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o

Tnedunissuneanuazainuiiiieniieamu lnstusdiunaeidavesusgninms

3. TnUseaeAvaslATINITINNITNBINUTIN FUANBWUTIN Usinnnaamusia uleuienisasu dnuaziiee n1sasyuly

=

Asuszma maasuludygyideviealmii Ussnnuazdnsdiumsasulunanninduioninddudu wsen1sninena

Tne5ouNTasu :

3.1. IngUszasAvadlasang :

WiasynuRuamundamuidenislenalunislasunansuunmiliungamuiuarsnlontalunisasuiiuinniinisasu

neludseina lneasihduawuiilaannsimieniisamuliamulundnnindussanasiasniisseme

3.2 ‘USZLﬂV]ﬂ@ﬂVIUWWIJUIFJUWUﬂﬁiaﬂ‘mﬁ’m C ATEIN

3.3. USELNNYUTINANUENWaUE LAY :
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3.4. Usziavnaauaunsasulusinasemea : nesusuiduasuuuuiianudesinsseme

U samulusinssemaunsdiu lifu Susery

3.5, ulgugnisng () :

newuilangslneg Inavea Aind BuAn 120 e1addulu visevigsnssunstidunanyning gsnssunisnelaeiidyy defiu
= & o = & Y ¢l N o o
W3ogInTsuNsTelaeiidtys1v18fu (Reverse Repo) Inaidulumumndninaeifanznssuns n.a.n. vied1inauamugnssunis

n.8.6. Usen1annnue

3.6. myawuludya@evigarani (Derivatives) : AU

val o

3.6.1 TnguszasdvainsamuludygyForiearmin : NTlaTinguszasiiioanainudes (Non-Hedging)

4

fulsuienisamuly derivatives : wuulidudou
3.6.2 35n15kUN19AUIU Global Exposure limit : Commitment approach

gns1dun1samulu derivatives g3an (Maximum Global Exposure) lifiu 100.00

v

3.7. myawuluasansifldyaveviearmiuls (Structured Note) : aavu

3.8. NAYNSNITUINITNDIYU (Management Style) : UNagnsn1sasmuATIFed (buy-and-hold)

£
1Y @ 1%

3.9. Ayt In/91984 (Benchmark) :

11515 &ndu (%):

V8L 10931NN LN TUSINIINNITUUL buy-and-hold wiialvilananauunuiininniswiussesiaiiinvun el

v
v S

FudusosUSpuiisuransaniiunuvesnaauiuiiia

VUYLV

UTdnnsveanudvsiesldsunlasinzinlunisssuiieunufiviendanisviuaisuasmvnizay Jsegneldnsou

v
1% [

wlevienisamuiinvun lneusendanisasilamedoyauazuddviasunsvarmiegnedanuisiuninisfoudiia

v
[ ' '

fesueieaiui®in wasmsualunsdsuddindinareiunsasdsemaluivlsdvesuigvdanis melunandiidasu

anunsalduslevianndeyalunisdndulamule

I I = d' o Jo A v & P Y o P &
agnalsiin Tunsdlnsdeundasihtindielmdulunudsznia Reuluwasdermunvesauiauudsninnsamu uaz/mie

Usenie Jefmunresd1inuAnensIINg N.a.0. NEINUNIRTTIUNTIANANIIATUITLYBINDUTIY UAL/Y38 N3

v
v LY v

Wasuwlashialunisldiuieudeulunsdiidesndiivilvesiinldlddavivieilamedoya/dndindndnsely lay

Page 12| widadviudiudayanasusin (asans)



naanulansalne Inauaa Wnd duAu 1Y20 '
KTGF1Y20 : “ @ KTAM

Krung Thai Global Fixed income 1Y20

Usgndan1sazudandsunasianangtentisamunsuarmidinunisussnaluiuledvesuidndnns anelunaiig
amuannsaldUsgleviandeyanisdndulaayula

q U

3.10. ANWULNNTTIERANBULNUTBINBIMNY : TeranauLnuLUUlidugau

3.11. Meazdeaferiuuleutenmsamuwazan vale ey :

N8 buy & hold

seanBeniudy nowuazasiluningiulssinmnmaisui sufuynuaglidosniriosar 80 vewyadmndaugve
naau Tasnesnuiiulounenisamulussansvil Jushn war/vionsansnisiuiiidudumnindeiovesrmansviovess
sonanansegludusiuiianunsaamulsl (investment grade) waz/videasyuluming CIS vesnesuniiulovisnmsasyuly
nindAussinnasansuil egndlsfin ﬂaq14ua1aaﬁmizmamulumswmmﬁwﬁﬁﬁé’uﬁummmLﬁ?‘faﬁamaamﬂmsﬁaﬂuaaé

° A v . = | K m ve v U oA A
gaNATENsINNINamIsnamuld (non - investment grade) uaw/vionsansuvianiiiildldiunsindudiuannnindedie

a

(Unrated Securities) lalifiufosay 20 vosyarmindduansvasneamu el nesuasiinnsanamulundnnindvieningau

wuavgluseUsena lnwadeluseuldnalideunindesay 80 vewad minddugvsvenamu

newueansanawuluvieliliFmsansimiiiamu uag/vieawmulundnnindvienindadudunsenismeentalagisau
auiiAgnsIuNS n.a.0. vsed1inanuanenssung n.a.n. Yssniaimun vsewiueuliamuld liiudesas 20 vesyadn

nindduansveanamu

dmie neanuonaisanamulumannindauerelulsema lawn Juen as1a15M19n158U sl uag/m3e
amulundnnindviionsnddusuneniminennalagTaumMuAMENITINIT N.8.0. MSeATUNNUANEATINNTG N.8.9.

Uszn1anInue

nawuoNasanamuluvs ol iTsdyadevivarmiin (Derivatives) WiieanA1udss (Hedging) visedyay1@evieaanti
(Derivatives) iiasunsiinyss@nsn1mnisusmsnisaau (Efficient Portfolio Management) aundninasifinaznssunis

n.a.0. wag/visedinnuAMEnITINIg n.a.A. Usenaimue wazorvamulunsiansiddnuasvesdyavouigaimiiuls

v
1

(Structured Note) 53uvaN8UBNANTURY IgInTsuNTTduvannINe g3nssunisuelaelidyg @efu W3ogsnssuns
Folneiidyauefu (Reverse Repo) saudsasuluannindvsensndaudula vsenmsmeenualneizdustidlnegimile

y3avaneeg 1 sl ulUunUNA NN T IAMENTIUNTS N.8.9. MRAIINIUAMENTIUNTS N.8.9. UTSNIANINUA

newueansanawuluvseliligedyqyrdevieatamiin (Derivatives) welosiuninudesinertosiudnswanildeu (FX

Derivatives) AMUNANLNUNAALLNTIUNNT N.8.9. LaL/M0d1UNUANLATIUAT N.8.0. UTTNIANNUA Ingdusgiunagida

] q

{1 a 3

YoIRIANIINDIWUMINANIMINEaNTUan 1IN sadlulsazuy WY nsaiARuneaasansgiinuiliugeuias US¥ndnnis
a o & | v ~ 1Y) a A a v o o a . . | < a v
anaisanamuludygBevivarwh edesiummidssiiieitesiudnsuaniuieu (FX Derivatives) aei1dlsfinnu uwn

Jansenaninnsanamuludyaierearminiedesiunnudssnineitesiusnsuaniuieu (FX Derivatives)ludadiumn
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oy vioonaiasanlidtesiulunsdiiatuananeaansansgiivualduudea Fannsldiasesietosiumnudssonaiifuyu

dmiunisvihgsnssudesiunnnuides lnevilinansuunuvenowulag s IuanasINAU LAY

Tuannzuni newuazaswulusiissena Seazdamalsid net exposure AstunILdssisEmAlasindelusoud
UyTlifesninfesar 80 vosarmingauansvesnesu andlsia lunsdiinisamuvesnomussiliidulusuulouens
aauAUNsInwUssznnveaneu Wusdndanisdndunsuiludadunsamuresnemusulinluluauuleuisnis
awmunglu 90 Sutuusuiidgadunsamuvesnesyuslidulumuleuienmsamu Buusuisniansazldsuuiongde

nhgamuliiudsuulasUszianvenamununglufmuanaidaing1

iall neauealaifutiaiatsEninsenisamu FallssezianUsyanm 30 Tutuwiuaaveidounsminddu wavdissveziom
Uszana 30 Jurewdnlasinis lunsewadadiunisamumunsinuiassanvesnesu lnalulumuvdninasii

AMYNTIUNIT N.8.0. WIDAITUNIUAMEATINNT N.8.0. UTEN1ARITUA

U3EndnNI13v0audnsnastinRuamuundusemuandudunawululssme vseanudnsnsdnnesu lnefiodn

IgSupmuiureuangiombeaaunnsewds warlifolufiiRalunnseandealassnmanamu Insasilsiasslov
vosffovieanquiudie mniammnsaiswielud

(1) finnsnaauitansanudaiiuitaaunisainisaaulusnsUsenaldmungay

(2) nsdififimawasuuladudewesngsudeuiifeadesiursiuiildisueyywliihGuluamulusisussme

(3) nsdiliannsnassm waz/vSeasulundnning waz/mSeniae OIS ssUszmelag Afulouisnisasmuaenndesiv
TagUsvasd wag/m3oulsuienisasuedlasanig

(@) nadifinowmurniisouiuildnnmaaustenheamunaausnlifismedensdaine sy wethduluamuly
slsemeldeg ey

(5) n3difiwmslideladnfiedunssnvmauselevivesfiomieamulagsau

3.12. 5’]EJEWLaﬂﬂﬂ’]ﬁaﬂﬂuéluﬁiqﬁﬂiﬁLVlﬂ :

HulguensaamudaRzdmalni net exposure MigtasiuanudswUssmalagnisluseLlUndlitsuninfosas

80 vasaAmMINgdugnsvetnavu

3.13. Ussiamvomdnningvidenindaudu viemavneonwalagisuilaramu -

3.13.1. Ussianvomdnnindvonindaudu vidensmmenualagisduiiazamululszine -
Uitninnmsazamuvideumanusleviamezanvdnning nindadudu viemeennalneisausedlaegnmisviovansesng
aufivsEMARNENTIINIMTUAMAYL UsenAnMENTTNNS N.a.9. WieUsenMadinuAuEnsIIng n.a.n. fun

aaoluil VuwllunsdlivseniArugnssunismiunainyu Useniennenssunis na.m. viseddnauanenssunis na.n. i

ANULTIUYRUNS aTUsENALA VS B RLUT NN VS DA N WY nd NS nEvs anSndauns ansmnennalagisauy
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§9uil 1: #3185 TS (transferable securities)

1. a51an3 TS vneanudn asansmnanmsiule 9 uenmdennnsndaulududuvesde 3.13.1 FellquautFnumdninasii
Asudu fail

1.1 hifidermusvieteulvivinliamuiinseyniuinnniyarfuasulunsias

1.2 ansawdsuileld (saufensdfidu B/E PN vide SN Adlfeulwhudsuileudnesyulddidunslitnigiuloudns
BondeslunsranslanuiBnisiingmnedmun vieflieulalinewuannsavefugoonnsiasls)

13 ffouairfunsiansiignaesasuiuazinsuulgadulszdredvainaeds Uidndnnisannsathisldifiewin

' a

Usgneumsiinsandnaulaamulssgvainane uariiteyasaasviouyargfisssy lnedoyafinaifeddsdean

q

wiastoyaiidedieldddavhamundninnmssuiuiisensuluszdvanna

2. AuautRnasndninusilunsayuvesasiisANnitmuslute 1.

2.1 Tunsdifibunsasulu B/E wde P/N flsannsransfenaniitediseniinisén B/E vide P/N findndesinisiuentavide
Susedlnsynnadsil

2.1.1 BW. U4, Y38 UA. MIUNUNIEIIMIEgINanItun1stu

2.1.2 suIAsouEY

2.1.3 SWIANTOIANTANATIEN

2.1.4 sumsiflensinuasuazannsaimsinuas

2.1.5 swimsimuIaniavuanaisaringeuLissemelneg

2.1.6 sumsiiiensdsesnuaziiiuwisssmalne

2.1.7 suansdaanuuisUseinelng

2.1.8 aantumsRusnsUsemanfdnuayihusafodfugiurineu 2.1.1 - 2.1.7

il msenTavidonisiusestenanadioaiunisertantensiusesidseviedeans ssuausisfanenide () auiisey
131w B/E w38 P/N sie

2.2 maaspdlu SN Feadulumudevludufudsdl

221 SN fimstrenaneuunlagénsdsiu underlying Usziamifisaiu underlying ¥ea derivatives mafiszyludiudl 6 1o 1
2.2.2 winmsawmulu SN eiinavhlinemuiossuseunindaula q nindauiu Foadunindaufinesuannsoamuls
u,m'Lflulﬂmummgmmﬂas?jﬁﬁmumima International Swaps and Derivatives Association (ISDA) uagidunindauiianuse
Wasuilels Inereunisasu Uisminnisdesdalitinadamedeyaiisatunisamuiienavilinesusiossuneunindau
fanamililundsdoduaude

2.2.3 Tunsdlfidu SN Feiiferimunvhadeuile foen SN dosdusenlinesyuanunsaldneu SN dsnanneunsueny Lile
UsEninnissesveld

2.2.4 Tunsdifidu SN Fuaueviglulssna Uisndnmsdesiuiumsdaliidennastugoan SN dseluiiiounisammu
2241 Wijeen SN fuauazudsyargisssuves SN 1S TBMA ynufl 15 uasugavhevesusiasiion el Tunsdliitu

sanaduiungavinisves usendanslimwniarudaaefsssunigluiuyihnisdaly
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o o

2.2.4.2 lunsaliinmgnisalfdaansenusiesianves SN egeiiied sy Tosn SN Auinuazudayargisssuves SN 1Y
&9 TBMA iUl
Anulurssanialdihunlddaduiunsalidu SN faunzidouiu TBMA wazdinisausvignuvaninasiniivuailulssnie

ANENTIUNSANUARIANUIAIINITVDB LY INLAENTOU R ITAWRYIERT I siiNean il

dauil 2 : wIwdAuUszavmiae CIs nsdldumiseiinsesnaganelddedunguunelne
Fosdianautiuazmdninauslunisamudsl

1. nsdhduniae CIS

1.1 fguaduasdulumundninasiiumsasududortudermundmiunsans TS Tudwil 1 4o 1.1 40 1.2 uasde 1.3
1.2 lunsdifinesnuluamulumize CIS 109 MF MF finanfesiiuleuisnisasusll (aldiunisamulumie Cs ves
nesuImnasiifamulunesiums)

121 fimsaspluninddudadussanuaseiafortuiinesmuausaamuld

1.2.2 ﬁmsamuiuwi"wéﬁmﬁﬂ“ﬁ%ﬁmammmé’mdm (pro rata) waalsnaidulumundninasi single entity limit va3naavu
i

123 fimsasplunindaudeliitfumnudndiu (pro rata) wildnadulumumdninast product limit dmdumiwgau
iy sIP vasnowmutiy

124 fn1samulu derivatives ffulunumdninast global exposure limit 2asnosyuiiy

1.3 lunsalfinesusaitawmesiuamulumiie CIS ves MF MF dsnandedlilldnesusiuiianes

2. nsdhfuniie CIS uenmiloaniivualudun 2 4o 1
2.1 finaaudfuazdulumumdninasilunsawuduieiudemmundmsunsians TS Tudwi 1 9o 1.1 90 1.2 uazde 1.3

2.2 aansdyuaeuigly SET

gouil 3 : iwdFuUssmRuinSenasiisuwinRusn
doafududnvionsnanaifisuhdushnuesiudingsd

1. W, U4, ¥198 UA. AN rangdwiegInvan1tunistiy
5UIANTOONEY

SUIATTBIANTANATIEN
suInsiilensinuRsuaTannsainsineas
UsTEMRAnsesiuTeTiagende
SUIATSHRILTIEMRAvINIANA LT YLNAgoLLsUsEINAlNY
suiAsiitonsdseenuaziniuissmelne

ﬁu’]ﬂ’liaﬁa’muﬁﬂﬂﬁgmﬂi%ﬂ

B e L T A

anvun1sRusEnInsemanusewmalneduaun®n

10. andunsRuinssemandanvagyiueufedafugsurinew 1. - 9.
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daufl 4 gansudssinvnsTelauiidyauieiu (reverse repo)

n1saamuly reverse repo Foadulumundninarid

1. A cfw’mLﬂuﬁﬁqﬂﬂaﬁqﬁﬁmmﬁmsﬁwL‘fJuv:j Foyeybu reverse repo tamunguunglneg
1.1 oW,

1.2 us

1.3 un.

1.4 ua.

1.5 us¥nuseiune

1.6 sUn.

1.7 naawuituy

7]
v o

1.8 HAyAnaNIng ez InAYY

1.9 @uswnisuazsgiaianunguunedeIsn1ssulssanu

2. asiansilglunisvi reverse repo_ doadunsianssil

2.1 avansnmeiglneuazasansniniganclsene lnensdidunsansninsginsUsemesioad credit rating eglududu

investment grade

Y 4 v X g
7

2.2 B/E P/N Un3dusn ainn viseviulssezdu 7 sw. va. vivesurmsiiinguangianzdnnsty iWuginiseynity Jeileny

Aunrdaliiu 19

2.3 B/E wiio P/N 71 TSFC \Jufloen ndifvunuldluaudaliiu 270 Juluwstiueends wasidumndsimunldiudionss

puvisaLlalaLiuy

2.4 B/E P/N w3aAnn Nidenglaiiu 90 Jutfuusiiuiiean @il credit rating agdlaagnenilenall
2.4.1 { issue rating %39 issuer rating egludusiuusn Inensdlilu issuer rating sionlu credit rating f1ldiunannisdn
credit rating S¥agEUAIY

2.4.2 ¥ guarantor rating ag/lugusy investment grade

E% '

N a

2.5 ananilddiongauvieliiiu 1 U unsdeulunaisdeviensiansvil vsenilveyamaiinietieuard1edalagaiinig

Wawesoasisam Inensiansviisnandesd credit rating ogslnagwilaail
2.5.1 1 credit rating szazguaaﬂu 2 Suuusn e credit rating szpzaiTisudsldfy credit rating szevdudanan
i CRA IiSeundieuls

2.5.2 1 credit rating s¥zen10glu 3 UAULIN

=

2.6 ananmilddiongaunioliiu 1 weuntunsideulunaindorensiaisni v

v
o '

MIUAHEADE51TEUTY LAEATIENTNLAING1IRDE credit rating oedlnRg19nilan il
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2.6.1 3 credit rating szegduaglu 3 duduusn e credit rating sepreniieulAssliniu credit rating srevdufangt?
Auf CRA Tal3sudisuld
2.6.2 1 credit rating s¥zeI0glu 4 SUAULIN

2.7 NSNHAUDUMUNAUNURINAUA

3. SEEEAINIIUTISEUTYed reverse repo Aasliiliu 90 Ju

4. famvuadiisdiui UsEnianisdec) fuRidmiunisayulu reverse repo

4.1 sedlddynrunsgiunuiinimualag TBMA %5e TSFC

4.2 sahvdnnindvidensiansitelluevielouse Vuudrdnvasl

4.2.1 Wunmsrenseleunudermualu reverse repo flanan

4.2.2 Wunsveny repo Mdulumuusenianmnssunsiifundnninduasaaramdnningindrendninas feuly uay
FBnslunsfuiulumnuvenemunuuasnisien s iuwAnNSngduveneyusiu

v
v = ' =

4.3 yarvemdnningviensansnde o ususudyan dedyarlulunuaunisniseuinmuisnisaal

U

' v v & A PR ] & .
UAANYDINANNINENTBAIIENTNLONINN (5187198 X (1 + discount rate))

v oy v '
] = a

Y
iall :1nde = Timinesudisliungdygdnihenialuadendnninduiensiansniu reverse repo

4.4 Msisyanvemdnvingrsensiansive s uiu Iidulunundninasiaai

4.4.1 yarmvewmanningviensiansnzeuInnii (Yae reverse repo x (1 + discount rate))

U
v

0.0.2 Tunsdifiyaeudnningviensansiive a Autu lidulunmaunislu 4.4.1 WsndamsdesZenlvigdoalou
nssudvluiy vieudnvindviensasiianunsoldlunisv reverse repo Turnowmu ilelvyamsimvemdnminduionsn
ansfitouazningauiilousndindrdulummaiinisdnan ma‘l,ui’uﬁwmsﬁmmni’uﬁ'aﬂaFimé’ﬂw%’wéﬁamﬂmiﬁ%aamamdw
aun1sty 4.4.1 Guusdunsdin 4.4.3

0.43 Tunsdifinadwsmuannislu 4.4.1 uanmaiyadwemdnninduiensansiive o autu dyadtdosninyac reverse
repo x (1 + discount rate) usuaulaiiAu 5 &uum wioliiu 5% vee1A1Pe wdwsisulngind wasdinisimvun
BosananBiludyandslitmunlaefiansanistiadonnudewsdyan (counterparty risk) udd vFEnianisazlal

FUIUNISIY 4.4.2 Al

4.5 NSAUINGAAT reverse repo A3 4.4 TriAUINAAL

4.5.1 ArnansadenuiunaUseleviiinesuiielasuain reverse repo Aufiaiuifinsdum

=] [

4.5.2 dnnandusegsnssu viemuasiulugengrdues reverse repo yngsnssufinewuilegiuadyanedeitiuuasd

a o Y a

f
gauNlaumny 4.4.2 (913)

Joanasmvuabianunsaadutiseniiniugsnssulaginssunilannannindviansiansigevsensn

YDITINTIUTAADIN reverse repo 518M3BULG

Page 18| widadviudiudayanasusin (asans)



naanulansalne Inauaa Wnd duAu 1Y20 '
KTGF1Y20 : “ @ KTAM

Krung Thai Global Fixed income 1Y20

4.6 discount rate fithanldlumsaan seadunismnusdulpeiddadennudssvesgdyn) vdnvsng vsensiansi

Fauan

guil 5 : ganssuUsznnsIRdundnning (securities lending)
Foadulmundninausilunisasyudsil

1. _adan é’anﬁcﬁé’mwzyﬁﬂﬂwwﬁﬂLf]uﬁlﬁ%@’lnauzywiﬁﬂﬁsﬂauqiﬁa SBLImaiuﬂia'jﬁ@' Fryayraananseyinnistugiue
funuvesdiy fBufenduyrradidfiannsaussnougsioviesuiuianisldmungrngine
1.1 glasulueysmusenaugsia SBL

1.2 sun.

13 ﬂamuﬁuvj

14 sumsitenstiduaznisdseenusisuseinelng

1.5 on.

1.6 us.

1.7 va.

1.8 uTEnUsEiuiin

1.9 ﬂaanudauqﬂﬂaﬁﬁgaﬁm%’wéﬁusuaq;jamw,wiaxswé?qLwi 1 &l

1.10 newuinmiavingdiswnis

1.11 fRypmadusuidinaumvuaLiudy

2. nannswditlvity deudundnnindieglussuuiuihnudnnindvesgudsuihnudnning viendnniwen sun. i

Wuuensdoundnnsng

3. MU ENNENUSEAY USENTANITABIANIUAISAIH

[

3.1 anflunsbiinisnasesenndnUseivandduiieidudsesiunishigundnving lnedealundnusziunall
3.1.1 Ruan

3.1.2 axasnasgive

3.1.3 B/E P/N Unsduehin AQn visevudssesdu 7 sw. ue. viseswimsiiinguunennizdadau iJudiinnseyniu

U

+
LY

3.1.4 B/E viie P/N 4 TSFC Wufeen ffimuaiuldiiunusilsiiiu 270 Jutfuudiusenduasfudifeinueldifudle
manavieudeldiviu

315 B/E P/N vi3ern fifenglaiiu 90 Yuifuusiuitoon duil credit rating agnslnagnendadsil

3.1.5.1 #issue rating %38 issuer rating agﬁluﬁuﬁmﬁﬂ Iﬂﬂﬂiﬂ‘jﬁlﬂu issuer rating foadu credit rating ﬁlﬁmmﬂmﬁm
credit rating svezdugig

3.1.5.2 i guarantor rating 8glududu investment grade

3.1.6 AIENSWLIL credit rating a¢/lugUAY investment grade

3.1.7 wnilsderUseiud sn. Judeenliunnamuiielduussiunsfundnnindliuinesu
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3.1.8 uasanuideuly SET Niievesgludvil SET50 visil Tunsdinnewmulsifiuleutgnisamulunsiaisyu nasuazsu
wanUseiudanaalala

3.1.9 Mgamuves MMF

3.2 sudunislvinemuiinssudvsvieaseunsemanyseiuny 3.1 viseallunslagisaudeasiinaly uTendnnisanunsn

o [

Autsenilionanranuseiunanailalnenau

Se

3.3 suhwandseiuny 3.1 inewuiinssudnslivleunieveseviseriviliamnsadadumunanuss dutule uusidunis

LY

dadutsenilnudennasiugsnssunshidundnningtuie

3.4 dssyamvianUseiu i dutu wnndivtenindu 100% vesyaAmannIwenlgy

3.5 Tunsdaiindnuseiuduiuan WhihGuasdnaillamulaeiuiilundnwddudad

vy
[

3.5.1 Quehnly sw. vieswiAnsninguunenzInAsy
3.5.2 Unsidunnuie P/N fail

v v
o

3.52.1 Unsiushn vie PN 7l sw. s, viesuiansifingusnoiamzdansiu 1uiiinseanii

3522 P/N# TSFC WWugfeen AfiimuaiuldRusuialaiiu 270 Jutfuudiusensh wazdusiidsimualdifuilenisan
visoudloldiiiu

3523 P/N fiflenglaiifiu 90 Sutfuudtfuiioon §e credit rating agneniisoedlagsd

3.5.2.3.1 il issue rating %30 issuer rating aglugusuusn Tnensaifidu issuer rating faadu credit rating Aildiunainnisdn
credit rating syezdugag

3.5.2.3.2 il guarantor rating aglududiu investment grade

3.5.3 A1asnnsgineg

3.5.4 reverse repo d1M5URTIANINASTING

'
o S v °

4. dnwazuazanszdAyUesayg IlddygnilanvazuazarszdAgvesdyainnlsznadinuauenITUNAINY

L Ag]

nanninduaraaravanningiviededmunifgiiuisuuny dyanduiasiigunanninduasndnyseiulugsnssunistuuae

Tgunannsng

duil 6 : gINTIUUTELAN derivatives AMUNANINMIINTTAWUAIL

1. Uszav underlying derivatives Minasuasidndugdayalasad underlying agnslaagrmilsionatsagenadl

U

1.1 nindauinoswuausoasuld

12 $nsmende

13 SavuanUdsuiu

1.4 1AAR WU credit rating %3 credit event Hudu

1.5 M99A1
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v
o v a

1.6 UUUA

1A Y

1.7 duiinguaumlnasdue dviltule Fyiififesduszneulududviedulsny 1.1 - 1.6 vie 1.9

1.8 duiififesdusznaududvding 1.7

1.9 underlying Sumufidsinauiuadiagy

Tunsdlfl derivatives $1983fuUs1A984 underlying 196U TATB19BasnanFeadusmTagiu (spot price) viosAn
FyanTevearmii (futures price) Wity 119 51183 underlying auitlsilasuil vi3e underlying Mdussusznaures

suiinanan deudunsausuad1iniewdng wazaeliog1aunsvalese

2. geulamsawu vsEndansagadunisamulu derivatives lasiaiile

2.1 nsdl MF lszy ﬁmﬂumiawﬂu derivatives way underlying ¥89 derivatives 719z vamuliognatmaululasinis

[

2.2 Jumsidnduedyalu derivatives veslmoenaiasail

2.2.1 derivatives on organized exchange

' ' v
1o a 13 aa v v

2.2.2 n3dhdu OTC derivatives Tuusenelne dosdiadyay8ndieniiadu sw. surmsiifingruneamzdnaadu duwnuie

Q"8 derivatives 138EA1 derivatives

U

2.3 Tunsdifiazsinainistrsywilsnenisdssuduaiie derivatives Augnas AuAduseadunsndduiinosuaunsaasmu

Yyaa awu

16 hadl lnesmuasugiiavssuneunieiinihfidweuaudufian

U

o & a a a . & o a
3. ManLNUNLNLLANNTA) underlying L unyy

lunself derivatives 3 underlying Wudwilnu 1.7 - 1.8 duilienandesdidnwaugsiail

3.1 Husediifinismmueisnsdwialfegstnay Tnedinnssyyunastoyaves underlying wiatadesing o Nwildluns
o a o L Y CY 3 v a QE.I/ t&l . G o % 1 4 a
A waziimsiuwinsv il dudagduauanumingauvetosdusenouresivil 13i underlying nsetadadiangifeosd

mswedeulmeuanznainegniudasyaie

3.2 Judvifiidnvazedndaegrmiaedl

321 frilitinisnszaesedafivme Tnolusudntidnvaslndnvaeniegsd

3211 fuiliiesAusvnavusassiidmindesninndowiniu 20% vosimdniaun

3212 fuiifesddsznoushlafnidhimindesnimiowhiu 35% vesiminiemun

Tunsaimdulunuannzaann Ineesddsenoushudesditminldfusasisivusly 3.2.1.1
MsfiINsannIsnsEET TNy 3.2.1.1 uay 3.2.1.2 lilfenhesdussnouiliisdestiunesdviettiufivaniiansan
322 fuiiiteduszneutmmaduniafteiunesimietsiuiu vieu suiisamesdvdethufu

323 gailaulauanain 3.2.1 uay 3.2.2 Adulumudeulvasudusdl

3.23.1 Wufvlffesduszneuliunnansiedyaniinesuausaasuldlaense

32.3.2 \leduniiuamunudadau (pro rata) wileunivinemuamulunsasiedyyiulnersaudldadulunm

wannauN single entity limit vYa3N8InULIY

3.3 Wudvdnldsumsiaunlagaadunianudndedowazvimihnldegdaszein vsendanisieldl mnusnginaaitu

sanaduuSemlueserasusEninnis uSEninnistiudeadalviuinsnistesiuanudawdmimalseloviogned
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UsgANSnneie

o

3.4 fnsuansaiiu 9 egserlionduuszdmnivinisinudeniinsauedeyasgeiumgnisel

q

3.5 Tunsdiidusaiinguaudlansioe dvddinansesdunaandmulsedrmilieglavionagag1eil

¥
=~ '

3.5.1 59a1Ua90u (spot price) wi3asiAndnya@eviualmin (futures price) vasdualanin
352 dviduflandsifsuuansmiagiu (spot price) veoTIdantenedrmii (futures price) vosdudilag
Fausiaudlagudmis

353 indyateneaiminiiendatuividuilanduring 3.5.2

3.6 lunsdififudviiGuile suildsnandosinalngldunasdoyasadannienuremhenunsmsvesussmealnenie
ssUszne viernanTImdufuazuimsiiuisniansuandiiiuldiiiBnsdunmesifamunduiifinariause

agvioudnskulalsogrununyay

4. vdnnainsialitinindauiiiemestanistsenidnnunisepniiy (cover rule)
UI¥ndnnsresdnliiinindduvenamuniinunmuasianmadedudniuiiismenanseinesueadesinssnilny
Jonnaddle derivatives dugnadlinasniaiilaamuly derivatives u wazilulumunidninauimue

o

5. vannuaiiisfisdmiunsamunilingussaidian1sanninses

T

Tunsaliusendnnisamulu derivatives 71 underlying lilddufenfiuninddunizanninudss n1samulu derivatives

o ' P & Ao w °
fanansoadulunundrdnaruniviue

6. wannuIdisdndmiunisamuly OTC derivatives

U3ENINNI5 fasdnbitvennadly OTC derivatives fatl

=

6.1 Wadyadndeniladumiasiisangisssuves derivatives T usEmdanisnsunniuil 15 uariugarinevedusay

LY 7 7]

vy
=1

Wou viail lunsalifusananiduiuvgavinnisvesuisnians Trdauasudayargisssuneluiuinisdaly

6.2 lunsdilAnmgnsaifidmanssnusesaues derivatives agnafifeddy Tadyndndendsdnauazudsyan
8f5TIUT0Y derivatives T USENIANIINIIUTILT

6.3 Ay dndevisBusenliiinisdegiug derivatives ouTtminnisieseld

o

7. vdnnaiiisindviunisdnuedygilu credit derivatives

U
U3ndnnssosUfuRinuleuladisil
7.1 Wnugdeyailu credit derivatives lsanigiionsanainudearinuu

o

] ' v . . . Aa o A A a Y] ' ) | o X
7.2 LSU']LTJUQﬁQ‘J,QJ,"IIWLQW']S credit derivatives WmaﬂwmgﬁlaﬂﬁﬁﬂiﬁﬂﬁﬁaWIEJULﬂﬂﬁﬂUﬁﬁﬂﬁiﬂJ@U"lﬂﬂuxﬁ@EJ"I\{L@I MNU

Y

7.2.1 Credit Default Swap : #ldiun nisenaslugiugdfeuseiunnudswnuasiniiiettosiuanuansalunisdisevi
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'
o =

714 obligation YBAKNIWAY obligation th Ima?jazgmmag”lugwuzﬂmwszﬁ“‘ummL?iaaﬁmiz@ﬂﬁuﬁ%ﬁaqﬁﬁ:féumm
FemnasteUsziumnudeniiodia credit event Tulparinaldennasteussfummundensufmuaiui Qunsdiiliin
credit event %’amﬂawz?‘?uqului’uﬂsuﬁmummuﬂﬂa) wii 1313 obligation axiliiiessnenisiien (Single Name Credit
Default Swap) #5® obligation ﬁ‘mmEmEJm36Tiaﬁﬂwum1ﬁ;§maﬂszﬁ’uﬂmmLﬁﬂ&ﬁﬁﬁﬁﬁﬁ?ﬁz%ﬁtﬁ&ﬁ@ credit event Turfu
obligation srenslasensniladusiewsn (First to Default Swap) viseiilewin credit event Fuify obligation 518015l
semswilslungu obligation Feaazdinmstrsrmatuaneludinvedunindseiu uitennasasuimundionn credit
event %uﬁ'u obligation V;ﬂi’mmﬂumjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #laun nsanaslugiugi@elseiunnudeweduningdndaniinannisanaves

'
=

HanaULNUNElATUIINAUNTNGS198e Tnefunguseiuanudediniseyniunzienanauunuludnsnsiiviednsases

¥ ' '
a o o a a 1 a a a A

g19dsiudnneniemuiaganasiu uazdruinanas (6ni) vesyargfsssuvesdunsngdnsds iveuaniunsigdeuseiu

i

' a a

ANAEBREleUNAR UL ULATAILT AT (E13) veyarneRssTuvesdunindedsliiuguieUseiuanudss auninavia

)

credit event WiaAsUMMUAAYQY (NSElAA credit event)

7.3 sedlddyaunsgiuauiiiinualag International Swaps and Derivatives Association (ISDA) ¥3adeyey 195§ L8
muidinIuEeNsU Fulldonnasnididnvus il
7.3.1 fnalgdsdulanunguune uwaslidaveudsiungmneinmendnvinduasnainnanningviongunedu

7.3.2 ldfdenmuadivinlidnsAnmvualilunsasuiiviedyg@evearinting credit derivatives Uugadudoudyly

733 liderivunlvinesudesynldnnudemeliunadyan

3.13.2. Ussinnvaadnningvianindaudu viiensmaenualaeisduiiavawulusiaUseine :

US¥ndnnsazamuvseianUssleviianesanvanning ninddudu vsemeenualneisaustdlnegrmilivenagetis
MUUTENIAAMENTTUNSAAURAIAYL USENIARMENTIUNIT N.8.9. N3aUseN1AEIUNNUANENTINNIT N.A.A. NVILA
awoluil VuwllunsdlivseniArugnssunismiunainyu Useniennenssunis na.m. viseddnauaaenssunis nan. i

ANULTILYRUNS aTUsENALA VS B RLUT NS DA N WY nd NS nEvs anSndauns ansmnennalagisauy

o & N o i N o o v N g o o o
el msasulunsasvedygiluinsUseneg anasviedygydinandesauevievsailunmsidygilulssimnand
wihpnumiuguadurdnninduasaaranannindiiluauninaniiues I0SCOnsaniinsdemelunaandnning

o o

ansUseinanuanndnves WFE viselunsnansvesusemidnnauaziaueuely GMS

§uil 1: #3185 TS (transferable securities)

1. 51213 TS vnganui anansmiensdule q uenivilonnnindauludnduresde 3.13.2 GallauauiBaumdninusii
Asudu fail

1.1 lifdermumieteulaiinliamuiinssyniunnniyarfuasyulunsias

1.2 anunsadsuiiels (saufansdifdu B/E PN vide SN fildeulvhudsuiiowsneamulddidunsliinissuloudns

Sensedunnanslindsnisinguuneimun vieliReululvinesuansavefugeonnsansle)
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1.3 fideyaiieniunsiansfigndesasuiiusaziinisusulsadulssdegrainaneds usdndnnmsanunsadnislditotan
Usgneumsninnsandnaulaamuliegnainaue uwariideyasiaasviouyarefisssu nedoyaninaifeddnsdanin

wiasdayanidetieladsdnvimundnisnsduduivensuluszavaina

2. auanTRnazvdninusilunsamuvesnasiduaniusiude 1.

2.1 Tunsdiilunisasulu B/E vide PN fleenasiansdenanaifiodiszviinisdn B/E wfe PN fanamndesiinsiueniande
$usedlnsyanadsil

2.1.1 . V4. 1139 UA. AUNYMINEI19I8gIRAan1tun1RY

2.1.2 suiAseeudu

2.1.3 SUIAITRIAITAUATIEN

214 suimsifiensinumsiazavnsainsinums

2.1.5 swimsiuIamiavruanatazingauLislsemealng

216 suimsiiienmsdsesnuazidiwisszmalne

2.1.7 swisdaauuvislseimelng

2.1.8 dantumsRusinsUsemanfdnuayinusafodfugiulines 2.1.1 - 2.1.7

il msenTavidenisiusestenanidoaiiunisertaniensiusesidsieviedeons sirsuausisfanenidy (Ed) auiisey
13l B/E w38 P/N dng

2.2 msaslu SN deadilunudeulufisdusdl

2.2.1 SN fin1s9euanaunnulage1999iu underlying Uselnnmi@edniu underlying 984 derivatives muﬁssq‘iud’mﬁ 670 1
2.2.2 winmsasyulu SN sxdinavidlinemudessuueunindaula 4 nindauiufesdunindauiinomuausoamuld
uAdulumusasguanadafinunlag International Swaps and Derivatives Association (ISDA) wagiunsnedaufiannsa
Wasuileld Tnurounisanu visniansiesialidnisdameteyaiisiumsamuiiosilinemudesiuounindau
fananliluniisdeduause

2.23 Tunsalidu SN Feiidermuavinuasuile foon SN fesdusesilvinesuannsaldaeu SN fsndnnouasueny ile
Usenianissesvels

2.2.4 Tunsdifidu SN Faauerglusesama Fosnngii SN dufinasinglussuudeyaiiunfeelddaduiivensy
Tnevhluvessssdonfoiana uas Uisnianistesidunsinliidennasiugesn SN fuwialudieunisasmu

2.2.0.1 Wifeen SN desmifuyargfsssuves SN Fufnanismsduaieaiuilflunmsduunmiandussuutoya
fundetiedenan TuFendnns yatufl 15 warugavhovesusiandeu Vil Tunsdififufindriduiungminmsves U3dm

a

Famslirunuazudsanefsssuneluiuvihnisdnly

q

o

2.2.4.2 lunsdiifinmsnisaifdmansgnusiosiaves SN sgnsiidedAny Wideon SN dwsaiiiuganigfisssuves SN 118

USENIANISVIUA

' =] v éa ' a & ' = ' Yo '
dawil 2 : Mindduuszanmiae CIs nsaldumisefinnseanagnmeldtsfungranesiielszing

rosllnmandRuagraninaeilun1sam Uil
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1. nsghumiae QIS

1.1 fauauifvasdulumumdninasilumsamusuieiudofimundmsunsians TS Tudwil 1 9o 1.1 90 1.2 uazde
13

1.2 WHumhevesnesmu OIS ssssmafifidnuasdd

Y v

1.2.1 nseenuazmisiaueviwegaielinismivguavemhsnusinaseing ﬁﬁ’lﬂ‘U@JLLaﬂ’IUWé’ﬂVI%JWéLLagﬁla’]ﬂ%@‘lﬂ‘&J
vdnninddadumndnansinmes 10SCO vidaidumievesnemu IS ssUspmafiimstouelunainderendnning
seuszmediduaundnues WFE

1.2.2 CIS operator vaanasmussnanegmelinisiiuguaresmisnuifuguaiduaindnandiaues 10SCO

123 Tunsdlil MF Wasplumievesnewmu CIS ssUseime nesyu CIS ssUssmadanandesegaeldndninasinisiiiy
gua NM388N NMTELEYE WagnsdansdmiunesuLiiofanuseosvesUssimati

o '

1.3 Ussmaiimifuguanisiauememiedindniinasmsliaruduasesiamussnafisme vl muneioussmed
drinauimue

1.4 Tunsdhifunisamuues MF Tunthevesnemu CIS fmsdszma newuisnandesinisdidanisiiul iamensdiig
Sudulumstdmsanmagesdumsdansuiiu wardulouensasudsd Gldfumsamulumievesnemu as
MeUszmagadunesusnmesdfiaslunesdiums)

1.4.1 ﬁmmmﬂuw%’wéﬁmﬁﬂsﬁ%ﬁmammué’mﬁau (pro rata) udlaratdulumumaninue single entity limit ¥84 MF
thu vt wdninasidananlildfunsdnindauiidu sip

14.2 fimsasplunindaudeliisfumnudndu (pro rata) wildnadulumumdninast product limit dwdumiwgau
i sIP ves MF

143 fnsamulu derivatives fulunumdninast global exposure limit 284 MF 14

Tunsdinesu CIS ssuszmai MF asu deadunewuijatiuaslunndaudadulssiamuazailafortuil MF ansa
awuls wazidethmindauiliannsnamuldindnunudndiu (pro rata) wdazdedliiudosas 20 199 NAV 109 MF
AINE7

1.5 Tunsdiinesusuilamesluamulumhevesnesmu CIS fssema nesyu CIS sslszmadanandedlaldnaaui
Snvnuziusafentunesusiufianes Suuddunsdidarusniusesfusslonidedfomheamu i Tngldsua
wiuseuandinau Ineneumsamu visminmsdesdelrtimsdamedoya wgranmudnduazasssndonfiiotesiv

nsamuludnuazdainadlilumisdetyiude

2. nadhdunihe CIS wenmieniniifvusludiui 2 de 1
2.1 fruanifuazdulumuvdninaslunsamududeiudeimuadmiunsans TS Tudwi 1 o 1.1 9o 1.2 uwazde 1.3

2.2 anzlsulunaindavienanningarsusemanduaundnves WFE

dauil 3 : niwdFuussiamBurinvasaaitunsiudssamaiensiasisUssmanisuvin@uen
FouduturnluaaiunsiusisUsemeniensansaslssmaiiisurindudinvesSudnfifidnwagyhussdeatugiudin

Y

munsndaululseme Tuaiun 3 - nSndauusenntueIN 3RS g UYNEUENA
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dauil 4 : gInssuUsENNIsYelaeiideya1u1eAu (reverse repo)

sl o W °

IWSL‘ﬁUIﬂGIWMMé}ﬂ PAEUNNATUNIUAENTINNT A.A.H. ATUUA

doudl 5: ganssudszavnsligunannIng (securities lending)

sl o W °

IWSL‘ﬁUIﬂGIWMMé}ﬂ PAEUNNATUNIUANENTINNT A.A.H. ATUAUA

duil 6 : gINTIUUTELAN derivatives MUNANNMIINTAMUAIL

. . . a P | o Yy . ' | P ' o &
1. Uszav underlying derivatives nasuasidnduadayailasiasd underlying egnslnegrmilaianalsagnenall

1.1 nindauiinosuausoasuld

12 dnsmende

1.3 Sasuanasuiiy

1.4 1ASAR W credit rating ¥i38 credit event Wuduy

1.5 M99A1

LY

1.6 Undudy

| a v ¢ o ~Naa s

1.7 silnaududlnadug sudkuile avindesrdsenaududusvsefudsey 1.1 - 1.6 %139 1.9

q

1.8 swiinfiesrusznoudusudinm 1.7
1.9 underlying dumufidinmuAiuaidAulage des1uanIude 10 153Anis (5) () YoIUTEn e
Tunsdlii derivatives 81984fus1A1w8e underlying F19du s1A7igedaiananisisadusiailagiu (spot price) W3a31A7

foyanTevua i (futures price) Wity vl 511909 underlying dudlallddwil 3o underlying MussAusznauves

v [ ' 1%

¥iifanann seadunsausuadininewing wazaeliog1aunsvalese

2. Reulyn1sadmu viEnInnsazaiunsamuly derivatives ldseldle

'
a

2.1 n3tl MF lasgyideaiunisamulu derivatives wag underlying ¥e4 derivatives Nivzaulisgadaaululasanig

o

2.2 Junmsdiduedeyeylu derivatives agnslnegimilaail

g

2.2.1 derivatives on organized exchange

2.2.2 n3dhdu OTC derivatives TussUszine fosdigdayadnientadulifuananlisueygslivsznaugsia derivatives

2
{ &

negnelinmsiiugualaemienuiiuguadundnninduazaaavannindduandnanilyues 10SCO ianluaundn
U84 WFE
2.3 Tunsdifiagsinainistrsynilsnenisdssuduaiie derivatives Augnas AuAduseadunsndduiinosuaunsaasmu

19 viadl linemuasduifidnssuneunseliniiiidwevdumiunniy

U

o & a a a . & o a
3. _antNUNLNLLANNTA) underlying 1 UunYy

lunself derivatives 3 underlying Wuswilnu 1.7 - 1.8 duilenandesdidnwaugsiail

3.1 udedinfimstunisnisdnal fegedamu Tnelnsszyunasioyaves underlying viedadesing o fithunldlunis
o al o o Y CY 3 v a QE.I/ t&l . G o % 1 4 a
Awans wariinsiwadydlilulagtumuanuminzanvesesdussnouvewsil 113l underlying vietadudinanidesd

mswedeulmmuanznainegniudasyaie

Page 26]|widadyiudiudayanasusin (asans)



naanulansalne Inauaa Wnd duAu 1Y20 '
KTGF1Y20 : “ @ KTAM

Krung Thai Global Fixed income 1Y20

v aAada o

3.2 Juswiiitdnuazodrdlaagadaied

321 srilitinisnszaesedafivme Tnodusuintdnuvaslndnvaeniegsd

3211 fuiliesAdsznauusasiildmindesnindowiniu 20% vosimdniarun

3212 fuiifiesdusenaushlafmisthimindesniwiowihiu 35% vesimeiniavun
Tunsaimdulunuannzaann Ineesddsenoushdudesdithminldfusasisivusly 3.2.1.1
Msfasanmsnszanetminay 3.2.1.1 uae 3.2.1.2 lifenhesussneuiiisdesiunesdmiotiufuunfionsan

Naa I3

3.2.2 sviiffesrlsenaunaundunsaieitestunasdvisesiufu visadusvisimnesrvsetnsiufu

[

3.2.3 dyildulauenain 3.2.1 uay 3.2.2 Nlulumuieuluasudiudal
3.2.3.1 Jumiiiflesduszneudunsansvisedyaiinemuaunsaamulalaensy
3.23.2 \dlomunatuasunudadi (pro rata) wlleunilvineauamulunsasiedygymulrensadilinaduluny

wannauN single entity limit vYa3N8IULIY

3.3 Wudvdnldsumsiaunlagaadunianudndedowazyimihaldegdaszanuiivdnnis il mausingitaaidu
sanannduusenlunsaveusindnnis Usminnsiusesdalriuinsnistasiunnudaundamianaysyleviiognadl
UsEANSnneae

o

3.4 fnsuansaiiu 9 egwserliondulszdmnivinisinudeniimsauedeyasgeiumgnisel

q

3.5 Tunsdiidusriinguaudlansioe dvdidinansesdunaandmulsedrmilieglavionagadieil

¥
P '

3.5.1 59m17a3Uu (spot price) W3asiAdya1@eviualmitn (futures price) vasduAlnnin
352 duidufilandsifsuuansimiagiu (spot price) vseTmdyanTevieaimii (futures price) vasdudlag
Fasiaudladudmils

353 indyateneaminiisrdatuividuilaaduriag 3.5.2

3.6 lunsdlfifudviiGuile sudldsnandosinalngldunasdoyasadannienuremhenunsmsvesussmealnenie
sz viernaInTImauiuazuImsiiuisnians wandiiiuliiniinsdunasesfiimunduifnaiaunse

avvioudnskuilalaog1ununyay

4. vdninainsialvitinindaduiiismastanisiisenidnnunisegniiy (cover rule)
UI¥ndnnsresdnliiinindduvesnamuiniinunmuazianmadedudnnuiieme den1seiineauenasesdiseniaiy
Jonnauile derivatives Augnadlinasanandilaasmuly derivatives Wu wazidulumufiddneuivun

o

5. wannuIiisFindmiunsamunilingussaidian1sanndnsdes
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Tunsaliusendnnisamulu derivatives 71 underlying lilddufenfiuninddunizanninudss n1samulu derivatives

o ' v <, Ao w °
mﬂa’mﬂadL“Uulﬂ@ﬂuﬂﬁﬂum’mﬂﬂ‘lﬁu@

6. wannuILdisdndmsunisamuly OTC derivatives

U3ENInn1sAesdntitivennadly OTC derivatives nadl

5 I

6.1 Wadyadnidenilsmumnasiiaangisssuves derivatives THusendnnis nsunniuil 15 uariugarinevedusay

wou visll lunsdiiriudsnaruluiuneainisvesudendanis Widnnauazudaargfsssuneluivinisdaly

o P~

6.2 Tunsdlninmnnsalidmansenudesin1ves derivatives agiitdudAglviadayadndievidsmuiaiazidaad

< o o

8fisTIUT0Y derivatives TUIEMARN1INITUTILA

6.3 adyadndeniduseuliinisanegiug derivatives aus¥ndanisesveld

7. ndnnaeiiisfindmsunisdniuedygilu credit derivatives

A v o o a wa Y o
Uiiﬂ%ﬁ]ﬂﬂ’liﬁlmﬂgvﬁmmLﬂauisumu

'l credit derivatives lalanigiianisananuLdeasintiy

o

7.1 wlugdey
7.2 ndugdyayldianiz credit derivatives Tifldnvarvesgsnssuviefisudeiugsnssedimiegisla fsil

o q

7.2.1 Credit Default Swap : #ldiun nisenaslugiugdfeuseiuanudswnuasiniiiettosiuanuansalunisdiseni

[ = v

m1a1 obligation TeyNTiuAIM obligation tu Tneddyaieglugusguneuseiuanudsiinissynitufivsfosdssduma
fonnastouseiuamudsaiionin credit event Tulnsazinalitonnastousyiuamudssasufmuaiuit (unsddlsida
credit event damnaszAugelutuasufmuaniuUni) vl lahn obligation azilifisssenisiien (Single Name Credit
Default Swap) w38 obligation fuanesemsdatmusliiuieUsstuaudssduihiidrseniiilena credit event Zufy
obligation snemstasentsniaduseusn (First to Default Swap) wiawlaiiin credit event Fuiu obligation 18n73la
srnsuiislungu obligation daziimathssmantuamsluduvesdunindmedu widennaszasusmuaiiofin credit
event ‘ﬁuﬁu obligation V;ﬂiwmﬂumju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #4léun mimﬂaﬂugﬂusﬁaﬂisﬁ’ummLﬁawa&ﬁuw%’wéé"n@aﬁﬁmmﬂmiamawm
nanouunLiagldFunduningsnids Tafueussiuanudsadinseyniuiiazieranouunilusnsnsiviesnsnaseni

£ ' '
a v o ] = oA a a A

g19deugnTmenilenunazanadiu uagdunianas (6n3) vesyarngfsssuvesduUNINGsn9ds Iiauaniunsngdeuseiu

ANUEBIElaUNARBUWIULATAILT TN ((15) veuarnefssTuvedunindadsliiuduieuseiuanuides aunitauin

credit event wiapsUMMUAdYQ (NSElAA credit event)

73 ﬁadwﬁiyzgm’migmmuﬁﬁ’mumiml International Swaps and Derivatives Association (ISDA) %38 Uzgmyﬂmmgmgu
muidinnusensy Fdidennasiifanva

731 faldvsduldnungrane uarlidavdoudsiungumngidendnminduaznaandnnindvionganedu

732 Lifidermusivhlfansidmuslilussansniiniedyyndovieaiatini credit derivatives tugredadeudely

733 lLifiderivunlvinesudesynldnnudemeliunadya

3.14. gasndunsamuluvdnnindvdeningdudu wedunindduvenamusiu :
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dnsdunmsanulundnvsndvieningaudu edunindduresnemusiululszmauazsinaUsene : USEndanIsazamu

wsallli@amanning vsensnddudu visevnonnalagisdu Woilunindduvesnaausiu muniussniAnuznssun1siiu

Aa1nnL Usenimanenssunis n.a.n. vieussnimdinnuamenssunis n.a.a. Amua aweluil lunsaifiusenie

AMENTIUMIMAUAIIANY UTENIARMENTIUNT N80, visediniuAnenssung na.ndssnaudluioundasnsdiu

nsaau vsEmdnn1sazamulidulumudsznianuilesie

daudl 1 : dasrdrumsamuiidurumugesnninddunseddym (single entity limit)

) Ussimmingau g1 (% ¥a3 NAV)
1 | asnansniasgine Laidindnsdiu
2 | asnansaadgenelseina
2.1 n58il credit rating aglu 2 SuiuusnIuly Laidindnsdiu
2.2 N30l credit rating aglusydiu investment grade wARNT 2 SuRY laiAu 35%
usn
3| we QIS muiiseylude 3.13.1 diuil 2 48 1 w3e Yo 3.13.2 duil 2 Lidrrindnsndiu
U9 1
4 | RushnvSenmansiigusiRuriniigsulinvsegeen 3iifin 10% (nsdhdunsamuves
asansiianvazegtlneganiasadl NaU buy & hold)
4.1 1 credit rating a¢/lusedu investment grade TlaiiAu 20% (W3ev3aluiiu 10% e
4.2 \Jusuaseendu visil lanzRurnvionsansfissuiaifulseiu DunsamuluinsUssmensedinige
uniudnlidnuegiuseina log
\donld credit rating LUy national
scale) (nsdhdunsamuues MF Bufl
fil9naavu buy & hold)
5 | anansnddnuuasuiiusl LiiAudnsdell udusdnsilaazgenin
5.1 Wunsasuil asansiamiiionu SN wsednn fidesndafdunu
9 AR Y A
2 a e A Yo £ L. 10% %39
ngvunglng viseavIveIsUIATIAERUTEmAN AUy 1wl
Usznaugsnasumsnalvdluusemelng 2 YutnesInsialsiamu
< dao | N RV { 1u benchmark + 5%
5.2 Wupsansiiidnvazedlnoganteisil
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b Usennnsweau 951894 (% Va9 NAV)

5.2.1 feoniuuisnianzilou

5.2.2 foonfinsilamedeyalunmsilulnefineazdeanuwuy filing
5.2.3 lunsdiiilunnansififvuaiugisewiideenivizenindiu 397 Ju 1iu

wituiamu uaelilafidnwaenu 52.1 wie

[

5.2.2 fflanszynifumunsiansianadeatiuyanadisil

5.2.3.1 SWIANTNIAIYY USENRUNU 138 USENATAANEITES A

NVNIEIRIEINEAITUNITREY

5.2.3.2 SUNANTODNEU

5.2.3.3 GUIANTOIATANLATIEN

5.2.3.4 5UIANSHIDNSNEATLAZENNTINTNYAS

5.2.3.5 Usstmmannsesdudetiogende

5.2.3.6 SUIANSHAILNIEMNIVUINNA LT VLN DULKIU ST ALY
5.2.3.7 sumsilenisdsesnuaziidwisUszmelneg

5.2.3.8 sUIAsOEAULIUsEWALNY

5.2.3.9 USENVaNNINg

5.3 wuaglulsenalng

5.4 31 credit rating a&ﬂuizﬁu investment grade

5.5 TunsaidunsiansndmuuaTudisend 1131397 i Tuwaun

aamu foumuilouviontluszuuved requlated market

o o

6 | nswdaunall sufuldiiusns sl wduAsnslaag

ganin

e

[

6.1 MFIATNLANWULATUNIUAIT

6.1.1 \Wunsansuil asransiaviiiau SN viedgniidesndnstuniy (1) 10% %38

U
v

ngvanelne waziauevenasuuluinwssme viegoendanavuniy . oo
. " o o e | @ W miinvemindduiamu
nvaneseUsEIna (Weildsamav1ves surnsmndydinssemanlasu

v - - Tu benchmark + 5%
augaliUszneaugsna suiaswidudlulszmelneg)

6.1.2 1 credit rating 8¢luszfu investment grade
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b Usennnsweau 951894 (% Va9 NAV)

o

6.1.3 Wunsiasniidnwuzaglaagrmilasadl

6.1.3.1 feeniluvignianzideulunarandnnindurissznalng wielu

AANAYBVNYNANNTNIRANUTENA

6.1.3.2 feeniinsUamedeyailunsiilulnefiseazidonmuuuy

filing

6.1.3.3 lunsdifdupsansiisitmunfudseni desnimdeniniu 397
u tuusiTuiiacu warlalléfidnvazan 6.1.3.1 w30 6.1.3.2 {ilanse
BN fununsiansfinanfeaduyanadsi

6.1.3.3.1 yAPasnute 5.23.1 - 5.23.9

6.1.3.3.2 anvunsdusenineUsemanusemelneduaundn

6.1.3.3.3 anUumsiusineusewme Nldnwagyuessietivyana mude
6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsalndunsransiilnwuaiugisevil 19nn31 397 Su Tuwsiud

amu dewunzilounieeglusyuuves regulated market

[

6.2 g3nssusiall Nedyaydl credit rating oglusedu investment grade
6.2.1 reverse repo
6.2.2 OTC derivatives

6.3 iy CIS auiiszylude 3.13.1 dauil 2 4o 2 vde 4o 3.13.2 daudl
2 40 2 fannzfoudorsvioogluszwii IPO Womswansidoutous
Tunseaudenendnninddmsvgasmuiiluves SET wievawmannie
yendnnindseuszima (uilismfonhefinanegszrinindums
uhluwmgfieravilifinsfinaouniasdindneenannistowslu SET

P50 LUNAATDVLNANNSNEAUSENA)

7 | nindauduuenivileanniiszylude 1 - 48 6 (SIP) saufulaiAu 5%

[

vianewig) : Tunsdluninddudad lifidermunieaiv single entity limit vesi{Surn Jeanasiansviogdyan wdauinsd

1. RurhnvsensansiiiguwiRusdniian sAiiuaureinem Uy

2. derivatives on organized exchange
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dauil 2 : nFIHIUNTAMUNAILIUAINNFUAINTT (group limit)

1| msamulunindduvesuivnnnuienieglunguianis | ldifudasiladnsniaded wiuddnsilaggand
wenfunienmsdlugdayalugsnssunianisiuiu .
Sy W (1) 25% %39
USENAangn?

(2) Uwiinvesningaunasu Tu benchmark + 10%

e : Tunsdlduninddudsil ifidoruumieai group limit
1. RushnvensiansifisusiRurinitentsaiunuyeIneayusi

2. derivatives on organized exchange

dauil 3 : InFrdIUNTANUNAIULIUMNUTLANNTNGTU (product limit)

+

1| Surhnudeasiansifisuindurinaiwanitu wie s | - sawduliiu 45% wasluseuTUyd
13y ifuaranunguuiegling (sl Guusilunasusiu Aiflenalassnsdesndi 1
' aa o ' < v Yo = N gy A
isUszmavasliiuaaaningtd) luean gaedne vse U Wiaduauseuaignemu

v
]

Aoy aail

eD_

- o s oy - dnvdnsuladldiunesmusiu fienenesu
1.1 suiasuseanTunsRuilnguaneanzanaat U
ALMAEtRENIMEBLINGU 6 Wy el lawy

1.2 su1mswiaivd neaus Aiflenglasanis snndmFewindu 1
1.3 US¥miiumu

14 vsdninshinvlesdios

1.5 UssemnansesduLdeTiogende

(Lisdansnddun naausulasuleunssudnsunain
@:Uaumrm’m reverse repo 30 securities lending %39

£

derivatives)

o ¢ [

2 | nSwddunadl saufulaliiu 25%

Ao A

2.1 Muanidu wie Mdyglddu AiReulviuasuiious

newusaladuiunsliinisiulewansisendedunsians
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Usannsweau

an3187U (% Va9 NAV)

Iemuasnisiinguuneiivun vsedeulalinesmusiy

as0vIeAugeannsasla

2.2 SN (wsilaisauda SN feasnsidoudu TBMA waziinig
LAUDUEAUNA NN NN AU LAl uUSENAAMENSSUNNS

AAUAIIAYUINIENITVORYY N Uazn1TaugIRlilaueuiy

AsaENsRENeanlyl)

2.3 RUAINUSOASIESTIUMNNEURNNATSEEIa1N5HN

WY 12 LAey
2.4 total SIP mue 5 Vesa Ul

(Fodlalldfumsamuromesmusnln uaznowmu buy &
hold flasulusuanidu MdyaldiEu SN Gushnviens
asiiguviiiusn fiflengliiiuegneauvideseunis
amuvesnesuTI videfinisamulu derivatives iilolv

nindaunainanienyaenndesiuenanadu)

3 | reverse repo TaiAu 25%
4 | securities lending laitiu 25%
5 | total SIP @sl@awn nSndaumuds 7 vasd@iud 1 : ons1au shufulaiiu 15%

= '

nsasuiAINmUeensHEAuvSaddya (single

CYRRE 7 7]

Yo

entity limit) usildsadiansiansmvil asnansiamtiionu SN vise
ANN NidnwarATUTIWAN

a

5.1 fldnuagnu 6.1.3 Wag 6.1.4 v0le 6 VosdIun 1:
SnTAUMTAMUTAIIMAARRNNINEFY VTR

(single entity limit)

5.2 1l credit rating a¢/lusgAudnd1 investment grade w3l

# credit rating

wnewe : dusumsawuluduinvisensiansiiisusidudhnidionsanlivauveanesusinlifidenmuaieiu product

limit
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B Usennnsweau oMU
6 | derivatives &ai

6.1 M3YgINssu derivatives %

@

nRUsEaIALivan1sanA1NEee (hedging)

LiRuyaanudssniloy

6.2 M3YIgINT3U derivatives NIy

LWON15aNAALESS (non-hedging)

global exposure limit

6.2.1 n3td MF Liifinsasuuuududau

9110 net exposure MAnIINN1saUly derivatives lnedag laliiu

100% w89 NAV

daudl 4 : InsrdrunsamuiaulIumuaNuidulaideluianisiiamu (concentration limit)
Y o d o ]
S Usznnninddu ansnEu
1| avensull asanshantifon uwasegn | 1.1 T 1 Tu 3 vesyadniidun1anisiu (financial liability) voed

vosgeanTelaTevils
(Wiswdwsasuiininsglve

WIens1asuilnATEAUseme)

v

panAT1a@1sTeEU mMunUawelilusunisiudmsuseussugan Uyl

o
v

a1ge il lunsaingesnnsansiinildunanistiuneenliney

N o

AsUTEUSTEEIAUTn Y wardiliusngluaunmstuaian usem

e

a a o '

dan1senvthyaAmilAun1aNsRuAINg 1T MAUYaAmLEUN1

v

nMIRumIUNIsRuagamenlalnedoyaniddumenisiutiuazsien

& v aa "’ v aa 1
LUUGU@llaVlllﬂ'ﬁLNEJLL‘W?LUUﬂ']?V]'J»LU LLags[flJﬂsmwwaaﬂmiqﬂ'ﬁlllll

U U
v

whaumsnmsRumuidawelilusunsiudmiuseusseznatad

aan (muﬁﬁﬂitﬁé’ﬂzjmuﬁmummié’]’mﬁ’]wmsﬁﬂwﬁu’nLLsﬂﬁqu’aaﬂ
n3nans) ildgnsdmlaiiu 1 Tu 3 vesyariniseonuaziausuIens
msmudeiivesfoonmetuduneads uulunsdifosnasanslés
MsBuuuy filing Tudnwaedulasenns (bond issuance program) T

a [
nsaundusielasenig

1.2 lunsdifinesuamulunsansmudeiinadunsasilesnlmivay
11 credit rating aﬁiussﬁuﬁﬁﬂ’h investment grade visalifl credit
rating 1 U3smdnnsasyuiitenssyunieldnisdanisues usemdnnig
ewertusndulihu 1 Ty 3 vesaAIn1seantasauevIenIIas
fanaruduneads BuuinsdiifeannsansléfinsBuuuy filing lu
anwaululasenis (bond issuance program) Tiiarsaundusie

1AsaNg
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D) Useannsweau dnsEIU

o

(Snsrarumy 1.2 llldtunsdhifunsnansileanlanyaaadsil
1. 5. VL. %39 UA. MINNGVNNEIgsnvanIdunisiu

2. SUIANTORUEAU

3. SUIANTDIANTAUATIZA

4. sUIASiONTINEATLEaTAVNSAINTINYAS

5. UssmansesAudeflogende

6. FUIANTHAILNIEMNIVUIANA AL VLIRS DULIUS TN ALY
7. sumsiitenisdseenuasinduialssimalne

8. sUIANsPEANNLMIUSEIWNAlNY

9. va.

10. godunsduszninsUsenafivssmalneduaundn

11. aadunsRusslseimanidnuaeinuesfediuuanani 1. -
9)

2 | mize IS venemulanesunis -l 1 Tu 3 Y993 uiumiig CIS MNNATEINDUTIN Yisenamu

CIS AaUsena Neaniulgtu

N o

- dnstesuldldiunsamulumiie CIS vesnamunianuue
asuihusillaglasumnuiiugeuandrdnnu
(1) fvuaidn

(2) dosadulnsdlaedongliiiu 2 ¥

(3) taupugsiagaayululening

v v
o

el Msrwndndiunuuleuignisamusagdasdunsamu iluluaudseneaugnssunisiiiunainyuindenis
K

AINUVDINDINY kaz/MIeTLA LAY

daufl 5 : msanfiumsidlensndduiiamuvianaautiivionsawubiddulumudasdunisasu
1. Tunsdliinesudinisasudulumundninasifidivun wiseuminddunamuiinuaniindsunladlvawdumg g
AaaudRlunsdunsndduiinesuanunsaamulddndely usendanisdesdniunisiseluil

(1) I senulegszusigazdeniedtuls 91U 8n51dUNTamY karTunninddurinnuauth Lasdndisneanuse
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Houanauselon] anelu 3 fuhmstuusfuiiAensdfina aaenuiafivdiunssnuliividninms

(2) Sienindauiveauatiaelulomausnlaemisfeslonvosiamubudfny widodifuni 90 Fulfuuiud
niwdAuturanuanl® Vuuidunsde 4o 5 ludui

(3) iflevisninnsasnsndmirenindduivnauadd videnindauiviaauadatinaeadidsuwasldeuduluay

sal o 1

anNaEAuALET USEndanssesdavisenudeyanieniule 9w dasdmwnsamuluninddudanan swdeiunld

Thensnddutuesnlunsetuinindduiinsidsuudasnnaudd uduinsdl waglidndienuserguanausylov

Aely 3 JuinstuksIunianstinana

Tunsdiivsendanishianunsasmhensnddunivianaauialnduluny 2) vidndanisdesdavhseaudeyanuassands
wiaanvnildannsadmienindgdudang s uasdadienusiedninn wasfauanauselovd nelu 3 Juvhnsduusiu

ATUIZYZLIAININGTD

2. lunsdifimindavluvaeiinesuiinisaspuiduluamudnsdunmsamuiiiimue uidesnmsamulsidulumusnsidums
asuidunat 5 fuhnsfndetu laeilfiAnannsasmuiia UindnnsFessdunsdadeluil

(1) dvhmenulasszyseazdeafieafulssinm du Sandmunsamu uarfuiinmsamuldduluamusasdunsanu
uazdndsnenudnanseguanaUsglovinglu 3 fuihnstuudiuasuszeznaidnan saonudafudunsenulii
USENIANIS

2) WiamuifindluningduiiAusasdunsanuauniazansoudlylidulunusandumsamuiivun Guusiidy
nssdumamute 3 ludwd

o o '

(3) whlalhdulumusasdumsasmuiidimuamelulonausnlneisistlomivosfamududfey widoslsiiu
seozidell uwiiunsdnude 5 Tuduil

(n) 30 Jutfuusifudusoussesnatad Tunsainlidulumusnsdnunisasuiduussssamvindgau (roduct limit)
dmdumsamulududhnfenmasiisumiiiudin dauanidu viefdyldiu audwi 3 Tude 1

(¥) 90 Futfuusiunsuszezadainany dwiunsdidulauenmieannsdanu (3) (n)

(8) Wovmdnnisannsaudlvsudulumugnsdumsamuiidimuaud Uisniamsdesdainenudeyaioiule
$1uau Samdumsaspluninddudnan nufviuiiamsoutlilidulunusindmnsamu udusinsd wardnds
Menuisnansegguanausglovl nelu 3 Yuhmstuudiuiamsaudllfduluamusnsdimunisamuld
Tunsdlfiudsminmsliannsoudlalilumusnsdumsamuiissnusmy (3) (0) v3e (@) Wisniansiesdarisenudeya
mnssanils neuamgiiliannsaudleliiulunusnsdiunisamuiingn uazdadsenusiodingny uazdaua
nausglewd nely 3 Juvhmsduudiuasusseziaidna?

(5) lunsdifinesvuilviuvesusemlalaglsidulunusnnadmnsamuidmuunuauddnlidslufansfiamu
(concentration limit) uenansUftRmussands (1) (2) (3) uaz (@) udr UEnIansFesiuiunsiaiife

(n) sarfunsldavsesnidedluiuiwuiiAudasdunsamu Buusnsdlinfunaraumsiagliiunsieuiuandinmu
(4) andndunsiiorunieannisdisiuamunu wiebusveraudunsvhinauste lunsdiiinindauduiuresitnan

o o

nzlou wazn1sliundaiuresuindinarilunalinewmulduieduiforuvesuidniusuiuvSedugaiidewhdiauede
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Anwlunssandadiviihunldiunemusuiguiuamuiiesrnsafslaefioninddunawuliauasuivunogvemsngau vise

ATUDNLYDITOUNTAIYUVBINDIUTI Y38ATUDILUDINBMUTIN (NB9YU buy & hold)

3. lunsdlfinesuiinisasmuiulunusnsdunsamuniedormuaiiannsnamuldlneseu usdomusngnadideeluid
s lilidulunusandiunsasunsederimuniiannsaamuldlasveu visnianisensanplundanindvie
ninddudsnanasdelula

(1) nsdifnewmuiimsamuvdolddvdannsidugfevdnmiwdmudndruiitlegiiu Vuusidunsdlanu (2)

(2) nedifinesyuiinsamunelddvia (1) lussinessoznamaudlodnmdiunisamunassniafifedes wiied
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