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  1.   1 

 2.1 - 2.3  
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 WFE  
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     2.3   CIS   CIS 
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  (
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 80%  NAV  CIS  
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limit  SIP  

                          4.4   derivatives  global exposure limit    
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 3 :   

  3 :   

 

 4 :   (reverse repo) 

 . . .  

 

 



P a g e  23 |  ( ) 

  181 
Krung Thai Fixed Income FIF 181 

KTFF181 

 5 :   (securities lending)  

 . . .  

 

 6 :   derivatives   

1.   underlying derivatives  underlying  
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                   1.5   1.1 - 1.4  1.7 

1.6  1.5 

1.7 underlying  

                   derivatives  underlying   (spot 

price)  (futures price)    underlying   underlying 

  

 

              2.    derivatives  

                   2.1   derivatives  underlying  derivatives 
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                          2.2.1 derivatives on organized exchange 

                          2.2.2  OTC derivatives  

 derivatives 

 IOSCO  WFE  

                   2.3  derivatives  

   

 

              3.   underlying   

 derivatives  underlying  1.5-1.6  

                   3.1    underlying   

   underlying 

 

   3.2   

                          3.2.1     

                                    3.2.1.1   20%  

                                    3.2.1.2   35% 

  3.2.1.1 
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       3.2.2  3.2.1  

                                    3.2.2.1  

                                    3.2.2.2  (pro rata) 

 single entity limit  

                    3.3    

 

 

                    3.4     

                    3.5   
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 derivatives  derivatives   . . .  

 

              5.   

  derivatives  underlying   

derivatives  . . .  

 

              6.   OTC derivatives 

                    OTC derivatives  

       6.1  derivatives   15 

   

 

6.2  derivatives  

 derivatives   

       6.3  derivatives  

 

              7.   credit  derivatives 

                    

       7.1   credit derivatives  

       7.2   credit derivatives  
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                          7.2.1  Credit Default Swap :   

 obligation  obligation  

 credit event 

 (  credit event )   obligation 

 (Single Name Credit Default Swap)  obligation 

 credit event  obligation  (First to Default Swap)  credit 

event  obligation  obligation  

 credit event  obligation  (Proportionate Credit Default Swap) 

                          7.2.2  Total Rate of Return Swap :  

 

  ( )  

 ( )  

  credit event  (  credit event) 

       7.3  International Swaps and Derivatives Association (ISDA) 

  

                           7.3.1  

 

                           7.3.2  credit derivatives 

 

                           7.3.3  

 

 7  . . . 

 1   6  . . . 

 

3.14.  :  

  :  

    

  . . .  . . .   

   . . .  . . .

  

 

 1 :  (single entity limit) 

   (%  NAV) 
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2.1   credit rating  2  
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   (%  NAV) 

2.2   credit rating  investment grade  2 

 

 35% 

3  CIS   

 4 

 

4.1   credit rating  investment grade   

4.2       

 20% (  10% 

 

  credit rating  national 

scale) 

 5  

5.1      

  

 

 

5.2   

       5.2.1   

       5.2.2   

filing 

       5.2.3    397 

   5.2.1  5.2.2 

 

                 5.2.3.1      

  

                 5.2.3.2    

                 5.2.3.3    

                 5.2.3.4    

                 5.2.3.5    

                 5.2.3.6  

  

                 5.2.3.7    

                 5.2.3.8   

                 5.2.3.9   
 

5.3    
 

5.4   credit rating  investment grade 
 

  

 

(1) 20%   

(2)  

 benchmark + 5% 

  



P a g e  27 |  ( ) 

  181 
Krung Thai Fixed Income FIF 181 

KTFF181 

   (%  NAV) 

5.5    397  

  regulated market 
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6.1    

       6.1.1     

  

 (  

)  

       6.1.2   credit rating  investment grade 

       6.1.3   

                 6.1.3.1  

  

                 6.1.3.2  

 filing 

                 6.1.3.3   

 397    6.1.3.1  6.1.3.2 

 

                               6.1.3.3.1   5.2.3.1 –  5.2.3.9 

                               6.1.3.3.2  

 

                               6.1.3.3.3  

  6.1.3.3.1 – 6.1.3.3.2 

       6.1.4    397  

  regulated market 
 

6.2    credit rating  investment grade 

       6.2.1  reverse repo 

       6.2.2  OTC derivatives 

 

 

(1) 15% (  10% 

  

credit rating  national scale) 

 

(2)  

   benchmark + 5% 

 7  1 -  6 (SIP)  5% 

 

 :   single entity limit   

                   1.  

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

   (%  NAV) 

 1 

  

  

(1)  25%  

(2)   benchmark + 10%  

 :   group limit  

                   1.   

                   2. derivatives on organized exchange 

 

 3 :  (product limit) 
 

   (%  NAV) 

 1     

 (

)     

1.1   

1.2   

1.3   

1.4   

1.5   

(  

reverse repo  securities lending  derivatives) 

-  45%      

  

1   

-   

 6    

 

 1   

      

 

 

 2  

2.1     

 

 

2.2   12 

  

2.3  total SIP  5  

(    

buy & hold   

  

  derivatives 

) 

 25% 

 3 reverse repo  25% 

 4 securities lending    25% 
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 5 total SIP   7  1 : 

 (single entity limit)  

   

 

5.1   6.1.3  6.1.4  6  1 :  

 (single entity limit) 

5.2   credit rating  investment grade  

credit rating 

 15% 

 

 :  product 

limit 

 

   

6 derivatives  

 derivatives 

 (hedging)  

  

 

 4 :  (concentration limit) 

    

1    

  

(  

) 

 

1.1   1  3  (financial liability)  

 

 

    

        

 (

)  1  3 

   filing 

 (bond issuance program)  

1.2   

credit rating  investment grade  credit rating 

 

 1  3 

   filing 

 (bond issuance program)  
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       (  1.2    

       1.     

 

       2.  

       3.  

       4.  

       5.  

       6.   

       7.   

       8.  

       9.  

       10.  

       11.   

        1. – 9.) 

2  CIS  -  1  3  CIS   CIS 

   

-  CIS 

   

          (1)    

          (2)   2  

          (3)   

 

   5 

  /   

 

 5 :  

1.   

  

 (1)      

    

 

 (2)   90 

   4  

 (3)   
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2.  

 5    

 (1)    

    3 

  

 (2)   

 (3)   

   4  

                     ( )  30  

    3  1 

       ( )  90   (3) ( )  

 (4)   

     

  

 

 (5)  

 (concentration limit)  (1) (2) (3)  (4)   

        ( )    

 

        ( )    

 

   

 

3.  

  2     

 (1)   

 (2)   

 

4. 

 1(2)  2  (3) ( )  
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 6 :  

1.  

 

(1)   

   

  

 (2)   

   2  
 

2.  

 90 

  

 
 

 

 

  

 

 90  

    
 

4.  (Class of Unit):  

4.1.  :   

4.2.  :   

4.3.  ( ) :  

 

 :  

 

5. :  

5.1. :  

-  

-  

 

5.2. :  

5.2.1   

 “   181” 
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5.2.2   

5.2.2.1   ( )  

 

 10  ( )  ( )  

 “ ”  “ ” (

)   

 ( )  15.30 .  

 

5.2.2.2   

 (Internet) 

 (Internet)  

 (Internet)    

  . . .  

 

5.2.2.3   

 (Internet)  (ATM) 

 (Telephone Banking)   

   

    ( )  

 

5.2.3.   

5.2.3.1.   
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