- 5 @ KTAM
nauiangelnensiansuil tavlaten 232

KTFF232 5
Krung Thai Fixed Income FIF 232
misdedviudrudayanamusiu (asans) sziuaudesvasnaau

26 AUAN 2562

souanudeyariuiunazvefuntidadvauldi
vsnunanninddanisnaau nydlne $in (uiinvu)
sfiwsi 0-2686-6100 wiln 0-2670-0430
Callcenter@ktam.co.th



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

ANNAAY / Andley :

1A5913 wnefe  lasimsdanisnemuidangslngamansvil wvlleien 232

NOINUTIM wnefe  nowmudangilnenmansvil iovlewew 232

MeamU wnefe  nowmudangslneanansvil wwleien 232

flemheasu  wnefe dfevihsanuuesnesudanglneanarsvil wvleien 232

UTENINNT QUGN UsEnuanninddnnisneyu ngalng 911n Lmiww)

ety wnefls  Usiviidvuilatumsens deudeldtueygalivhnsteneldlunaavdnning
wisUseimelneg

fouenaUselond  wnefs  douanavsrlevivesmnasulangdlnensiansui wewleiov 232

wgnzilou ynefs  wensdumhsamuvesnesmulnngsinensasvil wileion 232

fatfumyumsne  wnefls  yeeafiuisvdansnesussmeumngliiminfineviesutefumhsamu

viesudefy WA ILAN VDN UTIY

fvsnwinsamu  mnefs ﬁﬂ?ﬂwwmiamuﬁﬁﬁw%’mmiLLméﬁq

fEnwnemu  wnefls  fivinwinesuiiuiendanisudeds

UAMU UGN GuamuildzumsoysiRanditnauaaznssuns nas. Wiilvamulu
AaUsEine

whuamuaande mneds  fuamuesvdonuiuidnianislauoyiRandithauenenssuns nan. i
Wldamusinslszme

WiuaUAIAL mnefs  iuasulen fendldumseyiiRanddnaueuensiuns nae. Thildasply

AUsEmATIANIN R uamENlaS UL RL LAY

JUNIg PN JUUAINNITINNUNAVDIUTENIANIS

P a g e 1| nilsdativrudrudayanasnusau (lasans)



nasnuilanjalnensiasuil tanlataw 232

KTFF232 o
Krung Thai Fixed Income FIF 232

TWihnsev e wnedls  Twihnisgereniisamuiiuienianisnemusinimunlilulasimnis

mhgasu

GRIGIGED wnely  AauedevannindvestanisidunsiiluigidauededesliRmulseniain
mendnina Weuly wagdsnmslunisdhfiendnvsndiienseuiifnanis

wilvsmdounds wnedls  udlesammbeawuiligndediidumamiisamuiigndediaeudlusien
Foundadauifuiisinmmiisamuligndesauisdagiu

NSYALYETIA wnetle  MsiiNvieanTuIuIEamUYITevIefueAumgauniTAvIsamu
ligndies wiens1eRudsliyaduiivaiusivesnaviheamunlignseaiv
FIAMIYAUNgNABIMUNSITINTT0aAT UM IEaY

U3tngey mnels  vsenddaneaandnninddaduuazievulivesnitsevas 75 vesduiuui
Fwhglduaianunvesuiendnintuy

fAans nnede  usEnnivannindaaveideulunaandnning vsenidvannindgensluaudde
PMENANNING viseuTEnumvy ia

an1dun1ky wneie  anrdunsRusungranginsieaenidelulihduvesanidunistumunguing
e

GHURGH] wnedle  awanfideuiesiugsianannindlasueunauarannzsideuiudingu
ANENTIUNTT N.a.0. InedingUssasriievihnisduasuuasiamngsiandnning
Usziniligafiunisdanisasmu

YRR Y wnets  yaAmindduanivenamumsmednnuriheauidimieliudmasaniy

nzifeuntheamu Weduiuirmuwiniu Insfwnyanmieaadudiaand

pnedoy 5 Awnla Wnegldisnstaeynateumunanaina

FIANAUDVIEMNITAMY MNET TIANVEMEAMUATILSNTWINA UYaR Y IgamuUINMIATTuleuNsIeY

VA (i)

TfuteRuMIgamY et YaAmmheamuidanaleusiunian 5 A indeesssudeunisiuderunie

Y

= @ ) v ¢ v
amu (i) Budusianiusedlaggguanalseleyium

AENITUNNT N.A.9. MNEDY  AMENISUNISIAUNANNSNELaLRannannsneg

P a g e 2 | nilsdo¥vyrudrudayanasnusau (lasans)



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

ddnanu PNENe  AUNIIUAMENTIUNSINAURSNNSNELAEAANANENNSNE

o

A195UNEANIITEIN1TAMUVBINBIULIINEUTENBUNTTETUNEATRLAZAMUNNNEYBIAED FuTeAIANT Usinglu

v Y

dauszinnuazansidiunisasulundnning uudlunsaifamznssunisiiiunaianu AMenIIUNIT N.8.0. %38

'
1 =

driineuanznssuns na.e. Ussnmauilouiuuge vsamaiudeasutedwitdiduaded

A1FnI A85U1E AN
“NAuAINIS” Uitvlngiuazuitmgosnunnasgrunsiyifanivdndydivualidarhunaiusm
“nowmuitum” nesuiiionsiluiasiaLsTUUANTuN TR UM gUraneTiEsLIA Wi ssalng
“neamusIndn” nesuImUTHANUTeR UM AL
“nasyu buy & hold” nesusijaiiuasmuisnduielnsdonindduianuliaunsuimunenguomingay

vﬁamumqmawaumsammaqﬂamusm ﬁamumqmaaﬂamusw

v v
[

“noavu CIS nowufidnRTumungnensUssmatilidnvaez dulasinsamuiuungy (collective

aUsEine” investment scheme) ¥3il ldnemuiina1iszdaadusuuiem niad viegudulausl

7]
v o

FAINMUY property wazNBIU infra NIAAWUALNYMINEAUTENA

v v
Y

“Neayu ETF nNaavu exchange traded fund NTAAIYUANUNYVAEANIUsTINA

pnalsEmne”

“NN1aNAULEYS” msanaudesfionaietuainnisamulaenisidlugdayaily derivatives Aifidnue
ATUIUAAL

1. Wififngusrasdiitenmaysylevilaenisifiaiils (speculate)
2. fnalinudedlunisaamulag v o uanas
3. Wunsanenudesialluaganudsianzvemingauiifosnisananuies

4. @unsoananudsslaagnaliusy@nsain

“UAsanNs” 1ATINTIANITNDINUTI
“Rulnu3e nIndaunail
ATIENTA UL N

1. Quehn Unsdurn Tusurinku Rurndaany vsensnansauniianwausyinuesfeinutu

WuEn”
W1n

2. @aINBRUNTNENOBNAIUNYMUIETINIYFUIANSINBNTNUATHALAVNTAINITNYAT

P a g e 3 | nilsdotvrudrudayanasnusau (lasang)



nasnuilanjalnensiasuil tanlataw 232

KTFF232 o
Krung Thai Fixed Income FIF 232
AnFni Aa5uNEANI
3. @aNeauAUNLAYNEONAUNGUNNEINMIESUIANTRBNEY
“frdRue” suiindavihduleed ngUssasdiveasvioudnstule
“@3ansnaninayu” asansvnan1sRundeulaliudasanmduiule
“fa3nEnsnasging” A3ENIeall
1. FIRuAY
2. fusUnssgura wisenustng sum.
3. WusUng B/E P/N AQn wienug] finsensanisadavisenamuitunduddnissaniu
“PIENTNATY Asansnissuuyuesfglfunsasn1asginefsguraniauseng nsEnsINITART sUIATS
AneUszing” NA19 M3NIBNUYeIsTUIRRA1UsTWA HiBaern1ssznialseme Wueenviedauseiu
wilisaufansnansiieanlagednsunasesdiuiosduvesUssinaiiu
“AANATYY Audnanwmiseiseviele 9 Adnlvivuienistevenannindlusinssemea lneddnuuy
nannsndsineUseime” ATUAIUAAL
1. InsnunuAlauedelauaenannIndndiauedevialy uwasilauevIeatese
2. fimstvusndninasivisedalidisyuu Jsimuaieaduisnslunistevendnmsngliidu
nsamth lnedlrusnishiensldgaenfdalunisdanisieve
Judsznsdu uazdiauedaiauevisdusenayniumaumaninasivsessuuliu
“sun.” suIAswiIUsTInAlne
“va.” USenuwanning
“Uaq.” va. Milasulueugnuszneugsiaanyningussiavn1sdanisnasusia ¥sensInnsnedyu
duynna
“USendey” US¥MEgaenuLInIg U sURAAUN15InTieun1sius i Tnefiansanaueunisiusiuig
nsdnviwazlawmesign el nlifisunstusanlinasanaudadiunisiounusnglu
Unyiseverioviuanan
“Usenlng” US¥vginuannsgiun1sUydneatunsdnrineunsiusy Inefia1sunniusunistusiuig

v
o

nsdnviwazlamesign el vnlifisunsRusanlinasanaudadiunisiounusinglu

Unydseveriioviuanan

P a g e 4 | nilsdotvrudrudayanamusau (lasans)



nasnuilanjalnensiasuil tanlataw 232

KTFF232 o
Krung Thai Fixed Income FIF 232
A A1a3 AN
“uy filing” LLUULLamiwEJﬂWisiTa;gjaﬂﬂﬁLauamwé’ﬂw%’wé
“lunansans Tunansdvslunaysslovifiinanudnningddsdsimualindundnnindanudsznie
Tunauselovi” ANENTIUNSIAUNANVSNELazaaIrEaNnSNEImensirualsEyannS NGy
(adum 6)
“HEaNTERNIY” gndanseyniulunisiisenilauesiasmeansiulugiuedesn gasine §5uses §Sueia i
adnvas viserAUseiy uiusinsel
B &
AugTeY Y AudTouERIll
derivatives” o R v SN | S
1. guddorny derivatives NasuluaugmmungrunedvedyyForsaim
2. Audrevy derivatives FedndsdunazlviusnislanunguanedisUseimenaglasunis
gausuandrinau
“viag CIS” WEVBINB UL LADE 1IN TR
1. mheamuremnamunNiegmelidsiulszniaamgnssunsmiunaInyuieieg
waNNIINITIANIINBIYUIT IR LY nesuTIiegaw
niilyegos newuTINogamuUTTANanITu waznomuduyaAng
2. vgveeneeu CIS snsussine
“ufavezdu” Vufnsimuanaitisenilliniu 270 Jutduusdiuneeniiug
“B/E” fuanidu (Bill of Exchange)
“benchmark” fitaveneau JadudvivsessAusznouvesiuiindinsmewnsagianinswinuazaenndos
Auuleu18N Ty UYeINae ULl
“CIS operator” UARARS
1. Ua.MuNUENeIEnannInduazaannanning vive
2. gyihmhiusmsdanisnasu CIS drsuseing
“concentration limit”  &xsdunsamuniwmnuanuidulddsluianisiamu
“counterparty limit” 8n1dUN TV UTIRH Y
“CRA” anUudnduRuANLLTeiie (Credit Rating Agency) AlAsUAIWILTRUANE TN LILuA

Arvualiidunisianiglunianuln 5 duf 5

P a g e 5 | nilsdatvrudrudayanasnusau (lasans)



nasnuilanjalnensiasuil tanlataw 232

KTFF232 o
Krung Thai Fixed Income FIF 232
AANA AaSunBAnI

“credit derivatives” derivatives Afdnwzilumsiadeudtepnudssiunsanvemindauilasunsuseiuninu
deosnadyadenisludddygdndieniimuinsgivaina lneadayaidieniagainige
HNuNaziestseduliunadyy8ndreniadioiamanisaniinanenisgsenil (credit
event) Fomingaulasunisusziunnuidss azldsunanauununisatsssudoudmsunisi
ATEHNHUAINAT

“credit event” wianMsaliineItasiuauaansalunstseniinunseyludennasuemsansvsodaya,

“credit rating” JusuauULTeiefidnvilag CRA Fadunisuseifiuanuaiunsalunistrseniiniunsians
ERLATY

“currency risk” AALALNATU FX

“delta” 031U HULTEUNTIURBULUAII0ITIAIATIEN T3 DEEQYY AUTIAT underlying Ua9nTIA1IITD
feyayn anusnsil

“derivatives” feyanevvavn

“derivatives on derivatives ﬁ%amﬂuquﬂ%ma derivatives

organized exchange”

“discount rate” gnTdanveIMANINEnIenTIasNiin saunagldlunsAuInyad1vemdnnIndvse
I FRGRY

“FX” dnsuaniuasuRuasis1sUsewna (Foreign Exchange)

“GMS” Uszmenguayniiniaguusinles (Greater Mekong Subregion) &3l 519010193 1YY
a15130u55Uss915U e eUsEenruan? a1ssusguisana mllounns assusgdsauilen
AU WazansIIUsTUTEY LA (RWsiunaguuI)

“group limit” gn1duNTAMURMmWINIUNgUAINTT Inennihdandunsamuluidazuieniieglungs
AINTUAUIUTINAY

“guarantor rating” Suiuanuygeiovesinseyniuluguegiuses giueria dadnuds videguseiu

“international scale”  2MIFIUNIIAVI credit rating TuszAunldiuSouiisuseninasena

“investment grade” credit rating Iu%ﬁuﬁmmmamﬂﬁ

“10Sco” International Organization of Securities Commissions

P a g e 6 | nilsdotvrudrudayanasnusiu (lasans)



nasnuilanjalnensiasuil tanlataw 232

KTFF232
Krung Thai Fixed Income FIF 232
AANI A3 uNBANA

“IPO” nsausreaasseUszrsulunisiiluluadusn (nitial Public Offering)

“issue rating” Suiumnuindeievemdnningvionsnsau

“issuer rating” Susueadefiovestipennsansvierdaa

“market price” ;ﬂammmﬂmmmm

“MF” NBWUTIM (Mutual Fund)

“national scale” 1AIFIUNIIATh credit rating lusedufilfiussuiisuneluyseme

“NAV” yaAmIngauans (Net Asset Value)

“net exposure” yamn1samuavslunindduliindunsamulaenswielasdeniunsamuluniaisvie
Fyanilvinaneuunulagsnsdeegiuningau ?jqLﬁumaiﬁﬂaqnuﬁﬂaﬂuL?aﬂw%’wéawfu

“notional amount” Yammuvtidnyey1ves derivatives

“obligation” Usznvuazdnvazaemindauidennasniy credit derivatives 198483 (obligation
category &obligation characteristics)

“options” S Tiildnuaza (3) veslony “SyanToviesimti” Tumnas 3 whmszsedyaRdyan
Forvrwaranih w.el. 2546

“OTC derivatives” derivatives ﬁ"ia%amauaﬂqué%ams derivatives

“P/N” ey ldiiu (Promissory Note)

“portfolio duration” p1gindevemindauiiamu Fdldannsfumuaniuasguana

“product limit” danaunsamuiduumuUsamIngau

“regulated market” gudnansfisndesnamsdemsssarinadnflelifnnsasaosesderensiassenineduld
saidlsitoyasa q Afeafunsansiu Tnsqudnansiindmegmeldnmafifuguaraamienis
visomheawiivhmihiidnduguasnuvdnmingvidonsansifdnvasyinusaiedfundnning

“repo” gsnssunsunelaul ”agap%aﬁu (repurchase agreement)

“retail MF” ﬂamusautﬁaﬁamuﬁ’alﬂ (retail Mutual Fund)

P a g e 7 | nilsdatvrudrudayanasnusau (lasans)



nasnuilanjalnensiasuil tanlataw 232

KTFF232
Krung Thai Fixed Income FIF 232
AANA A5 uIBAN

“reverse repo” ﬁqiﬂiimmiﬁdmﬁ {ey1119AU (reverse repurchase agreement)

“SBL” gsfandnninduszinnianisniseuuaglvigundanning (Securities Borrowing and Lending)

“securities lending” ganssumstigunannsng

“single entity limit” dnsrdunsasuiidunmugeennindauvioddyan

“sIp” Specific Investment Products

“sovereign rating” SusumnmidefiossiussmavesUssmaiifeenanansifuiiey Fadunisusziiiua
Lﬁﬂﬁiumiﬁmﬁfmhiwﬁmm%’gmammﬂisLMﬂﬁu

“TBMA” aunAuaARTasuillng (Thai Bond Market Association)

“TSFC” va. Alduluoynreuseneussiavdnningusziamnislidudeiiiogsfandnning (Securities
Finance Corporation) MMiNuangINAIenanninduasnaiananning

“TSR” Tuuansdnslunsterfuifiamuiileoudnsld (Transferable Subscription Right)

“underlying” FUA MILUT MEOUANTSNE 19D

“WFE” World Federation of Exchanges

d2uil 1 519a2188AlATINITIANIINDIMNUITIY

1. Y9 UYszinv uarengvadlATINITIANITNaLYUITI:

1.1. ¥olasensdans (ne) . nesuilangalnensianswil tewlewen 232
1.2. 30lA39n159AN13 (83nqw) : Krung Thai Fixed Income FIF 232

1.3. Joee : KTFF232

1.4. Uszanlasenis © nasvude

1.5. USELAvnnsene : U18ASaLAYD

1.6. mﬁfﬁ’mummﬁﬂmdmi C AR

P a g e 8 | nilsdotvrudrudayanasnusau (lasang)



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

1.7. 91glasams: 1 9 - \heu - Tu
1.8. 2nglaseansteiud (nsdimunegdutian) :
1.9. Foulv (e1glAsen13) :

9181A39n15 : Uszanas 1 U Taglaisnndn 11 Wew wazlaiiiu 17 1 Weow dudsusiiudnainiuaansideu

Reuladue :

v

a

IngusEninnisazuisiunsumnuneiglasanislunisdesusesdnslumheamuniglu 15 Juninis ﬁu&?uwii’uauqm
srovhanaueevihamuain lunsdliffamgnisaiduldansoaansalldvieonsdlifiniaudsuladulaiingsmy
m'amsaavlusuanﬂamuﬁﬁﬁuiﬂamuiuﬂizmwiﬁf’uq 917 u ﬂ’l‘iL‘U?ﬂIEJuLL‘UaQﬂ{]Lﬂm‘ﬁ‘vﬁf@ﬂ{]i%LﬁEJU‘UENUSSLVIﬂﬁLﬁEJT?JIEN
fumsasmu nsidsundasulouiesvesdaivaungsuifsureudazUszma veleulviiduguassasonisuaniudsy
seiaiunsinalseina siiesinsdiianisleuliusenuenuszina uaz/miemasmsiisafunisdsesiunulussmads
a1afinansenuyilinemulianansauvasdrduamundunnluanaduuinls Wudu lunsddindnerarilinesuly
annsaiuawundudnldnmelutuiinsuimunoiglasinig Saagvinlinesuenaiionglassnsunniy 19 1 ey Yu
el Uitmdnnisveanuavsfasiiuasmudananlvamulundnninduazingauduidiansnesuiiiuinduusslod
guansierievizamu lneudendanisazuddidinauanenssunis na.a. wasiiembhsamunsulu aednvaldns

Tnedy aglsin vindanisezituasundudiunlulssmalulonmawsniinszvila
1.10. dnwauelasanig : neanuiierayuiinly
1.11. dnwagnisiauee : laweviglulng

2. IMUIURUYUYALIATINITIANIINDMUTI YaAMas LT 31w Usznn s1Avemtlgasuiiauavie:

2.1. ﬁwuauf&unumaﬂmdmi: 15,000,000,000.00 umn

2.2. fouly Furulumuvedasins)

Iu‘d?ﬁﬁzEJ%L’J&WLEWE]?J’]&JWJ’JEJ@W!U?]%LLiﬂU%@’VI?‘J’ﬂﬂ’li@’]ﬁ]Laua‘ﬂ’lEJMﬂ’JEJﬁW!uLﬁu‘-S’IWJuL?unu%@ﬂﬂiﬁmﬂﬁ Liiusovay
15 gasduauiuyuvedlasinis Wl mnuendnmalauereniheamuius wiuiunuvedasanms uwildduswuiii
anfeway 15 Y0431UIURUNUVRILATINT (greenshoe) UTENTANSVRAMIUANSALTUNTUANSIAUDUEMIEAIMNY Uay
sidunmsaansidounomingduiunemunudeuasufmunfuanszsznaauonemiamuaiounldlnglifeaudls

ANOVUILaWUNIIENNT
2.3. yaminslisiontias : 10.0000 UM

2.4. MUMIILAMU : 1,500,000,000 Mg

P a g e 9 | nilsdatvrudrudayanasnusau (lasans)



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

2.5. ‘i’]ﬂ"I‘UENWLi’JEJaQVJUﬁLﬁuEJ‘lJWEJﬂ%JﬂLLiﬂ : 10.0000 Um

o o
o [

2.6. YA TUAIYBINITAIWOATILIN 1 10,000.00 UM

oy v
o [ Y

2.7. yadusiveens swansadaly : lifvun
2.8. YA duAYeINTHIUNEAY - laifvue

2.9, MMUIUMNYAWUTUANTDINITAIIAY : laifimun

v
N o

2.10. yadmhvasuasvieludydvuen : lddmua

v
N o

2.11. unbeauauviaudydvuen : lifdvun
2.12. T1ALIBUALTILFY -

3. TgUsaAvaslATINITIANITNBMUTI BTANBINUITIN UTHANNaeWus Uleu1ensasu dnyusiilaY N15asyu

o

TusneUszma nisamuludyyrdevisarmidt Ussnnuazdnsrdrunisasulunanninduianinddudu wian1smn

aca

ARNKALAEITOUNITAMU:
3.1. Tagusrasdvedasns :
Wadumadentunisamuliundaulaamuidesnisnszaenisamuluduinssene lnsamnsoauldauasuimuney

nowu wazsuaNudsIingtosiunsamulundnnindvsensnddulussusemela
3.2 Uszlavneauauuleuienemu | asansvil
3.3, USeLAMNeayuudn vy ;

3.4. Yszannisaauanunsamululssmenazanassing :

neuTINAuawuLuuadswsEme warliulsuigaavsetesiuanudenindnsuanilisunvuanie

3.5. ulewensidu @) -

o

NowuoRNTURY v3vigsnssunsiundnning ginssunsvielaeidyy ey vieginssunisvelaeildyqyivieau

(A7) o o

(Reverse Repo) tnatdulumumaninasifinaenssunis n.a.n. ¥sed1inauauenIsung n.a.a. Usenamuum

3.6. myawuludyan@evigaravi (Derivatives) : aamu

3.6.1 TnguszasdvasnsamuludygBoviearvin ;. n1sanAudss (Hedging)

P a g e 10 | nilsdovrudrudoyanasnusau (Iasens)



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

¥

3.7. Msamulunsasnidyayvoreammtuls (Structured Note) : laiasyu

3.8. NAYNENITUITMIN0MU (Management Style) : Sinagnsnisasmuasaiel (buy-and-hold)

¥
Y

3.9. YT IRN/971994 (Benchmark) :

N oo

11515 &ndu (%):

V8e):
il lesnnewmuiinisuimsdanisuuu buy & hold wislildnaneuwnufinanimusseziariidvun Jelddndudes

wWisuiigunansaiiuauvenesuiuidin
3.10. GNYAULNITIIURANDULIUTDINGIMNY : TenanauwuLuUlidudou

3.11. gazdeafgiuuleuenIsaauLazaNws iy :

N841UTIY buy-and-hold

nesuihilusilasifuluanplunsiaswind Gudin was/vdenmansmenisiuiiieuouslusmausema Tnsagsaru
awplasfinnsanenusiunsesieenasasidundn wazidonawulundnnindilvinanouunumnzaudefisuiussiu
Aruides Vil nisaauardmalifil net exposure Mivatosfummdssinessmealasedsluseultydlidosniiosas
80 vesyarmindaugvdveinemu duidorafinnsanamuluvdnmindiauevelusema ldun Gurn as1asms
N9iu As1answionll was/vieasulundnningvioningauduniensmaonualngIsdumuiinuenssuns nan. vie

o

dtinaueuznIIUNT na.a. Usznie
NoINULIANTURY YIBYIgINTTUNMSIBNnaNMING g3nssunsuelaeidya@enu vSegsnssunisdelaeiidnyyiviesiu
(Reverse Repo) lnatdulunumaninasifinesnssunis n.a.m. ¥sedinuauenIsung n.a.n. Useniafnug

¥
o ] '

nosuasvidy g devigatinii (Derivatives) Inefifnguszasdiiodaatuninudes (Hedging) 91ndnsnuaniudeuiy

LA

T1uau mall neauazliamulunsians dswieluil
1. anasndanwuzesdy@eiearmiuel (Structured Note)
2. AT TUHINITITUAUANU LT BT e URINTIATUE0UBIHDRNATIANTHINITAINNSaaMULA (non-investment grade)

3. as1aswrnanililasunsindusuAuUeiie (Unrated Securities)

ag1dlsfinu nesuenaliliBnsasniiflidudurnuindetiefninfiaunsaamuls (non-investment grade) wwwensd

nansniiulasunisinduduanueiionanunsoamuls (investment grade) vaugfinosyua Uiy

P a g e 11 | nilsdovvrudrudoyanasmusau (Iasens)



nasnuilanjalnensiasuil tanlataw 232
Krung Thai Fixed Income FIF 232

KTFF232

Tuanmzund nosuazamulusiisUssina Gsazdawalyiil net exposure MAgBsTUANIABIIUTEIMAlsIALTuTEUT
UyTlitesninfesas 80 veayarmIndaugnivesnomuodslsia lunsdiiinisamuveneausliifulumuuleus
MIamuaINIInkUsznnvenau usendanisaliunisuiledadiunisamuvesnsusinliduluamuuleuy
nsasuagly 90 Julfuuiiuiidadiunsasmuvesnesusalidulunanlevienisamu Huuiusdnianisasléiuud

ngtemiiganuliudsuulacseinnvasnamusinnelufmuanaIfing

v
o

il neaue1liluYInIaIsEninesen1samu Fellsvevnaiussuin 30 Tutuudiuaanzideunoamninddu wagyis
sragiaUszuna 30 Juneudnlasanis lunisAuiadadiunisamuniunisinwlsUssianveneau lneduluny

PENNUNNAULATIUNNT N.8.0. UIPAIUNIUANLNTTUAIT N.8.9. UTTNIAMTUA

3.12. gazduansaaulusinaseme

fuleunenisaaudazdmaliil net exposure Miitasiuaudssinslsenalagnislusaulvydlitsunitfavas 80

VoAAMINGAUGVSVOINDIYU

3.13. Ussiamvaandnnindvsonindaudu viensvaennalas3souiiozamu :

3.13.1. Ussmvamdnuingviseniwdaudu wensmaenualagsduiiazasuluuszme:
Utmiansazasmunteuaisnusgloviiamzannmdnning nindaudu viemaennalneisiuedndlaegmilwFonans
pgemuUsENIAAENIIINTIAUAAIAYY UsznimRniznssns n.a.m. videUsemadiinauanznssuns n.a.n. fvua
fastoluil uuslunsdifivssniaangnssunisiidusananu UssnAnnenssans na.e. viodnmuamenssunis n.a.m.

Tranuiureunsaiiusenawd lrs ariuALUseInNs dnwr YA NN NGNS anSNgFuns an1sIneNHa AL T DY

' =] wa a o
dun 1 : ‘Uszlﬂ‘wLLaSﬂmall‘l]ﬁcuaQﬁiqﬂqim']\iﬂqilﬂumﬁlﬂ

1. Useinnueensians eun

1.1 AS1@15%

1.1.1 AusUnS

a v

1.1.2 f{UASY

[%

1.1.3 yjug (adsawvfuiuuasanin vuieuius waznsiais Basel i)

Y

1.1.4 fuanidu

1.1.5 fdganldtu

1.1.6 Tud A lansdvsnazaonun

9 Y

1.1.7 Tuuanadnslunauszlesiind underlying uiustnswsonug

v
o

1.1.8 @51@sviauNianwasynua LR InuaAsI@IsuitnIy 1.1.1 - 1.1.7 @ ufduinaumiuaLiuLiy

¥

1.2 asnansnaviiienu (lisaunsans Basel 1)
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il winfinsldavsulasaninainasiasnaniiuduiulaenasamusulasuiutugn viemdanissesdmiieiunleun
nelu 30 Tudvwdfuineusiulasuuiu Ingluseninagissseznaidingn dlatedn vsendanisinisasmuluiu

FAINA

1.3 @nn

1Y

2. AuaudRvemIIasLasnannuIlun1Tady

@

nindaunusendanisazansaamulanu 1. desdinuauifivesmsansmundninaiiasudiu fall

2.1 WifitefmuavizeRouleiviligamuiinissaniunninnityamRuamulunsians

+
v o

2.2 annsonldeuiield (saudansdndu fuantu wiemdya ity Mlideulviubeuiie uinomulddiiunisli

LA

=

fimssuleudnstunfodlunsaslinudsnsiinguuneimue vielieulrlvinemuansanefugeenasiasia)
2.3 Idayaieniunsansi vsendamsanmnsadfisliiednnuseneunisiiansandadulaamuliegvaineame way

' a

foyasafiazviouyarefisssn lnedeyadindndessrsdnunasdeyaiiledieldddnrimundninnsduduiivensu

q

Tuszavanna
2.4 Tunsaiiifunisasmulu fMuaniu vide sdyyildEu floonasanssinarifietnszaiinisd fuanidu vie @

Tyl fanandredinisiueniansesusedlaeynma o

2.4.1 swmsndyd USEnRumu vive Ustniasiavlesdies munguingdwiessiaaniunisitiu

2.4.2 sUIPITORUAY

2.4.3 SUINNTOIAITANATIZN

24.4 SUIATAONINYATUAYAVNIAINISNYAS

2.4.5 suMTiAUIEIAIUIANaazIung LU sEIvAlNE

24.6 swiesdien1sdvesnuazindwisszmnelne

247 sumsoaauLiilszinelng

248 aontunsRusnsUsemanddnuagyinusafodfugFurineu 24.1 - 247

il nsendansenisiusesiinadesdunsenianienisiusesidneniodeands Mdwiusiufmends (E13)

o o

audszylilu dauaniu vie mdyyldEuie

daufl 2 : wIwdAuUszmmiag CIs nadldumiseiinisesnsganeldvedunguanelne
FosflnmantRuasndninasilumsammudsil

1. fipuaudRuanitulunuvdninasilunsaspuruieafutormusdmiuasamisnstuiluludwi 1 9o 2.1 - 2.3

2. lunsdifinesyuluamulumioe CIs vewnemusn newmunudinandesdiulouenisamuseil (aldfumsasmily

i CIS vesnesusmmedfiasulunediums)

2.1 finmsamuluninddudadulszinuasedaforiuiinemuannsoamuls

2.2 fimsaspulunindduileldiBiuimmudndiu (pro rata) wdldnadulunumdninasi single entity limit vesnesnu

v

D
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2.3 fimsasulunsnddudisldisruwinmudnadau (pro rata) udaldraidulumumaninasi product limit dwsunsndau
My SIP veanevuiy
2.4 fnsamuly derivatives Mlulumumdninai global exposure limit YaanaayuLiy

3. lunsalvinaausiilawesivamulumie CS veinamusIn newuTINdinadetlilinamuswiinmes

dquf 3 : nSwdduusznnkurInsans1a1sisuminRuRN

soadudurnvonsianaifisushiushnuestiurngal

1. swasmidlvd USEnRumu vise useniasianlesdias aunguangdmegsiaaniiunisitiu
. BUIATORUEU
. SUIANTOIAITAUATIEN

. SUIASIBNSINEATLALANNTAINITINYAT

2
3
4
5. usTtRansesAuLTaTiogonde
6. SUIAITHAILIEUNVUIANALALIUINTBULAIUSEINALNEY
7. swimsiiiensaseanuaziiuduissmelne
8. suIANdEaNwAIUSTINAlNeY
9. gpdumsduszninsUsemeafiussmalneduaundn
10. andunsiiussUssmefiiidnwagiueadoatugiushne 1. - 9.
daufl 4 : gansalsmavnisdelaefidyauefu (reverse repo) msammulu reverse repo dondulumumdninausisil
1. _Adyan ﬁamﬂuﬁaqﬂﬂaé’nﬁﬁmmmLsﬁ'uflu@' Foueunlu reverse repo lamnunguunglve
1.1 swrAswagid
1.2 USndunu
1.3 USEniAsAnmasdias
1.4 USEnUannIne
1.5 UTEnUsgiude
1.6 suAsiisusendlne
1.7 ﬂaaﬁquﬁyuvj

1.8 TAyARTIENYINELRNIE AT

o

1.9 dusnskarsgiamnanungvingdnnieIsn1sauU s

P ° v < o X
2. 9398 3919luN1591 reverse repo ALTUATIANTAI

o 1

2.1 asnansnasginenazasiaisniasganeusemalaensdilunsnaisniniginauszmedesd credit rating aglududu

investment grade

2.2 muaniu My ldtu dnstudn agn viserudszevdu Nsuiamsmdvd UTEnRuunsesuIASIIngraneane

o 2o A

v o X < Yal 1a =
VAFNUVU LUU@MﬂWS%NﬂW‘N %QMBWQﬂQL%ﬁ@iMLﬂu 14

Y

+ '
o =

2.3 fuanidu sedidyaldidu 7 TSFC Wudean AfidmuaiuldRuanudiliiiu 270 Tuluwaiuesnds wazilumids

(A7)

AusldRuiianiauvsewiolaiy
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o

2.4 fuandu MdyylEEu vseann Alengliifiu 90 Tuluudiuiiosn ¥l credit rating agnslaagemiledsil

a . & . o aA . . v & . . Ay v )
2.4.1 1 issue rating %38 issuer rating agﬂuaumULLiﬂ Tnensalidu issuer rating #aaUU credit rating AlRu1annTIn
credit rating Szazdumy
2.4.2 1l guarantor rating a¢g/lugusiu investment grade

=

2.5 pransviifadiongaandeliiul U unsdeulusaatorensiarsvil viefiidoyamaiiundofiouasdredslddad
nsdamesoansisay lnensiansviisinandost credit rating athdlaeghmieddl

2.5.1 dlcredit rating izazéguaeﬂu 2 Susfuusn w3e credit rating szuzeiieudeslafu credit rating szozdufing
mufiaandudasusuanutndede (Credit Rating Agency) léFeuiieuls

2.5.2 3 credit rating s¥zen398lu 3 FUAULIN

2.6 nansniisdiongnavdelsiiul Weufitunsioulunanatomensanvil viefiifeyamafiundefiouasdridldded

v
v

nsdawesoasisa Inensasnisnanged credit rating agndlaagnmilasil
2.6.1 icredit rating sxazguaaﬂu 3 Sufuusn nise credit rating s¥ereTTiBUAETlETU credit rating svevdudenann
mufianudadusuananindetie (Credit Rating Agency) léiuFeuifieuls

2.6.2 dlicredit rating seereaglu 4 dusuwsn

2.7 NSNIAUDUAUNANNINGIU N.8.0. AUUALRLLRY

3. s¥ELnAINITUT1sEuilued reverse repo  AodhilAu 90 Tu

4. dammueiisfiunuienianisiesufiidmsunisamuly reverse repo

4.1 feslddyInIgIUAUNITUAlAE TBMA %ise TSFC

o

4.2 yuthwanningviensiansnaeluaienselouds Liuuamdanuugasil
4.2.1 Jumsvenieloumudeivunlureverse repo fInan
4.2.2 Junsuemy repo Muluauusemaamenssunsmiundnnsnduazaaiandnnsndinmendninue Weuly was

BnslunsduRuluuurenemunukaznsion seRNRULII NG AT I UTI

Vv '
k% v a ' v

4.3 yarvemdnnindvionsansiive u Judusudyg fesdiyarlulumuaunisnisimuianaisnisiall

Y
¥ ¥

WaAYRIMENNINGVIanT1a15NTeNINNIN (51188 x (1 + discount rate))

el 9938 = einesudisEliungdyadndendalumdendnningvsensiaisniu reverse repo

4.4 nMsfmsayarremannindvionsasfive u dwiu Tilulumundninaiasdl

4.4.1 yarvesmannIndvsensansiigeuInnii (yaen reverse repo x (1 + discount rate))

v
o o ¢

4.4.2 Tunsdifiyarmdnnindvsensiarsive a dutu ldiduluauaunislu 4.4.1 v3endnnisdesdenliigdyyilou

g

= o v ¢ =

n3suansluly vIenannindviennarsitansaldlunisi reverse repo Tiunnaanu ieliiyarisiuvemanningvse

asansiigouaznindduiloundinaidulunuiSnisdnan meluiuihnsdanniuiiyadmdnnindvionsianside

anaanInaunsiu 4.4.1 Buwadunsdlay 4.4.3
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v a '

4.4.3 Tunsalfadnsnuaunislud.a.1 uanmadngavewmannindviensiansive o duiu duaditesniiya reverse
repo x (1 + discount rate) WWudruaulsiiu 5 d1uun wselaiiiu 5% vo9s1A1@e wauasuIulaagAInd wavilnng
Mnuasesfina L Iludyandlanmualaeiansanisdadeanuidsesddyny) (counterparty risk) W USENIANITIL

Tdaniunisany 4.4.2 Ale

4.5 NsAuIlaAreverse repo a3 4.4 TiAuIRal
4.5.1 AnaInTAderiniunalsslevinnemuiialdiuanreverse repo aufisiuniinisAuim

a

4.5.2 mwandusegsnssy vsednsdugenanives reverse repo nngsnssufinesuilediuadyasedeiiuwas

5% !
a o

Tonnasimualanuisadsfuiisenilaugsnssulagsnssunisinuannindviansnasndensensnddunlouniu 4.4.2
(9n3) veIgINTIUTLAAN reverse repo 18N158UlA
4.6 discount rate fhunldlunisAin deadunmsfimustulaediddedeanudewesdyy ndnming viensians

Nouan

daudl 5: ganssuuszavnsligunanniwg (securities lending)
doudulumundninasilunisayudail

Y T

1. gdyan seslgdayandniendadudldsulueyanaliuseneugsiandnnindussianianisnsBuuaslsdy
wdnning (L) Inslunsdifigdyadandninssinslugiusdunuesidu fBudonduyaradsifiannsolsenougsfa
wsaanliufanslamunguunelne

1.1 glasulveugadsznevgsiandnnindussinnianisnistuuagligundnning
1.2 sunAnsuvisUseinelng

13 ﬂamu‘?\lyuvj

1.4 surmsiiiemsthiduaznsdsesnuistsemelne

1.5 5UIANTNEIYE

1.6 USEnunu

1.7 usgnwdnning

1.8 Us¥nUseiudin

1. 9nesnuduyAnaTiyar NS AuTssam ULty R 1 duumiuly
1.10 nasyuiwmidatungdnswnis

L11fRyAAadUALA TN UN.A.0. ALALTILAY

2. ndnviwdaligy seadundnnindfieglusyuuiulhnundnninduesguisurnudnning vsendnningfisurnns

| ° Y A g a o o ¢
wisusematneviuTnfduunenedeunanning

3. MSNUSSENUANUTEAU USENINNISABIALEUNITAIT

o

3.1 flunsbilimsnaSedennanuseiuanduiieduuseiunsliundnning nedoulundnusyiudad

3.1.1 Judn
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3.1.2 asnansniasglne

3.1.3 duaniiu dadynldGu Sasduihn agn vievudsresdu fsuraismded UimEuny viesuimsid
nmnelanzdaneay Wuddnsegi

3.1.4 fhuaniiu vie dyyldEu 7 TSFC udeen AifmusuldGuaudiliiu 270 Yufuusfuoendn
wazifuiifeivusldiiuslomaanumeielsiy

3.1.5 fhuaniiu sdanldtu vie Agn Ae1glsiAu 90 Yutfuusiuilesn 343l credit rating gnslnaenmila

=De

1
3.1.5.1 il issue rating v3e issuer rating aglududuusn Tnensaifidu issuer rating foadiu credit
rating AlAnaInNn153A credit rating svezdugie
3.1.5.2 1 guarantor rating a¢/lugusu investment grade

W

3.1.6 A51@15UUNA credit rating agﬁ,uaumu investment grade
3.1.7 wilsdeausziuiisuimsmdvddudoanbiuninewmuiiailulsziunisaundnnindiunnowu

U

3.1.8 uaaneileulunarandnnindursUsemalng nls1edesgluduil SET50 viell lunsalinesyulaidl

wevienisaulunsiansu nemuazsunanyseiudmnanlald

3.1.9 MUV UTDINDIWUTIUAIARY
3.2 afiun1slinesyuiinssuavavisenseuasemanuseiuniy 3.1 viseaiiunislagsaudasinaliuseninnis

anunsadadutseniiennnuanussiudana1dlalaeney
3.3 MudmanUseiunius.1 Anewuiinssuanslvleunsevedensevililiaunsadefumumandsyiuiula iy

widunistsAutissuiinudennadlugsnssunstidundnning duwes

3.4 fsayadvanuseiu o Fuiu innndmsewiiu 100% Yeearnanningnligs
3.5 lunsalfindnUsziudutuan ThRuansananldamulaediuiilunsnddudsil

v v
o o

3.5.1 Quehinluswiasmalvdvisesunansniinguuneaniz Inay

+ v
o o v a

3.5.2 Unskusinnise fdygiloku al

3.5.2.1 UnsRurn w3e Aidga1ldidu Msuinsmalsed uEMlumu vsesuiasniingrunganiginn

Juidugfiniseynity
3.5.2.2 My ldEu 7 TSFC iudeen AdmunfuldRunumlsiviu 270 Juluudusensi uazilu
Fdidasvuelddudiomeanundedioldii
3.5.2.3 mdnyaldiiu Aoyl 90 Yutiuusufiean dail credit rating oehamilvoeslagail
3.5.2.3.1 lissue rating #3e issuer rating agluduAULIN Tnensdifidu issuer rating foudu
credit rating 7il§191nA158A credit rating szezdudng
3.5.2.3.2 figuarantor rating aglugudy investment grade
3.5.3 A57813501A55INY

3.5.4 reverse repo dmsuUATIAIINASIVE

4. dnwuzlazarszdagvesdyy Ty yilidnwuriazarsyaiAgvesdyy audszniadidnau
wuazlidunannindiasy

& 1 o

AMENITUAITANNURSNNTNILAZAAIANANNIND 108991 UALABIAUTE UV deyeyd

nanUseiulugsnssumstuuasiidunanning
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v
14 v

duf 6 : §3n55UUSELAN derivatives AUNANLNNNTAYUAAL]

o

1. Uszan underlying derivatives finaavuasidnduadyalasioad underlying egnslnegamilavizenaieenail

1.1 ninddunnewuanunsoamuld
1.2 dnmmenile

1.3 dmsanasudu

a '

1.4 1A3AR 19U credit rating %39 credit event Hudu
1.5 avidwile sviinfiesdusenaududususesuusay 1.1- 1.4 50 1.7

1.6 stintinsrusenaududviinny 1.5

o o

1.7 underlying duaUNEINUATRUALNNLAL
Tunselfl derivatives §1983f1us1A1VBY underlying 9198 $1A7IT198 90 Ina R TuTIATagdu (spot price) nio31A

dryq@enearimntn (futures price) Winiu visll 5911909 underlying dudilailadall e underlying MUussAUsznouves

Y [ ' £%

yiifanann seaduneensusdianitvinaasdnmeliag1aunsaiasie

2. feulunsawu viEniansagadunisamulu derivatives lasalile
2.1 nsdinaeusinlaszyineatunisasuly derivatives uag underlying ¥84 derivatives fiagasyuliagrstaiauly

TASaNS

[

2.2 Junsdidugdyaylu derivatives agnslnegmilaiail

2.2.1 derivatives on organized exchange

o

2.2.2 n3dilu OTC derivatives luuszwelng desfigdyadndeniiadu suiaswdisd suiasidingmuneweny

[ ¥
o

AR FIUNUTRUY derivatives W3BEA derivatives

q
2.3 Tupsdifiazdesdinistszniliensdweuduiiie dervatives Augnas Auduudeulunindduiinesmuaunsaasmu

v
=1 a

o il lidnemuasdudfidvssuneunselimiidwe uduatuiany

) ¢ a a ~ . & v oA
3. MantNUNLNLLRNNSE underlying LWuUAYY

v
v a

Tunsédifiderivatives & underlying Wudwilanu 1.5 - 1.6 fuildanansesdidnvassail
3.1 Jusaiifidnsmmuadsnseunalfegsdnau Inefinssyyunastoyaras underlying n3aladesing o ity
msfan warlinnsAauidliduteduauanumuizanvesesrussnouvessivl Wil underlying vietadusanan
Fosdinsndeulmmuannzeainegiadudaszae
3.2 [Wusviiitignuazedslnegramiaiedl
321 fuifinnsnszaesiegiaudivame Tnofusuifiianvasladnvauswiaged

3.2.1.1 fuiifiosiusznauusavsiiihmindesnimiowiniu 209% vesimiiniamun

3212 fuiifesAusznausiladnidhimndesnimiowhiu 35% veshminimunlunsafdulun
annyman lngasiussneudadudesiiimnlifiusasfifimualy 3.2.1.1

MsfinNsannIsnsEET TNy 3.2.1.1 uay 3.2.1.2 lilfenhesdussnouiiistesfunesdusettiufivan

N84
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v
v

3.2.2 fruidulauenain 3.2.1 dulummdouluasudousisil
3.2.2.1 \usvilifiesduseneulusmansvidedyafinesuansnamuldlagnss
3.2.2.2 osuniiuasumudadiu (pro rata) afleunilvinemuamulusmasviedygdulnensuds
Tanaduluaumaninasd single entity limit %amamuﬁu
3.3 \Hudedfldsumstanlasaniuiifirnudndedenssviuihilliesnadassanuisndans i mnusingiaantu
fanamiduidvluederesidninnmsuisnianisdudosialifunsnistesiuanudauommadsslonioad
Usgdnsnmee
3.4 finsuanadfaiiiy q otwioidendulszdmniuihmsiiudeifinnsiausdoyassnaviumnnsal
3.5 lunsaifidudviituile duddsnandesiuinlnglfunasteyasdaannssnuremhsnunsmsvessemelng
vidorsUsina viedunansaduiuazuinmsivisniansuandiiuldinismsdunvesiiandvifangn

aunsaavviaudnsduialaag iz ay

4. vdnnauginsIalitiningaduiiesmesanistisenidnunisepniiy (cover rule)
vsgndanmsdesdalidnindduvesnasmuiniinuniniarianmadeddudiuiiissmesen1se ineswueianesiisevil
mudennasile derivatives dugnastinaonandiliaaulu derivatives tu waztduluauidinau na.mn.fmua

5. nannusliisFisdmiunsawuniingussaidiiianisannlnsdes

T

a v o

lunsalnusenianisasulu derivatives 1 underlying lillddufeaiunsndduniazanaiuides n1sasmulu derivatives

sranandandulumundnaun.a.n.mus

6. vaninaIiaAndmIun1samly OTC derivatives

U3EnInnIsAesantiivennadly OTC derivatives 991l

o o '

6.1 Windyadndienderuinuazulyangfisssuves derivatives T us¥ndnn1snsunniuil 15 uariugarineveusas

U
v

wou visl Tunsdiifudsnadutungarinisvesuigvdans Tiruauazudyaaefsssunegluiwhnmsdnll

3

a o

6.2 lunsaliiinmanisalidanansenusasia1vedderivatives ageilteddey Iiddyayrdndiendsduauazudyac

L g 0]

a

yR5I5UVDY derivatives 19 USENIANISNIIUTUA

]

6.3 Ad1dnienilidueuliiinisdngiue derivatives Wausendnnisiesvela

Y

7. ndnnaeiisndmiunisdinlugdyayilu credit derivatives

uisndansdesufiRmutoulssi
7.1 W dundyayilucredit derivatives Iamzitensanaundoaviniy
7.2 dinugdyglfianscredit derivatives ilidnwarresgnmvieisudssiuganssuegnmiliagdla fodl

7.2.1 Credit Default Swap : #sldur nisanaslugiugdieussiuaudssiuasinfifsrdostuauanseluns

[ d I

F15enilanu obligation veeKNWuUmMIL obligation Wi Ineadyyeglugiusduieuseiuanudsdiniseyniuiiagses
FrszRumutennas@eusyiunnudesdlaiia credit event Iulpgariinalitennasdelseiunnudssasuivunyiud (u
nsfifliiAn credit event Tannasazdugaluiuasuivuaniuuni) el a1 oblisation afiifiess1anisiies (Single

Name Credit Default Swap) #3® obligation fiviangs1en1s8eivualiguIeUseiuaudssininidiseniidieiin credit
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event Furu obligation sen15lastentsuiadusieusn (First to Default Swap) wIaiiloifin credit event Fufy
obligation iﬂamﬂmwmwﬁﬂumjm obligation &sagiinstrszsaniuanigludiuvesdunindsety uidonnatarasu
suaidiewin credit event Fuf obligation yn1en1slunay (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: @9léu mﬁmﬂaﬂugﬂuwﬁaﬂizﬁmumLﬁ"mﬁuaaﬁumﬁ'wﬁaywﬁdﬁLﬁmmﬂmiamaﬂ

YoamanauwnuivglasuaInNduningsneds Ineguiedseduanudsdianssgniunazdnenaneuunuludnsinafiviesns

' a

apgfmnodanudnsnenilunuiaganasiu uagdiunanas (1l) vesadngfsTsuvesiuningd1sde ieuaniunsng

U q

' a a

HouseiupnudesazlounanauunuwayduMiLIY (173) vedyargRsTsuveduningseds

TifudueUseiuaudes aunitauia credit event wieasumnuadyey (nsdlldifin credit event)
7.3 dedlddyauinsgiuaiuinmualaginternational Swaps and Derivatives Association (ISDA) #3adgyey1unnsgiudu
pufdtinueeNsy Felivennasiilanuazal

£% o o

7.3.1 fwaldvsdulanunguung wazlidansaudaiunguunaindendnninduaznainanningviseng uunedu
7.3.2 Lifivemuuaivinlinansnavualilunsansuisniiniedyg@euisaismiiiiicredit derivatives dus1989Ld@ow
delu

7.3.3 lifivefmualvinesyusavaldaudemeliungdayan
d2uil 7 NSNIFAUDUNFIUNUANLNTIUAIT N.8.9. BINUUALNLANIUA18UEIUT NS NI FUDUNT S NwazIINUBAALINY

dudi 1 89 @it 6 lnglasunnuiurauand1tinauAMenIIUNIG N.8.9.

acd o

3.13.2. Ussmvamdnuingvizeniwdaudy viensmmenualag3sauilazasulusnsssne:

Utmdansazasmunteuaisuseloviiamzannmdnning nindaudu viemaennalneisiuesnilaegmiwFonans
pgemuiUsENIAAENIIIMTAUAAIAYY Usznianiznssuns n.a.m. vioUsemadiinauanznssuns na.n. fvua
fasioluil uuslunsdifivssniaangnssunisidusananu UssnAnnenssanis n.a.. Wiodnmuamenssunis n.a.m.

A UTiuraUTS ol USENAWA MUY DL ULANU TNV DA NBAEYRIMENNSNEUI aNSNIFUNTBNITMIRBNNALALIT Y

[
o o ' v

il nmsasulussiansniedygilusisszna asaisviedygidinansesausveniodunsydygyilulsenand

whegnuiifuguasunanninduazaaiandnnindiiluauidnandiyves I0SCOM3aNiin1sdevglunatandnning

v
o [

pnsUseinanduannBnves WFE vielunsiansvesuSemiidndanaziauauiely GMS

daudl 1 : UssanuazAuauURveIngIamnensRuislsemanaly

1. USZLANURINSIANS bobk

1.1 a51815utsguseinea

o

1.1.1 usUng
112 friduads
1.1.3 vud (aisawvuiudasanin dudeuius uagasnans Basel Iil)
1.1.4 fuanidu

1.1.5 éadeygrlddu

v
t%

1.1.6 Tudnywansdnsnasderiug
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%

1.1.7  luwansdvslunauszlovifid underlying Wuiustnsnieriu)

q

'
aa v o

1.1.8  sasvilsundanvagiuesudedfiuanaimiany 1.1.1 - 1.1.7 eundinauimuaiianas
1.2 asnansnantinausinsUseme (lisiunsians Basel )

il mndinsld@nSuvasanimainasiarshanifomuduiulaenemuslduiuiuun usendanisdesdmineiu
loananglu 30 Fuuwdiuninesmusulasuiuiu Inglussninsszesnadingn Titiedn vsgmdanisiinnsaamuluiu
AeNE7

1.3 AN

2. AuauiivewasuasnannuIlun1sadyu

SN av o [

ningAuNUIENIansezaunsaamulany 1. fdelinuauifivesmaasnunaninasiiasuiiu fall

2.1 LidemvuavseReulaimilvgasmuiinssyniuainniyarmRuamulunsans

'
a a

2.2 awnsawdeudlold (udensdifiidu Muwanidu wiemdyy 19ty Aldeuluiudasuiiownnamuldaniunislid

=

m3suleudnsiteniaddunsaslinaisnsinguuneimun vielieulrlvinewmuansanedugeenasiasie)

2.3 feyaingrfuasasivigninnisannsadifslaiiietunyssneunsinnsandadulaamuldedisaiane wayd
Joyasniiazviouyanigfisssy Inedeyadnansesdidanunasioyaiilediolddedavimundnivinissuduiivensu
TuszAvana

o

2.4 Tupsdiidunisamulu duaniu e Mmdyalddu Neenasasdnaraiediszninisi duwandu vse My

o

v

113U danandedinissueniavsesusedlauyanasisil
2.4.1 sUIATWIAIYE UTEMRWYU Y38 uTEniAsAnnedies mungmngitmegsivanitunisiiu
2.4.2 SUIMTODNEAY
2.4.3 FUIANTOIANTAUATIZ
2.4.4 sumsilensinuasuazannsaimsinuas
245 suAsiaudamiaruinnasuazvngesuisssmalng
2.4.6 sMsiilonsadeenuaziuissmele
2.4.7 suiAsdaauurisUsinglng

o

2.4.8 antun1sRumssemanildnuugyinueusediudsurnam 2.4.1 - 2.4.7

v o 1

9194 mimi’a‘vﬁamﬁma&ﬁaﬂénmaaLﬁumﬁmi’aﬁami%’mmﬁ WenIegesndi Nid1uuTwimendy ((d)

Y

mufisyulily fuantu vise Mmdyaldtu dae

' =] v éa ' a & ' P ' Yo '
dawil 2 : niwdauuszammiae CIS nsaiduminefinmsesnsgnelfdsdungranesisszme

1. figuantfvazsifulunundninasiiunmsamududerivfefmuadmiussarsmeanisiuiluludwn 1 o 2.1 - 23
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2. Humheveanasu CIS salssmanindnvaeded

2.1 mseenuasmstauevisegmeldmatifuguaresmisnusinsssmaiiiifuguaduvdnninduaznanatous
wdnviwgtaduandnandiyues 105CO vialumievenasmu OIS sslssmaiiimsdenslusaadovendnning
maUszmailduandnues WFE

2.2 CIS operator ¥esnamusananegnelinsiiuguavesmhenuiiuguaiiduaundnandiyues 10SCO

2.3 lunsdifinesusniluasulumisevesnesu CIS saUsza nesyu CIS sssemafinaidesegneldmaninasing

1Y

mugua N3N NSIAUEYIY UarMIIANTEMTUNeUIToRAMmUIwEeEveIUTIMAL

3. Useweaimduguanisiausvigniieainaifininsnishinnuduasesasuegiaiomensi aunedeoussmean
drinauinun

=

4. Tunsaliunmsaureansmurinlunisveinamu AS Adszme neausnadesinssidansidulinwensdiive
$udulunisuimsanmegeadunistanswindu wasiulovisnisamudsd Qdldfunisasulumiasvesnasmu as
ssUszmedadunesusamesiifiasglunosdiiums)

a1 fimsasplunindausadulssamuazalnfeiuiinesusi asnsaaspulaludadiuannnimiewiniu 80% ves NAV
yonaeu CIS Faussimeiy

4.2 fimsaspulunindduileldiBiuimmudndiu (pro rata) wdlsnadulunundninasi single entity limit vesn8s9u
sty el vdninaridanarlaldfunsdnnday

&)

mdu SIP
4.3 fnsamuluningdudieldiSewamudadiu (pro rata) udildraidulumundninast product limit dmsuningdu
My SIP veaneausIMTY

4.4 ﬁmiamﬂu derivatives MUulunumdninaus global exposure limit 989 NBIYUTIY U

5. Tunsalfinaamusiuiiawesiuamulunitevenamu CIS d1ausewme nasyu CIS Asussmadinandeslilinasuid
Y ° a Y =~ s v " & Aaa o & <, ¢ 1w 1 g & Yo

anvauziuesfeatunewmunuiinmes uuwidunsdndanudnduwasiulselovideodtonulsamu el lnglasu
ANugeUIINdtinau tneneunisawu vsEnianisdesdalidinadamedeya manarnudnlusaaAsssuiieud

WNetasiumsasuludnuagdainanlilumisdedviuiie

d2ufl 3 : NSNIFUUITTANRUNINVRIFAITUNITRUANIUTEIMANS aRT1a15AeUsEImAN g uWinRuen daaduduen
TuandunsRuinssemeavsonsianssnUsemaiiigunihRudnvessudniddnwauziusadefugsudnaunSndau

Tuuszwma Tudiud 3 : nSndaudsennduenrsensiansieuvinkduenn

' a & o o
daufl 4 : gsnssuuszannsYelaelidygyrviedu (reverse repo)

[ g7}

sl o °

IW&JL‘ﬁ‘l«ﬂ.ﬂﬁﬂwﬂﬁﬂLﬂm‘ﬂ%ﬁ’lﬁ’ﬂﬂuﬂmgﬂiiuﬂﬂi N.8.0. NUUR

doudl 5: ganssuussavnsigunanniwg (securities lending)

o

ToonduluaundninuanfdinauAuenssunIg N.a.60. MU
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duil 6 : gInITUUTEIAN derivativeslufnauszme aunrannNaTinITAUAIL

o

1. Uszan underlying derivatives finaavuasidnduadyalasioad underlying egnslnegamilavizenaieenail

1.1 ningaudinesyuannsaammuls

1.2 Sasmenite

1.3 Shswanideudu

1.4 \A5AR 10U credit rating %o credit event Wudu

1.5 fudduile fudiifesdusznaudududviosuusna 1.1 - 1.4 vie 1.7

1.6 fuiififlosiusznoudusuing 1.5

1.7 underlying Sumufidinauimuniiuda

Tunslil derivatives $1489/U51A189 underlying 198U TIAAEBIRINAFoUTuTIAN AT (spot price) nFD51A7

P

dryqdovisatein (futuresprice) Wiy Msil 5191999 underlying dudilailasail wse underlying MtdussAusznauwss

Y [ ' £%

yiifanann seaduneensusdianitvinaasdnmeliag1aunsaiasie

2. Geulymsamuuitminnisazduiunsaswlu derivatives ldaiile

2.1 n3dl newusldszyiReriunsamuly derivatives uaz underlying 984 derivatives flagasmuliogsdnianly
1A53N13

2.2 Bunadndugdoyaluderivatives agndlnagrendadsil

2.2.1 derivatives on organized exchange

2.2.2 n3APUOTC derivatives Tusnsuszina desfiadayadnineviaduifynnaiildiueygaliuszneugsia derivatives
fegmeldnisiiugualnemissnuifuguasuvdnminduasnaandnvindiiduandnasiyues 10SCO vioiiu
TN UBIWFE

2.3 lunsiiflazdosiinathssnilsonsdmevdudiiioderivatives Augnas Auddudendunindauiinesuaninsoamu

vy
a

161 visll Lidneaueznludfidvssuneunielniidweududtiuiny

3. VanLnaeLaLANNSE underlying tWusyd

o

Tunsdifiderivatives & underlying iusfiiny 1.5-1.6 fuilfsnanfeiidnvard
3.1 Wusviidnsimueisnmsdunilfesadaau Tnefinmsszyuvadsdeyaves underlying viotladosing o fivhunldly
s wazdinisAnnadribidutegiumuanumunzasveesiUszneuvasiuil Wil underlying vaetadusianan
Fosdinswedoulmmuannnainegradudaseie

3.2 Wuduiiddnvazodndlaegamiagdl

3.2.1 gilitinsnszaesediaiivae Tnedusvditidnvasladnvaenis fad

3211 duiltesddsyneuusasiivhnindesnimdewihiu 200% voshntintavus

3212 fuiifosdusynausiladmistidmintesnitvdewindu 35% veuhninimuslunsaiidulusuanizaain Tne

29AUsENOUMAUsasl N ldiRudnsAf rualy 3.2.1.1
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v
°o v a

ASAITUINTNTEINLEIMUNAY 3.2.1.1 wag 3.2.1.2 lifpaieerusenauieitasiunesmnsaunsufuunneansan

3.2.2 sfidulauonain 3.2.1 Mduluaueuluasudiusd
3.2.2.1 \Juswilifiesduszneudunsansuiedyainesuaiuseanulilagnss
3.2.2.2 JiaMuiniRuamunudndiu (pro rata) ilouniainnesuamulunsassedygrtulasnswudlanaduluny

MANNaN single entity limit Yaan@euly

3.3 Wusvdnlasunsimunlavanduiiianuiideiouazvimihilaegedassanudendnnis visdl mnusnginaatu
sanannduusenlunsevasusEndnnisusevndnnistudesdnlituinsnistdesiuanudandawmianalseloviingned
UsgAnSnneie

1Y

3.4 fnsuansudiu 9 egrwellondulszdmniuinsiudeniimsauedeyasgeviumnnisel

3.5 TunsdndusndGuile duddnandesiwaleglduvadeyadadaminsenuuemiisnusvnisvesdssmelvey
Wiorwszma viseAuuaINTIMANALasUINMsTuTEdansuanliiulainignsiunvesimundviinng

aunsaazviaudnskuialaegaununzay

4. vdnnuginsialitiningaduiiemasanisiisenidnunisepniiy (cover rule)
Us¥ndanmsdesdalidnindduvesnamuilinuniniarianmadeddudiuuiiissmesan1seinesueidnesiisevil

mudennadde derivatives dugnastlinaaaiariilaamulu derivatives 1 wasidulumuiidinau n.a.a.dmue

Ao

5. annaeliisdisdiunsawuniingussaidiianisanninsies

T

lunsaifivsemdnnisasulu derivatives 71 underlying lilddufeniuninddunazananudes n1saulu derivatives

sananseaduluauidiineu n.a.a.fvun

6. vaninaIlidndmsun1samuly OTC derivatives

USTNIANISARIIAMLTannadly OTC derivatives 4l

6.1 Wiadyadndenilsiuinuazudyargfisssuves derivatives I uSEndanismsunniui 15 wagiuanvinevasuias

Ady o i ﬂw o

wou el lunsainudsnariduiungainisvesussndans limwnuasudsareisssungluiuhnmsdaly

3

a v

6.2 lunsdliiinwmanisalidwmansenudesia1vesderivatives agraildeddny Tgdygyrdndenilemuiniazideyan

] 0]
a

gR5IIUVRY derivatives T USENIANITNITIUIUT

3

6.3 Aay1dnieniladueuliiinisdnegiue derivatives Wausemdnnisiesvela

Y

7. ndnnasiiisdndmiunisdiniugdygyilu credit derivatives

Us¥mdansdesuuinnuteulusil

7.1 Wndurdyailu credit derivatives Mannzifienisananudssvintiu
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[

7.2 Widugdaanliang credit derivatives Nildnwazassgsnssunioiisufsaiugsnssuegamiegidle deil

U

o A

7.2.1 Credit Default Swap : @iloun n1sanaslugiuziFeuseiuanudsswnunsinfiineitaatuanuainsatunisgise

Y

a1y obligation YoeLHNUA1Y obligation 1u neadyaeglugiughveUseiuanudsdlnserniunzaet1 ey

I
(g7 U

mutennastouseiunnndsaileiia credit event Sulneasiinalidonnasdoussfumudssnsufmuaiiui Gunsdifl
1An credit event %’amnaws??uqm“luﬁ’umuﬁmummmﬂﬂa) Wi 1491 obligation axilifiess18n151He7 (Single Name
Credit Default Swap) %38 obligation fuatsmenisdatmualiiueyssiunudssdnihiitiseuiidodn credit event
‘ﬁuﬁ'u obligation sen1slasentsuiiadusiausn (First to Default Swap) wiaudloiin credit event %uﬁ'u obligation
semslasemanislunga obligation Fvasiinisdszmatuanizluduresdunindneiiu widonnasazasuimuaiie
\An credit event Fufiu obligation yns1en1slunay (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : sldun nisnnaslugnugddeuseAuamndsswesduningdradsiiinanmaanaso

HanaUUUNElisuNduningdeds lneduiedseiuanudsainissyniuniagdenansuunulugnasivisednsaosd

| d' v A a v € a =

919dsfiudnnenidenufiazanasiu uazduianas (i) vesyamgfisssuvesduningsnsds wieuaniunisigae

q

v
=

Au (n3) vosyareRssTuvesdunIngodvitiudueyseiunnubes

a

UseAuAMULELI9L Lo UNANDULNULASAIUTLN

o

Ui credit event MiaAsuAMUAYQY) (NsallulAn credit event)
7.3 é’aﬂ“ﬁé’ﬁyzymwigmmmﬁﬁmumimEJIntemationaL Swaps and Derivatives Association (ISDA) 3 uiymw’]mmigmgu
AUTETINUEINSU elvennanilanunzail

7.3.1 fnaldsrulanungurune wazlidausoudsiungmuneinsiendnninduasnainannsngvsangunedu

¥ ¥
A o ] '

7.3.2 lifidoruuaivinlidansnnvualllunsansuimidniedanndevisaswinf credit derivatives duensdadoudaly
7.3.3 lifidefmualvinesudesvaldarnudemeliungdaan
d2uil 7 nSndausundinauanznIung na.n. nanuuaisAnlunendmsensngdusundanvasinueunganu

AUl 1 89 @il 6 WneldsuanuTiureuIINd1TNUANENTIUNS N.8.9.

3.14. Sasrdrumsasuluvdnnindvdensndaudululszme :

Sasndrunsamulundnnindvsensndaudu eidunindauvensmusmluussmauazinassng :
uitndnnisazaauudedlifandnning vienindaudu viominennalasisou ioilunindduvesnewusiy aui
UsEMIARMENTINNISMAUAIIAYY USEN1ARMENTINNTS N.8.0. MSaUsen1AdinaIuAMEnIsuNT n.a.m. Nvua dawiolud
TunsdlfivsznmnuznssunsifunaInyu Useniaraznssuns n.a.n. wodnauamenssuns n.a.n dssnaudly
Wasuulasdnsdunisamu visminnisazamulinduluaasznaiiudluse

=

dauil 1 : InsrdiumsamunauInaugeanninddunsaddun (single entity limit)

Y

1 | asnansnmssling Lidndnadiu

2 | A9EnsAIgAnaUsEImna

2.1 n3elil credit rating agflu 2 duduusnyuld lidindnsdiu

2.2 n3lil credit rating aglusedu investment grade UfR1NI1 2 dusiuusn laiiiu 35%
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[ Y

ldanimemnsdlu

Rushnvisensansifisuiiiusdniigsulnviedeenasasilanuaugedidla
aganilediail
4.1 1l credit rating aglusesiu investment grade

4.2 Juswansesudu vl enzdudinisensiasissuiadudseiu

3R 20% (M3eliiAu 10% wiewdy
nsasulusinsssmanseniinise
Inudplidnwegiauseing log
\donld credit rating LWuU national

scale)

psrensiididnunrasudiusiil
5.1 duamansvil esensfeniineu vide agnitfeendakstununguanslne
vioav1ves smsdsdiaUssmailduoygeliseneugsiasuias
widlyglulszmelneg
5.2 \usmansiidnuazetidlangrmilaiel

5.2.1 feenluuienaaneideu

522 gooninsdawmedeyadunismlvlaefineazBonmuuuy
filing

5.2.3 Tunsdildusmansidsmunfudsend desnimewiniu 397 Tu

val o

tusituiiamu wasllldtdnagmu 5.2.1 vife 522 ilmszaniumunsans
Sanamdeaduynnadil

5.2.3.1 5wIANSNIYE VSR vise UStniasAnnesdies
AINNYUNIEINIETIAANITUNITRY

5.23.2 5U1ANTRRNEY
5.2.3.3 SUIANTDIANTANATIER
5234 sUIATioNINYASLATENNIAINITINYAS
5.235 UssEmnansesduidotiegondy
5.2.3.6 SUIAITHALIENVAVUIANA LT YU IR ML U SEINA
ng

5.23.7 swmsiilensdseenuaziituvislszinalng
5.2.3.8 swiAsdaauuvisUsemalne

5.2.3.9 USYNUANNINE
5.3 auaviglulsenalng

5.4 i credit rating 8glusedu investment grade

5.5 Tunsaiidunsansifidvuniudisenil unnd 397 Ju duusiuiamu

Aostunzileuvseagluseuuves regulated market

Taliiudnsnedl wasumonsila
LEINI

Y
(1)

(2) dwinvewsashamu

10% 138

Tu benchmark + 5%

o [

nSNGAUAIT
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@

6.1 ATNASNUANWULATU WAL A UlAUERSIAT LauAsnsIlA

6.1.1 Wumsasnd asansiwmiifmu viernniidesndad@umungvune | wgendi

Y

e waziawevensansiuludsUsene viagoandnnsdumungrune (1) 10% 30
AaUsena (WiliTnav1ves suasndisdinssemanlasuayynl (2) Wwiinvemingaunamu
Usgnaugsiasumsmasdlulsemelne) lu benchmark + 5%

6.1.2 & credit rating* aaﬂusxﬁu investment grade
6.1.3 Hunsansidanvazodndlaegrmidagedl
6.1.3.1 Heonduuitnmianzileulunainndnnindurisszimelng
videlunanadauevdnnindsnaseine
6.1.3.2 Q’aaﬂ:ﬁmiﬁJmLmssi’fa;gjaLfJumiﬂ"ﬂiﬂmaﬁiwamﬁmmuLLUU
filing
6.1.3.3 lunsaiidunsiansititmunfudisendl desnimiewhiu
397 Fu thuusTuilacu warlalléfidnvazan 6.1.3.1 vi¥e 6.1.3.2 §ilanse
BN fununsansfaindnfeaduyanadsil
6.1.3.3.1 yAAaRIaUe 52.3.1 - 52.3.9
6.1.3.3.2 a@ontun1siuseminalssmaiivssmalve Suaundn
6.1.3.3.3 andunisiuslssmaniidnvasyusaiioatu
UAAa 1UUB 6.1.3.3.1 - 6.1.3.3.2
6.1.4 lunsdiiiunsansifidmuntugheeni annndh 397 $u duuifuiiamuy

Aowunelewiseaglussuuves regulated market

6.2 ﬁqﬁﬂiiuﬁﬂﬁ ﬁ?j Foyeyndl credit rating® aglusedu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

NHGNA -
*nsdhfunsamulusiassmavsediinnseyniuigiduwieginUsyme
g@nsaidenld credit rating UL national scale

#nsdliunsamulussussmaniadygylugusiinseyniudalidiued

AnaUsEine anunsadentd credit rating WUU national scale

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

v : Tunsdlduninddudsil lufidermunifieaiu single entity limit vaa3usngeannsiasvizendyny uausnsdl

1. RuehnvisensansiiiguniRusniensaniiuaureinemus

2. derivatives on organized exchange
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duil 2 : Sn51dIUNTAWUNAUIUAUNGUAINTT (group limit)

Useannsweau

nasuilangalnensiasuil tewlatan 232 Q KT

an3189U (% Va9 NAV)

nsamulunindduresusenynuieniieglundufiants | Liudnslagnsviaiall wiusidnsilaazgand

Wenfunsemsdnlugdayalugsnssunianisiuiu (1) 25% %30
UIEMAINET? (2) dwiinvemiwdduniamuly benchmark + 10%

A g o 6a o AV Ay o a 1) L.
vanews : tlunsaldunswddunsil lufidermuaineaniu group limit

1. RurhnvisensiansifiguwiRurInien13AL T LY IN By

2. derivatives on organized exchange

dauil 3 : InFrdIUNMTAMUNAUIUMNUTEANNTNITU (product limit)

Usannsndau

Rushnuieesiansiisuwinkdudin Muanitdu vise mdgeildtu 796 - saduliinu 45% wagluseulvyd
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