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“currency risk” AU FX
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Heyayn Laauensal

v

“derivatives” HyeN WU IUE N
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“IPO” maauerensasfeUszruiumsiilluafiusn (nitial Public Offering)
“issue rating” Susumuindeiovemdnninguionsndau
“issuer rating” Susumnuindedevesoonnsiansvidogdyan
“market price” LAARIUTIANAAA
“MF” NBIUTIM (Mutual Fund)
“national scale” 1ASFIUNSTAYIA credit rating Tuseduilfiusuiisunmeluussina
“NAV” yaAmIngduans (Net Asset Value)

“net exposure” yarnsamugvstunsndduldindunsamulaeasmselaedeuiiunisamulunsiaismie
doyayilinanouunulaedadeegiunsnddu Fulunalineswuiinnudsdunsndduiu

“notional amount” YaAmuvindyey1ves derivatives

“obligation” UsgLnnilazanwayI0msniaduidennainiu credit derivatives 91984814 (obligation

category & obligation characteristics)
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“options” ey ndianwazau (3) vesileonn “dygrdorisasutn” Tunns 3 wisnse st Rdayan
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FOULAINU W.A. 2506

“OTC derivatives” derivatives %ﬂ%amauaﬂ@ués’?ﬁyama derivatives

“P/N” FdnyeyTl#du (Promissory Note)

“portfolio duration” mqm?{a‘uaw%'wéﬁuﬁamu %’!ﬂbl,éfmﬂmsﬁm’ammmmmmyumﬂa

“product limit” Samdumsawuiidumn sz ngau

“regulated market” ﬂuéﬂa’mﬁ%’ﬂ‘dadmﬂﬂﬁ?ﬁ'amiiwiwﬁﬁ’lLﬁa“[,ﬁl,ﬁﬂmimimﬁiaiaﬂ%awlEJmﬁmiiW’iNﬁuvLﬁ

sualideyasa q MAeriuasansiu lneaudnansinaniegniglinismiuguaremienis
senhgnunvihmihimivguasunannindvsennasnildnuvaugyiieuseiiunanning
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“repo” 33nssuNIvelneildya1@efu (repurchase agreement)

“retail MF” ﬂaanuiauLﬁaéaanuﬁalﬂ (retail Mutual Fund)
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“reverse repo”

“SBL”

“securities lending”

“single entity limit”

“SIP”

“sovereign rating”

ﬁjﬂiiumi%ﬂmﬁ foyey1118AU (reverse repurchase agreement)
gsfandnningUssnnianisnstuwagliundnning (Securities Borrowing and Lending)
ganssuMstigunanning

Samdumsawuiidununudeennindaurieddnan

Specific Investment Products

'
=

susuruideliosyaulsznaesssmanifoanasasiiduiiey Fadunsuszadfiuaiy

dedlunsiatindiseriivesssutaveslssinaiu

“TBMA” ANALARIANTIANTEINE (Thai Bond Market Association)

“TSFC” va. Aldsulueyausznevgsiavdnnindussinnnsliaudeiilegsiandnning (Securities
Finance Corporation) ANUNYMIIEINNIENENNITNEUALAANUANNTNE

“TSR” Tuuandvslunsteriudfismuiileudnsld (Transferable Subscription Right)

“underlying” AU MuUs visonanNIngo19ds

“WFE” World Federation of Exchanges

d9uil 1 5718a2188AlATINITIANITNDINUTIN

1. ¥ Uszin waza1guadlATinIsIANITNDINUII:

1.1. ¥alpsensdans (ne) . newmulangelnensiansmil tevlowen 185
1.2. ¥elA39n139AN13 (8angw) : Krung Thai Fixed Income FIF 185

1.3. ¥ede : KTFF185

1.4. Uszunnlasans : naavpudn

1.5. Uszlannisene - 11ensaaen

1.6. M3MmuAeglaTinIs : Amue
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1.7. 91glasams: - U 6 o - Tu
1.8. 21glAsan1steiud (nsdiimunergdutieaal) ;

1.9. Rouly (@glasang) :
9181lA59715 : Uz 6 wiou taelsidindt 5 weu 10 Ju warlaiiu 6 weau 20 Ju duawwsiiuinaniuvaansideu

Reuladue :

v
@

Tnsuismdnnissudsiuasuimunenglassnslunilsdosusesdvslunineamunisly 15 Suviing dududfuduan
srpvnanaueremhamuasun lunsdfidamgnisaisuliansamamsalliviensdiiinnudsuastulafinszmy
somsawmuvanasuitiiuluamululssmeatug o1fiu mawdsuangnasiviengszidouvessumaiiieatos
funisasnu msdsuuvaslouisvesimuaungszifouyeusazseivna viedoulviiiuguassadenisuanivaou
seriaRunswhsseme iefinnsiianisleuliueenuenussina uaz/v3emasmsiisafunisdsesiuululseimeds
91aiinansznuilineswuliauisoudasaduamundvunduanaiuumld Wusu lunsd dnaervibinesyuly

ansniRuamundudiunlanmeluiunasuimuneiglasenis Fazvilinewuenalienglasinisuinnd 6 weu 20 Ju

o a o ' A

Vil UsEndanisveanudniiagihduamuinanivamulundnninduazninddudungdanisneauiiug nluusslemn
aanrediiomieamu Wneuidndanisazuddidinauaaenssuns nae. wazdiombheawuniulu aednvaldnus

Tnesy egslsinn UstndansazihRuamundudunludssmelulenausniinszvila
1.10. anwaurlasanis : nesuitadawumily
1.11. dnwaigmsiauenne : wuevielulng

2. TMuIURLYUYedlATINTIANTTNE WU YaAmnsld 919U Uszian s1avesrilsasuiauauie:

2.1. PMUIUEUUYedlATINIS: 10,000,000,000.00 UM

2.2. Gouly (Ewuunuveslasinis):

luﬁiaaiwzL’JmLauamsmmiwamuﬂ%u’aLLiﬂU%ﬁ’w%’mmimaLauamsmu'aaamuLﬁuﬁi’muL'Euvqlmmimamﬂﬁ LiAusavay
15 92431IURUYUYRLATINTT e vnuTEndamalaueeisamuAuinutuyuuedasing wilidusiuuidiy
anfeway 15 ¥0931UIURWYUVBILATING (greenshoe) UTENIANTTVOAMIUANSALTUNTUANISIAUDUEMINYAIYY WAL
Fidunmsaansdsunemindaudunemununounsuimusdugaszernanauenenieasuasauanldlaglifoaud sl

HaevigasunsUaIImiT
2.3. yaminslisienuae : 10.0000 UM

2.4. MUIUMIAMU : 1,000,000,000 Mg
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2.5. iwmsuawﬂwamuﬁmuamaﬂ%y'&LLiﬂ : 10.0000 v
2.6. %am‘ﬂguﬁwaamié’ﬁaﬂ%LLiﬂ - 10,000.00 UM

2.7, yatusoamadstondadaly : laifwun

2.8. ;ﬂaﬁwsﬁy’uﬁwmmﬁwwﬁu - laifvium

2.9. PnnuntheautuiveINdwieiu : v

v
N o

2.10. yadvtheamuasndelulndtue : lifnue

v
o

2.11. Sununieamuandeutytud : lifvue
2.12. SgaLduaL G :

3. TnnUszaAvalATINITIANTIINBINUIIN FUANBINUIIN UTHANNBWUTIN UIBUIENITAMY SnBazilaY 158Ny
TuseUszma nisawmuludygdevissamii Ussanuazdasidaunsasulundnninduioninddudu wiansmn
aennalng3Tduiiazasyu:

3.1. TngUszasdvadlasnig :

dieidumadentlunisaspuliungaulamuiifesnsnszaemsamuludsaussma Tasanunsaasuldaunsuimunony

nowu wazsuanudssietestunsamulundnnindvsensndadulunsUsewmela
3.2 Usztannawuauuleugnasu : asiansmil
3.3. USeLNMNaeuUANaN Bl LAY :

3.4. Ysglannisamusnunisaamululssinaiassinslssme ;

neuTINuamuLUUiaNudswUsEna uaziiuleuganvsetesiuanudenindnsuanilfsunmuniisiey

3.5. Wewensidu (§d) :

noue1ANduRN viievhgsnssumstidundnning genssunisnelaeddygydefu vsegsnssunisvelaeddyyivienu

g

(Reverse Repo) natdulumundninausifinauznssunis n.a.n. ¥sed1inauauenIsunTg n.a.n. Ussnaiivug

3.6. Myawuludye@evieaimi (Derivatives) :@dvu

3.6.1 Inguszasdvesnsamuludya@evieaimin : Mianaudes (Hedging)
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v

3.7. Mmsamulunsasniidygy@evivarmiuel (Structured Note) : liasnu

3.8. NagNEN15UIMITN0MU (Management Style) : finagnsnisasyuasade (buy-and-hold)

v
o

3.9. AUNTIN/1999 (Benchmark) :

a o 1

11515 dndu (%):

VU8R
Wil Weswnnemulinisuinsdanisuuu buy & hold ielildnaneuwnuiinianimusseziainmnun elidndusiea

Wiguigunansaiiuanuvenamuiuimdin
3.10. ANWULNNTTIERANBULNUYBINBIMNY : Ienanauwusuulidudou

3.11. 91gazBunnedInuLlouIeNTAYULaEaNwME A :

N84UTIN buy-and-hold

nesuiulsunefaziiuluasmulunsarswiod Sushn wae/smienmasmematuiiaueyisluinsssna Tngazsjati
asplasfinnsananusiunwesosnnsansdundn uazidenamulundnmindflinans uumumnzauilodiouiusedu
e Tl N1sAIMUILANALE net exposure TAgTpsiumdAsIistmelasdsluseudtyThiiosniniosas
80 vesyaRMINGAUgVSURINE diuiimdoerfiarsananplundnvindfiauevelulssmva Téun Rudin asiansmi
M9iu arasuimdl way/vieasulundnuindvionindduduriensmaonualas B aunuiinuznssunis n.an. vie

o

dinuAuLNIIUNIT N.8.6. UTzne
Yy a =) o YN v L 6 a o ‘dﬁ./ A =) ‘ﬁy a o A
NIV UBIRNYULIU Miaﬂ/ﬂﬁqiﬂiillﬂ’WﬂMEJ@JMaﬂVI'iWEJ ﬁqiﬂiimﬂ?i‘ﬂ’]ﬂiﬂﬂuﬁ@@?%@ﬂu %i@ﬁqiﬂiimﬂ’]i"lﬁéﬂﬂEJ@JﬁiUWZy,’VUWEJﬂu

(Reverse Repo) neidulunumdninueifinnenssunis n.a.n. Bsed1inauAmuznssunIg n.a.9. Ussniammun

ﬂaqv!ua]sL%’wﬁwé’zgzyw%amaéawﬁﬂ (Derivatives) Insiinguszasdlitetiosiunuides (Hedging) :1ndnsuaniuasuiis
1w vheil nesyuazliasmulunmans dwielud

1. mwmiﬁﬁé’ﬂwmmaaé’zyzgﬂ%amamwﬁmm (Structured Note)

2. smanswimifgsuiuanindefiovesmansvidovesenamanssninfianunsoamuld (non-investment grade)

3. asasuwianinllasunsSnsuiuedetie (Unrated Securities)

ag1dlsnnu newmue1alliFswmsansmiiliduiuanuieiodnitfiamnsaawuld (non-investment grade) lanznsdl

Masrarsniddulasunisinduduaiiudndefenaiuisnamuls (investment grade) vauzfinoayuaIuUIiitu
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Tuannzund nesuavamulusinsUssma Geazdamaliill net exposure iimadaafuanudswinsussmalnetadslusoul
UyFlsitesninovay 80 vesyarmIngaugvisvesnasu ognslsAd lunsdiinsasmuvesnesmuruliiduluanmlee
MsamumuNsIaLUIUsTInYeInewu iusendanmsandunisudledadiunisamuvssnsausaulndulumuulouns
nsawunelu 90 FulfuudTuidndrunsamuvesnssurlidulumuleuisnisamu uusuisninnisaslésund
Nngfemheanpuliuasundasussiamvesnamusiuaeluimuanaidangn

Wil nesyuenaliifugasnaisewinssenisamu SellsvernaUszanm 30 Sutuudtuannaifounemindau uagdas
szaglaaUszana 30 Juneudnlasinis lunisAnnadadiunisamuniunisdnudalszinnveinesu tneiduluany

RANNUNTNAMLNTIUNNT N.8.9. UIOEIUINNUAMLNTINNNT N.8.9. UsenARIUA

3.12. swasL%‘ﬂﬂmﬁamﬂuﬁhwismﬁ :
Tulguen1sasuisasdmalviil net exposure MNItasiuAdswsUszwelnewdsluseuliydlitesnindesay 80

VoA mIngdugnsvesnau

'
=

3.13. Ussinnwaamdnninduianindaudu visemsmaennalneisduiiozamu :

3.13.1. Ussmvawmdnuingvizeniwdaudy vsensmmenualag3sauilazasuluszme:
Utndanmsazamunieuaismuselovlianzanvdnning nindaudu viomeonualagitauedslaegrmimievans
otenuTiUsEMARRIENsTIMSFNAURINAYY UsEniAnaiznssuns n.a.n. vieUszmAddnnuanznssums n.ag. Avua
Sartelutl Huudlunsdifivszmanniznssunisiifunaiemu Usenieamenssunms na.e. wieditinauamenssums n.a.n

Tianuiurauvs ol M akA lunS oL LAY L NN VS DA NWALY BN NSNS S ansndaursanismnennalaeisauy

' = wa a o
dun il : ‘Ui%LJ’WILLEISQNHQJUﬁ?]ﬁl\iﬁli'lﬁ'liﬂ’l\?ﬂ'ﬁwuwﬂﬂ

1. Ussinnueensians aun

1.1 n91ansnil
1.1.1 WusUns
1.1.2 fhiiund
1.1.3 vjug] (Wismfuduuasanin fudeunus uaznsnans Basel Il
1.1.4 fuaniiu

1.1.5 fndgaldtu

v v

1.1.6 Tud Ay uansdvsnazdonrun

9 Y

caia %

1.1.7 Tunanadvdlunauselovunil underlying [uiusUnsvsoun

R

o
o

1.1.8 A518@5UUDUNTS NWULYIUBBALINUASIESUTLAY 1.1.1 - 1.1.7 MuN1NUANuaLiLLALY

v

1.2 asransiaviiiou (lisunsians Basel Iil)
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¥

il mndinslddnsuvasanmanasasimifmuduiulaenesusldsuiutuin vstndnnisdesdmiiefuiils un
nelu 30 Jutduwiiunnemusulasuiuty lneluseninwissseziaidngn Tiiedn vsEndanisinisamuluiu

AINA?

1.3 Ann

LR

2. Auautivewaswagnannualun1sadyu

v

ningauiivieniansazannsoaspuldnm 1. fesllnuauiRvesnsiansmuvdninasifiasudou ¢l

2.1 Lififermuaviofouluiiliamuiinnssgniuannningaruaslunsians

2.2 ansanfdeuield (saufsnsdiidu duaniu videoddygldtu Aideulviudsuile udnesmuldduiunsly
finmssuleudvsisondodunsianslanaiBnsingmneimus ieliteulul¥nesuaunsauedugosnnsiansle)

2.3 ifeyaiinriunsansi vismdansannsaddddiietsndsznoumsiansandadulaaspildegisainane uass
Foyasmitazviouyargisss Inedeyadnandesdrideanunastoyadide folddsinvhnundninnissuduisensu
lusdvana

2.4 Tunsdifidumsasmulu Muanitu wie Mdyylditu feennsiarsiainaruiiodiszuiinisdn duandu wse M

A7)
v

Ty ldRu fanadesinisiueianiesusedlagunnansil
2.4.1 sUIMITNINYE UTENEUNU vise USEATAnWa@es AunguunedRiegsAvanItunIsiu
2.4.2 SUIANSODUAY
2.4.3 FUIANTONANTANATIEN
244 swiAsiiensIEAsHATaRNIainIN YRS
2.4.5 SUIASHAILNIEANIVUIANALaEVUIng auLnsUsEInAlNe
246 swinsiienisaseanuaziduisUssmelve

2.4.7 suAsoEaIuwAIUsEInAlng

P

2.4.8 andun1sRumsUssmAnTanwuz iU LAeAUgTUNAW 2.4.1 - 2.4.7
Vsl nMserTansenisiusesinaadenlunisenianie nssusesdsineniedeandd Mednuausinfmenide (6nd)

v o

auszylilu Muaniu wie Mmdygilddume

dauil 2 : niwdFuuszavmiog CIs nsaldumiseiinisesnagnelétedunguanglne
Fosllnnuanfuasudninasilunsasuiil
1. finuauiRuazidulunuvdninasilumsasuuieafutoimundniuanasmenistuiluludami 1
19 2.1-23
2. lunsdifinesnuluamulumize OIS vesnesusi nesusmdindndesdiulouismsasudsi (aldiy

nsasulumize CIS veanesusmmesiiamuluvesiuvi

2.1 finmsamulunindduiadudssanuasadafortuinemuannsoamuls

2.2 fimsamuluninddudeliisiuinmudnau (pro rata) udldnadulumamaninasi single

entity limit Y848 U
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2.3 fimsaspluninddudleliBiummudndiu (pro rata) wdldnadulunumdninasi product
limit dviunindaundu sip sumﬂawguﬁ?u
2.4 finmsasilu derivatives idulumamaninnst global exposure limit vosnamutiy
3. Tunsdifinesusnfiamesluamulumize OIS veanesusu nesusmdnandodilinomusuiia

\ABS

dqufl 3 : nSndFuUsTNKURINYSans1E1SBUMNRUEIN

éfaqLfJuL‘q’umﬂﬁamwa'mﬁsmwi’lﬁumﬂmm@%’umﬂﬁqﬁ

1. 5uIAISHIEYE UTEMRUYU viTe US¥nAsAnlae@ies munguuiedniiegsivanItunisiu
. SUIANTORUAU
. SUIANIDIANTALATIEN

. SUIAISINENSINEATLATENNTINISINYAT

2

3

4

5. Uiiﬁmmmmmﬁuﬁaﬁagmﬁa
6. SUIMITHAILIFNNIVUIANA WAL VLR DURIUSTIN AN

7. swinsiiiensasennuaziduisssmelne

8. sUIASDEANNWIAUTEINA LN

9. gntumsduszninsUssmefiussmalneduaundn

10. andunmsumeUssmaiifidnwagyiueafeafugdusnam 1. - 9.

[

daufl 4 : gansuUsznn1selaeiidyny1vieiu (reverse repo) n1sasulu reverse repo seadulumundninausiaail

[

1._gdyan deuduiiyanadsilfiannsodiduddygilu reverse repo ldmunguneglne
1.1 SUIAITWIAITE
1.2 U3Endunu
1.3 Useniashnne@ios
1.4 USEMuannIneg
1.5 Uswndseiuny
1.6 suimshsUsEIvAlng

1.7 nosuuy

[
[

1.8 dAypmanlngrunuRnIzInRsy

1.9 dusI9N1shags AN UNQMNNgI198IeN1IUUTEUN

2. p30a37kdlunsvi reverse repo fisatfiunsiansnadl

2.1 asrasnasslvenazasiaisniasgansusesme lnonsdilunsiarsniasgansuszmanasd credit rating

ag/luduAv investment grade

2.2 fruanidu mdyy Ry Tnstudn Ann Wievudszerdu Nsuiasnaivg uSEnRuuvsesuA1sidl

& va = o a L a =
ngranglanzdInay [Wuginseyniy Sedlongaandsliiu 1 U

Y
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2.3 fnaniiu viemdag iy 71 TSFC Wudoon AfidmuaiuldSuaudildiiy 270 Juluwaiuesndy

waztdusAnanrualtRulasa s aLlo @iy

v o w A =

2.4 fuanidy MmMdya iy vieagn Nlenglaiiiu 90 Tuluudiufiean gail credit rating agndlaagnemile

3

De

28
2.4.1 i issue rating %3® issuer rating aglugusiuusn Tnensaifidu issuer rating fioadiu credit rating 7
§n91nnnsd credit rating szezduse
2.4.2 il guarantor rating aglugusiu investment grade
25 pvidsiiongaandeliiiu 1 U itunsdeulunaatoviensiansvil viefiddeyasaiiundede
wazdeddladalinsdamesioansisa Inonsiasuisnanidesd credit rating sghslnograniaed
2.5.1 i credit rating izazg'uagiu 2 Sufiuusn w3e credit rating sravaTiilouAesléiiu credit rating
svardusananaufidantudnsusuauindedie (Credit Rating Agency) ldussuniouls
2.5.2 1 credit rating s¥ege1308lU 3 SUAULIN
2.6 nraviidsdiongaavdelsiiu 1 Weufituns dovulunantonensamil wiefifiteyasiaifiuniete
LazdedalaRalinsdamesoansisa Inonsiansuisnandesd credit rating athslnograniaged
2.6.1 4 credit rating isasé‘?uagﬂu 3 Susuusn wie credit rating srezemiidisudeslaiu credit rating
sverdusananaufidatudnsusuaundedie (Credit Rating Agency) ldussuniouls
2.6.2 1l credit rating szeve1i0gly 4 Suduusn

2.7 NSNGAUDUAUNF TN N.a.0. AAUARLLAL

3. SEuzA1INNITUTISEUUed reverse repo AasliilAu 90 u

4. dammuaiiiiniusenianisiesufiidmiunisamuly reverse repo

4.1 fedlddaunsgrunuinmunlag TBMA %se TSFC

v
o A

v o o % & A d‘lﬂn‘/ A 1 v 1Y %
4.2 dudmannindvisensiasigelUvevielouss iuuadanvazaal
4.2.1 Junsuevieleusudeivualy reverse repo fanan
4.2.2 Jun13918913 repo Mduluauusyniarmznssunsidundnynsnduazaainndnninginaie

waninauet Rewly uardsnislumsidutuluuuvenesuniuiasnisienseniuuiningduveaneayusi

1% 1% '

4.3 yarvemannindvsensianside a Jusuiuday desdyardulumuaunisnisiuinuninisnisdsl

Y

YAAUDMANINENTENT1A15NToNINNT (51A1%8 x (1 + discount rate))

sl :1nde = TiAinesudistliungdyardndieviiadumdendnninduiansiaisniu reverse repo

4.4 Mscssyarvemanvsngvensasive o duiu Iidulumundninasics

4.4.1 YARTRIMENNINGNToNTIENTNTeNINNTN (UAAN reverse repo x (1 + discount rate))

4.4.2 Tunsdalnyarvannsndusansiansnags au auiu ludulusuaunislu 4.4.1 USEndnnisaeasen

Y

o

Iigdyayleunssuanslulu videndnnindviensarsianunsaldlunisvia reverse repo Tlnewu iveliiyarisiuves
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wannsndviensansizeuazvinddunloundnaiduluauiBnsdnan aelutwinisdaaniuiiyarndnnindnie

A31d@5NTaNAININFUNITIU 4.4.1 Vulsidunsiiny 4.4.3

5% v ,

4.4.3 lunsalinadnsmuaunisly 4.4.1 wanamaingad1vemannindvisonsiansive w auiu dyan

tieandnyae reverse repo x (1 + discount rate) \udusuliiviu 5 Suumn videliiiu 5% vessande ududdaulaee

AN wardinisivuaiaesienanbiludygrddanmunlagfiansanistadeanuds@wesadyqn (counterparty risk) Wi

U

uSEndnnisazliaiunisaiy 4.4.2 Alg

4.5 N3AUIMYAAT reverse repo 013 4.4 TRl
4.5.1 AIINTIANTeTINAUNAUTElEBUINDIUALlASUAIN reverse repo uATIUNINTAWIN

4.5.2 Auiandusnegsnssy wieAwiusinilusonandves reverse repo NngInssuiinesyuiiegiu

AdITedeiuwasiidennasivualianan sadsdudrsenilniugsnssulagsnssumiannudnnindvionsiansngevse

v

nindFunlounu 4.4.2 ((73) Y9I§INTIUNAAIIN reverse repo 518M3BUlA

4.6 discount rate Miwlgluniseuin deadunsimuntulaefildadadarudsvesgdyn vannsne

MIDRSNESNTOWA

dauil 5: ganssuUszavnsligunanning (securities lending)

sosdulumundninasilunisasyuseil

£% a1

Lo o a = Yo o a o v ¢ a 4 vy
1. gdyan desdigdyyrdndhentaludlasuluaygralivsznavgsiandnninduszianfanmsmstuwaglvd

T v Y

v 1Y [ '

wdnnind (SBL) Inelunsdifigdyndandninsgyinislugrusdumuresiy fBudeaduyanadsifiannsatsznoussia
vsaAliuAInstanunguanelne

1.1 glasulueugeausenevgsiananningusainnianisnistuuasliguvanning

1.2 suimswvisUseinalng

1.3 ﬂaanuﬁyuvj

1.4 sumsiitemsthiduaznisdseenusisuseimelng

1.5 5UIATNEVE

1.6 USEMIuvu

1.7 USevanning

v aa

1.8 USENUSZAUTIN

' LY 2

1.9 nemudinyaraniiyadnindduveamuuiarsenus 1 auuinduld

Y

1%

1.10 NeauU WU 51¥13

7

1.11 IfyAragumuid1ineun.a.n.muaiaay

2. vdnnswdiligy feadundnningfieglussuuiudinudnvindvesgudsulinudnving viendnningfisuians

wisUsemabnav T Aduuensdoundnnsne

3. ANMIBBEATRNUSEAUN USENINNISHRIAEUNISAall
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3.1 gudunisbilinisnwisesenuandseiuaniBuiiaduuseiunmsliBundnving lnedeadundnusziu

LQE
=De

3.1.1 [¥uan

3.1.2 asnansniaigneg

v '
o a o d

3.1.3 fhuaniiu fdyailditu Jnsduiin agn vievulszezdu Asurasmded UienEunu vie
suImsTingrneanzdngay Jud@inseyniiu
3.1.4 fhuaniiu nie fmdyanlHEu 7 TSFC Wudeen Afivun fuldGumusialaiiu 270 Sutuusiueen
swandusiifaimunldtudlennuviodeldiviu
3.1.5 shuaniu mdnyaldiiu e agn Megliiu 90 Futfuusiiufiesn il credit rating oedlasgns

witasal)
3.1.5.1 #lissue rating 739 issuer rating agiué’uﬁml,‘iﬂ Imaﬂiiﬁﬁlﬂu issuer rating foadu
credit rating Al#N91nN38A credit rating szozauiae
3.1.5.2 1 guarantor rating 8¢/ludusU investment grade
3.1.6 AS1ANSULTIE credit rating B¢/lUSUMU investment grade
3.1.7 nfsdornUsziufisueamdudidugoonliunnesuiodusy funsundnnindliuninesu

3.1.8 uannzideulunanandnninduisuseindlne Asevesgludvll SET50 il Tunsdinaaulid

wlevrensamulunsiansnu nemuazsunanuseiudnaidlale
3.1.9 MILAWUVDINDINUTIUARIARY

3.2 avlunislinesuiinssuavaviseaseuasewanuseiuniy 3.1 viseadunislagisaudasinaliussninnis

ansatefuinssuiiionnnuanuseiudinailalnendu
3.3 umanyseiuniy 3.1 Ainewuiinssudnslulaunievienevserliluaiunsadefunundnyseiutule

Guusidunsdsiutiseninudennatlugsnssunsiidiundnnsng dues

3.4 MsayadvanUseiu @ty 1nndvSewindu 100% vesyasannIngnlvey

¥
v a

3.5 lunsdiivanuseiuluiuan WhhGuandsnaluamulaeiuiiluningaudsl

v v
U o

3.5.1 JuehinlusuasmavdvsosuAsNInguEneanIEInfT

3.5.2 Unskunnmie fdgaldtu feil

3.5.2.1 Un3due1n 30 Adygynldiu Asuinsmidivd uSenRunu viesuiasiingmang

(A7)

v v
[V [

wnzdnnuluginiseynity
3.5.2.2 fdyay ldidu 7 TSFC iludoon AfliuuniuldRumudaliiiu 270 Tutuusfusends

+
Y

< A= o va oA & A v g
LLaZLUUWQWOQﬂWﬁu@I‘UNULM@W?\'mr]ll‘ﬂiaLlla‘lm AU

3.5.2.3 Mdaya iy Mlionglaiiiu 90 Tuuwsiuiiean all credit rating ag1amilseedlnfadl
3.5.2.3.1 4 issue rating 30 issuer rating asﬂué’uﬁmmﬂ Tnensadu issuer rating

foalu credit rating MlAN191AN159A credit rating syeydune

3.5.2.3.2 i guarantor rating a¢/lugusiu investment grade

3.5.3 9518130A3gINe

3.5.4 reverse repo @1SUATIANTNIASTING
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4. dnwaznaraiszaifyvesdya) WlddyyrnianvuriazarsyaiAgresdygyr arudszniaditnau

17

1 o

ANZNITTUAITANAUNANNT NI UAZAAIANRAANTNIINA8TDAMUALABINUTZUUIY dyeynBunazIndundnninduas

<

nanUseiulugsnssunistuuaglvigunanning

4 o

duf 6 : g3nssuUssan derivatives mwé’ﬂl,ﬂmﬂmmiawgumﬁ

@

1. Usziaw underlying derivatives fineauazidilugdayaldsod underlying sgnslnegmilmienatetiadisil

1.1 n¥wdauiinaayuannsoasuld

1.2 Sasmenide

1.3 Shwaniieundu

1.4 \A5AR WY credit rating ¥158 credit event Wudy

1.5 friduile sudiifesdusynouidududviosuusay 1.1- 1.4 vie 1.7

16 suiifidesdusznoudusuilnm 1.5

1.7 underlying Bumuitdsinauimvuadiiaga
Tunsdifl derivatives §1984fUs1A109 underlying 4136w ﬁmﬁé’wﬁqé’aﬂdné]’aaLﬁuﬂm{]ﬁ]ﬁ;ﬂ’u (spot

price) 35 1A&QaTevIsamtn (futures price) Wiy il 59A1989 underlying dudiladldswil w3e underlying Mdu

29AUTENIUVRIRTRAINAT Fauduileausuag1anitevnaziameliog1aunsvalanie

2. Waulyn1samu USEninnisazaiiunisasulu derivatives lasaiiie

q

2.1 n3dl neausulaszyieaiunisamulu derivatives waz underlying ¥a4 derivatives Magasuliodis

Faaululassnis
2.2 Junsdidugdyalu derivatives aghslaogamilsdsil
2.2.1 derivatives on organized exchange

o

2.2.2 n3dhdu OTC derivatives Tuuszmelne dosdlgdyayrdndienidudu surmsmidyd suiansid

v v ¥
[ = . P

NYVUBRNEINATY FIUNUTONY derivatives 38K derivatives
2.3 lunsdifivzdedinistiseniienisdweududile derivatives dugnas duitussadunsndduiinomu

anunsaasuld il lnewuesduiiidnisuneunselinihiidwevdufiuiny

) f a a a . & o a
3. vianknUyNLLANNTa) underlying LUUAYY

[

Tunsalft derivatives & underlying \Wudwilanu 1.5 - 1.6 duilfanandesdidnuugaail
3.1 WWudedinfinsivunisnisdaad fegeadnau Inelinnsssyurasioyaves underlying wietadesing 9
nldlunisdana waslinmsanunieidlnludgiuauenumuzanvesesisznovvesdivll sl underlying #3e

Jasemsnandesinismasulmsuaniesainegradudaseae

'
aa o

3.2 Wussiniidnwuzag1slnog1aniasan

| 1%
U Aaa o =

3.2.1 saiifinsnszaesnegraiisane Inadusvsinddnuusladnvusnilasal

v v o
v o C R o

3.2.1.1 fyfinesrUsenauLfazidunvtntaeninusawiniu 20% Yaainuiniavun

v
o o v '

3.2.1.2 sviinesnusenaumllasiniadliunvintaeninusawintu 35% vastinvunianualunsd

Aduluauannzaain lnsaswusenausnauseadiiminlunudnsiAtivusly 3.2.1.1
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MsnsaNNsNsTaNEt ANy 3.2.1.1 uay 3.2.1.2 idenhedussneuiiieadesiunese
videtfuRusiiansen
3.2.2 guiisulauenan 3.2.1 dulumudeulvasuduged
3.2.2.1 LﬂuﬁﬁuﬁﬁﬁaaﬁﬂizﬂauL‘fJumswmsm’%aﬁzyapﬁﬂamummsaamuiéﬂmama
3.2.2.2 leAnaiuasuamdadan (pro rata) wleunisinomuamulunasviodyan
Tulnenswdaldnaduldmundninest single entity imit maaﬂamuﬁ?u
3.3 Wuduiilgsunsiaunlneaanduiifiruindedowasvhuiildegndassanuismians sl win
Usngihaniusindriduuidrlueievessiniams vidndnmstudesdialiiinmsmstesiuanudaudoims
naUsylevtegeiiusz@nsnineae
3.4 fmsuansdviidu 9 edrwiaiondulszdmniuwhmesihudediinuausdeyasgrsiumanisal
3.5 lunsaifdusudGuile avtlsandadesiuinlagldundadeyadeBninsienuvemiienu
1MsvesUsEmAlnersanaUsEna weemwININTIAEURLazUSIITIUT SN suansliiula s M smwInues

o

AmdrfanaansaasviswsnRuieliegamingay

4. wdninaein1sIalvisiningdunieamadansdrsenidaunissaniy (cover rule)
US¥ndnnisresdnlvisinindduresnamuniaunmuasianmagesuiiuiuiiiissmean onseNinewue1anes
Frsznilnudennaniie derivatives dugnaslinaaaariiladamulu derivatives Wy wazidulumudidineu nan.fvua

o

5. annaelisindmiumawmuniingussaidiianisannlnsdes

T

a v o

lunsaliusendnnisasulu derivatives 11 underlying lilv&afendunsnddunazanainudess n1sawmuly

derivatives sanan@aaduluaiufidinaun.a.n.fvus

6. vannasdindmiunisamuly OTC derivatives

USENINNISARImNYannadly OTC derivatives #1491

o

6.1 Wgdnysyr8ndeviladuiniasudyan1yisssuves derivatives 111 uS¥mdnanismsunnium 15 uazdu

'
Aadv W o ' a

aavneveudaziiou visll Tunsditfudinaaduiungarinisvesusendnnis idwauasudayamgisssuneluiu

nstinly

6.2 lunsdifiinmgnsaifidmanssnusesaes derivatives aghaiifedAty 1o Foyadnihendannnuas
wIaafefsIIIYes derivatives T US¥MInN1INTIUTIUG

6.3 @'5@@15ﬂchwﬁﬂ@uﬁaﬂﬁﬁmiﬁwgms derivatives Wlaugndnnissevels

o

7. ndnnaeiiisdindiunisduiuedygyilu credit derivatives

£% o

U3tdnnsresfuRnuleuludiail

7.1 vinugdayeyilu credit derivatives ldanizitonisanauds syt

[

7.2 Wluedyaliane credit derivatives Nildnwauzaesgnssuniaiisufesiuginssuegiwmilegnsle

bﬁ
She
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7.2.1 Credit Default Swap : #aldun nisanaslugusd@oussuanudssinunsiniiioidety
Anuanansalunstseninig obligation vestnifuniu obligation Hu Tasgdnyafleglugrusursdssfuaudssd
mspyniuilasiesiisziunudennasdeuss fumudsaiion credit event Tu Tnsasinalvidennasdoussfuaundss
asusvuarudl (lunsdfiliifin credit event fonnasazdugalufuasuimuaniuund) wail lid1 obligation aedlifies
3181191887 (Single Name Credit Default Swap) #38 obligation ﬁ‘mawmsmﬁ%nﬁ'mumslﬁ;:iﬁmBﬂizﬁ’ummLﬁ"mﬁuﬁwﬁ
Frsywilifleiiin credit event Fufu obligation 318n15MAseNsUTLTusIBUsN (First to Default Swap) 3aiioiin credit
event Fufu obligation swmﬂmwmwﬁﬂumju obligation Faawiinstrszmantuenludiuedundndsetu us
Femnasazasuimuadiodia credit event Tuiu obligation nﬂiﬁﬂﬂﬂiiuﬂﬁju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: @4l#iun mannaslugiuzdieussiuamudsweduningsrdsiiin
9nMIanaeINanaulnLiiazliTuInduningsneds Tnefusussiuanudeaiinnssyniuiiazenansuunulusng

a a

AvIednIIaeyNeBatudnsnenilenuiiszanasiu uazdiuianas (i) vedyar1gRsTTHYREUNINGS984 Lt

a

wanfun1sngreUseiuaudealounanauunulard LAY (613) vesyarefsssuvesduningansds
TiffuguneUseiuaudes uninauia credit event wiaasumnuadyey (nsallsdifin credit event)

7.3 foslddyruinsgruniufinivualag International Swaps and Derivatives Association (ISDA) %138

v o

'
o U = a

Fryaunsgudunuidtnueensu Jalvennasnilanyugnadl
7.3.1 fualdvsdulanungmune wazlidanssndiunguuneinsiendnninduaznainnanningnss

AV RER!

¥
INY o b2

7.3.2 Lifivemvuaivinliansfinmua i lussiansuiamilvsedygdeunsaanini credit derivatives
Husdadeudsly

7.3.3 lsifidemmuslvinesyudesualdainudemeliunedaan

' = A dao

a9l 7 NINIFUIUNFATNIUAMLNTIUAIT N.8.9. §INAUANILALTIUN1UEINT NS NI FUDUNT SN YaEViINUBLReINUaIY

711 fia dudl 6 Wneldsumuiurounndinauanenssunis n.a.m.

3.13.2. Ussinnvaanannindvsanindaudu wian1smaenualagisaunazamuludeussna:
UsEndnnisavamursoalmUsylevilianganuanning ninddudu viemnenualagisousgslneganilvisenaiy
BE1INUTIYTENIARMZNTTUNITAAUARIAYY UTENMAAMENTINNT N.A.0. NTeUsEnAdtnuAmenssuNIg Na.n. Muua
sataluil uudlunsfinusemarugnssunismiuaaiayu UseniAnnenssuns na.a. visedinnuanenssuns na.m.

Tianuiurauvsoiluse N akA lUnS o LRLUT L NNVS DA NWAULY BN NS NGNS onSndaursanismnennalaeisauy

v
[

il nmsasulunsiasvsedygilusisussma asaisuiedygyrdinaifetaueieviseilunisidyailudsemand

&

whsnumtuguadiundnninduazaaiandnnindMiluaunadyves 10SCOMTaNinstovslunainndnning

' o
o Y

faUsemenduandnves WFE vsadunsiaisvasuseninindfsasiauaviely GMS

daudl 1 : UssianuazAuauURveInsamen1studssemanaly

1. Useunnueensians tauwn

1.1 @s1ansnienausene

Page 20|wildedvrudrutayanamusiu (asing)



naanudansalnensiansvd tanlatan 185
KTFF185 ) KTAM
Krung Thai Fixed Income FIF 185

111 WusUas

1.1.2  AIEuUAad

v v

113 vud (Wiswuiudasanin fudouius uaznsnans Basel Iil)

Y

+
Y

1.1.4  flany

1.1.5  éndygldtu

¥ Y

1.1.6  ludAgyuansandiiaztonun

q

e

sala v v

117 Tuwansd@vdlunausylewdnsl underlying WuiusUnsvseiud

9 Y

¥ '
G Y ° =

118 anasvilduilidnwugyiusafeiiunsiasuilaig 1.1.1 - 1.1.7 anufidgdnanumvuaiiuay
1.2 ayanstaiiiaueinadszma (ldsaunsians Basel ll)
sl mndinsldansuvasanimanasiansimifmuluiulpenewusulasuiuliuu usendanisdesdming
uilauinelu 30 Tuduudiuiinesuswlasuriuiu laglussninaessegiaidingn Tidedn viEnianisiinisamu
Turiugang

1.3 #in

2. AuanliveIn A suasaNNAITuNITaYY

nindAunuIEnIanisezaunsnamulaniy 1. desdiauautivemsiasanunaninaainasuiiu dadl

2.1 ldiidermusvseeulavilvamuiniseyniusnnnizyadiluamulunsians

2.2 awnsadsuiield (audansdlindu duandu wiemdygilddu Aldeuleiuddsuiioudnesule

afiunslyinissulendnsiseniedunsanslanuisnsinguuneimun viseliReulalvinesuaiusaviefugesnns

a15b9)

2.3 Teyaierfiunsiarsnuseninnisanunsadndslaiiiethudsenaunisiiansandadulaamuliegsainate

' a

wazddoyasiafasviouyargisssy lnedeyadnandewdwinuvadeyaiidedolddavimundniznissudug

q

gausulusyauana

2.4 Tunsdallunisamulu fuanidu ie ddgyaldtu feenasasdainarafietiseninisi fuanidu vise

o
+ ¥
Y

Mdya iR fnadesinisiueianiesusedlagynnansdl

2.4.1 SWIATNIAYY USENR[UNU 130 UTENAIAANITES aungrunedniiegsivan1tunisiu
2.4.2 5UNAITORUAU

2.43 SUIAITOIATALATIEN

244 SUIANTHIONISNYATHATANNTAINTNYAS

2.4.5 SUIMITIAIUIAANUUINNALAT TUIRE DNLATUSEWALNY

24.6 sumsilenisateenuarildusUsemealng

2.4.7 susoaauualszindlng
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2.4.8 andunsRusisUssmanidnvagyhueafedtugSudnan 2.4.1 - 2.4.7

[

el msendanienisiusesdnandeadunisertanionsiusesidneniodesnds iaduusiniwenidy

a (%

(éndl) sudtszyllu duaniiu vie fdyanlddu de
dauil 2 : wIndRuUszvae CIS nsdlfumineiiniseenagmeldvifunguunednsUszme
1. fnuaudAuazdulumundninasilunsasmuiufedudefmundmiunmarsmienisfuiluludmi 1
19 2.1-23
2. Wumievemnesu CS ssUssimafiidnumsdd
2.1 mseenuazmsiausmsegmelinisiiuguaresmisnuiassmaiimifuguadundnninduay
nandenendnninddaduandnaniyues 10SCO wioilumbhevesnamu CIS sssedifinistonelunanetons
vdnnindensusemaiiduaindnues WFE
2.2 CIS operator vasnewusanamognelinmsiiiuguavemhenuinfuguaiifuadnayues
IOSCO
2.3 Tunsdifinesusiuluamulumiievesnesu CIS ssussina nesyu CIS snsszimafanaiidosed
meldvdninusinisiifugua mIsen Maiauews waznsiansdmiunemuiiledamunegosres ety
3. UsemAiirfuguanisiauevisnhednannduasnisliaruduasesfamuoghaiomedisd ausede
Usgmadidrinauiimun
4. lunsddunmsawureansmusalluniievesnesu CS d1sUsuma nesudsnandesdnissiinnmsddull
ewensdiivasudulumsuimsanmagoadunsiinsasiniu uasiilovenmsamudsd (aldsunsamulumieves
neau CIS ssuszmadadunesusnmesifiaslunosdiums)
a1 fmsamuluinddudadulsnmersinfentuiinemuru ansmamuldludadiuinnnimie
Wihiiu 80% a1 NAV vaanamnu CIS snsszneiy
4.2 fimsamulunindduieliisduinmudndiu (pro rata) udildnaduluaumaninasi single
entity limit Yasnasusanty w1l vdninauridanalaldiunsdinindau
i sip
4.3 fnsaslunindaudel#38duimmudadau (pro rata) udalduadulunamaninas product
limit dusuningauiidu sip maaﬂaanuiamﬁu
0.4 finsamulu derivatives Mdulunumdninnst global exposure limit 493 nasuTI 1
5. Tunsd@finesyusiufiamesluamulumievesnesu CIS ssseme nesyu CIS Aalszimadanandes

|

lallgnamuniidnwusyihussfsrtunemusiuianes Buwnidunsdiffinnusndurasdulselovisonneariieamu il
q q U q

o v

Tnglasuauiiugeuaindiineu lneneunisasmu vsEninnisdesdalifinslawmedoya wananiudnduwasy

v
d [

AssIennetosiunmsamuludnuugdanga 1l lunidetviusiae
d7ufl 3 : NSNIFUUITTNRUHINVRIEAITUNITRUANNUSEIMANS BRSIa5ANUsEImANI B UINRUHIn Faudukulin

TuandumsRuinasemevionsiansinsssmaniiieuyidurnvessulinifian vagviusadedfugsudnaumindau

Tuuszwme Tudiui 3 : NSNIAUUTELANK[URNNTTDATIETHEUVINEURN
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dauil 4 : gInssuUsENNsYelauiidea1u1eAY (reverse repo)

e o o °

I@'EJLﬂubl,ﬂm’]mﬁélﬂLﬂm%VIﬂWUﬂﬁ’]uﬂmgﬂiill 13 N.8.6. NINAUA

dauil 5: genssuUsEnnsIiBunannSWe (securities lending)

e o o °

I@'EJLﬂubl,ﬂm’]mﬁélﬂLﬂm%VIﬂWUﬂﬁ’]uﬂmgﬂiill 13 N.8.6. NTNAUN

dauil 6 : gInssuUsTIAN derivatives TusneUszma auvaninasinIsawuesil

v

1. Uszunn underlying derivatives Ainewuazididugdayalafod underlying agdlaegrmilavionangadiediil

1.1 n¥wdAuiinaayuannsoasuld

1.2 Sasmenide

1.3 Shswaniiendu

1.4 \ASAR 10U credit rating #se credit event Wu@u

1.5 friduile fudiifioswusyneuidududmiosuuseu 1.1 - 1.4 wie 1.7

1.6 dfififlosrusznaududuinmg 1.5

1.7 underlying Susnufidinausmvunifiud
Tunsdifl derivatives §1984 U189 underlying 4138w ﬁmﬁé’wﬁqé’aﬂdné]’aaLﬁuﬂm{]ﬁ]ﬁ;ﬂ’u (spot

price) vi3esandaaToriaaimii (futures price) Windu vl s1r1v89 underlying Buiilallesui 3o underlying My

parUsznauveviifanan deadufisausuagianinanasitameliagrauwnsvatanie

2. Geulamsawu vsEnianiseeaniunisamulu derivatives Lasawie
2.1 n3dl newusldszyneiunisaamulu derivatives wag underlying vaa derivatives fiagasvulioens

Iaaululasanis

[

2.2 JumsiinBugdayanlu derivatives agdlaoganiladisil

2.2.1 derivatives on organized exchange

2.2.2 n3dhiu OTC derivatives lusinsUszine fioaladnyardnihendaluifiyananlasuoug nli

Y

1% v v ¢ \ &

Usenougsna derivatives fiegmeldnismivaualagniisnumiuguasuvanninduazaainvanningiduaunnandy

994 105CO vidoTiluanndnuos WFE

=]

2.3 lunsdlfiszdasdinstszniimenmsdwevdudiile derivatives dugnas dudtudoaduninddu

o a

newuaninsaamuld sl lddnemuezdudfiavsiuneunSelimiiidwevdusiuiny

P~

3. ManLNUTLRILANNSE underlyine tWusyd

lunsaifn derivatives i underlying [Wuswiinny 1.5-1.6 dudifsnanfesianuugal
3.1 WWudedinfinstvunisnisdaad fegeadnau Inelinnsszyurasioyaves underlying wietadesing 4

v

ldlunisdna waslinmsdnnassdlnludegiumuenumuzauvetesiussneuvesdail wail underlying wie

Jasemsnandesinismasulmsuanienainegrandudaseaie

' v
aa a

3.2 Wussiniidnwuzagdlaogramniasad

Ao v 1 v aAadao %

3.2.1 saiifinsnszaesnegraiisane nadusvsintdnuusladnuusnis sadl
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3.2.1.1 fuiifiosdusynauusazindiimintosnivdewiniu 20% vosimdniiamun
3.2.1.2 suiifiesddsznausilasamiditmindesninvtewiiu 35% vesminvamalunsel
Adulunuannzaann Ineesdlsenoushsudedithminldfusnsfisvuely 3.2.1.1
MsinsaNNssTaNEt ANy 3.2.1.1 uay 3.2.1.2 lideniesdussneuiiisatesiunese
videtuiusiansen
3.2.2 sdiaulauenan 3.2.1 Adulumudeulvasudusiedl
3.2.2.1 LﬂuﬁﬁuﬁﬁﬁaaﬁﬂizﬂauL‘fJumswmsm’%aﬁzyapﬁﬂamummsaamuiéﬂmama
3.2.2.2 WleAnaiiuasuamdadan (pro rata) wleunisinomuamulunasviodyan
Tulnenswdaldnaduldmundninest sincle entity imit maaﬂamuﬁ?u
3.3 Wusiflefunmsimunlnsaatuiiiauiidedewasinmiildodiassanuidmdanis i wn
Usngihaniusindraiduudluaievesusininms viendamstudesdaliiinmsmstesiuaudaudoims
naUsylevtegefiusz@nsnineie
34 fnsuansiuiity q egsaideadulsyimniwhnsiudedifinsauedeyaosnsfumnmsal
3.5 TunsaifidusedGuile sviinana1esmunlagldunaadeyad1eBaaInNTI8euYe BT IwNNg
vosUszmAlngviornsusena viednuansmauiuazuinmsivigniansuandisildinismsdunvesian

fuilfananauisaasvieusns1tuilalnegamanzau

4. vannueinsialitinindaduiissnedenistisenidauniseanivu (cover rule)
US¥ndnnisresdnlisininddurasnamuniaunniasianmagesuiiuiuiiismenonsennewueidnes

Frsznilnudennaniie derivatives dugnaslinaaaariiladamulu derivatives Wy wazidulumudidineu nan.fvus

5. vannaeliisdindmiunsamuniiinguszadiianisanAlsdes

'
SNa a o

lunsaliusendnnisasulu derivatives 1 underlying lulv&afeniunsnddunazanainudess n1sawmuly

derivatives sanansoaduluaundrdnau n.a.e.fvua

6. vannasldisdindmiunisasmuly OTC derivatives

USENINNISARRALYannadly OTC derivatives #1491

6.1 Wgdrysyr8ndeviladuiniasudyan1gisssuves derivatives 111 uS¥mdanismsunnium 15 uazdu

'
SAv o o oA

aavneveudaziiou Vil Tunsdituiinaiduiungarhnisvesuigndanis s wauazudaarefsssunigluturi

q q

Asdnby

a o

6.2 lunsdifinumanisalfidanansenures1AIue derivatives agnedifadAny Ivadnyydndenidemuim
wazldsyarngfsIIuved derivatives T usEmianisnuiui

6.3 gdaaydndhenilsugenliiinisansgug derivatives Wauiuvndanissoseld

7. wdnnaeiiinindviunisduiuedygyilu credit derivatives

o

PR v a ua o &
Uswwﬂﬁmawgummmqaulmmu

7.1 Winugdeyayilu credit derivatives lalanziiien1sannnnudeavintiu

o
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1Y

7.2 dugdyaldiane credit derivatives fifldnvarvesgsnssuviefisuiesiuginssuegrmiogasla

¥
v
JU
1% '
) a

7.2.1 Credit Default Swap : @3laun n1senaslugiuzd@euseiuanuidesiuasiniiieitesiu

o =

ANNANIAtUNTTsENinIY obligation vaddiNUmMIY obligation Wi Ineddyyeglugiugivuieyseiuaiuded

(A7)
v ¥

mszynituiivsfesinsziunadennasdouseiuarudsadiofin credit event Sulasasiinalitonnasdouss fuaudes
asuimunstud Aunsdfiliifin credit event Fonnasarduanlutuasuimuaniuund) il Tadn obligation azdlifies
518115187 (Single Name Credit Default Swap) %39 obligation ﬁ‘mawmEJmi%qﬁﬂwumiﬁﬁﬂuwaﬂs:ﬁuﬂawuLﬁaaﬁwﬁwﬁ
Frsznildlodin credit event Tuiu obligation srenslasemsniladusieusn (First to Default Swap) viiouloiAn credit
event Fufu obligation iwmﬂmwmwﬁﬂumju obligation Faazfinstrszaetuanzluduredundndsiot us
Femnasazasuimuadiodia credit event Tuiu obligation nﬂiﬁﬂﬂﬂiiuﬂﬁju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : &sléiun m'ﬁmﬂaa’[,ugwuwﬁaﬂisﬁummLﬁawaﬁuﬁwééwﬁqﬁ
iAnanmsanaswesaneuunLiiagldiuandunindd1sds TnefususeAumnuidesdnseynituiiagnenaneuwmilugng

Y a

AvIednIIasyfNeBaiudnsnenlenuiszanasiu uazdiunanas (03) veeyar1gfsTIuve FUNINGs198 Live

' a a

LLaﬂﬁ’umsﬁ@’%@ﬂizﬁ'ummL?im%laumamfuLmuLLasa'auﬁLﬁus'fu (613) YeIyaAIYAsTTUYOIFUNTNGS1984
’Lﬁﬁ’uﬁjmaﬂisﬁumwm?{m uUNINZAn credit event Wsoasuivuadyg) (nsalldifia credit event)
7.3 G’faﬂﬁé'iyigﬂmmgmmmﬁlﬁ”l‘Vi‘UfﬂIfﬂEJ International Swaps and Derivatives Association (ISDA) n39

fynuasgudunaiidtinausonty Fefidomnasiiddnvasal

7.3.1 fnalddsdulanungruny waglitnnsandiunguung e e ndnnsnguasna1nnannsngvse
ngvaedu

7.3.2 lifidermuedivinldavsiismuelflunsasuimilvtedygfevearonii credit derivatives
Thisrdadendsld
7.3.3 lufidermualvinesusesaldarudemeliunddoayan

a2l 7 SNIFUIUNAUNIUAMLNTIUAT N.8.9. BramruaiudLluN1enaaSansndduduNianwausyinuswfeInuaIY

1 6 I lAsUAMNUEIUTIUIINFILNIIUALNTTUNT N.8.9.

=p
—_
) )
Z
N

3.14. dnsdrumsawulunannindvsenindduduludssine :

=

Samdumsanuluvdnnindvdoninddudu alunindauvesnemusiululssmanazanesUszme :
uitnianisazasuudelliGandnning vionindaudu viemnonualaeiFou iiel Yunindauvesneayusiu aud
UsENIARENTINNISIAUAAIANUY UTENIAAMENTIUNT N.a.0. TaUsenAdIinnuANENIIUNTT N.a.0. A19un Fastelil
Tunsdlfivszmanaznssumsmiusainyu UseniAraznssuns n.a.6. wiedinaunaznssunis n.a.n Usznaudly
LUSEJHLLUaQé’Gﬁ’]E‘i’JuﬂﬁaWW u%ﬁ“w%’mﬂwmzamu’lﬁuﬂulﬂmuﬂﬁzmﬂﬁLLﬁ'lsuﬁa&J

=

dauil 1 : dnsrdIuNITAUNAILIMMULRININERUVSaAA (single entity limit)

e
e

MNADNITIEAIU

i
Do

1 | as1asniasging 1
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2 | A91EnINAEReUsTIne

2.1 n3eldl credit rating aglu 2 Susiuusniuly laidinensdiu
2.2 n3aldl credit rating aglusedu investment grade WAFNT 2 Susiu laiiiu 35%
Wwsn

3 | e CIS ladingnsidau

4 | RurhnuensansiieusindurnfigiudnvSedesnasansidnuazedila Ty 20% (iSeliiiu 10% ey

oehaviladil nsawulusinssemeaveriinise
4.1 3 credit rating aglusedu investment grade uniunfidnwegaseing lag
4.2 \Wuswanseodu vl lmzRuhnuiensiasiisguiafulssiu \Weonld credit rating WUY national
scale)
5 | aansfifdnuuzasuiiudsil laiiAudnadeld udussnale

¥ ' vy
U o =

5.1 Jussanswil asansiaoiiiogu vie Agn ifeandadumungruune | 9zgand

q q U

e ieanues sunesmidvdissemadildsueyaeliisznougsin | (1) 20% wlo
sumsndivglulssinelng (2) dnthveamsiansfiaau
Tu benchmark + 5%
5.2 [ussransfiidnvaredndaetmieed
5.2.1 feenduuidnaanside
5.2.2 ;:iaaﬂﬁmiﬁmstﬁi’fa;ﬂaLfJiAﬂﬁﬁ"ﬂUI@sﬁmaamﬁmmmw‘u
filing
5.2.3 Tunsaififunsiansidiuuniudsent desnivsewiniu 397
Fu tuustiuiiamu uadlslliidnvaza 5.2.1 vi3e 5.2.2 {ilmszymiunues
msﬁménﬁaaﬂuqmaﬁaﬁ
5.23.1 suIATWelYd USENRuU vie UStiasAnnesdios
AUNYVLNEIIETINIENITUNITEY
5.2.3.2 SUIAITORNAU
5.2.3.3 SUIANTOIANSANATIEN
5234 suiAsiienIsinensuazannsainIsnuns
5235 UsTsMaansesdudetiogend
5.2.3.6 SUIANSHAIUNIANMAIVUINNAISLALVUINLDULNAY
Uszinelne
5237 suasiienisdesnuazihduiasanelng
5.2.3.8 suiAsdaaNuisUsEImneAlneg

5.2.3.9 USENMANNSNE

5.3 auaglulsendlne
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5.4 3 credit rating glusgdu investment grade

5.5 luns@ndunsiasidimmuaiutisevd 11nnin 397 Ju duweiui

AU founellgunioagluseuurad regulated market

6 | NSNIAUAIL
6.1 ATNEISNAANWULATUN WAL 2 UlAUERSIAIT BaLADRILA

'
=]

6.1.1 Wumsiasnd asransimiiimu wiernn Afeendnsiduny | szgand

ngvaelne LasauBTIEnTIAN STl sEme maﬁaaﬂ%’mﬁgﬁumu (1) 15% (3elsitiu 10% letdunns
nguaneseUsEnA (Waliisamanvves suimsmdvdimassmeadila amulusassmavsoginnseyniu
aug I iusznaugsivsuAsmdivglulsemelne) fpfdanuegiraseme laeidonld
6.1.2 3 credit rating asﬂuizﬁu investment grade credit rating WUU national scale)
6.1.3 \unmansfididnuazesndlnegremiasil 30
6.1.3.1 foonduuivnaamzideulunainndnyninguns (2) dwiinvemingauiamu
Usselne viFelusainderiendnmindmaUssine 1 benchmark + 5%

6.1.32 Foonsimaametoyadiumsmilulneiisoazden
AU filing
6.13.3 lunsafifumsiansidimuaiusisendl feoninuie
Wit 397 Fu duudTuiiasgu wasllléfidnwaznn 6.1.3.1 3 6.1.3.2
ﬁmiwgﬂﬂ’ummﬁmiﬁqﬂﬁné}’amﬂuqﬂﬂaﬁdﬁ
6.1.3.3.1 qﬂﬂamwﬁa 5231- 5239
6.1.3.3.2 dn1vunisiduszminsUsemaniuszine
Ineduaundn
6.1.3.3.3 aovunisiiusnsUssinefitanuaey
ueufgiuyAma Aude 6.1.3.3.1 - 6.1.3.3.2
6.1.4 lunsaififunsansidimunSushsenis innnin 397 u uusSuil

awu dewunzilewiseaglussuuves regulated market

v

6.2 §IN3IUAI NRdYeY 1 credit rating agluseAU investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

7 | nindduduuenwiieanitsylude 1 - 4o 6 (SIP) saiulsifu 5%

e - lunsaldunsndaussil Lifiderwusientu single entity limit ¥esESuRNEpONRTIENTS DAY WauANTEl
T U Y Y v v
1. Quiinviessansifisuwindushniiien1salivnuvesnesmusiy

2. derivatives on organized exchange
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d9ull 2 : §nT1FIUNTAWUNAULIUAUNGUAINTT (group Llimit)

Uszannsndau 851891 (% Va9 NAV)

1| meamulunindduresuivnnuigniedlunguiants | liiudasladnsmiadeil udusdnslavzanda

Wenduvsenmsidnduadayailugsnssuniainisduiu (1) 25% w3e
UIENGINET 2 hwdnvemIndduniamuly benchmark + 10%

e : Tunsailunswddusadl laddemmunieaiu group limit

E——

1. RushnvisensansifiguninRushniiensaiiuanuenaayus

2. derivatives on organized exchange

dauil 3 : InsrdIuMsaUNAIUMNUTEANNINGTN (product limit)

h) Usennnsneau 91894 (% Va9 NAV)

a a

1| RuihnusessiansiisuminRuen flantu wie mdygildtu

<

- sauiuladiiiu 45% wasluseulvnd

ffuaranunguunelne (WswdsavlussUsemevesdiivana | ussifunemusiy fflerglasinisiesnia

q

fandm) Wuifeen fdedne vieddynn foil 17 Wiadssusouengneswu

1.1 swimsvieandunsduiifingraneenizdnsau - Snstnedulaldfunesuson fengnesu
1.2 suAswIaivd Auvdetiosniwiowiniu 6 Weu vl

1.3 US¥nRumu g neswusiTonglasimsnnimie
1.4 UTENATAANEGLeS wiiu 1 U

1.5 uss¥veansesdutieiiegende
(Lisndmindaunnemusulasulaunssudvsunanadyyiny

reverse repo 50 securities lending #3® derivatives)

2 | nindaudl saufulaiAu 25%
2.1 fhuanidu wie sdyayldiu Addeuluuaeuiious
nemuslanniunslitinissulewdvsiseniodunsanslannu
Bsiingraneimun viediteuldlnemusmausaviefug
20NATIEAT M

2.2 Gushnvfensianaifieusiduihniiflssesnainisniniiu 12
\wiou

23 total SIP nude 5 vesduil
(Foilaldfumaasuesnesyusuln uagnasu

buy & hold ﬁamuluﬁ"mamﬁu iy lHdu Gushnudensians
Wisuwindudn Afergliivergnemunieseunisamu
yoanemusm vieiinisasmulu derivatives Llolvm3ngau

sananiengaenndediuegnamnu)

3 | reverse repo laiAu 25%
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Usennnsweau M58 (% Va9 NAV)
4 | securities lending laivAiu 25%
5 | total SIP Felawn n$ndaunude 7 vesdud 1 : 9ns1dung sawulsiiy 15%

amunmuMmLeennIndduvIeedna (single entity imit) U

LY A7)

- )

Tiswfwmansvil asansimiiiau visernn AldnuarAsUNY

fald

5.1 fidnuueany 6.1.3 Way 6.1.4 U930 6 VoW 1: nsdu
A o v o a A v . . ..

mM3auiAmMALEennindduvteddaa (single entity limit)

5.2 1l credit rating aglusgausndt investment grade visalaiil

credit rating

wnawe : dunsunisamuludulinysensasiisuyinRuhniiensalivnuresnesusnldiidermuaiediu product
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Useannsngau ansdu

6 | derivatives fail

MsYigsnTsu derivatives N TnguszasdiiionsanAIy Liiuyadanudesisiog

Y

e (hedging)

) a o ' Ao a v o a i . .
aun 4 : am'la'aum‘samuwﬂ’]‘u'mmwﬁ’a'mua’au‘lﬂLaﬂ‘lum]mswamu (concentration limit)

h) Usennmnsweau a1

1| aiansvil asiansiamilianu 1.1 ladhifiu 1 Tu 3 vesyadmildun1an13liu (financial lability) ves
wazAnnvaseanTelasenils ganasansTety aunilamellusunsRudmiuseussesiatad
(Lisnufemansnilniaszling agn Wnellvilunuyadmildudnanvesdviindanuieitesiug
- & v LA v a Ad v oo g v
Wions1asniln1nsgsnsUseine) 90N Wy Jufguanfanmsineidesiu iludy

il lunsdifigoennsranshifividumansdunuiiamelilus
nsRudmiuseussezimdylianan (wtansdldsldasuimuanis
Fovhaunsduluadausnveseonasans) IlEshadnlaiu 1 Ty 3
YosyarINIsoBNIATIausIIIRTIAI T ivesenTetuue
ads Vuudlunsdiifoonsmansldfinsduiuy fiing Tudnumsdu

1A53113 (bond issuance program) vansaundusnelasinis

1.2 Tunsdifinesuawpulunsiasaudeilinedunsiasiieoniniuasd
credit rating aglusdusiinda investment grade #3alaill credit rating
W U3ndnnisaamuitenasmuniglinisdnnisvesuseminnisse
Weniusuiuldinu 1 Tu 3 veyarIn1sesnutaziauevIens 1@ sHINaT
I3 H 1% ' Ay vy A . Y] I3
Jusenss Luusinsaindesnasianslainistuiuy filing ludnwasidu

1A59n113 (bond issuance program) lviansaundusnelasinis
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5. MSLHUBYIENUIYAUATIUTN:
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