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AFN A1a5 AN
“Wu filing” WUUKARITIENSTaYANSIAURMIBNAN NG
“Lunanadns Tusanadnslunausslesuiinanudnnsnddaddeimunlidundnnindauuszne
Tunauselos” ANENITUNISAAUNANNSNEUAZAAIANENMING IMEN IR mMUAUsELAYIMANNSNE S AY
(aUu" 6)
“RilasEEniy” gndnanseyniulunisiisenilauesiasneansiulugiuedesn §aeine §5uses §5ueia i
adnuas visesUsEiU WauANTal
“audtouny AugFev IRl
derivatives” o L Awvy SN | S
1. guddorny derivatives NasuluaugnmungrunedviedyyForeaime
2. Aud¥erny derivatives FedndsdunazlvivsnislanunguangdiaUseimenaglasunis
gausuandinau
“wdre CIS” Vet LRGNV Nt GERK VAT KUy
1. mhamureneamuTNiegmelidsiulsznmarmugnssunsmiunaInyuieie
VaNNTINISIANIINBIUT LN LY nesuTIiegaw
niilyegos newuTINogamuUTTANanITuy uagnaswuduyaAns
2. vgveenaeu CIS snsuseine
“viusrevdu” Vunsimruanatisenidliniu 270 Jutuuduieeniug
“B/E” fuanidu (Bill of Exchange)
“benchmark” fataveaneau JududvivsessAusznouveaiuiiniinsmewnsagniniwinuazaenndos
AUUlEUIENITAIYLYBINDIUTIY
“CIS operator” UARAAIL
1. va.mungusngIenannInduazaannanning vve
2. gyihmihfvsmsdanisnesu CIS Arsuseing
“concentration limit”  das1diun1samuiidnunuaulduladslufansiamu
“counterparty limit” 8ndUNNTaW AT
“CRA” andudndusuAudteiie (Credit Rating Agency) Ml@suaiureUINd TN L

Armusiidunisiannzlunianuln 5 @i 5
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“credit derivatives” derivatives Nidnwuzidunisindeudreanudssinuasinvemindaunlasunisuseiuainy
desngdyadenisludaddygdndientwmuunsgivaina lneadnyadeniladdinigg
HnuNaziestseRuliunadyydndreniadioiamanisalndinanenisgsenil (credit
event) Y0wsnIauNlAsUNTUTEAUMINLEDS Agla5UNanaULUMIDAsTSHITsudmSUNISE
ATEHNRUAINAT

“credit event” WA saiineItasiumuaansatunstseniinunseyludennawensiasvsedayay

“credit rating” susuAnuUnTeiiefdariilae CRA Fadunisuszdliuanuainisalunistrseniaunsians
ERLRE

“currency risk” AALALNATY FX

“delta” SnsUTsuisunsasuLaeIIAIRTIEN I adYT AUSIAT underlying U9IRT1EITUT0
Foyeyn wausinsal

“derivatives” FuPeusa19uiin

“derivatives on derivatives ﬁ%amﬂu@ué%ma derivatives

organized exchange”

“discount rate” gnsrdianveInannIngvsensasniinisamunagldlunsauiayafivemanningvse
EAGREY]

“FX” dnsaniUasuRuasis1slsewna (Foreign Exchange)

“GMS” UszinAnguouniininguusiuile (Greater Mekong Subregion) &slaun s19@10413n 5 1Y

o

a15130u3gU 525U lneUszv1vuan? @ sasguisana mdaunns a1s1susgdenuiley

&3

REAUN WazansIIsFUTETITUIU (RWsiMnaguuI)

“group limit” Sanaunmsasuiidinasunguians laensthdnsdunsasuluisazussnieglungy
AamsunAwIusmiy

“guarantor rating” Susuanuindefiovesiiniszynilugiugduses §iueta dadnuds uiedruseiu

“international scale”  11AsgUNFEAY credit rating TuseduilfiuTeuiisuseninassine

“investment grade” credit rating Iuisﬁuﬁmamaamuléf

“10SCO” International Organization of Securities Commissions
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“IPO” nMsaveensasioUszrrudumsiluluadusn (nitial Public Offering)

“issue rating” Susumnuindelievemdnningvionsndau

“issuer rating” dusummnideiiovesoonnsansvieddayan

“market price” %ammmwmmmm

“MF” NBWUTIM (Mutual Fund)

“national scale” 1AIFIUNIIATh credit rating lusedufilfiussuiisunglulseme

“NAV” yaAmIngauans (Net Asset Value)

“net exposure” yarn1samuavslunindduliindunisamulaenswielasdeniunisamulunsaisvie
Fyanilvinaneuunulaesnedeegiuningau ?jqLﬁumaiﬁﬂaqnuﬁﬂuﬁuL?ime[,w%’wé?wfu

“notional amount” ya1muntdnyey1ved derivatives

“obligation” Usenmuazdnvazaemindauidennainiy credit derivatives 8198481 (obligation
category &obligation characteristics)

“options” Ty 7iidnvazanu (3) vesieny “é’fgzm%amadawﬁw ” Tuang 3 wisnszsdyaRdey g
Fovrwaaanih w.el. 2546

“OTC derivatives” derivatives %ﬂ%}a‘mﬂuaﬂquﬁﬁams derivatives

“P/N” oy lH3u (Promissory Note)

“portfolio duration” p1gindsvemindauiiamu Fdldannsfunuinuasguana

“product limit” danaunsamuidumNUszamMIngay

“regulated market” gudnaniidatosmninmsdeasssminsfiieliiAnnsasidesesdomensassenietuld
iauﬁﬂﬁ%aﬂama q MiAeafunsansiiu Inggudnasianaegaielinisiiuguaveanians
ﬁawmmmﬁv‘hwﬁwﬁﬁﬁuaLLaﬁ’lwé'ﬂw%’wéﬁamﬂaﬁﬁﬁé’ﬂwmzﬁmmlﬁ&nﬁ’uwé’ﬂw%’wé

“repo” gsnssunsnelaedl ”wmw%@ﬁu (repurchase agreement)

“retail MF” ﬂamuiamﬁaﬁamu%w (retail Mutual Fund)
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AANI ArasuNeAN
“reverse repo” ﬁqiﬂﬁumi‘?}l’eﬂﬂﬂﬁ {0y 1918AU (reverse repurchase agreement)
“SBL” gsfandnningUssinnianisnisuuaglvigunanning (Securities Borrowing and Lending)
“securities lending” ganssumsigunannsng
“single entity limit” é’miwdaumiamuﬁﬁwmmmmﬁaaﬂw%’wéﬁuﬁa@j Heyayn
“SIp” Specific Investment Products
“sovereign rating” SusumnmidefiossiusymavesUssmaiifeenanansifuiiey Fadunisusziiiuam

dedlunsiatingiseniivesssutaveslssinaiu

“TBMA” auAuna1Ans1a15iling (Thai Bond Market Association)
“TSFC” ua. Mlasulueugnusenevgsianannindussiannishidudeiegsiandnning (Securities

Finance Corporation) ANy nmienanninduarnaIananning

“TSR” Tuuansdvslunis¥eruiiuyuilowdnslea (Transferable Subscription Right)
“underlying” AU MILUS WEOUANNING 1984
“WFE” World Federation of Exchanges

d9uil 1 519a2188AlATINITIANITNDINUITIY

1. Y9 Usziam uazengvadlasanIsinnIsnasusu:

1.1. ¥olasensdans (Ine) . nesuilangalnensianswil tevlewen 223
1.2. ¥0lA39N1399N13 (83nqw) : Krung Thai Fixed Income FIF 223

1.3. ¥oge : KTFF223

1.4. Uszanlasens : neavude

1.5. US8LANnISY . 918ATILAET

1.6. MIMUuARELlATINIG : Mvue
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1.7. 91glAsams: - U 3 1feu - Tu
1.8. 91glAsenstieiud (nsdimunegdutiai) :

1.9. Fouly (eglasans) :

01glazens : Uszana 3 o Taelaisng 2 dou 15 Ju waglaiifu 3 Wou 15 Tu dudwustTufaainfuranaideu
deuludue -

Tasusdmdanisazudetuasusvunenglassnislunilsdosusesansluniiamunisly 15 Yurns dududfuduae
srevnaauememiamuaiun Tunsdfidammmsnisuliannsamansalldviensdiifininudsuudasdulaiinszmy
somsasuvesnesuitiiuluamululssmadug enfidu madsuudanginasiviongsadsuressemaiifedes
fumsasmu nsdsuudaslouevesdaivaungsuifsureaudarUszima vieleulviiduguassasonisuaniudsy
serieiunsiinalsena siedinnsdianisleuiusenuenuszina uaz/miemasmsiisafunisdsesiunuluyssmeads
91adnansenuyilinemulianansauvasiduamundunnluanaduuinls Wudu lunsddindnerarilineauly

aunsniRuamundudiunlaneluiunasuimuneiglasins Faevilinamueiaiienglaseinisuinnii 3 weu 15 Ju

o a P! a4 dyvo

sl U3Endnnisveanudnsiiasihduaauinanivamulundnninduasninddudunigianisnemuiuindulsslo
geansiertieviisanu lneusendanisazuddidriinauanenssunis na.a. wasiiemhsamunsulu aednvaldns

Tnasy agelsinn vindanisezihtuasundudinlulssmalulonmawsniinszvila
1.10. anwauzlasanig : nesnuiierayuiinily
1.11. dnwaugn1siaueuie : awevelulng

2. 9UIUEUNUVELlATINTIANITNEMUTI YaATnsld $1uau Uszian s1avesnilsasuiiauauie:

2.1. ﬁ‘imauﬁuwu%ﬂmqmﬁ: 15,000,000,000.00 umn

2.2. Gouly (FwuRuyuveslasinis):

Tutissvoznaausmemiamuaiusnuisninnsoaaueremsamuiiuiuuiuyuredasinsld liiudosas
15 Yesdnnudunuvedlasinis el mnuisniamsauenemhsamuiuiuiuduyuvedasins udlddusuaudid
anJeway 15 Y0991UIURUNUVRILATINTT (greenshoe) UTENTANTVRANIUANSALTUNTTANSIEUDY EMIEIMNY Uay
fidunmsaangidunomingdudunemunnieuasufmunduanszszsiaauoemieamuaiunldlagbiFe il

HNOVUIEaWUNTIUANNT
2.3 garfins1binentae : 10.0000 UM

2.4. FUIUNUIAMU : 1,500,000,000 vt
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2.5. i’]ﬂ’]‘U’e}QMﬂ’JHaQV‘!UﬁLﬁuB‘U’Wﬂ%@LLiﬂ : 10.0000 Uum

U v
o [

2.6. YA TUANYBINITAIWOATILTN 1 10,000.00 UM

oy v
o [

2.7. gaAduinvesnsdadenssinty : lifnun
2.8. Haﬁw%’u&?wmmaé’wwﬁu - laifvue

2.9, MUIUMNYAWUTUINTDINITAIIBAY ; laifimue

v
o

2.10. yadmhuasuasmvaeludydtuen : ldfdmua

v
N o

2.11. umbeawuauviatudydtuen : lddvun
2.12. 18ALIBUALILFY -

3. TgUsaAvaslATINITIANITNBMUTI FTANINUITIN UTBANNeUs UlBUI8NITamY SnYMEiAY N15a9U

=

TusheUszna msasmuludyardevisdimd ssnuazsnsdiuntsamulundnninduionindaudu wienam
aenualagIsouNvzasu:

3.1. IngUszaAvadlasang :

WedumadenlunsamuliundauleamuidosnisnszaenmsanuludsinsUssma lnamsaamulsauasuimuney

nowu wazsuaNudsIinetosiunsamulumdnnindvsensnddulussusemela
3.2 Usstnnnaauauuleuenamu : asnanswil
3.3. Uselnnneeuanuanuz LAy ;

3.4. Ussiannsaauaunsasululssinauaganaussine :

newuTINIUawuLUUiaudswssEme uarliulsuigaavietesiuanudenindasuanilisunvuanies

kY

3.5 ulgugnsneu (i) -

o

NoUoRNTURY nIevgInssunsigundnning gsnssunsvielasidygyienu viegsnssunsvelaeildyqyivieau

(A7) A7)

(Reverse Repo) lngifuluaumdninamiiiaaenssunis n.a.n. wEoa1iniuAMEnITuNIT n.a.9. Usendfnun

3.6. myasuludya@evivaimii (Derivatives) : a3y

3.6.1 Tnquszasdvasmsamuludyqvevivarmin . n1sanAudss (Hedging)
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¥
o ]

3.7. myaaulunnansifidyantouearmiiuel (Structured Note) : lalaavu

3.8. NAYNEN1TUITMINOMU (Management Style) : inagnsnisasmuasadel (buy-and-hold)

v
AN o

3.9. YT In/971984 (Benchmark) :

N o

11515l &ndu (%):

VB
14ifl fiesnnnnewmuiinsu3msdnnisuuu buy & hold wielildnansuunuiimaniinusseziandidmun 3dlisudusos

WU URANTSANEININYRINBUAUMIT IR
3.10. ANUULNMITIUNANDULNILVDINMY : Ienanauwuwuulidudou

3.11. ygazdeangliuuleutemsamuLazan vz ey

N841UTI buy-and-hold

nesuiulounefagiduluamulussasuiend Gushn wae/smfermansmenisiuiiauenieluseussna Tngazsjatiy
amulasfinnsanauiiuasesieenasasidundn uazidonawulundnnindilvinanouunumnzaudefisuiusssu
Arandss el n1sasuIramal net exposure imatestuauidswhssnmalasndsluseudinFlidesnifosas
80 vesyaRMINGAugVSUeIneImU diumdoorsfinnsanamulundnmindiiauevelusyime Tiun Gurn as1a1smis
33U aasuiendl wag/vdeamulundnnindvieonindauduvionmmasnualasissunaiinuenssunms na.m. wie

o

d1inauAuLNITUNIG N.a.a. Usenia

v v
o o A

nowuoRNBuRY w3evigsnssunsiundnning sinssunsvelaedidygyitenu wieginssunisvelaeiidyqyiviefu

(A7) A7)

(Reverse Repo) lnandulunundninawifinaiznssunis n.a.a. wiedmnauaaenssuns na.m. Ussnmainug
nowuazYvhdyadevisarmii (Derivatives) lneiflinguszasdiiotoiuninudss (Hedging) 91ndnsuwaniuasuiy
1w sl newuagliamulunsans dwelull

1. anasnilanyuzesdyg@eieainmiuel (Structured Note)

2. AT TUHINITISUAUANU T BT B YBINTIATUTURIEBRNATIANTAINIITAINTAAMULA (non-investment grade)

3. as1arswraniflilesunisdnsusiurinudieie (Unrated Securities)

¥
Nuo o

agalsfinu nesuenaliliBnsarsmiifliduiuanuindefiefmninfianmnsaasmuld (non-investment grade) lanznsdl

nsanmiiulasunisinduduanuindeiionaunsoamuld (investment grade) vausfinosyuauviniy
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Tuanmzund nosvuazawulusiisUssina Ssazdawalyiil net exposure MAgBsTUANIABIUsEIMAlBIALTuTaUT
SaTlitouniniesas 80 vesyarmindauavsvesnowuegslsia lunsdiinisamuveneamusinliduluauuleus
M3amuaINsInkUlsznnveineau usendanisaliunisuiledadiunisamuveansausiliduluamuuleus
nsasnuagly 90 Jutiuusiuiidadiunsasmuvesnesusailidulusanlevienisamu Huuiuiinianiseslésuud

ngtemhsamuliudsuulaseinnvasnamusinngluimuanaIfinga

P}
o

il naaue19lituYIIaIsEninegen1samu Jellssesiiaiussuin 30 Tutuudiuaanzideunaamninddu uavyis
szvianUszana 30 Juneudnlasanis lunisAuiadadiunisamuniunisinulsUssianvesnesu lnedulusiy

PANLNUINAULNTIUNIT N.8.0. USPANNNIIUANLNTIUAIT N.8.9. UTTNIAfMTUA

3.12. ‘i']865Lafjﬂﬂﬂ‘iﬁﬂﬂ/]ﬁlumﬁﬂigmﬂ :

fulgunen1sasudeazdInalind net exposure MietaatuanudsnsUssmalaeislusoulindlitesninfosas 80

YosyaAmIndduanivenau

3.13. Ussamvawdnnindvioniwdaudu viiensmaenualasissuiiozamu :

3.13.1. UssLamvaavdnningvidenindaudu sen1smaennalagisauiiazasyuluuszme:
Uitmdnnsaramuvieumanusslevdianzannndnning ninddudu viemmenualagisiuseslnegrmimionans
pgmuUsENARNENIIINTAUAAIAYY UszniAAnEnssuns n.a.m. vioUssmadiinauanznssunis na.mn. fvua
swwolud uudlunsdifivssmanuenssunsifusaanuy Useniremuenssuns n.a.n. wieddnauanenssuns n.a.n.

Tia UL UYS ol UsENALA LIYS DL ULANU SNV DA NBAEYRIMENNSNEUS aNSNIFUNTBNISMIRBNNALALIT Y

dauil 1 : UssinuazAuauUiRveInsasmnenstunaly

1. Ussinnueensians aun

1.1 n91ansvil
1.1.1 Wusins
1.1.2 fhiiunds
1.1.3 viug (ldsauviuduuasanin Fudeunus waznsnans Basel 1)
1.1.4 fhuaniu

1.1.5 fdyg ety

vy

1.1.6 TudAgyuansdnsnazdonun

AT}

(%

1.1.7 Tuuanadnslunauszlewiiidl underlying uiustmnswionud

Y

v
@

1.1.8 AS1@NSVUDUNLAN WLV UBLAYINUATIENTULANY 1.1.1 - 1.1.7 AUNF1UNUAIAUALALLAL

1.2 asransnaiifanu (Wiswmsians Basel 1)
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9il wndfinnsldavsuasaninainasiarsiamifmuduiulaenaamusulasuiuiunn vsemdanissesdmeiunleun
aelu 30 Fudvwsfuiinemusulasuiunu lnsluseninegiessegnaisnand Ttedn vsendanisinisasmulunu

faNaN

1.3 Ann

1Y

2. AuaudRvewasLagnannuIilun1sadyu

v

nindaunusenianisavansaamulany 1. desdinnauifivemsasnundninadiiasudiu fll

2.1 lifidefimuavseeulvvihlvidamuianseniuninnityaduamulunsians

+
Y

2.2 gwnsaldsuilold (afansdlidu Muaniu vemdygildiu Aldeulaiuisuiie uinasuldsiunisly
finssulenanzisunfedunsanslamuiBnmsiinguinedmun viseddeulvlvinesuanansanefugosnnsiaisle)
2.3 Idoyaifeatunsiansh vsEndanisannsadihfaldiethudseneunisiansandadulaamuldesainate uasd

' a

Joyasiafiazvisuyariefisssu lnedeyadindnfesssdnunasdeyaiiiedieldddnrimundninnsduduiivensu

2

Tusgavanna
2.4 Tunsdidunisawuly Muaniu vie MmdyaldEu floonasansiinariiietiszuiinisd fuanidu vie @

oyl dananredinisiueniansesuseddaeynna ai

2.4.1 UIAITINIAYE VITEMRUY vise USEMAsAnWesdies anunguunedniiegsnaanItun1siu

2.4.2 SUIAITOONAY

2.43 SUIANTOIATALATIZH

24.4 suImsien1sinuRsLararnIainIsNYAS

2.4.5 suMIAUMIEAIUIANasazIuIng LU sEIALNe

24.6 suimsiienisaeenuaziiwissimalng

247 sumsdaauLislszmelng

Ao o °

2.4.8 antunsRusiissemanidnwagyueufediudsudnay 2.4.1 - 2.4.7

el nsendansenisiusesiina ndendunsenianienisiusesiddneniodoands Ndwiusiuinends (@13)

U o

mufiszylilu duaniu vive Mdyaldtudie

duil 2 : wIwdauUszmmiag CIs nsdldumizeiinisesnsganelddedunguanelne
FosflnauaiRuasvdninamilunisasudel

1. fpuauiRuazidulumuvdninasilumsasuiuieiutoimusdmiuanamiesnstuiluludmi 1 4o 2.1 - 2.3

2. lunsdifinowmulamulumie CS vesnesmusn nesusmdnandosduleuensamudsd (aldfunsamulu

e CIS vesnowmusmmesiiiamulunesduma)

2.1 fimsaspuluninddudadussinuassiaiieaiuiinesyuaansoamuls

2.2 fimsasplunindaudlel#38dummudndiu (pro rata) wdldnaidulumumdninasi single entity limit vesn0e9u

T
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2.3 fimsasmulundnddudisldisrmuinmudndau (pro rata) udaldraidulunumdninasi product limit dwsunsndau
My SIP vesnayuily
2.4 fnsamulu derivatives Mlulumumaninasi global exposure limit Y8anadvuLiy

3. lunsalfineausuiiawesivamulumie CS veinamusu nemusNdinafedlilinamusuiinmes

dqufl 3 : nSwdFuUsTNKUHINYSans1E1SBUWINRUREN

doududurnvionsansifisushiushnuesiurndsl

1. swiansmidivd UEnRumu vise uSvniasianlesdiad aunguangdwmiegsiaan iunisitiu
. SUIANTOLEU
. SUIANTOIAITAUATIEN

. SUIANSBNSINEATLATEAYNTAINITINYAT

2

3

q

5. usTERaAsesAULTeTiogonde
6. SUIANTHAILIAMNIVUIANALATVUIRgaLLATUTE AN

7. swiAsiiienisdseanuaziiuduissmelne

8. sUIAIBEANLAIUSTINALNY

9. godumsduszuinsUseneafivssmalneduaundn

10. an1funsRussUssimaniiidnuaeyiusadeafugFudinaa 1. - 9.

& &

daufl 4 : ganssudsmavnisYelaefidnyauieiu (reverse repo) msammulu reverse repo dondulumumninausicil
1. _Adyan ﬁaqLﬂuﬁaqﬂﬂaﬁaﬁﬁmmmL%’ﬁL‘waj Fyaulu reverse repo lamunguunglve

1.1 SUIAITWIAIE

1.2 U3Endunu

1.3 U3EnLAsAnWedLes

1.4 USEMuannIng

1.5 Uswmuseiuny

1.6 suiAswisUszmelneg

1.7 noavuiluy

7]
v o

1.8 dfypranlingrunelanzianaty

@

1.9 dusvnswagsgiamnanungvungdnnigisn1sauu s

2. asasilglunsy reverse repo faadunsiansaail

2.1 asnansniasgivenazasiaisniasgansUsenalaensdiilunsaisniaiginauszmedesd credit rating aglusudu

investment grade

2.2 fuanidu Mmdyy 19l Tnstudn agn vsevudszerdu Mswiasmayd vSEntunursesuansiingmneany

v v '
v v = v o= A A

< val 1 a IS
Janatu Judiinnseynity Sellongaandeliiu 1 U

Y

o

2.3 fuaniiu wsedidyanlddu 7 TSFC Wugdeen N muaiuldduaudilinu 270 Tuluwaiueenda wazilumiids

L7

funusldiduiliomeauvsaiioladiu
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o =i = =

2.4 huaniiu fdyaldiiu wieagn denglsitiu 90 Sutfuusiiuiioan il credit rating othdlaohadededl

2.4.1 il issue rating %38 issuer rating ag/luduAULIN Tnensdiidu issuer rating foudu credit rating #ildunainnsdn
credit rating svezdugig

2.4.2 1l guarantor rating aglugusu investment grade

2.5 aansvildadiongaundeliiiul U unzileulunainforiensiansvil vieniddeyasiaiindeieuavnedlaged

v
o

nsamesoansisauy lnnsiansuiisinandest credit rating ogslnegnamiaiedl
2.5.1 ficredit rating isasg’uaglu 2 Susfuusn w3e credit rating szazeiieudsslafu credit rating svozdufiing
mufiandudnsuiuanuindedio (Credit Rating Agency) Mueuiiisuly

2.5.2 {1 credit rating segze10glu 3 BuUAULIN

= et

2.6 pensviisfiongaavdeliiul Weufitunsidoulunanadomenmansvil wiefiitoyasanfiuiefiouassaddlddad
nsamesoansisauy lnensiansviisnandost credit rating athdlaeghmiedd

2.6.1 ficredit rating wazﬁy’uagﬂu 3 Sufuusn vie credit rating s¥ereMTTiBUAETlERU credit rating svevdudenann
mufiaanudasusuarutndede (Credit Rating Agency) liSeuiieuls

2.6.2 dlcredit rating sepze1glu 4 UAULIN

2.7 PSNIAUDUAUNAMINGIU N80, AUUALALLRY

3. sEeznaINIITUTsEuilued reverse repo Aoty 90 Tu

4. demvuaiiuduuseninn1saesujiidmsunisauly reverse repo

4.1 soslddyaunIgIumNNnualag TBMA %50 TSFC

[

4.2 muthmannindniensiansideluvienislouse uLAdIanwzall
4.2.1 Wumsuevidelouauderivunlureverse repo Aana
4.2.2 Jun1svieau repo AlulumulseniAruznssunsmitundnninduazaaiauannindinmenaninae Weuly uay

BnslunsiiuRulunuveinamunNwagnIInen e RLLANSNEAUY0INBYLTI

v
v a '

4.3 yarvemannindvionsiansiive o udududyan desdiyarilulymuannisnisiuiaunaisnisial

g 0]

v
! o U L3

1ARYAINANNSNENTBAINE1SNTONINNTT (51A1T8 X (1 + discount rate))

U

v
o

isll 91A1%0 = TATinewuisyliuiadyydndieniialumdendnvinduiensiaisniu reverse repo

[

4.4 nsssayarvemannindvionsiansfive a dwiu Tilulumundninasiaad

4.4.1 YarvemanvIndvisens1a1sngeuinnii (yar reverse repo x (1 + discount rate))

4.4.2 TunsanyaAndnnsnevsensiansnas a auiu uluavaunisly 4.4.1 vSEndanisdeusenlvaduilou

U o] o o

=

n3suansluly viendnnindvionmarsitarnsaldlunisi reverse repo Tuinaau ieliiyarisiuvemanningvie

asansiigeuazningdunloumndinaruduluauiSnisdnan ameluiurimsianniuiiyadmannindnionsianside

anaInIaunsiu 4.4.1 Vuwsidunsdinny 4.4.3
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v a '

4.4.3 Tunsainnadndauannisiud.d.l wansradlnyarvemannindgvionsiaisnde u dutu dyarosnityac reverse
repo x (1 + discount rate) WWudruaulsdiiu 5 druun wselaiiiu 5% ve9s1A1@e waudsuaulaagiinida wazilnng
Munuasesiina L iludyandldanmualaeiansantsdadeanuidsesgdyny) (counterparty risk) W USENIANITIL

laigiunisany 4.4.2 Ala

4.5 MsAuInyarreverse repo M1y 4.4 TiAwIeail

4.5.1 AnanTAderiuiunalsslevinnemuiialaiuainreverse repo aufisiuniinisAiuim

.d

4.5.2 Anandusegsnssy vierwinsulugengvsues reverse repo ngInssufinemulegiugdygiseieaiuuas

4

a

fennasimualiaunsaderudiseniniugsnssulagsnssunisanuannindvionsnansivensensndaduilounu 4.4.2

[%

(f131) veIgINTIUTLAAIN reverse repo 18N158UlA
4.6 discount rate Miulgluniseuan seadunsivuatulaedddedadennudewesrdyy ndnvsng viensias

NYoLa

dauil 5: gInssuUTENNSIBNnaNNSNE (securities lending)
soudulumumdninasilunisayudall

o =

1. gdyan desfigdyandndievdadudlisuluoygnliusznougsfiamdnnindussianianisnisduuaz by
ndnning (sBL) laglunsdiigdygfanannsginislugrusiunuesiBy fBufeniuynnadsiifiaunsausznaugsia
waanfiufanslamunguunelne

1.1 glasulueugauszneugsiavdnnindUssianianisnistunayligundnning
1.2 sunansunaseinalne

13 namuﬁyuw“

1.4 sunensiitemstiiuaznsdseenunauszialne

1.5 SUNANTNINYE

1.6 U3ENdunu

1.7 USdvvanning

1.8 US¥nUseudin

o

1.9newmuduyAnaiiyaAmingduresamuuwiar e 1 auuiniuly

U

1.10 nowuimiaviungdisivnis
1.117iAyAADUALTIFITINIUN.A.0. AVLALTLLFEY

2. ndnnindfiligy foudundnnindioglussuuiuinudnnindvasgudsulinuanning viendnnindiisuinis

Y

wisUsemalneviuhmduunensideundnning

3. MU ENNANUSEAY USENINNISABIAILEUNITAIT

[

3.1 adunshifinsnaeienmdindseivangduiedulssdunistigunanning lnedeadundnuseiudal

3.1.1 [§uan
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3.1.2 asnansniaiglne

a

3.1.3 fuantiu Mdya ity dnsludin agn vevulsvegdu Nsuin1snided uSEnRunu vesunansnd

v
o

nguananzdnaty Wudiiniseyni
3.1.4 fwanidu w3e mdyy 119y 71 TSFC udean lidmuaiuld@umudiliiiu 270 Jutuusdiueenda

+
o

wazpifudifeiueldiiusiomanumnieiolsiiy
3.1.5 huaniiu fdyaldiu vie agn Aegliiu 90 Tutfuudiufien Fuil credit rating oehdlasgnmils
ol
3.1.5.1 #l issue rating %38 issuer rating agluguiuuLsn Tnonsaididu issuer rating fiaaidiu credit
rating AlFanaInn158n credit rating svezdugig
3.1.5.2 1 guarantor rating a¢/lugufy investment grade
3.1.6 AsIENSNING credit rating 8glududy investment grade
3.1.7 nisdomussiuiisuasmduddudoenliuinemuiiedulsefumsfundomindlfuinoamu
3.1.8 fuaansidoulunaandnninduisussinalne Afsedoogludeidl SeT50 foeil Tunsdiinosmulad
wevensamulunsasnu neauazsunanUseiuiana1ildla
3.1.9 MNEAUIBINDIUTINAAINRY

Y a v o

3.2 afiun1slinesuiinssuavavisenseuaseaanuseiuniy 3.1 viseaiiun1slaesoudasinaliueninnis

ansatsruisentieranudnyseiunananlalaendu
3.3 yudmanUseiunius.1 Anewuiinssuavslvleunsevesensevililiaunsadefumumanyssiuiula iy

wildunsterudiszninudennadugsnssumsliundnning dues
3.4 sayadvanyseiu o duiu inndmsewiniu 100% vesyarvanningnlvty

¥
v

3.5 lunsdiivdnusziuduiuan Tihduandinanluamulaeruiluningdudsil

3.5.1 QuenlusuIAINNYEITRsUIANTNINY MINERNIZINAUY
o &

3.5.2 Unskusinnse fdygilutu asil
3.5.2.1 Unskurn v3e mdygldlu Asuimsmidlyd uSentunuy vsesurasidngringlanizinng

%uﬂuﬁﬁmixaﬂﬁu
3.5.2.2 ddayay 4Gy 7 TSFC Jugeen fiffueTulduaudaldiiu 270 Sutuusueends wazidu
ffidarvueldiudemsnudedioldidiu
3.5.2.3 sdnyaldiEu Aenglaiiiu 90 Yufuusiuiloon il credit rating athanitsedndlasil
3.5.2.3.1 lissue rating #3e issuer rating agluduAuLIN Tnensdlildu issuer rating doudu
credit rating Al#N91nN5dA credit rating Szezduae
3.5.2.3.2 Hguarantor rating aglusudu investment grade
3.5.3 axasnasgineg

3.5.4 reverse repo dWM3UATIANIAASTING

4. anwazuazalszdrfyvnsdynn Tulrdyginlanvazuazaissdifyvesdygr audsyniadiinaiu

& 1 o

AMENTINNITANUNANNTNILAE IR NNINEIIA8daR IMuAREIAUTEUUIY dygrdunazidunanninduas

wanUseiulugsnssunistusaslvigundnning
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v
14 v

dauil 6 : gINTIUUTEIAN derivatives AUMANINAIINTTAM UL

I3 o [

1. Uszav underlying derivatives finaanuaziilugdyilddeod] underlying agdlnagmillavisenalsagiadiail

1.1 ningaudinasyuannsaasmuls

1.2 §nsmenide

1.3 $nswaniUasuiu

1.4 \A5AA 10U credit rating #3e credit event Wudu

1.5 sailidule sudiiflosiuszneulududmdofulsey 1.1- 1.4 wio 1.7

1.6 stintiesrusenaududviisny 1.5

o o

1.7 underlying duUmUNEINMUATRUALNNLAL
lunselfl derivatives §1983f1Us1A1V83 underlying 91398 $1ANT19B 90 INa R TuTIATagTU (spot price) nio31A
drygdevnearnn (futures price) Wit visll 5911909 underlying duilailadail e underlying MUussAUsznavves

suiinanann denduneausuagtanitevinsaziameliagnaunsvaiase

2. waulyn1samu vsenannisazadunisaamuly derivatives lasaiila

I q

2.1 nsdinausinlaszyieatunisasuly derivatives uag underlying ¥84 derivatives fiagasulisgrsdaiauly

1As9NIS

o

2.2 Junsdidugdyaynlu derivatives agnslnegmilaiail

2.2.1 derivatives on organized exchange

o

2.2.2 nsaiu OTC derivatives lutszwdlng desdigdyyidndieniiadu suiarsnidind suiasidingmnewany

3 d‘! U dy o . A v v . .
IARNVU AILNUIBYIY derivatives N3BHAT derivatives
2.3 lunsdlitazdodinstissnilionsdsevdudile derivatives dugaas Audtussadunindgaduiineswuaunsaasyu

v
=] a o

1 7 lddnewuandugianssuneunielininfidwevududtuinig

3. anLNaeLaLANNSE underlyine syl

Tunsdifiderivatives & underlying Wusfuiiny 1.5 - 1.6 sailfinandosignuassid
3.1 Wusdvilidnsimueismsdunilfessdaau Tnefinmsszyuvadsdeyaves underlying viotladosing o fivhunldly
s wazdinisanadaibidutegiumuanumunzauveessuszneuvasiuil Wil underlying vaetadsianan
Fosdinsdeulmnuannzaainegradudaszie
3.2 Huswiiddnuazondlaethmiasdl
321 guiiffinsnszaneseafivane Tnodusaintidnvarlndnvasnid

3211 fuiiosiussnauusavsiiimindesnimiowiniu 20% vesimiiniamun

3.2.1.2 duiltesduszneuiilasauisthimdntosnivdewhiu 35% vesimdnimuelunsdidulua
anmzaan IngasrUseneuisudostitminlifugns ity 3.2.1.1

MsinsannssTET TN 3.2.1.1 uay 3.2.1.2 lifenhedussnouiiistestunesdvsetiiufivan

NN
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v
v a

3.2.2 dvildulauonain 3.2.1 Adulumueulunsuiudsil
3.2.2.1 \husvilifiosduseneulunsansvidedyafinesuansnamuldlngnss
3.2.2.2 \fleAmnaiuasunudadan (pro rata) leiouvisinemuamulunnasvie fuantulnensudn
Towatdulunumaninedsi single entity limit ‘uamamu%
3.3 (Judfldsumstanlaganiuiifirnudndedewssviuihilliesnadasyanuisndans s wminusingiaatu
fnarnduuisnluaievesuidniansusininmsdufedalidnasnsdestumudaudmimalslevlogad
UszdnSamene
3.4 fmsuansdaiidu 9 eddadendulszdmniuihnsiudeitnsauedeyaosaiumanisel
3.5 lunsaifidusviituile fuiddnandesiwnlngliundsteyasdaannmenursshsnusumsvessemelne
viesnalszva iedunuannaduiuasuinmsividmdanisuandidiuliiisnmsnavesianndvifngn

a1nsaavviaudnstuialaograununzay

4. vanunaeinsaliinindduiiiiswasianisiiseniinuniseynitu (cover rule)
US¥ndnnsaesdnliinindauvesnamuniaunmuazlanmadesudnnuiliisamedaniseinemueasesdisenl
mudonnasdle derivatives dugnastinaaniandiliasulu derivatives T wazilulunufiddnenu na.m.fmvus

[

5. nannaelisiiudmiunsawuniinguszasdiianisannanudes

lunsalnusenidanisasulu derivatives 1 underlying lilddufeaiunsndduniazanauides n1sasulu derivatives

[ ! £% < Ao w g
ﬂ\‘iﬂa"l']ﬁ]ENLUUVLUG]']JJV]a']UﬂQ’]uﬂ.a.ﬁ].ﬂ']ﬂu@l

6. vaninILTiAndmsunisamuly OTC derivatives

USENINNSHRIIn bt vannadty OTC derivatives Ratl

' a

6.1 Windyasndendruinuazudyangfisssuves dervatives W us¥ndnnisnsunniui 15 uaziugarinevedusas

Y 9
v oy
o '

wou viall Tunsdinfudinaraduiungarhnsvesuiendanis iauauasudsyaaefsssuneluiuinmsdaly

3

{1 PRy DR

6.2 lunsdlfifnmanisalfidmansenudesin1vederivatives agaiidoddny Tadygyrdndeniermuinuazidyan

U 7

8fi55UT0Y derivatives T USENIANINTIUTLI

6.3 AdayadndeniisBuseuliiiinisdnegiue derivatives Wavs¥ndnnisiesveld

7. naninasiiisdindmsunisdniuedygily credit derivatives

U3EnInnsnesfuiRnutouluaall

7.1 Wnlurdganlucredit derivatives dlanziensananuideavintiu

1Y

g1ldlamzcredit derivatives NiidnwarvasgInTsuvafisuAiugInssuegmilegidla fall

Aty
Al
7.2 Wuluadsy

[

7.2.1 Credit Default Swap : 33laun nsanaslugrugd@eyseiuanudewnuasiaiiieitesiuanuaiisalunis

U

o a 1

F13¥niln 1y obligation YaafyNWUMIY obligation Wi lnsadyafieglugiugdvieuseiuanudssiniseyniunagses
o a v & o a A a . =3 = vy & Y] = ° o

FszRumudennaweuseiuaiudeiloia credit event Julasaziinalitennastouseiuanudesasuimuaviuil (lu
nsfilaiiin credit event Tonnasazdugaluiuasunivuaniuuni) il 131 oblisation aziiifiess1en15iea (Single

Name Credit Default Swap) %3® obligation fiviangsien1sdeivualigueyseiuaudesinindiseniidieiin credit
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event 3uAU obligation s19n15las18n159T0 T us18usn (First to Default Swap) n3eLiiaiia credit event Yuny
obligation s18n15lasiennislungu obligation Fain1strsysmiuanzludiuvesduningsety uitonnasazasy
MvuaLilein credit event AufiU obligation NNs185tuNEY (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: &aldun n1sanaslugiugh@euseiuanuisaresduningsd1adaiifinannisanas

o o ]

YDINANDULNUTALIATUIINAUNTNG 989 TnedureUseiuanuidediniseyniunazinenansuunuludniniviednsi

v
a o o =]

apgfifgBaiudnsnenilenuiiaganadiu wagdruiianas (0n3) vewar1yRsssuvesduningdneds Weuaniunisng

U q

[% ' a a

Fousziuanudsszlounanauwnulard LTy (§13) vesyargRsTsnvesduningsnsds

WifiudueUseiuaudes aundnazia credit event 3easumvundyey (nsalliiiin credit event)
7.3 seslddyuinsgiununninualaginterational Swaps and Derivatives Association (ISDA) 3adyeyiannsgiuay
puidinueauiy Fallvennasniianvauzaall

£% @ v 6

7.3.1 fwalddafuldmungune waglidavieudstungrneihendnninduaznaandnningvidengranedu

7.3.2 lifidermuaiivihldansdimmuelilunsansuimidviedyadeviedrmindicredit derivatives tughedadon
Fe'ly

7.3.3 lifivefmualvinaausavaldaudameliunegdayan

dqufl 7 NSNIAUIUNATNINUAMLATIUAS N.8.0. 81N NUALLALTUA e IS o NS NEFUIUNT A nwaEYIUBLAgINU

AU 1 89 @i 6 WneldsunnuiureuIINd1TNUANENTIUNS N.8.9.

acd o

3.13.2. UssLmvasvdnningvideningaudu visen1sviaennalag3sduiiazamuluseszme:
Uitmdnnsaramuvieumanusslevdianzanndnning nindaudu viemmenualngisiuseslnegrmimionans
pgmmivsEMARMENTIINSAIFURaIAYY UszniAnaenIINnms n.a.n. vieUssnaditinauanenssung na.m. fmus
Fastolud Guwlunsdiisenmanngnssunisiiiunaianu Ussnieamgnssunis n.a.m. viedinauangnIsuns n.a.m.
Tanuiuseurdeiivssmaudlovdofiufndssnmviodnuazve mdnnindvsonsndaunionsmaonnalagisou

o ' v

g & Y i Y N’ o o ~a
YU ﬂ’liamﬂum’lmiwia fy}fyﬂiu@]’mﬂﬁgl,mﬂ m’lﬁﬁﬂiaaigm’lmﬂa’nmmmuaﬁmEJ'VﬁE]LUUﬂﬁWWaiyig’lsLuUwalﬂvm

o

v P s

wirgauifuguasiundnninduaznarandnnindfiduaudnaidfyves I0SCOnsoifinsdeviglunaiandnnsng

' v
= o Y

pnsUsemanduaunBnuas WFE visaidunsnansvesusomindnsawaziauaviely GMS

dauil 1 : Usznnuazanaudfvenasmeanisiudislssmanaly

1. USZLANURINIIANS bobkn

1.1 a91815udseUseina

1Y

1.1.1 WusUes

U a o

1.1.2 aINuAa

£% v ¢

1.1.3 vuf (ddswuduuasann fudeuius waznsians Basel Il

Y 9
1.1.4  @uanku
1.1.5 dgalddu

¥
t%

1.1.6 Tuddnyuansdnsnazderiug
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%

1.1.7 Tuwans@vslunauszlovifid underlying Wuiustnsnseriu)

q

v
@

1.1.8  A51@NSNUDUNLANWAULYUDWALINUATIEITUUAIN 1.1.1 - 1.1.7 AuNdUnuARUaALiLLRL

1.2 asnansnantifianusinsdseme (lisiunsians Basel i)
il mndinisldavsuasanmanasiansimifmuiuviuleenssusiuladuiuiun vdtndnnisdesdmineiud
Townnelu 30 Futiuudiunnaamusiulasuriuiu lngluseninagusgeznaidanat Thited1 viEndnnisiinisamuluiu

f9Na?

2. AuANURI9INIATUAL A NNAIIUNITAINY

7

S a o v [

nindaunuigminnisazaiunsoamulaniy 1. deslinuantfivewsiansanundninaeiinsuiau feil

2.1 ldfifermuavseReuleivilvigasmuiinnseyniuinnninyarduasulunsians

2.2 awnsadeudiold (udensdiidu Muandu wieddyaldtu TGeuluiulisuiiousnasuldaniunisid

£

mssuleudnsiseniedunsaslanuisnmsinguuneimun vieliteulrlvinewmuausavnedugeenasiasie)

2.3 Teyangrfuasiansivieninnisannsadifslaiiietunyseneunmsinnsandadulaamuldedisatane wayl
Joyasmiiazviouyadiafisssu Inedayasnandesdidmnuaroyanidediolddedavimundnivnissuduiivensu
Tuszeuanna

o o ¥ a B

2.4 ‘Luﬂiaiﬁt,flumsamuiu fuanidu wie mdmynyldiEy fioennsanssanaaiietissninisd fuandu w3e i Feyayn
4idu fndndestinisvertaniesusedasyanadd

2.4.1 SUIAISWIAIYE USENRUYL Y38 US¥nAsAanasdias aungvungdnsiegsiantunistu

2.4.2 SUIANSORUAY

2.4.3 §UIANTOIANTANATIEN

244 suiAsifienisinensiazannsain1sinens

2.4.5 SUIANSHAIUNIATANIVUIANALAEVUINE DULIUSEWNALNY

246 swipsiiienisasesnuaziduiszmealne

2.0.7 suIAsdEaULaUsEInAlng

248 amﬁ’umiﬁumaﬂszmmﬁﬁé’ﬂwmﬁmaaLﬁmﬁwﬁumﬂmu 24.1-247

el n1seTavsenisiusestenandendunisertanienisiusesidiineniedoenda visduusindimende (§8)

mufiseybilu duaniiu vive Mdyalditu me

daufl 2 : niwdAudszinnmioeg CIS nsdilunileiiniseenagnieldvsunguunesiisuszme

1. fquantfuasifulunundninasilunmsamugudenudefmuadmiunsiansmeanisiuiluludwi 1 4o 2.1 - 23
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2. Humhevewnasu CS salssmaitdnvaeded

2.1 miaaﬂLLazmsLauamaag’maléfmiﬁﬂﬁ’ug]LLa‘uawu'aEmwhwizmﬂﬁﬁwﬁ’uaLLaﬁwwﬁﬂm%’wéLLammﬂ%yasmsJ
pdnnswsdaduandnandioes 10SCO. wifailumhevesnemu OIS selssmaiifinmsdenslunmadonendnning
maUszmaduandnves WFE

2.2 CIS operator ¥esnamusananegnelinmsiiuguavesmenuiiuguaiiduandnandiyues 10SCO

2.3 lunsdifinemusniluamulumievesnesu CIS ssszma nesyu CIS ssUszmadanandosegaeldndninasinig

1Y

Miugua N1seen Maauewy wagnsiansdmiunemuiierawuseesvasUseinall

[ '

3. Usgmanmiiuguanisiauavigviigingd1nduinsnslininusuasesiamued e sne sl a1usieeuseman

U

Andnaunun

4. Tunsaldunmsamureanenusiluviievesnemu CS Aelsema nesuiainaifedinsdidanisdduliamensdidiog
o & a ' & o o = o & 9 Yo .
Judulunsuinsaninaaendunistinsniwintu wasiuleuienisamuaad (Wlddunisamulundlisvesnesmu s
ssUseinedadunemusiunesiiaayuluneduma)

4.1 fmsasulunsnddudadulssnnuezedadieniuiinesusn aanseamuldludadiuninnitviomaiu 80% vos NAV
Yaanosvu CIS Aedseineay

4.2 fnsamulunsnddulieldisamnudadiu (pro rata) udildnalulumaumaninaet single entity limit vaanadyu
iy el naninaaidananladldiunstinindadu

a &)

du SIP
4.3 fimsauluninddudeldiSiunmudnadiu (pro rata) udaldnadulumumndninasi product limit dwsunswedau
My SIP venaanusIMTY

4.4 finsawulu derivatives Mdulusmumaninasi global exposure limit ¥o4 NBINUTI T

5. lunsdifinemusiuilawmesivamulunilssveinasmu CIS seussme nasu CIS srdsemadanaisedlilinesund

& aaa °

dnwazviueufertunemuniames uwidunsdindanudndusasdulselovinediontisamu vl lagldsu
anaiureuandinau laeneunisamu uiendansdesdalilinisUamedeya wmnaninudndunazasssudoud

Wendesiunsamuludnuagdsnanlilunidedyiuie
daudl 3 : nIwdduusznturinvasaaiun1sRudsUssmarsansasinsUssmaiiisurindudn fFeadududin
TuandunsRusinssemavsonsiansanusemaniiigunihRuinvessudnildnwagiusadefugsudnaunSndau

Tuusene Tudun 3 : nSndaduusznnduenusansiansieuwindusin

dauil 4 : gInssuUTEIANNIYelaeiiden1u1ehu (reverse repo)

TnetdulumundninasifidinauauenIsung n.a.n. Avun

dauil 5: gInssuUsENNSIRBUNaNNINE (securities lending)

TnetdulumundninaeifidinauanuenIsung n.a.n. Avun
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dauil 6 : §InsIuUTTIAN derivativeslunaussing aumdninuainITasufall

I3 o [

1. Uszav underlying derivatives finaanuaziilugdyilddeod] underlying agdlnagmillavisenalsagiadiail

1.1 ningaudinasyuannsaasmuls

1.2 Sasmenite

1.3 Shsuandeudu

1.4 \A5AA 10U credit rating #3e credit event Wudu

1.5 fudduiile dudififlesduseneudududviosuusnu 1.1 - 1.4 vie 1.7

1.6 fuiififlosrusznoudusuing 1.5

1.7 underlying Sumuitdinauimuniiuy

Tunsdlil derivatives $19897U51A1989 underlying 198U TIAAIEBeRnaFouTuTIAN AT (spot price) nTB31A7
FyanTonedrant (futuresprice) winth vieil s1A1wes underlying Suiiliflsei wie underlying Mdussddsznovves

sutinanann denduneausuagtanitevinazameliagnaunsvaase

2. Waulun1samuusEnInn1sazadunisauly derivatives tosaiile

I 9

2.1 n3al nasuslasyyfeiunisaswuly derivatives uay underlying a4 derivatives fiagasuliognadaauluy

TAs9NIS

o

2.2 Bumatnugdyaluderivatives ognslasgranils o

2.2.1 derivatives on organized exchange

2.2.2 n5APUOTC derivatives TushsUseina desiigdayardnireviladuifiyanaildiueyaaliseneugsia derivatives

17'iagujmsﬂﬁmsﬁwﬁ’uq}LLaIﬂwmmmﬂ"wﬁ’ug]LLaé’mwé’ﬂﬁwéLLazmmwé’ﬂﬁwéﬁLfluam%ﬂmﬂzymaa 0SCO Wiofidu

AUNINUBIWFE

2.3 lunsiiflazdosfinadssnildhonisdmevdudiioderivatives Augnas Audndudoadunindauiinesuannsoamu
e mo

16 visll lhnesuasludfiavssuneunielnihndweovdudtufiny

U

3. MannuTLaLALNNTE underlying 1Jugdedl

v
v A

lunseifiderivatives i underlying \udwiiniy 1.5-1.6 vilfananifesiidnwageail
3.1 Judlndinisinunisnisewinliegnadaau Inefinssyyuvaadayaves underlying viseladesing 9 Ml

v
a o A

msfan wariinsfwasuidlidutaduauenumusauvesesduszneuvesivi il underlying wialladedsnan
sosfinmsiedeulmmuanzaainegindudaszie

3.2 Jumilinfidnvareddlaegrmiedail

3.2.1 swinfinsnszaneiegiaiisane lnedudsindsnvasladnvaenils fsil

o v

3.2.1.1 sviesrusenaukfaziiuntntaeninvsevindu 20% Ye9irunarun

3.2.1.2 aiinesrusenaudilasivilsliivtnitssninusamingu 35% veasivtniaualunsadulusiuaniiznais lay

29rUsEnaumMaufasiivinldiiudmnsArnualy 3.2.1.1
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v
o o

ASAITUINITNTEINLEMLNAY 3.2.1.1 wag 3.2.1.2 lifpaieenusenauneltasiunesmvisaunsufuunneansan

3.2.2 sildulauonain 3.2.1 Mduluauteuluasudiusdl
3.2.2.1 \Juswilifiesduszneudunsansiedyainesuaiuseamulilagnse
3.2.2.2 WiaduiniRuamunudnsdiu (pro rata) eilouniainnemuamuluasassedygrtulasnswudlanaduluny

wanINa single entity limit Yo9naINUTY

3.3 Wuswdnlesunsimunlavanduiianuiideiouazvimihalaegadassanudsndnnis visdl mnusinginaady
sananuduusEmluesovadusEnInnIsuSEndanisus ot lituinsnsteatuanudandaianalseloviiaged
UseanSnmmie

o

3.4 dnswansiditu 9 egrweilondulszdmniuinsihudeniimsauedeyasgeviumnnisel

3.5 TunsdndusndGuile duddnandesiualeglduvadeyadadaminsenuuemiisnusvnisvesssmelve
WEoRIUsTIMA MieRuInRINTIAAUi e USNsTIVTEIdnnsuansliiula IS msduavesiandriifang

a1nsaazviaudnsduialfograununzay

'
=]

4. vdnnuginsIalitiningaduiiesmesanisiisenidnuniseEniiy (cover rule)

@

US¥nInnsaednlidnsndauvesnamuniiaunmuazdanmadesudnnuiliisamesoniseiinemue1afesdisendl

v
a

audannauiie derivatives Augnastinaannaiiliamulu derivatives W uandulumundnineu n.a.n.fvus

q

5. ndninauaiisdindmsun1samuniingUssasdinen1sanaAuLEes

T

Tunsalusemdnnisasulu derivatives 7 underlying llvdufenfiuninddunavanaudes n1samulu derivatives

[ ! £% < Ao w o
fﬂ\'lﬂa’I'NIENLUU‘lUGHJJVIﬂ']UﬂQ’TL! N.8.60.A1UUR

6. vaninILTisAndmiunisamuly OTC derivatives

USENINNSHRIIn bt vannadiy OTC derivatives A9t

o = i a o v '

6.1 Wiadyadndenilsiuinuazudyargfisssuves derivatives I uEmdanismsiunniui 15 wagiuanvinevesudas
wou visil lunsdinfudsnarafuiungavhnisvesudsndnnis Tiewawasudeyaaigfsssunigluiuihnisdaly

Y

a o

6.2 lunsaliinmanisalidinansenusasiaIvedderivatives ageilteddey Iiddyardndiendsdauiazudyac
8fi55UT0Y derivatives T USENIANIINTIUTLI

6.3 Adwyey18ninevilsBusenliiinisdnegug derivatives Wausuninanisfesald

7. ndninasiisdindmsunisdniuedygilu credit derivatives

v

U3tInnsaesUfiRnutoulusall

7.1 Winugdayailu credit derivatives Mamgiionsanmnudsaiiuy

o
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[

7.2 Widugdaanliang credit derivatives Nfldnwazassgsnssunioiieufesiugsnssuegamisegdl dail

Y

7.2.1 Credit Default Swap : aleui nsanaslugruzg@eussiuaudssinuasiniifettesdiuanuanansalunisdise
niln1u obligation veEKNUAIY obligation 1 lnuddyyfieglugiusuieuseiuanuddiniseyniunizfesii sty

v
=

putennasieussiumudesaiioin credit event Sulngaziinalitonnasdoussfunrundesnsufmuniui Qunsdiild
LM credit event %’amﬂaQ%guqmiufumuﬁmuwmﬂﬂa) ﬁgﬂﬁliﬂ’j’l obligation Aziltiy9518A15LA87 (Single Name
Credit Default Swap) %38 obligation ﬁwawiwﬂ’ﬁﬁ?jqﬁmumﬁlﬁﬁm&Jﬂixﬁ’ummLﬁsaﬁwﬁ’lﬁ‘*ﬁﬁwiﬁmﬁm credit event
%uﬁ’u obligation senslasentsniiadusiausn (First to Default Swap) wiauiloiin credit event ‘ﬁuﬁ"u obligation
senslasenisuilslungs obligation Fsazfinsthszsnafuanyluduvesduningsetu widennasazasuruuaiie
\An credit event Fuffu obligation nﬂswmﬂuﬂdu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #sléun msmaﬂugmzﬁ%@ﬂizﬁ“‘ummL?iwuaa?mw%’wéé’NSQﬁLﬁmmﬂmsammﬂuaﬁ

HanauuUNzlisunduningd1ds lneduisdseiuanudsainissyniunagdenansuunuludnasivsednsaesd

' al' v A a o ¢ a -

Mon9dsiudnnenidenmuiaganasiu uazdiuiianas (i) vesyargRssTuvesdunIngdn9de iiauaniunsite

q

v
=

Au (6n3) vesyargRssTuvesdunIngoedalvitiugueyseiunnubes

a

UseUANLLELI9L 0 UNAN DU ULATEIUTILNY

o

UNIALAA credit event wSaasURNUAEQN (NSELUAA credit event)

I Ad 7]

o

7.3 é’aﬂﬁi’fé’zyﬁmmm‘ig”lummﬁﬁ”mumimEJIntemationaL Swaps and Derivatives Association (ISDA) VED) z:yﬁyl’]mmgﬂugu

v
o

AUNEIUNINULDUSU FILVDANAINLSN WL AL

o

7.3.1 fualdvsrulanunguune wazlidansoudsiungmuneinsiendnninduasnanannsngvsangunedu
° a A o & '

7.3.2 luifidorwunivinlidansnnmvuallunsansuimidniedanndevisaswinf credit derivatives duensdadoudaly

7.3.3 liifidefimualvinesyudesvaldaudemeliunedaan

A dao

daufl 7 NSNWIAUIUNATNUAMLATIUAT N.8.0. BINNUANLLALIUN e NI NS NIFUDUNT S NwalEYINUBLAEINU

AU 1 89 @il 6 WneldsuanuiureuIINd1TNUANENTIUNS N.8.9.

3.14. Sandrumsasulundnnindvsonindauduluuszma :

dasndrunsamulundnnindviienindaudu waidunindauvasnamusnlulssmauazdassng :
Utminnsazasmuudeiilidmdnning vienindaudu uemnenualaeitu ioidunindauvesnasusiu aud
UseNIAAMENIINNIIAMAUARIANU UTENIARMENTIUNIT N.8.0. ¥38UseNAITNNUANENTINNIT N.8.0. AYuA dastolud
Tunsdifivsznanmznssunsiiunaianu Ussniraaenssunis n.a.m. visddnauanznssunis n.a.nUssnaudly
Wasuulassnsdunisamu Uisninnisazamuliduluaasznaiiudluse

=

dauil 1 : dasrdrumsamuiiAulunageanningduniagdyan (single entity limit)

1 | asnansniasging lddindnsnaau
2 | #s1EnInAsganalseine
2.1 n30idl credit rating aglu 2 Susuusniuly laidinensndIu
22 n3dlfl credit rating aglusesU investment grade ustiind 2 Susfuusn | R
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[

3 | i CIS lddnimonsdlu

4 | RuhnvSenyiansifleuwiduhnigsuninvsedesnamansiidnuaredidla | iy 20% (3elsiifiu 10% Wewdu

ognamiladsil nsasulusinslsemanseniinise
4.1 1l credit rating 8glusesiu investment grade Iniulplidnuegeaseing lag
0.2 Wuswanseeudu il lwmeduhndensiansiissunadulseiu Wonld credit rating wuu national
scale)
5 | aensfildnvazasudiusil iiAudhssil ududsnale

Y

5.1 duamansvil esansfmifeu vie agnilfeondadsdumungranglneg avgendy
vidoanv1ves swmsndsdiUssmaildfuoygalissneussiaswians | (1) 10% uie
wiglvglulszmelng (2) dwiinvemeasiiamu
lu benchmark + 5%
5.2 \Wusmansiitdnunzedidlasgrmieied
5.2.1 feenluuienaaneideu
522 feeniimslamsdeyaiumsilulnefieazdeamuiuy
filing
5.2.3 Tunsdliusmansiidsmuntudseni dosnimiewiniu 307 Ju
tuwsifuilamu uaslalleddnuagmu 5.2.1 vie 5.22 filmszaniumunsians
Sanamdeaduyaaadil
5.2.3.1 SWIANINIEYd USENRuY vise USEninshnvlosdies
AIUNUNIETIIETINEAITUNITRY
5.2.3.2 5UIATRONEY
5.2.3.3 SUIANTDIATANATIER
5234 suisifionsinuasuazannsainisinens
5235 UsTtvaansesduidetiegends
5.2.3.6 SUIATHAUIAMNATUIANA LA YA DML AU TE A
ne
5.23.7 swmsiilensdseenuazintuisszinelng
5.2.3.8 suiAsdaanuuisuseinelng

5.2.3.9 USYNUANNINE
5.3 auavgludsemalng
5.4 ¥ credit rating agluszdu investment grade

5.5 Tuns@ifdunsansididvuniudisenil 1nnan 397 Ju duusiiuiamu

Aowumeidouroatluszuuved requlated market
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6 | ningausadl

De

6.1 ASIAISNUANWULATUN WAL uAulAUERI IR haLAensIla

6.1.1 Wussasnd asansiwiiiomu vernniidesndnd@umungving | wgend

U

Ine wagiauerenasiuluiasemne vsegeeninfaunung iy (1) 10% 30
AUsEme (Wilisannves suansmdivdnaussnanlasueyaali (2) hwtinveaningaunasmu
Usgneugsiasuimsmidivdlulszmalie) Tu benchmark + 5%

6.1.2 il credit rating* EJQ”I,USWTU investment grade
6.1.3 \usmansiddnunzesidlaetrmiasil
6.1.3.1 Feoniluvienaanudoulunaiandnnindurslszmelve
vielunanptiovevdnnindssseme
6.1.32 Fooniimsdamedoyadunmsmlulneiiseazideamuuuy
filing
6.1.3.3 lunsdififupsansiidfmuntudseni desnidewiniu
397 Fu tuusuilasu warlilifidnvazeu 6.13.1 vie 6.1.3.2 filns
wiumuRsEstenaaiuyanadsl
6.1.3.3.1 qﬂﬂamu%'a 5231- 5239
6.1.3.3.2 antumiiussninlssimaivsemalneduann
6.1.33.3 anfunsiusalssmaniiidnuasyiueafeiu
UAAA MUY 6.1.3.3.1 - 6.1.3.3.2

6.1.4 Tunsdindunsansidimuaiugissnil inndn 397 Tu duusiuiiamu

rounzileuvseaglussuuves regulated market

6.2 ﬁjﬂi‘mﬁd‘ﬁl nRdeyaydl credit rating® aglusedu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

e :
*nsdhdunisasulusnsUsemeviediinseyniuiiglanwiegsinsszma
anansadenld credit rating LWUU national scale
“nsgifunsamulusinsUsemaigdyailugusdfinssuniuiigfidiuneg

AgUsEIWA @unsaidenld credit rating WUU national scale

7 | nindduduuenmiloaniisyylude 1 - 48 6 (SIP) sauAulaiAu 5%

wnew : lunsdhduningdudisll lifidefmumiediu single entity limit veag3ushndeannsansviendya udunansdl
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