA Y QY1209 derivatives
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“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”
“PVD”

“regulated market”

“repo”

“retail MF”
“reverse repo”

“SBL”

”

“securities lending
“SET”

“share warrants”
“single entity limit”
“sIp”

“gN”

“sovereign rating”

“TBMA”

“TSFC”

ANaS U AN

UIZLANULAZAN WU ADININEAWNTDANAIATN credit derivatives 8198989 (obligation
category & obligation characteristics)

o

Ty NHanwuzaa (3) 200fe1n “dN70219829WNHN” TWHIATT 3 WHS

Wzt Rduadeaedloniin w.e. 2546

derivatives ﬁﬂ%ﬂ“ﬂl’]ﬂ%aﬂﬂuﬁ%amﬂ derivatives

Aty (Promissory Note)
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SR3AMNITNINUTAmIIHU AN SN AN

nam%ﬁ'ﬁamgm%w (Provident Fund)
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o

2
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Jyqu@aAn (repurchase agreement)

5

NaINWIINNBEINUNI LU (retail Mutual Fund)

s

ganssnnsdelaedidyananein (reverse repurchase agreement)

@

o o o

gsflanannisndussinnianisnisBuuazliBanannsng (Securities Borrowing and

Lending)
gINTINMIIABNRANNSHE

AA1ANANNSNEWrsUTINA e

'
ad v

ludAnuanidnsnazderu

a

361918 IWNTAIN BN AWIMEN LB NNSNEFUNnTo ARt
Specific Investment Products

AN A Zaa8a29nI el (Structured Note)

@
'
=1

auAUANNwIIaTiszAuUsIATasU sEnATidaanasasiawnead Balunns

UszifinmadeslunsiniadiszniaaisguiazesUssinani
ANIANARIARTIESHILINEG (Thai Bond Market Association)

va. Mlasuluangiadsznaugsianannsnglssinnnisliiwidoiagsia
AANNIng (Securities Finance Corporation) AITNNANIGIIAILHANNINELAZAATE

HANNIWE

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas



AFNYT ANaS U AN

“TSR” ‘l‘uLLam?mSTunﬂi%aﬁ’uLﬁunuﬁIauﬁﬂ%VLﬁ (Transferable Subscription Right)

“underlying” A1 ALUS HIRANNINEB1989

“WFE” World Federation of Exchanges

“ngufianis” usvnlnguazuidndasanansgiunaindianiadndaawaliaarineu
N15UIIN

1. i Ussian uazargraslaAsemsinnisnasnusan :

1.1. #alasensdnns (Ine) : nesmwlian asrasniEnaseng 6MU ¥nanegamusiedes
1.2. #olAs9n159AN13 (S9ngw) : K Foreign Fixed Income 6MU Fund Not for Retail Investors
1.3. Botia : KFFEMU-A

1.4. Uszianlasenis © naaywde

1.5. UsLann1sene | 3ngAssLien

1.6. NM3rirwae1glATINIg © Avue

1.7. 91glA39n1s - U 6 thiow -

1.8. o1glassnisfiedudl (nadiimunangdudionan) ;

1.9. Wauly (a1glAsinis)
Uszanoe 6 tawlaglasinnin 5 1Haw 10 4 wazlaifiv 6 WHaw 20 1 WU INIUIAIINTUNEITNY

AMENIINNTT N.48.6.5uAnzsdeunamsnaawdunasnusin

Sowladn 9 : USEnIRNTAIBANETINsIURswLUaeTzIa L aRa I8l IE R M TLAUD A BNIIE ARSI
usn iagAntairwazeuazAwiuliiugdidoniseacu niaidnnasyu lunsdffinmanisaiodnomi
agslavdonansagisnasaluih

(1) vs¥ndannsinrsaininlisnansaamuielrldnanauunuiinanzan niosnnizaaiafing
Wagnuas niolamansamasansiozamuaaiudelild vieaawnisainisasulaimanzas 1w Az
paIALAzLATEgAANNERRIN naiamansalliung wasiionieasnuenaldlasunanauununia
dnsiusziunsly

(2) a?mmwmaamu‘lm:ammLﬂuamaﬂ%\umﬂlﬁﬁ‘i‘wn’h 500 §1%UIN LASUSENIANITRNANTUNARKIN

Talaansoasnwiielilananauunuilinanzanrsannansiuszamnis iy

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas
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Tunsdiffinsidewudasdulafinsznusanisamusenasuiiiuamuwluamuluineszmne wu ns
Wagwuasngszdeusng iifeadasiunsasmuluwlssimainesmwdrluamm uaz/ mIasnsnisifeadiy
nsdrseadunululszing uaz/miamanisoidula dsenafuansznurnlvnasuliaansautasAnduac
naunBuanaiiuuinle niaimgnisoidulaiivilinaswlisansaidunduidianlulssnalaneluiu
nasyuAsuiuaaglasins Ssererinlinesyufianglassnissnnindidimualy Mok usdnsamszaaeIn
AngiazRinrsaninduasusindoualssloniilasunniiuwamussnasmudonanllamusolunsnddn
5199 nialuguuvudnlailadniulsznipdinnuanenssnnis na.aeusslenigignaasgionsie
aowIBINasw lagusundanisasudslvitioniensnulaenas

al

1.10. anwazlAsonis : nasnusIaiiauweznelamunildsedosuazdiiduauge

1.11. ANWAULNIILEUDIY Lﬁ%a‘ZI"IEJ(I%vL“/lEI

2. a3°'m'm|,?m°qm|aafﬂsam‘sﬁ'ﬂmsnamusm gav‘hﬁm‘ﬂa" U Uszian s1A1vasnilIgaInunlaue

e
2.1. S1uaniiunuzaelAsenis : 10,000,000,000.00 UM

2.2. Wauly (S1awdunuzaslasinis) :
wnlwszezIaLEwaenkIeawinIsIsdaniigamwduyarinnindiwawinguaadasinis usen
Jan1senaisdwinsuzaslasenisladnladifiv 1,500 auuinmnseAmdudiwiwnieasuiiianlela

\it 150 a1uniIe
2.3. yar1Nns1[THarwIe : 10.0000 UIN
2.4. IUWIWNUILAIYH : 1,000,000,000.0000 M3t

2.5. TIANIBINUILAINUNLEBEZIEATILIN : 10.0000 UM

v ' ' [
o s

2.6. YAPNAUA28NAITBASINN 1 1,000,000.00 UM
2.7. yaraus12aensdsdenseaaly : laifvus

2.8. HARIHAIZBINITAIZIEA :

2.9. STWIUNMILAIUAUAZBINTTAIZ AN

o
g o

2.10. yaAmwIzasnwALrialwlnyduus

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas
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[
g o

2.11. Sanniizasnuariolwlydausi
2.12. 18808 ANNLAN :

3. IngUszaoAzadlAsINIsIAMsNaINUsIN BiANaIMUsIN Usetannasnusin wlauienisasnu
anwmzdivay nsasnulusieuszma msamuludyyiBevigsdioni Ussanuazdnsiaunisanu

TunannIwegnsanswaaudu ‘n'%amsmﬂanuafﬂm%ﬁuﬁ%amu :

3.1. Inguszaerzaslasenis :

'
d 1 a

lassn1sfiinguszavAiiionausuasasuidldsegosuaifiGuasnugenisjemisnanauunuinauazlasu

L q

naanieaInMsasnuluasasnineluwazsnaUssing
3.2. Usziannasyuaauleunenasyu : n31a1shi
3.3. UselNNNasua uanwue LAY :

3.4. Usslannsaeuaan1saswlnussinauassnlssnd ¢ naausiaiiiuasmuwiuuiinnudes
AneUsEinA

waziinleureannsatasnbanaidesansnsuanilfeunsmunisas

3.5. wlaunan1snin (698) :

as [y a as

Tunisdanisnasmu vsEndanisenagintunsaringsnssunisanelaefidyyrzeAuluwinnamusinlani

LAY

v
o

VAN 19812 1azISNISNAMENIINAIT N.A.50. NIBAINNITWAMSNTINNNT N.8.0. UTZNIARIAKE N9ih

N UNBUINITANIWATDIZDINDINUTIN

3.6. N3AINUINAYYIZo18a9RIN (Derivatives) © 897

3.6.1 ThguazasAzasnIsaswludyIZezieasmii © nsanAxEes (Hedging)

'
dd e

3.7. Manewluas s snfianyayiZeaneaieniiule (Structured Note) © Taasnn

3.8. NAYNENI5UINIINBIN® (Management Style) : HnagNSN13891ATILFET (buy-and-hold)

3.9. F21A/87984 (Benchmark) :
Taifl 1#8991NNBINUINITUIMITANIIUUL buy-and-hold tiialvlananauLnuiiAIAnIIAINTEB2LaT

s s

vue Jeldd1usauIsuiieunanissnineuasinasuiusain

3.10. ANWANITLHARDULIHIDINAINY © Teranauwnwwuulidudan
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3.11. s1gazdemieriunleulen1sasnuuazanwms RLAY ;

NBINHIIN buy-and-hold

S8ALDUANNLAN

(K

nasnuazasulwatslssnalaeisluseulvndlidesndnsoea: 80 vasyarmindaugnizasnamw lne

'
=1

finleunefiazasulunannindnionsndindwduniafierdosiuanasudenisiianazialusisszine

waznsadninluan 1T wn1K A UTEINA

(%

dmsunisaeululszing naswazasulunannsnaniawazigluuszina laun Sudn asansmienisss

'
o

LAZASIENTUAIHIL SINNINANTING vEansndandu niansuinanualneisdniilidasangrane n.a.0.

9
=1 ]

nasnuataasnuwludygdezeaininlaedinguszsaimianisdasiuanaiies (Hedging) 1o lneludan

gasansuaniUisn nasnuazdasivanmdessudnsuanildewnsiiuin agnelsinin nasguazlaiamn

9 9

9
o =1 '

luwasnanshdanwuzandym1daa18a2999 e (Structured Notes)

e

v o o d

nasnuaziikaswlwas I nidsuauanaitateagluduauiiaraisaasmuls (Investment Grade)

' '
= o 1 d

ag9lafif nesyuanassuluasissnishifiowsuanaineliasiniiiaiaisaamuls (Non - Investment
grade) L@wznsdinnsaInRulEsUNIsIRgusuANkIEaliafisnansaasnuls (Investment grade)

YUNNDINUAINULNHY

Noth NMIAIMINBATTIBATNITIANT Alranbedsiannssa i
(n) dszndnesanisasyu BedszeziiaUszanm 30 FuluuAiunaanziionnasnsngdn uaz
(2) drnawmdnlasens Feflszesianuszanm 30 i

3.12. gasdeanisawlua1eUszine ;

souluasUszmalnemaelusaulvnilddoeniisoeas 80 zasyarmswaaugnizainamu

3.13. Uszunnzagnannindwiansnganan vian1sminenualneisauiiazamm :

3.13.1. Uszinzasnannsngnionsndaudn nian1sninanualneisaniiazamululszine
U3unannIsazaswnsananiUszlegiianizainranning nsndaudu wiennanualneisousdiile
aganiinIanatgadamaNUszNIARNEZNIINNIT N.8.6. 138UsEN1ASIRNITBAMENTINNTT N.A.6. VUG
posa U LI lunsdiiamenIsanis n.8.0.130d1%N91%AMENTINNTS N.8.6. ANNARIaUnSad

Usznirudlansainiinyssinnvsoanemarannsnevsansndaunsanisninanualneisan

#9UN 1 : 519719 TS (transferable securities)
1. A371815 TS BNIHAIINIT ASIEITNIINISWLA ] WaNLNEINNNINETWIBaIRI NI 3.13.1 FoR

AMANURAINAANINMTINATUAIW A9t

o a |

1.1 ldfidarimuansananlaiilvgaenuiiniszyniuannniigarivaemulunsisns

@ 9
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1.2 gwnsadendiols (saaidensdndu B/E nia P/N Nfltaulevinddendousinasulaaniinnis

%

T¥finssulendndisensadlunsansladmaisnisfingnaneimun niefitenlalvnamuanansnaefug
28NAIHTLA)

1.3 fidayaiigriunasansiignassasudisuazfinisusulgndulszsiedneasiiane Gausendnnis
swsadilfiAeinaszneunsiinnsandndwlasmuliageasiane wasddayasaisziouyasi
giossn [nedayasonanidassidennunssdoyafiiefolddednrinmamaninnisswminisensulusedu
a1n8
2. AuaNURLaznANIN AW TAIUIBIRT AN SN ANIINT AL 1.

2.1 Tunsdiffunsamulu B/E w3a P/N fioonasiansionadniiedisznitnsd B/E w38 P/N sonan
fosfinissuarianiasuseslneyananash

2.1.1 8%. V. %38 UA. AINNQWANEIsIegIAaaaItinn1sin

2.1.2 SWIANTDDNE®

2.1.3 SWIANSBIAISEILATIZH

2.1.4 sWIAINBNISINYATUAZENNIAINITNYAS

2.1.5 SWIANITNAIWIIAINAIBIANA1ILAzI W IRtaNLHIUSEINA TNe

2.1.6 swimsiianisdseanuazindudisanalng

2.1.7 swimsdaanurslszindlng

2.1.8 anun1sinssUssimanfanvasyuaaieanugsudinea 2.1.1 - 2.1.7

v oy

noth N199118MIBN1TUIBIRINAIRBI T WN1901IANIaN19TUIBINEITNBWIagaana Ned1wInIINTIRanLe
(6#) mnfiszylilu B/E Sa P/N s

s L

d2uh 2 : nswaaudssLIANKUIY CIs

wa a

I UENURUAZAANINMTIWNITAIN WG

Q)E

[ 1 s

nsalldunihefinnsaanagaelaisrunguanelneg

o

1. nsdlfumihe cIs
1.1 fiquantinazfulumananinasilunsssmwdwigiiudaimuadnsunmans s Tudmd 1 9o
1.1 98 1.2 uaz?dd 1.3
1.2 lunsdifinasuluasmuluming CIs 2aanaamuwsIn nesmusINanadasiuleuienIsasmuioh
(laldFiunisasmulunmiag cis aosnasmuIsmesAfiasyulimesdiur)
1.2.1 fimsaamuwlunsndindalulszinnuazafiafsriufinasguanansaasmuls
1.2.2 fimsaamwlunswdiwileldiBAwinmudndin (pro rata) udlanaifiwlununaninasi
single entity limit 209NBINHI
1.2.3 ﬁmmmu‘lw%wﬁﬁuLﬁaT‘ﬁ‘%%ﬁ'}mmmwﬁ'mdm (pro rata) udalaaadwlunananinmgd
product limit dnsunsndawin sip ‘zlaonamuﬁfu
1.2.4 ﬂm‘im‘qus[% derivatives ﬁLTJ%V[,ﬂmmé'nmmvT global exposure limit ?laﬂﬂam%ﬁfu
2. naddunibie CIs wanmiieanniiirualudiud 2 9o 1
2.1 fApmantBszsdnlumamaninasilunisamwdwieiudaimuadmiunmas TS Tudmi 1 9
1.1 98 1.2 uaz?d 1.3

2.2 apnziiandazneln SET

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas



daufi 3 : newdRulszanidudinuiansiansiisusindudin
Faaduiudnnionsaisifieurinudinzeegsudnsoit

1. 6W. V9. N38 UA AINNYVNIEINAI8GIAIH01TUNTHEH

. SWIANTDBNEY

. BWIAITEIANTHILATIZR

. WIANSRENSINYATLALENNIBINTNYAT

. usTUmRaAsasdwiaiagande

. SWIANTNRAIBIEINAIWIANAILAZIBI AL NULIU 2N A TN
. swimsiienisssesnuazsindueUszinalng

. G%Wﬂ’liﬁﬁﬂ?ﬂuﬁ\‘lﬂim‘ﬂﬂl‘ﬂﬂ

© 00 N O o » W N

- dnUnnsiusenislseinanuszinalneduwanidn
10. #01UWNN5HUANNUSTINANRAN Wi uaRInUESURINaINEGD 1. - 9.

as

faudi 4 : gsnssnUszannistalnefidyaiuieiu (reverse repo)

e

o

miamu‘lu reverse repo AaIUWIUAINAANLNMT ¥4
1. gy doaliuifyanamsiiiansnsaduiugdyyile reverse repo lanungnanglng

1.1 &N.

1.2 U

1.3 UA.

1.4 Ua.

1.5 UFWNUsznwne

1.6 5Un.

1.7 namu%uw

1.8 HAYARSTIRNgNIIBIRANZTAAIE

1.9 #11319N1948 33 MAIRINNNN1871A28ITN15IUU SN0

a

2. 518157018 1N15YN reverse repo HBILIWASIHITAI

2.1 A5N8151A3E INBuazaIEsNMAsAeUssna InensdiluwnsiansninsgatsUseinesasdl credit
rating agﬂué’uﬁu investment grade

v
o

2.2 B/E P/N Un3dun visaviugszesd 11 oW. Ud. n305u1A1sNANgnaNglan1zInmazn |

[

UngRn19e

v & = 1 a =
NN Fefangmantalaiin 1 U

2.3 B/E W38 P/N # TSFC 1ugaan Ndf1muainwldluannalafinv 270 fuduusiwoannd wazilunad
fernnaldiniianteoansaiialaidu

2.4 B/E w38 P/N Nifianglaifin 00 Tuiuusiufioan efl credit rating agn9lnag1andtesai

2.4.1 § issue rating W30 issuer rating glludwauusn IaensalfiTin issuer rating fiae1w credit

rating N1lAN13INN159A credit rating SEEZH WAL

2.4.2 § guarantor rating agﬂué’uﬁu investment grade

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas
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1y
a

2.5 pananidefiongaanieliiv 1 U nunsidewlunaindeziensnansnis wsenddoyasiai

al

28 a % o

widatiauazd198slageinstUnnesaan515Mw IAgATIENTHIAINANIABIE credit rating 8819bABE1IHTH

e
3°0e

9
2.5.1 § credit rating iwzﬁy’uagﬂu 2 SWAULIN 1138 credit rating szezeafifieulAaslATU credit

rating SzezawaInaIANA CRA TeuSeufieul?y

2.5.2 § credit rating 52828170¢1% 3 BHAULIN

da o o

2.6 p1anInidefiongaanielaiin 1 weundunzideulunainzosiensnaisni nienddeyasnan

[y @ % o

widatauazd198slageinstnnesaan515Mw LAEATIENTHIAINANIABIE credit rating 8819 lRBE1HTH

e
3°0e

9
2.6.1 H credit rating iwzﬁy’uagﬂu 3 SWAULIN 1158 credit rating szezeafifieulAaslATU credit

rating SzezawaInaIAINA CRA TeuSeufieul?y

2.6.2 § credit rating 52828170814 4 BWAULIN

2.7 NSNIRUIWATNNABNITBAMLNTINANG N.A.0. ANABALNNLEN

3. 52821I81N155UFN521hP89 reverse repo AB9LHLAY 90 T

@

4. gafmuwaisfinnuiEninnissoc JuBidmsunisasnulu reverse repo

4.1 saslddygrnnsguanfinmwalag TBMA na TSFC

o

4.2 MaIvannsnemsans1asnde llanenselansa LIRwALINANWMEAIY
4.2.1 Wwn1sa1ensalawaindaniviwe i reverse repo AINETD

4.2.2 Qwn15218813 repo MUWwlUAINUIZNIAAMENTINAISAINUAGNNSNELAZARIANANNSWE

v

Teenannu Wewls uazidnislunisgiainluwingainasmusinuaznisnanissynnsuinsngiuaas

AN HIIN

(% (% |

4.3 YARIININANNINEWS0ATIE1INTe 0 TwSnaudyg) sosfiyaAndnluanganisnisAiwiana

@

a

5n1969%
NAFZDINANNINENIDRNTIT15NFaNINATY (39A1F8 x (1 + discount rate))

o
ar

n9it 571A180 = T1ArinasnwdsElilngaygdnidreniaduadanannswensansia19n s
reverse repo
4.4 NMIASYARIFAIABNNINENTORTIE19N D0 00 Fwdt TRLTwlURTHBANLN ORI

4.4.1 YAAIBINANNITNENTANTIA1NTONINNIT (38R reverse repo x (1 + discount rate))

2 v
| a o o

4.4.2 TunsfNyaAmannswevsansasnde o duin eidwluainannisiu 4.4.1 USENIANS

al

saaenlvadgilownssnansludu wionannswdniansnarsiainnsaldlunisvii reverse repo Tviln

@ |

nasnw ialvyar1sInsInannsngnsonsansndanasnsngauilonnnaonaintulunaisnisaonans
melwiwinisananiwiyarvannsndnionsiarsideanasninganisiude 4.4.1 1inkusdwnstinnds

4.4.3

4.4.3 Twn3NNAANSANENNTITINAD 4.4.1 LARINATIIYARIAAIAENNINENIOAIIHITNTD 0 Jnb

I fyarAsiaaninga reverse repo x (1 + discount rate) Wi wInlaitin 5 81U n3alaiin 5% 289

al

2
=1 (%)

1A% WaLATIWIBIAAZAINIT wazdn1sirwasasRina 1 liludyndslaniivwalnefiarsauntedade

ANNLEE289ARAN (counterparty risk) Wa2 USHNAANT azlaAfiwn1snIn 4.4.2 fAls
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9

4.5 NMIAWIYARAN reverse repo ANTD 4.4 TAAIWINAIH
4.5.1 Awinnsadesindurasslegiiinesuitalasuain reverse repo aufisiniisinas

AWM

o

4.5.2 AMwinndunaneginssn nisAwinsndueangniuss reverse repo NNgINIINTnasnuiiot

a s o

vy eseInuuazidannasinnualdsansadiAugsEnlaINgINTINlAgINTINRIINHANTSIE

o oo

w3ans1aNdansansnaauilonnnds 4.4.2 (61§) 2a9g3nsandiinain reverse repo 3181158 Wl60
4.6 discount rate fivanldlunsAwine soadunsimuaulagAiilefelateanudesagdm N

WANNINE NIDATIF15NTLE

faufl 5 : 53n3INUSTLANMS IABNRANTSNE (securities lending)

sosduluniananinasilun1sasywead

o o o

1. gyey Aoedadnyydntheniteduglasuluangialvlsznavgsfanannsngussiamianisnisdauas

@ Y] q

ad 1 a |

Tifianannswe (Securities Borrowing and Lending: SBL) laglunsdifigaygysonaianszyinnislugive
funuesgBx gisdaaduyprasitiisansnlsznaugsianiasfinianslanungnanslne

1.1 glasuluaygnusznaugsiia SBL

1.2 auUn.

1.3 namu%uw

1.4 swimsienisiuduaznisdsenurisuszinalng

1.5 G,

1.6 U4,

1.7 ua.

1.8 US¥NUszAudin

o oo

1.9 naawaInyARaNHyaRIMSHETuaIamuLAazIIBATus 1 a1wuInauly

oY

[

1.10 nasuinwmiatIwyd1EnIs

@

1.11 BAYARFEBAINNF RN WATNUALNNLAN

2. nannsneaniven eadunanningnadluszuusudinnanninguasgudsudinnanning nonannsnen

sUn. Finvnnduuiensidewnannswe

3. N15919138L38NAANUTLAB USEHNIANISTADIALRWNITAI

3.1 AudwmsliiimaemiesennanuseinanngBaio@uwlsedunsliandnnsng Tnedoadn

nanUsEiusath

3.1.1 Wuan

3.1.2 A3181501A3g INY

3.1.3 B/E P/N miiusn nioriugazezan i ow. ve. wieswinsfifingnansiamizdnnatuin
HHN15zyNA

3.1.4 B/E w38 P/N 71 TsFC Wugaen nfitmuwaiuldidunasilaiin 270 Sukuusinaansauas
Dusrfidetvualdiwdonunandadalaifiv

a

3.1.5 B/E w38 P/N fifionglaifiv 00 uiuusiiuiionn Zeil credit rating agnslaadnonitonis

naawlaLA AI1EITNRANYTEINA BMU naneasnwIedas
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3.1.5.1 H issue rating 1138 issuer rating agﬂué”uﬁuuw Inensind issuer rating RN
WO credit rating AlaN191NN1597 credit rating AL WFE
3.1.5.2 § guarantor rating a;i‘lué’uﬁu investment grade

3.1.6 A51815nHNH credit rating aﬁiuﬁuﬁu investment grade

=

3.1.7 nalerUsziud ow. WugeenldudnasmwiadulsziwnisAunanninglvuninanu

[V

3.1.8 ¥iuaanzilewlu SET Nfsedesgluazd SET50 naw lunsdifinasnulaifinleuisnisasmn
Tuns1ansnw nasuazsunanusziusnaalals

3.1.9 NUILAINHIDINBINUTINAAIALIK (Money Market Fund: MMF)

a [ o

3.2 anfiunislvinesuinssadninionsaunsaimanysziunings 3.1 niasuiivnislaeisandeasd
NalAUSENIRNIsEasadIAUd1sznietannanUszAuaInan lelnewam
3.3 vnkmanUsziuniada 3.1 finssyuinssndnslulewnsenedaniavinldlaisnsadsruais

nanUszivuwuls visuiduwnisisavdsznitaadannasiugsnssunsivdananning wwes

] o

3.4 AseyaAInanUseit o 8%l aNNIIMSaNIAU 100% 2BSYARTRENNINEN IREN

3.5 lunsdinnanUsziwduduan Triiduaasinanlamulaeiuilunsngausoi
3.5.1 Wuenlw 5w, n3a5WIANSARNRINEIANILTARIAY

3.5.2 URSHwHINTIe P/N Aok

3.5.2.1 Unsiue1n w38 P/N 9 6W. US. ¥306w1ASNRNgRNIELan 1z nn ot Tng;
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rating #9tT% credit rating ALAN19INN1SSA credit rating SzezaWAAE
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3.5.3 A5181501A3g N
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d2ufl 6 : §3N3INUTLLAN derivatives ANRANLAUTNITAINUAIY
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1. Y3211 underlying derivatives finasnuazidnUngdyeylasiasdl underlying agnslaagnenionionans
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9E195 04
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1.2 sasmanidle
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1.6 saRfifiosrUsznoufluaafiain 1.5

1.7 underlying BWATNAGIRNITWEHWALRNLAN

14n36i7t derivatives 81959RUS1AN289 underlying 319611 'i']mﬁé”mﬁaﬁané’nm‘"aqL?]m’lmﬁaﬁ;ﬂ’u (spot
price) M3as1AA I FozEaNIN (futures price) WTW 119% T1ANZ89 underlying Buii luld Az nie

underlying NiiuasAUsznavzasRadfaInad Ao lungansuagionitsesazdawmelindounsnaiesie

2. Wanlansasmu vsEndAnIsazaLiun1saywl derivatives lasaiie
2.1 nsdinasnusanlaszyfieanunisaeyulu derivatives waz underlying 289 derivatives Mlazasyulingne

FaanluwlAsinig

o

@, YR | o . ) I ' < &
2.2 1 Unnsidnlnady il derivatives aeslaaeeninsih

2.2.1 derivatives on organized exchange

U

d @ . : a1 o a1 £ da
2.2.2 N3l OTC derivatives Tuwlszindlneg sasfiadggidndieniodin ow. swiAsna

& @ &

NHANIELANIZIRFIAY AILNUZDANE derivatives KIDKAT derivatives

Q

2.3 lunsdinazdasdinisdnssnitarenisdonauiueiiie derivatives Augaas FuwAruusaaiunswdau
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nasnwaxn1saasnuls noi lddinasnuazlungfiandsunaunsafindindinauiuaruuinia

3. NANLNMUTLNNLANNTH underlying LU a2

o
a ] (3

Tun36ifi derivatives 1 underlying [weaSaInga 1.5 — 1.6 Aafsonanifaefianvnzmoi
3.1 Slusaiafinstruaisnisawinliagredaem lnefinsszyunasdoyazas underlying niataie
59 9 fisnldlunnsAiwin wazinmsdwmasaildiulaguuaumnamanzaneeasdusznaue i
%34 underlying 3atasaasnandnnefinisinaanlnimnanznainadawdsszae
3.2 Husaiififisnwmzadslnogromitonsih

o ad o

3.2.1 aaRNAn1snszanemadaiisne laeduasinianuazlaanu s nikma

o
o d o s

3.2.1.1 AAHNBIAUSENAULARZAININHNKBENITNTBYINAY 20% 2BIRIABNNINNA
3.2.1.2 AEHNaIAUIZNOUALAAIVTINNIINERENIINTBININY 35% 209U IAINTIIVINA
Tunsaindwluamunaniizaaia lnsasrlsznauaidnaaslinnin liivans1niinwalugs 3.2.1.1
A15MANTAINITNTZANEWIARNATINGD 3.2.1.1 wazds 3.2.1.2 ldspeiiasAmlsznaun
WEI29NUNBIATHRIERINBAUNINAITHN
o ad o d o o o &
3.2.2 aaRdulananangs 3.2.1 Miulumaanlansudinasis
I o dda - I A o a
3.2.2.1 WwsiadnfesAvsznauduasissriodyyifinasusinnsaas)wlalagnse
3.2.2.2 W{aAWINS WA UENAREI% (pro rata) Lefaunitednasuwaiwluaamse
Tyauulnensuad lanawluaarnaninmsd single entity limit 209n8911w
3.3 Wueannlasunisnaw laganiwndaawLdadowazinninnlaag19865231NUSUNIANIS N9%h
winusingiranrduasnarnduwusunluiaiozasuiundnnis USEndansReEalvaNIaTn1sTaeRA kAN
anaunein1enalselegiadnoiussansaneae
3.4 finsuanenaiv 7 egvsaionlulszdmniwinsiiuienfinisawedayaseierimmenisn
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4. AANNUTNSIAIARANSNER RN EINaRN15E152rhaNA5EyNAL (cover rule)

USUNIRN1SRz IR IHANSHERuzaenasunfinnwkazidnwadadluinwiniisanasianissinasuena
Hasd1szniandannaciiie derivatives augaaslinaaniaaifilaasmnul derivatives wis waziluluniad

ANBNIIBANSATINATG N.8.6. NAKR

5. nanNUTANANA1MIUNTAIUNRIngUssaiALian1sanANNIFed

9

TunsdlNusuninnsasyulu derivatives 7 underlying laldfaifiennunsndduiazannnnaiios nsasmwuly

derivatives AINA1IABITWIUATNNFIRNIIBAMENTINATT N.8.6. A1VIKA

6. nANLNUTIANLANEIMSUN1389Y) 1 OTC derivatives

USUNIANTT ARIIRLVNaaANadlH OTC derivatives A%

[ a

6.1 14

a

RAayy18ndienioAwIsLasudIyaRgRoIINa04 derivatives THUSENIANITNITIUNNTUN 15
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6.2 lunsdiffinmenisindenanssnusasIAI2e derivatives aefined Aty IHEdyy8ndeni

ATWIsLASUTIYARERGTINDY derivatives TH USHNIANITNIIUTIWA
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a

6.3 ganndndenidneanliiinisa1sgiwe derivatives Lia uSundanssasaels
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7. nannasiiaAnansunsidnluwadyaile credit derivatives

o

UsENInns seslfuRnadanlanai
7.1 1 UvR!

s

qtyeulw credit derivatives LlanNziiaN1SaAAITNLE BTN
Teyeulaianie credit derivatives Nflanwaizaa9gInssnnsaifieulAssiugInssnag1onis
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9 '
£y=) =

7.2.1 Credit Default Swap : #glsiuA n1sanaslngIwegdoUssAwaNNLT A wATARTLAEda AU

a

ANATNNTALWNN5EN5ZAHATN obligation 209EKNWWATN obligation 1w IneRdyqfiaglugweganedss i

a9

AnaAesfinnssyniuiiazsadisziuaadannasdeUss fwanadeiiofina credit event dulneasfinaly
Fannasdeuszinanaidssasuituariud (unsdilsifin credit event Fannasaziugaluinasuimun
anUnd) 114 1891 obligation azfiiiessenisiies (Single Name Credit Default Swap) %38 obligation &
Aang1en1sBeirualRganeUssiwanadeefininfid1seniliioia credit event Buriy obligation 1813
Sllﬁl‘i'lﬁln'l‘iﬁﬁ\‘iﬁ]%i'l&llﬁﬂ (First to Default Swap) ‘V\%E}Lﬁlmﬁlﬂ credit event %%ﬁ"u obligation $18A151AS18NS
wielwnga obligation HeazfinisdnszsiAmmmanzludinsosduningaein widannaazasuimuaiia

\im credit event 2uAU obligation nﬂi’lﬂmﬂ%mju (Proportionate Credit Default Swap)

9
£y=1

7.2.2 Total Rate of Return Swap : Zslsiun n1smnasluginegdouszinanuiiesaosdunsng
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(61#) 2oeyargfossnuasiunsndanedeldnuganeyszinanaides aunitazifiia credit event niaAsU
Avwad (ns8ilaifin credit event)
7.3 ﬁaﬂiﬁﬁmfg'lmmj’lum’mﬁﬁ'm%ﬂfﬂﬂ International Swaps and Derivatives Association (ISDA) %38
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dd o

VY EUINIATFIRAUATHNAIRNITWAMLNIINNTT N.A.6. BONTU BaRdaANAINNANWMEAI

Yo s

7.3.1 fualdtsrulaninnguane wazlidandaudinungraneinmienanninauaznainnanning

NIDNHANIBDY
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Id v o E2)

7.3.2 ldfidainuwanvinlvansAiinuwalilunsiarsniiniodymyidea1earaning credit
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a

derivatives tina198aHaNdelU

°

7.3.3 ldfidardmualvinasnusissaaldanademelvin gy

'
=1

3.13.2. UszLangaanannsngniansndaniu nian1sninenualnedsauiiazamulunisUseimnd :

U3undnnIsazaswnsananiUszlegiianizainranning nindaudu wieninanualneisouadiile
a819n eI aran g1 NNUSENIARMEZNSINAIS N.8.50. ¥38USTNIAGIHNIITWANENSINAIS N.8.6. AW
AR LU LIWWATWNS N AMENTINATS N.8.5.¥30F1HNIIWANZNTINNIT N.6.6. IHANNRKIaUNS oS

Usznrudlansaiaiinyssinnvsoanuemasnannsnevsansndaunsanisninanualneisan

s ] (3

mndunsasuluasansniedyyluaeUszind asia1snsedygininaissaaueziensadunistin
Ay lwlszmanfinhsuiinuguasiuwnannswduazaaiananningnduwanignandgane 10SCO niafn
fn1sderelunaindaznenannindssussinanidnangnaas WFE wiaiduwnsnanszasuSuniidnnouas

Lwaaelh GMS

f9uf 1 : A5 TS (transferable securities)
1. 551813 TS NEEANNI AT1a1sn1enaiule 9 wenntennnsngduludinineasds 3.13.2 fof
AiaNURIvanInaTiATUdI Aol

1.1 lifidaimuaneSanlafivinlvigammiinssgniusnnningadduamuluasians

1.2 gansadeniiols (sanfensdinin B/E wie P/N Aftonlaviraldenilournamulasiinng
9

%

Tinnssulanandiensadlunsiansldmaisnisfingraneiimun niofiSanlalvnemuaansaneding
28NASIETLA)

1.3 ﬁ‘zl”aajalﬁmﬁ’umﬂmsﬁgnm”mmun”’muaxﬁmsﬂ%’uﬂ‘gaL%uﬂizﬁwaﬂ"}oaﬁuam Feusendnnis
mmam‘zﬁ5@1&1”Lﬁm11mﬂiznaumsﬁmsmﬁmﬁu‘laamu"lﬁaemﬂﬁ'uam wazfdoyaTAfiasrionyan
gREIIN Tnedayasinasassrsdinnunadayaiideteladedaiaandniznisswmdnisensuluszsiu
dna
2. puaNRLAznANNAAlwNTRIwIBsAT A TR NANTIN AR RAHEE 1.

2.1 lunsdiffunsamulu B/E wia P/N fioonasiansdsndnifiediszninse B/E nia P/N fondn
fosfinissuarianiasuseslneyananath

2.1.1 &%. UJ. %138 UA. ANNNJNNIEIAI85INFAUBN1TE%
2.1.2 WIANTOENE®

2.1.3 SWIAITDIAIIEIATITH

2.1.4 SWIAITRENITNEATLALINNTUNITNHT

2.1.5 sWIAINAWIIEInAIMIANasLazaIRIRLaNLRIUSTINA N
2.1.6 swiAsfianisdeaanuazindursdszinalng
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2.1.7 swiAsBaaNuAsUszInAlne
2.1.8 @01UuN19EwENUsTINANRAN W iwasaeInugsudInaIx 2.1.1 - 2.1.7

[V

Mot N199118MIBN1TTUIBIRINAIABITWN1901IANIBN19TUIDINEITBWIagaanA Ned1wInIINTIRanLe
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[ 1 s 1
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d 6

1. nscllduniig CIS
1.1 figuantinazfulumananinasilunisasmwdwigiiudaimuadnsunmans s Tudmd 1 4o
1.1 99 1.2 wazdp 1.3
1.2 \Hunbiegaonasyu IS seUszinAfifanemzaoi
1.2.1 nseenuaznaauszeagmelinisfiiuguazasmiisawssUssmAiifiuguasin
nannInguazaandomenanningdaduaandnaaiyes 10sco viauniierasnosmu CIS saUszinAd
finsdenelunaindamendnningsnsl sznafidnasndnaas Wre
1.2.2 CIS operator ﬂaeﬂaanuﬁanénaauimafl.[;i”msﬁﬂﬁ'uauawawﬂam'mﬁwﬁ’uauaﬁ@%ﬂm%n
a3ty 289 10SCO
1.2.3 lunsdifinesnusanluamulumizgzesnamu CIs #eUszing nasyw cIs AsUszmea
ssnanasosegnielandninsinisiiugua nseen n1siEueae LazNIIANSAINSUNDILABERIN
S18dasnaUTzLN AR

[
@ ] o

1.3 UssimAnfiAuguanIsiawaenikieainadfiannsn1sinanngaasasdayuag1oifiesne o aw

@

880U NANF BN BANRA

a

1.4 Tunsdidunisasmuzanasnusinluniiggasnady CIS A1IUIENA NBINRAING1IRBIHNTIITMR
nsgEaliianznsdfimgininlunsusmsamnadondunisiansauiis uasdwleutenisamudon
(laldiunisasmulumiseaasnasmu cis selszmpdadunasusiamesdiiamulunasiua)
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2. nsdhfunmie s wenniioannfifvualudand 2 40 1

2.1 figuaniRuaninlumandninaurilunnsasmudmieiudaimwadimiuasians s Tudamil 1 4
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d2uf 3 : nswdaudszandvenrsansiastiguwmsuein

a

paaduwlndnlugninnstwanlszimarsansiansanssemaisuiiludinaeegsudinagi
1. aoinnsinszrinsdssinanuseine neduasndn
2. #01UBNITHWANUITNANRAN WMo 9AINUEIUNNAINTD 3.13.1 d9uh 3 : nIwaAuUIzANT®

dnvsans1a1sieuwnewen 9a 1. - 9.

saudi 4 : gsnssnUszannistalneiidyyefulusieuszime (reverse repo)

laeTuluniunann s NN AnMENIsNAIS N.8.6. AR

faufl 5 : g3nssnUszanmsIiBunannsweluseUszina (securities lending)

o @

IE]EIL?J%VLUEI’IN“ﬁﬁﬂLﬂmﬁﬁﬁ?%ﬂﬁ’]%ﬂm$ﬂ‘§iﬂ~lﬂ’ﬁ N.8.6. NALA
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1.2 sasmanidle
1.3 SasmanUaewi
1.4 \ASAR 1A% credit rating %38 credit event U6
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2. Wawlan13asmu usENdANIsazaLiunsawly derivatives Lasaiie
2.1 nsdinasnulaszyieanun1sasnul derivatives uaz underlying 989 derivatives N1azasnliagng
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2.2.2 n5elidn OTC derivatives TuaUszin sinsfigayay18ndienialuiifiyananlasuagyin
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3. NANLNMUTLANLANNSH underlying 13625

1unsdif derivatives & underlying Wuaafhangs 1.5 — 1.6 AARAINA1IADINANWMEAI
3.1 \UweginfinnsfmuaidnisAwinliogrednan Inefinisssyunasdayazas underying nsadade

619 7 Nbantdluniswan wasfinisAwisarRliludaguuaaanumanzaszesesAUsznauzanz

v '
ar a =

19% underlying n3aUa38RINa1ABSNSIAFERIIAINENIzRA Ra 1 T wBFsERIe

add o |
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o o ddda o
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o d o v o ]

3.2.1.1 AAHNaIAUSLNOUBARZAINUIABNULNINTUIBLYINAY 20% 2BIWIHIBNNINNA
3.2.1.2 AannaAlsznaum laAInhIRnINtENIINSaMIAY 35% A89H1NTN
& ad - v d o a8 o o @ d e o
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PINBAUNINITUN
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3.2.2.1 unaindesAusznauiluwnsiansniadyainnasusiansnacmulalagnse
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3.4 finauanssaiing 1 egdafiondulszgniwinisiwiefdnaauedayasdneiwngnisn
3.5 lunsdfilusziiiwie safainandasmmalneldundidayadebinnsenuramiies
s19n1seeslsznAlnenian10ssng nioRwIneInTIAEwALazUSn1sTiusEnIansuandliifuladn

BRI WRIWIAIRHAINE1IEINs A owe AT IS wNe lABEnaMaZEN

4. AANNUTNSIAIARANSNER RN BINaRN153152rhaNA5E-NAL (cover rule)

U3UNIRN1IHasIn AN INgauzasnasuifinunnuazisnwadadludininiiissnasaniszfinaswana

% o

Fasdnssniendannanile derivatives augnadlinaanaaiflaaiul derivatives i waziduluniad

FNBNIIBANSATINATG N.8.6. NAKR

5. naninuTiaLANdIMIUNTAIUNNIngUsEaIAIian1TanAN NLEE
TunsdlNusuninnsasyulu derivatives 7 underlying lalldfaifiennunsndduinazannnnaiios n1sasmwuly
derivatives AonanampiluluninfidinewamznIsanis n.a.n. A

6. nanNUTiRALANEIMSUN1989Y 1l OTC derivatives
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v a
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6.3 ganndndenidneanliinsa1sgine derivatives LlauSUnIRNI15302ale

7. nannasiiaAnansun1sidntuwadyaile credit derivatives
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vsEnannssasUfuRnnsewlanc

7.1 wudwadanl credit derivatives Talanziian1sanmN ML
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Adalaianies credit derivatives NfANWMEYIgINTIHNSOITBUIABINUGINTINAL NI

7.2 @ lw
agale Aot
7.2.1 Credit Default Swap : dslsiun n1sanaslngIweygoUszivaNNeIa1wAsRRNLAdaeAY

ANATNNTALWNN5EN5ZAHATN obligation 209EKNWWATN obligation 1w IneRdy g faglugweganedss i

a9 a

AnaAesfinnseynuiiazsadisziuaadannasdeUss fwanadeiiowia credit event dulneasfinaly
Fannasdeuszinanaidssasuituariud (unsdilsifin credit event Fannasaziugaluinasuimun
anUnd) 114 1697 obligation azfiiiessenisiien (Single Name Credit Default Swap) %38 obligation &
nang1en1sBeirualianeUssiwanadeefininfid1seniliioin credit event Buriy obligation 1813
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