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derivatives”

“wtiay CIS”

v
v v o
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« B/En

“benchmark”

“CIS operator”

“concentration limit”

“counterparty limit”

“CRA”

“credit derivatives”

“credit event”
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UMW)

“group limit” gnTIdIUNTamuUAAWINmNNgRants Inensihdnsdunsamuluisazsuseniegly
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“OTC derivatives”
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“regulated market”
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“retail MF”
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“securities lending”
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“share warrants”
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“sovereign rating”

“TBMA”
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3.6.1 TguszasAavasmsamuludyqvoriearmi : n13anAdes (Hedging)

' ¥
aa o

3.7. Mmsamulunsansnddyayvorieamtul (Structured Note) : laiasyu

3.8. NagNSN13UITMIN0MU (Management Style) : Sinagnsnisasuasadel (buy-and-hold)
3.9. fiiTin/91989 (Benchmark) :

1aidl

LR
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¥
o P '

nosuasdvidygdevieatanii (Derivatives) Inefiinguszasdiiiodaatuninudes (Hedging) 91ndnsuaniudeuiiy

[Ad7]

T1uau mall neauazliamulunsians dwieluil
1. asansniianvazvodey gy @evivasiiiels (Structured Note)
2. AT TWRINITISUAUANU LT BT e URINTIATUE0UBIHDRNATIANTHINTITAINNSaaMULA (non-investment grade)

3. as1aswrnenililasunisindusumnuleie (Unrated Securities)

ag1dlsfinu nesuenaliliBnsasniiflidudurnuindetiefmninfiaunsaamuls (non-investment grade) wwwznsd

nansuiiulasunisinduduanuledionanunsoamuls (investment grade) vauefinosyua Uiy

Tuanzund nesyuazamuluinaszing Ssazdaaliil net exposure Migadasiuanudssinalszmelasiadsluseud
UyTlitesninfesas 80 veyarmindaugvivesnomuodislsia lunsdiinisamuvesneausuiliifuluauuleue
MsamuauNIInkUilsznnveinamu usendanisaliunisuiledadiunisamuveansusinliduluamuuleuy
nsasuagly 90 Juliuusiiuiidadiunsasmuvesnesusailidulusanlevienisamu Huuiuidnianisasldsuud

ngtemsanuliudsuulassinnvenamusinneluimuanaIfna

v
o

il noanuenvlifuYianianseninesenisau Flsseziaiszanns 30 Juluuniuaanzilounsmsnddu wazyas
srezatszaia 30 Junswdnlasinis Tunsarwiadadiunisamununisdauiiusziavvesnaau lnaidulun

PANLNUNNAULATTUNNT N.8.6. WIAINNNUANLATIUAT 1.8.0. UTTLAAMIAUA
3.12. Twazuan1saulusslseme ;

fulgunen1saamudazdanalill net exposure MAgITesiuAUdEsinssemelnenasluseullydlitesninfosas 80

VoAAMINGAUGVSVDINDIYU
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=

3.13. USTLNNVBINANNSNENIaNSNIRUDUY h38N15YNBNNALlA8RSduNITaIN

9

acd o

3.13.1. Ussmvaamdnuingviseniwdaudu wensmaenualagsauiiazasuluuszme:

Utmiansazasmunteuaisnuseloviiamzanmdnning nindaudu viemaennalneisiuednlaemilwFonans
pgmiUsEAARANENSTINSAAURAIANY UsznARaEnsINmg n.8.0. WieUsemadiinauanznssung n.a.m. Mg
dasioluil uuslunsdifiussniaangnssunisidusaanu UssnAnngnssans n.a.n. Wiodnmuamenssunis n.a.m.

ThanuiureunsailusenawA lrS ot iuALUSEINNS aNYAL YA N NS NGNS NS NIFUNS 8NN BNHALALAT DY

dufl 1: #9185 TS (transferable securities)
1. A31@5 TS mneanud asnansnienisiule 9 uenwileanvindaulududuguasde 3.13.1 Fedlnaudi

undnunausiinsudiu feil

1.1 hiffedmunvieleulvivinlamuilmszyniuannninyadfuaspilunsians

1.2 aansawdsuleld (saufensdfidu B/E wiep/N fifldeulviuiasuilousnamuldddunslsiingsu
ToudvdizenfeslunsansldnaiBnsiingmneimua viefieululyinesuausanedugfeennsansls)

1.3 ffeyaieafunsansiignissnsuiunaziimsusulsadulserodnsasiname s vas. anunsaudhisld
Wievhuszneunmsfinsandndulaasuldegaiiane waziideyasaiazviouyargisssy lnodeyadsnansiosdnsds

amLma'ﬂﬁﬁa;gaﬁL%aﬁaiﬁ%ﬁmﬁwwwé’ﬂimﬂ135mﬁuﬁaam%’u1uisﬁumﬂa

2. auauRnasndninusilunisasyuvesasasiisAnnidmuslude 1.
2.1 Tuns@ifidunsasulu B/E wie P/N flsennsiansienaruflediszniinisdn B/E vde PN dindmidfes
mssuantaviesusedasyanadsi
1. W, VL. %38 UA. MUNYVNNEIRIegInaan1tun1sty
SUIANTEONEAY
SUIANTOIATANATIER
suImMsiiensnuRsIazavnsainsLneAs
SUIATSHAILIEYRIYIIANA LT VLAt oNLsUsEINAlNg
suAsiilensdsoonuaziiwisssmalne
swIAsdaauLvisUsEmalng

andumsuinsUsemanidnvagyiueufeatugTulnmu 1 - 7

oo N o AN

v ' + o
=1 o Y o

sl nMsendariensiusesinandestuniserianienisiuseafdidieviseroenss MaguausIuds
aonide (G1%) auiiszylilu B/E e P/N fe

v

2.2 Tunsdifdumsamulussiansfmiiou wmndnsledndulasanmainasansiminouluiulae

a q

o

nowusmlasuuTLLT UIEndnnisdesdmineviunlaunieluy 30 Tuluusiunnemusiulasuruiu lnglusenines

srelIaInana dlinedusen danisiinnsaamuluiuienand
daufl 2 : niwdauuszavuae CIS nsallumitedinsesnagneldtdungunelne

AosllnuaudRuazvannaeilunisa Uil

1. nsaidumiie CIS
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11 fnuaifuasdulummdninasilumsamuudeiutorimundmiunsans TS Tudwi 1 9o 1.1 4o 1.2 wazde
13
1.2 lunsdifinesnuluamulumize S ves MF MF danandesiiulsvisnsasuddl (aldiunsamulumize Cs
yesnesuTIMoImTawulunesiums)
12.1 fnsaspulunsndaudaduussanuasainferiuiinesuamnsaasuls
12.2 fimsaspluninddudelfisummudndiu (pro rata) wdlsnaidulumumaninast single entity limit
YoINaIULY
123 fimsasplunindduieldiBummudndu (pro rata) wldnadulunumdninasi product imit
dwdunindaundu sip mamamuﬁy’u
1.2.4 fnsasmulu derivatives fduluniundninmst global exposure limit Tasnasyuiiy

1.3 Tunsdifineausuianesiuamulumiie CIS ves MF MF danasedlildnesmusiuilanes

2. nadhdunihe AS wennienniifvusludiud 2 do 1.
2.1 fnuanifvasdulumuvdninasilunisamududeiudeimundmiunsans TS Tudwi 1 o 1.1 99 1.2 uax
19 1.3

2.2 angslyuaeugly SET

dqufl 3 : NSWIFUUTTNKUANINYSTaRSIESTIBUWINRUNIN
v =1 a Gl a 1 a Vo U é}
AOATULEUNINIIONTIETNEUIRUNINUBIR TURINATY
1. oW, UL ¥i50 UA. MUNQuEneIeiegInvaetunsiy
. SUATORNEY
. SUIANTNIANTABATIEN

. suAsileMsinNYAsLazaRnsalNISNEAS

2

3

q

5. UsTEvRaesesdudeTiogende

6. SUIANSHAUNIEUATVUIANALATVLRE BULaUSEINAlNY
7. swimsiiemsdseanuaziidiusssmelng
8. suAmsdaauLIUsEmAlNY
9. anunsiuszwihssemaiiusemalnaduandn

10. andunsRusaUssinandanvagyieufedfugsusdinay 1. - 9.

daufi 4 : gInssuUsEiavN st laeiideymynviefy (reverse repo)

A7)

v
@

v < v ¢ =
n1saamulu reverse repo fasdulunmunaninasiaall
1. gdgan deudulfypranidifiasnsadniundyailu reverse repo lamunguunelng
T T 9 o oY
1.1 3.
1.2 us.

1.3 unA.
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1.4 va.
1.5 Usenusziuny
1.6 sUn.

1.7 nowuiluy

v
LYY

1.8 fAyanaiiingmnewnzingty

o

1.9 dwswnisuazsgiamnanungraneinaieIsnseulseunm

P ° v I3 o &
2. p31an591wlun159 reverse repo_ Apatdunsiansasil

2.1 aansnasglvenazasiansniadganaUsena lnensdilunsiansnindganausenanasd credit rating

ag/ludusu investment grade

v ' v oy
v A

2.2 B/E P/N Un3durn Ann viseviulssezdu 7 sw. U4, vi3osu1m1sniinguunglaniednnsaiy i

[

Tugilnse

o

KN Fellongaanioldiu 1 3

Y

.
U =g

2.3 B/E 30 P/N 4 TSFC Wugfonn AmuaiuldGumamilsifiu 270 Suuusiusenin wasifumiii
AvualdRudiomeanundadioldisu
2.4 B/E P/N vi3ernn Aifioglifiu 90 futiuusiiufieon Gail credit rating oehdlnagnamilassd
2.4.1 il issue rating %30 issuer rating agﬁluéluﬁwjﬂ Imﬂﬂizﬁﬁlﬂu issuer rating foadu credit rating i
181910590 credit rating szevduse
2.4.2 3 guarantor rating 8glugudy investment grade
25 arasvitailengauieliiiu 1 3 Munsdeulunaniovensanvil viofifdeyamafiundodonay
SadaledadinsUnwesoasisasu Tnensansniisinanded credit rating oghslaoemilaied
2.5.1 §i credit rating isﬂ:é?uag”lu 2 Susuusn wie credit rating szpzemTiiiouifiesldiu credit rating

syurduAInaInuy CRA TenUsauiiauld

2.5.2 3 credit rating s¥ze1108lU 3 SUAULIN

Aoy

2.6 ananmilddiongauvieldiiu 1 weuifunzidevlunaintorenansnil viseniideyasimiuneie

3

uazd193aladaiinsdamesoansisasy nansianswiganandest credit rating aghdlaognaniasiail
2.6.1 i credit rating sxaxguagiu 3 Jufuusn 13e credit rating svezenfiiioudedldiu credit rating
svardufinannui CRA IEuseudiouls
2.6.2 1l credit rating szaveegly 4 Suduusn

2.7 NSNGAUDUMUNF TN NUAUUALRLLRL

3. szegnaINsTutsEullued reverse repo Aagliitiu 90 u

4. dammueiisdiui uas. desufjiidmsunisamuly reverse repo

4.1 deodlddyauinsgiunuiivualag TBMA v3e TSFC

[

4.2 MUENNSNENS oA NTR LUVENT DL UAD LIULAENWIEAIT

4.2.1 Wunsmevseleusudermualy reverse repo fanan
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4.2.2 Wumsvenu repo MdulumuusemanmznssumsiAunanninduaznainnanninginnieg

waninauel Weuly wagdsnislunsiduduluwiuvenemusitiaznisienseyniuuivindduvenamusiy

o

4.3 yarvemannindvionsnanside a Tusududyn desdyanndulumuaunisnisiuinmuinnsel

YARIVBIANYINENTONTITITIT04INN T (719798 X (1 + discount rate))

viaid 519780 = 57@7ﬁhadW?f’75527/7”un@'ﬁ2y5y75m778wﬁ64ﬁuﬁﬁ%wa“’nﬁ’wsf%?@m575759771/ reverse repo
4.4 msdssyaevednningvionsiansiite w Autu IROulUmmEninaidd

4.4.1 %/aﬂ'wama”nwfwsfw?am57575775@1/7%3’7 (yaA reverse repo x (1 + discount rate))

4.0.2 Tunsdifiyarmdnnindviensansiive a dutu lidulunuannslu 4.4.1 vas. feadonls

AdyeylounssHaANSIuRY viSendnnindvIenTa1siaunsaldlunsvin reverse repo Tufinasnu ielviyadsiuves

v ¢

wannindusensnansidenarningduiileunndinaradulunuisnsdnan ameluiuihnisdaniufiyarmdnnindnse

A31a1SNToaNAININAUNITIY 4.4.1 Vuwsidunsdinnu 4.4.3

v a '

4.4.3 lunsaluadndauaunslu 4.4.1 wananainyarvesmanningvionsansvve o duiu dyan

U

tioaninyan reverse repo x (1 + discount rate) s wanlsiiiiu 5 dmum wieliAu 5% vessn@e wiwddwiule

i wagdinsiruadesnsnanbiludygrddanvunlaefiansanistadoanuidssesadyg (counterparty risk)

U

wad vas. azluduiiuniseny 4.4.2 Alg

v

4.5 MSAUINYAAT reverse repo 1Y 4.4 TiAwINAA

4.5.1 FunaNTIAderuiunaUseluviiinesuiislasuain reverse repo Audiaiuiifinsduin

a o

4.5.2 dnnandusegsnssu wieduasiudusengnsues reverse repo yngsnssudinesyuiiediv

¥
P

Adedgiulaziivennasivualiaansadadutseriinugsnssulagsnssuvilannvanningvsensiansiivense
nindFuilouniu 4.4.2 ((13) veginssufiiinain reverse repo $18n150uUlA
4.6 discount rate fithunldlunisiuin seadunsfmvuniulaeidcdadennudssvesedyan

NANNSNEG UIBNSNETNTOWA

dauil 5: genssuUTEnnsiBunanNnIng (securities lending)

sosdulumumdninasiiunisasuaail

o

1. g Fesdlgdnandndendadudlisulueygaliuszneugsia sLlnglunsdifigdayandsnannszing

Tugrugsunumasdiy {Busaiuyaradifiannsavszneugsivvdeduiiufianisldmungmnelne

1.1 glasulueygmusenaugsia SBL

1.2 sun.

13 ﬂamu?y\lu%\l

1.4 swimsiensiidiuarnisdseenuialszmnelne

1.5 &w.

1.6 Ua.

1.7 ua.

1.8 UsEmUsEiutin

' LY

1.9 newudiuyaranlyarningduvesiaauusiarsefs 1 duuiniull

Y

1%

1.10 newuimtatiugdissnis

o
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1.11 GAUARAIUANUNEINUAAUANLRAL

]

2. nanninditlity deudundnnindiegluszuuiuihnuannindvesrudiulinuanning vsenannindd sun.

Fthiduneneidoundnning

3. MU EANENUSEAY UAd. ARIALIUNISAIN

3.1 gudunmslidinsnadesenudnuseiuangduieidulsziunsitundnming lnedosdundnuseiu

b

3.1.1 Rudn

3.1.2 as1asnmsgine

3.1.3 B/E P/N Shsiturhn agn videvudszesdu 7 ow. ve. vidosumsiiingruneewigdndatu 1ug
ATy

3.1.4 B/E w30 P/N 4 TSFC Wugfonn Aimuaiuldiumumlsiiiu 270 Sufuus
Fuoonduazidushiifaimueliuilensanumieleldiiy
3.1.5 B/E P/N iergn fionglaifiu 90 Yutfuusdiuioon duil credit rating agnslnagrentadsil
3.1.5.1 il issue rating %130 issuer rating aglududuusn Tnensalfidu issuer rating foadu
credit rating Al#1N91nN"53A credit rating Szezdusae
3.1.5.2 il guarantor rating aglududu investment grade
3.1.6 A3IESNLTE credit rating a¢luguAu investment grade
317 wilvdemuseiudl ow. Dufeonliuinomuiiteifulssfunisfundmmndliunnasu
3.1.8 vuaansdevlu SET filiedoogludall SET50 vieil lunsdifinesmulsifulsnismsamuluns
a3 newuarsundnUseiudnanalule
3.1.9 Mmhyawmuves MMF
32 duilunslinesuiinssudvivierseuasemdnussiuny 3.1 viadidumslaesaudesinaly vas.
annsndedutnseniionnnvdnussiudnanlalaondy
3.3 shanfmdnUseiuna 3.1 fnesuiingsuavs lUleuvdonesevierilwliansadadumumdnusfudy
1 Vs dumstisdutaeviinatonnaduganssumslidumdnnindiues
34 fsarndnUseiu o Autu snadwEowinfu 100% vesyadmdnsnsliE
3.5 lunsdifivinusstuiuiuan Whuandmanammulasiuilunsndaussd
3.5.1 Gudinlu sw. viieswmsidnguuneamzinday

3.5.2 Unsduenuse P/N ¢l

v oy
Y

3.5.2.1 Un3Runn v38 P/N 1 59, U4, ¥385U1A1STENYMIneanzdnnsty
@ Yal @
UV P HATNINY

3.5.22 P/N 7 TSFC ufeen Afiiuuniuld@uausiliiu 270 Sutuusiusenss uwazilum
AnervualdRudlenieanuvsowdlalaiiu

@

3.5.2.3 P/N nflongladiiu 90 Jutiuusiuiesn 338 credit rating aganilsagdlasall
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3.5.23.1 il issue rating 30 issuer rating agluguiuun Tnensaididu issuer rating
Foadlu credit rating 7ildunannnsda credit rating szevduse
3.5.2.3.2 il guarantor rating aglugudy investment grade
353 a5asnasgive

3.5.4 reverse repo d1msuATIa13NASTING

4. dnwazlazanszangesdyg WlddyalianvazuazaszdRyUesdy I uUszaAdtineguy

[}

v o IS

AMENTIUNTINAUNRSNNSNELALAANA NS NNSNEINAILVDANUALNEINUSEUVIY deuanduaslrgundnnsnduway

o o

nanUseiulugsnssumstunasigunannsng

o

duf 6 : §3n33UUsBAN derivatives AN NLNUNNNTAINURAT
ol

q

o

1. Uszuan underlying derivatives inasuazidilugdyayilddod] underlying egdlnagwmilsvionansatng

el

1.1 n¥wdAuiinesyuanunsaasmuls

1.2 Sasmenite

1.3 Shvmanideudu

1.4 \AAR WY credit rating w58 credit event (Hufu

1.5 ddiduile suiiiflosiusynouidududvioduusmy 1.1- 1.4 wie 1.7

1.6 sriiiiflosiusznoudusuing 1.5

1.7 underlying dumufidtineuuaiiuiy

Tunsdlil derivatives $1983fusIANw83 underlying 196U 1AT1sBedsnanFoadumadagiu (spot price)
m‘%aﬁmé’mwz:gw%aﬁmaéawﬁw (futures price) winthy el 51A1wes underlying suitlallasivd vie underlying My

29AUTENUVRIPURN NG Fauduiiansuag1andewing wazitawmeIagnaunsviause

2. Reulan1samnu vad. ssaiunisaamulu derivatives ldsaldle
2.1 n3tl MF lgszyieaniunisasmulu derivatives waz underlying 4e4 derivatives Nvzasuliagng

Faululasanis

o

2.2 Jumsidnduadyalu derivatives agnslagnamiasiail

2.2.1 derivatives on organized exchange

222 n3dhilu OTC derivatives lulszimnelne Fosdigdyadndieniiadu sw. suimsafinguune
RNEIARIYY FIUNUTRUIY derivatives W3BEAN derivatives

2.3 Tunsdifiagsinalinistrsynilsnenisdseuduaile derivatives dugnas Aumdudendunsnddu

'
=

Yaa awv

newuaninsaamuld visll lddnemuezduiianssuneurselimhiidwevdudiuiany

Y

v

3. MannueLaLALNTal underlying \usedl

¥
v a

Tunself derivatives § underlying [usutinig 1.5 - 1.6 sudlfenandesildnuaysal
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3.1 Husdiifinismmueisnsdualfegsimay lnedn13szyuvastayaves underlying vsatadesing
q fiarldlunsiuin wazfimsanasedlnludagiuauenumunzasvesesiussnouveivil Wil underlying vise
Yadedanandeaiinsedeulmmnuannzaainegradudassie
3.2 Juswiiitdnuazodrddaagaiased
321 gaiiffinsnszanesegraiivane Tnedusaditidnvaslndnvaid
3211 siifesddsvnauudaziiivuindesnimiewiniu 20% vesimintamue
3212 fuiifesAusvnausiladmidhimindesnimiowhdu 35% vesiuinimun
Tunsaimulunuannzaann Ineesdusznousisudedivminldifudasiismusly 3.2.1.1
MRS NSTNET TNy 3.2.1.1 uay 3.2.1.2 lideniedussneuiiiotesiunese

WIOUNLUAULINITUN

¥
v

322 dfidulauenain 3.2.1 Adulumudeulvasududad
3.2.2.1 \Duswiifosdusznoulunnasiedyyiinesuannsoamulilaens
3.22.2 defuaiiuamumudndiu (pro rata) ifeunirinnesuamulussasvidedyan
Thulnensaudlgradulunumdninasi single entity limit maanamuﬂ?u
3.3 usilildsumatanilasanduiifienudidefiouasshmiifildensdaszan vas. sl mnusng
Janusanariduuidviuaieves vas. vaq. dudesdalifinasmsiesfumudaudonmauselovdegnad
Uszdnsninee

v o

3.4 fmsuansdviity o egsailiendulszdmniwhmsihudeniinisawedeyastiaiumegnisel
3.5 TunsaidudviiGule dvilidinandesmwnlngldunadeyadidminsenuuemiienuiynis
YosUsznAlnensosnsUszng vseAIuaINTInauALaruINIsh uas. uandliiuldinisnsaune syl

fanaENsnazvieusnsItuialnsg LNz ay

4. vaninaeinsIaliiindndduiiismestenistsenidnnuniseunitu (cover rule)

Uad. feedalidninddurasnaamuninunnuasiianinagesluiuiuiiismesdeniseinaamuenadesdise
wilmnudennasdle derivatives dugnastinaanianfiliaaulu derivatives 1y uazilulumuidninnuimug

5. vanunueiiiidindmsunsasunilingussasdiianisanaudes

T

Tunsiif uas. amulu derivatives 91 underlying ldlgdufefunsnddunizanaudss n1samulu

derivatives fanan@asdulumuidninaunivung

6. ué’mﬂmsﬁlﬁmauﬁm%’umiamiﬂu OTC derivatives

£
v

Ua. Aosdntviidennadly OTC derivatives gatl

6.1 Wadyaandenilsdnuuazudsyanyfisssuves derivatives T uaa. nsumniun 15 uagiugaieg

' a

voswsazidon Vel lunsditfudsnariluiuveainisees vaa. iauauasudsyaaeisssuneluiurihnsdaly

U q

6.2 Tunsdifiinmanisalidemansenusiesin1ves derivatives agsiitedAny

Wigdaadnihenisinnuiazudyargfisssuves derivatives W uaa. nsuviui

6.3 Adyy1dndeniedugenliiiinisdnagiuy derivatives e uad. Sosald
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[

7. vaninasiiaindmsunisiiduadynnlu credit derivatives

T

v a wa P o &
Uan. WENUQ WW'HJNEJUVLSUWQU

N

glu credit derivatives lalanziion1sanauidsavintu

7.1 wndu

[

o
Foyeunleanig credit derivatives NfidnwaevogINTIUMTOMBURALIIUTINTIUOEWIBE 1A

9
7.2 Winlug

=D

&
7.2.1 Credit Default Swap : &dlgwn nisanadlugnugi@eussiuanudssiuasiniinestosiu

ANUaNIatun1ITsEning obligation vadkNumL oblisation Wu Ineddyaieglugiusivieyssiuaiudeed

o
v

mss;3ﬂﬁuﬁ%ﬁaqsﬁﬁsL’Eumm%amm%aﬂizﬁummLﬁanLﬁaLﬁm credit event tulagaziinalitannastouseiunmides
asutwuatiudl (unsdilaifin credit event fonnasazduanlutunsusisuamaund) viad lahn obligation 2wl
$79N9LFY7 (Single Name Credit Default Swap) %39 obligation ﬁwmaiﬂsti%*'qﬁmumiﬁﬁ‘maﬂs:ﬁummﬁmﬁwﬁwﬁ
Frszvilidloiin credit event Tufiu obligation sremstasenisnidadusieusn (First to Default Swap) vizauloifin credit
event fuffu obligation Temslameniswilslungu obligation Fsziinstsenafuansludiuvesdunindnetu us
Fonnasazasuimuadioia credit event ﬁuﬁu obligation nﬂiﬂﬂmﬂuﬂﬁju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : sldun nisnnaslugueddeussfuarundssesduningsrsdad
\innnisanasestaneulnuiiazliiunduninddds lnefuneusiuanudssdinssyniuiiozinenane uumulusam
AsfinFesnsmossiigadstusanaendenuiissanasiu usrduiianas (1) vesyargisssuvesduningdsde o
wanfiunsiigdoussfumimdssaslounanouununaraniiiadu (i) veswargiossuvesduninggradsliiugaune
Useiuauides auninawiin credit event vieasuimunda (nsdlliifin credit event)

7.3 é’aﬂ%’ﬁmmmWmigmmmﬁﬁwumiﬂEJ International Swaps and Derivatives Association (ISDA) %38
Fynnumsudunufidiinaugeniy Fell¥omnasitidnuased
7.3.1 fnalgdsdulanunguune wazlidansaudatunguunednmenanninduaznainnanninguse

QRRED)Y

v v
Ny o

7.3.2 ldfivarimuafivinlidnsinvualilunsiansuivsedyg@euiearmiing credit derivatives i
ARG LIERIRY

7.3.3 ldfifernunlvinemusiealdanudeneliungdya
AU 7 NSNIAUDUNAUNIUANLNTIUAIT 1.8.9. 81N UUALALANIUA18UE U aNS NI FUDUNT S NwazIINUBUALINU

dudi 1 89 @i 6 lnglasunnuiureauand1tinauAuenIIUNIG N.8.9.

acd o

3.13.2. Ussmvamdnuingviseniwdaudy viensmmenuala3sauilazasulusnsssme:

Utmdansazasmunteuaisuseloviiamzannmdnning nindaudu viemaennalneisiuesnilaegmiwFonans
pgemuUsENAAENIIINTAUAAIAYY UszniAAniznssuns n.a.m. vioUsemadiinauanznssuns na.n. fvua
fasioluil uuslunsdifivssniaangnssunisidusaanu UssnAnnenssanis n.a.n. Wiodnmuamenssunis n.a.m.

TAanuiureunsaiiusenawd lrs oiiuALUsEInNS paNYAL YA N NS NE NS anSNIFUNS aN1TIRBNHALALAT DY
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[ ' v

Wl Msaamuluasiansusedyayilusislszne asasusedygifinandesausvievselunsvidyglulssinand

o

o

wisauiiuguasundnninduaznaranannindiiduandnardyves I0SCOnsoNfin1sdavlunainnannsng

' v
o LYY

fsussmAnduauBnves WFE visaidunsiansvesusomindnsawaziauaviely GMS

dufl 1: #9815 TS (transferable securities) AsUszine
1. a51a13 TS mneanudn anasmensiule q uenivonnnindauludnduqueste 3.13.2 Jelnuauda
undnunausiinsudiu Kl
1.1 hifedmunvieleulaivinlamuilmszyniuannningadfuaspilunsians

1.2 aansadouileld (sadsnsdliidu B/E vier/N AlfouluuAsuiiousnomulddudunslninng
fuloudvdidonieslunsanslimuiBnisiingmnedmun viedoululinesuamunsavedugeonnsiansle)

13 fdeyaierfuanansiigniosnsuiuuaziinsusulsadulsediedisasinaue §s vaa. annsadals
Wievhuszneunmsfinsandndulaasuldesaiiane waziideyasaiiazviouyargisssy lnodeyadsnansiosdnsds

nunastoyaiideiialdddavhamundnivnmssuiuiivensuluszivana

2. auatRnazvdnnuslunsamuesasfidinffruslude 1.
2.1 Tunsdifiunisasuilu B/E wie P/N flsennsiansdenarauilediszniinigdn B/E vde PN dandmdfesd
mssuantaviesusedasyanads
1. W, UL %38 UA. MUNGVNNEIRIegINaan1tun1sRy
. SUIATORUEU
. SUIANTOIANTAUATIEN

. SUIMSIENISINEASLALEUNTAINSINEAS

2
3
4
5. SUIANSHAILNIEINNIVLIANA WAL VLA gaNLaU ST lng
6. sumsiiionsaseanuaziduisUssmelng

7. sUIANSDERINWAIUSEIMALNY

8

. andun1sRusnaUseinandanvagyihueufefudsudnau 1 - 7

el Msefansenissusesinandenduniseniavsenisiusedldadnevsereends Mg Inas
aane (6n3) audisyylilu B/E vise P/N fe

v

2.2 Tunsdifdumsamulussiansfmiiogu wmndnslednsulasanmainasansiminouluiulag

] q

o

nowuswlasuRuILLT USEndnnisdesdmineiuiilaunnisluy 30 Tutuusiunnemusiulasuriuiu lnalusenines

srelIaInana dlinedusen danisiinisamuluiuienand

dauil 2 : niwdFuuszanming Cis nsAlidumiteiiniseanagnieldvedungranesisUszmea
FosflnnuaniRuagvdninasilunisasudeil
1 nsdhfumiie CIS
1.1 fandiuasndulumundninasilumsasududortudefmundmiunsans TS Tudwil 1 4o 1.1 4o

1.2 uayds 1.3
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v

1.2 Jumbhevaanemu CIS Adszmaniidnvazdail

o (% o o

12.1 mseenuazmsiaueneagmelimsiiuguavemmsnusisussmeaiimiuguasundnning
waznaptoevdnninddaiuaninaiyves 10SCO wiaumhevainaanu CIS issmmaiiinistouelunainie
yevdnmindeinsusemaiiduaindnues WFE

12.2 CIS operator Yasnamussnanegnelénismiuguaresmisnuiiuguaiiduandnandioyues
IOSCO

1.2.3 Tunsdi MF Waspilumbevesnesyu CIS seUszima nesu CIS saUszmadsnanndeded
meldvdninarimatifugua n1seen maiauswe warnsdanisdmiunemuitedamunedostesszmety

1.3 Ussmaiimifuguanisiauomemiedinaniinmsnisliaruduasesiamusgnafivene i ausede
Usgmadidrinauiivun

1.4 Tunsdlumsamures MF luievesnamu CS aedsama nesuinadesdinisdrinnisidul iane
nsdifvmsndlumsuimsammageadumstaasminu waeiiuloviensamudel (dldiunsamulunisveanasyu Cs
MeUszmedaunesusnmeosdifiasplunosdius)

141 fnsawulunindaudleldiidnumudndn (oro rata) udalsnadulunumdninasi single
entity imit 909 MF 1 il ndninasisanalaldfunsdnswdauiidu sip

14.2 fimsasplunindduieliiifummudndiu (pro rata) wdldnaldulumumaninast product
limit dvsunindauiidu siP ves MF du

1.4.3 finsasulu derivatives Aduluammaninust global exposure limit 484 MF thy

Tunsdlnesu AS sssumai MF amu doadunesyuiisaiuamluninddudalulssamuassiaifieaiu
7 MF ansnsaaanulsl uazidlevwsndauiliansaaspuldinduanudngiu (pro rata) udaesesliiudosas 20 vas
NAV 984 MF f4na

1.5 Tunsdifinesusnitamesluamulumhevesnesmu CIS fsseme nesyu CIS ssszmeadanaades
Lildnemuifidnvazyhusadeiunesusiuilanes Buudidunsdfifienudnfuasdulssloviderdiomvanu
il Tngldsuamuitureuandtneu Tasroumsammu vas. desdalifiniadamedoys wanamudniuuas

Asssulleninetasiunsamuludnvasdnanililunisdedyiuie

2 nsdhumhe aS uenmilearndidvualugdud 2 4o 1.
2.1 finantfvazdulumundninasilunisamududesdudeivuad miunsans TS Tudwi 1 4o 1.1
U9 1.2 waztle 1.3

2.2 anzilsulunaindaviendnnindgsisusemeamduauidnves WFE

doudl 3 : NSnIRUUTTANRUNINYBIEAITUNITRUANIUSE AT ans1a1sA1U sEmANBuWINRuen daadukuen
TuandunsRuinssemeavsonsianssnusemaiiigunihRudnvessudniddnwauziusadefugsudnaunSndau

Tuuszwma Tudiud 3 : nSndaudsennduenrsensiansieuvinkduenn

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

[ g7}

o

ToonduluaundninuanfdinauAuenssunIg N.a.60. MU
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doudl 5: ganssuussavnsigunanniwg (securities lending)

sl o o °

IﬂﬁlL‘ﬁ‘l«ﬂ.ﬂ@ﬂﬂﬂ’gﬂLﬂm‘ﬂ%ﬁ’WUﬂﬁﬂuﬂmgﬂiiuﬂ’li N.8.0. NUUR

o

d9uil 6 : gINTTUUTEAN derivatives TUANUTENA AIUNENNATINITANUAIT

1. Uszan underlying derivatives inasuazdilugdyailddod] underlying egdlaagrmilaionanyagiedil

1.1 niwdAuiinaayuannsoasuld

1.2 Sasmenite

1.3 Shswanidendu

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

1.5 drfiduile sudiiflosiusynouidududmiosuusany 1.1 - 1.4 wie 1.7

1.6 siififdesdusznoududvdinnu 1.5

1.7 underlying Susmufidinauimuniia

Tunsdlil derivatives $1983fUsIANY84 underlying 136U 1ATS1sBadsnanFeadusntagiu (spot price) vie

o

TNy ToueaImt (futures price) Wity v19dl 51189 underlying dufilalladwil se underlying MussAusznou

o

Yaesviininan denduisausuag1aninewing wasidamelIagaunsvaiase

2. Waulvn1samy uad. azaiiunisasmulu derivatives lagaiile

q

2.1 nsgl MF ldszudendiunisamulu derivatives wag underlying 49 derivatives Nvgavulisgnsdnauly

TASaN1S

v
=1

2.2 Junsduduedyeyilu derivatives sgnslnegwilaail
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives A4l

2.2.2.1 nsdhiu OTC derivatives Tuussmnelve dosdindyaydndieniialu sw. suansiifingruneg

WNEINAUY FMILNUTBUY derivatives 30K derivatives

2222 n3dhilu OTC derivatives lusinsUszime faslgduardndiendaluifiyaaaiilasuougynli

U

Usznaugsia derivatives flegnglinisiiugualaembenuiiuguasundnninduazaainndnningiduaudnandey

494 105CO wieduandnues WFE

[ |

2.3 lunsdinazfasinisdrsznilienisdaevdudile derivatives dugaas AuAiusosdunsnddufineanu

Yaa aou

anunseaaule visil lddnewuandufiavssuteunselimifidweudusiuiny

Y

3. ndnnusLaLALNNgdl underlying Jugwdl

lunself derivatives § underlying [Wusiny 1.5 - 1.6 suiisananfesiidnwageail

3.1 Judwilndinisiunisnisewinliegadaau Inelinssyyuvasdeyaves underlying vsetadesing « 7

v
2

nldlunisiuna wasiinmsdnnasedlndudegiumumnumnzauvesesidsznavvesiail visil underlying #3o
Yadusnandesiimsmdeulmnuaniizeain edradudaseaie

' v
U aaa v v a

3.2 Wussindianwazegdlaogramiasadl

P a g e 22 | wilsdovrudrudoyanasmusiu (Iasens)



nasuilanjalnensiasuil tewlatan 251
Krung Thai Fixed Income FIF 251

KTFF251

(%

321 guiiffinsnszanesetafivae Tnodusuiiitidnvalndnvasnieed
3211 duiiflasiusynauusaziitiviin < 20% vosmtiniamun
3212 fuifiosdusznausiladmisithmiin < 35% vesimiiniaun
Tunsaimulunuannzaann Ineesddsenousndudesdivhminldfusasismusly 3.2.1.1
nsiansanmsnszatetindnay 3.2.1.1 uas 3.2.1.2 lifeniesUszneuiistesiunesimse

WIUAUNINDITAN

v
v

322 guddulauenan 3.2.1 Mfulumudeulvasudusd
3.2.2.1 Lﬂuﬁ%ﬁﬁﬁaqﬁﬂimauLﬂumiwmiﬁaé’ﬁymwﬁﬂamummamamu%’ﬂmma
3.2.2.2 \Wednaiuamumudagin (pro rata) wafleuniliinnewuamulunsiansuie Syayt
Tnensudaldmadulunundninms single entity limit va3na sty
3.3 \Hudiiildsunstaunlasanduiiinnuindediouassiminildesnsdaszain vae. Vil mnusing
Sraanthuianaduusenluedeves vas. Uas. tudesdalitiinasnistesiunnudaudimanayselomiogned
Usz@ndnineae

o o o

3.4 fnsuansuiiy 9 egrweiondulszdmniwinisiudeniimsauedeyasgeviumgnisel

q

1Y

3.5 TunsdndusniGuile duddnandesiwnleglfunadeyadadainsenuvemuisnusivnis
voeUsemAlnevsoineUseme viemuinanTaduiuaruinish vas. wandliiuldinisnsduinuesdiuunduil

fananausaazvieusnsduialasgranunzay

4. vaninainsialiiinindduiiismastanistsenidnunisepnity (cover rule)

Uad. fesdalidninddurasnamuniauninuaziianinadesuiuiuiiisimesdseniseineawuenanedise

wilmudennasile derivatives dugnastinasnandiliasulu derivatives Wy uazilulumuiidwinnurimue

5. ndnnaeiisivdmriunsawuniinguszasdiianisananudes

lunsalyl vaa. awmuly derivatives 71 underlying llidufefiuninddunizanainudes n1samuly

derivatives fanan@aadulumuidinaunivung

6. waninuILidndmiunisamuly OTC derivatives

o

Uad. AesiIntivannadly OTC derivatives ¢9il

o ' a

6.1 Wadyadnievilsdnuuazudsyaryfisssuves derivatives T vaa. nsunniun 15 uagiuaaiing

q
'
aaov o ' '

voswsazidon viell lunsditfudsnaruluiuveainisees vaa. iauauazudeyaaeisssuneluiuihnmsdaly

°

6.2 lTunsdliinmanisalidwansenusiesin1ves derivatives aesiltdedfey

' a

Wigdaadniheniisinuiazudyangfisssuves derivatives W vaa. nauviui

q

6.3 adaandndieviladusenliiinisdnegiug derivatives Wle uaa. osald

7. vdninasiiaiudviunisiduaduanly credit derivatives

T

v a wa a4 o &
Uad. fosuUReudouludadl
7.1 nlugdey

g1lu credit derivatives lalanziion1sanAanuldesyintu
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7.2 Winlugdyaliianey credit derivatives Nfidnwazvesgsnssuvsafisudsiuginssuegmilsegile
1adl

7.2.1 Credit Default Swap : &sléun mannadlugiusddeusyiuanudsiunsaniiieatesiy
Aruanansalumsdiseuiiny obligation vaafunius obligation Hu lnegdyafteglugrugdueyssiumnudesd
msyniufiagiesiissiunudennasioyssfunnuidsaiioiin credit event Tulasasinalidennasdeussiuamndes
asuimueviudt (lunsdiflaiin credit event Fonnasasaugslufunsusiuanuunf) sl lad obligation aedifies
$79N9LAY7 (Single Name Credit Default Swap) %38 obligation ﬁwmaiﬂsti%’!qﬁmumiﬁ;}maﬂs:ﬁummﬁmﬁwﬁwﬁ
Frsznilidloiin credit event Tufiu obligation sremstasenisniadusieusn (First to Default Swap) vizauloifin credit
event fuffu obligation emslameniswilslungu obligation Ssaziinstsenafuansludiuvesdunindnetu us
fonnasazasuimuadioia credit event %u?fu obligation nﬂiﬁﬂmﬂuﬂﬁju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #4léun mwﬂaﬂugﬂusﬁaﬂizﬁummLﬁaamaaaum%’wéﬁnﬁaﬁ
\innnisanasestaneuinuiiazliiunduninddds lnefuneusiuanudssdinssyniuiiozinenane uumulusam
AsivFesnaaossissdstusanaendenuiissanasiu usrdiuiianas (1) vesyargisssuvesduningdsds o
wanfiunsiigdoussiumimdssaslounanouununaraniiiadu (i) veswargiossuvesduninggradslitugane
Usefuanandes auninasin credit event wiensufvuadya (N3dilsiAn credit event)

73 éfaﬂ%'ﬁiyzgmWmiimmmﬁﬁwudﬂEJ International Swaps and Derivatives Association (ISDA) %38
Fynumsudunufidiinaugeniy Fellfomnasitidnuaeseil
7.3.1 fwalgtsdulamungmune warlidansandeiunguuneinmenanvsnduasnaiananninguse
ngvedu
732 WiiidermuaivhlransismuaBlussarsmiviedyandeveaining credit derivatives 1
Sedadeudsly

7.3.3 Lifidervunlvinesusssualdmnudemeliunedya

[ o

2N 7 NSNIFAUDUNFIUNIUANLNTTUAIT 1.8.9. 819N UUALALANIUA18Ua U NS NI FUDUNT D NwaIINUBLALINU

dudl 1 89 dwd 6 lnglasunnuiureauand1tinauAuenIIUNIg N.8.9.

3.14. Sandumsasulundnnindvioningauduluuszme :

Samdunsanulundnmindvsaninddudu alunindduvesnsmuslulssmauazsnassne :
Uitndamsazamundedlidmanning vienindaudu viemnenualagisou ieidunindauvenasusim aui
Usgmanugnssun1siusaIary UssmAnmenssums n.a.n. visUssmadiinauamenssuns n.an. fvus dsolud
Tunsdifivszmanaznssunisifunaiany Usenanuznssuns n.a.n. viedinauanznssuns n.a.nUszniaudly

WasuuUasdnsdunsamu vsendansazasulbindulumudssnafiudlusae
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dauil 1 : InsrdIuMamUNALIMAINgaaNNINITuNIe

nasuilanjalnensiasuil tewlatan 251
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!

Adtsyn (single entity limit)

AsNEINIAsTing Lidfndnandiu
ATIENTAATFAUTEINA
2.1 n3elfl credit rating agflu 2 duduusnyuld lidindnsdu

2.2 n3elil credit rating aglusedu investment grade Ui#NI1 2 Susiuusn

ey 35%

iy CIS sufiszylude 3.13.1 dwudl 2 4 1 viFe 4o 3.13.2 dwdl 2 9o 1

[ Y

lysnimomnsdu

Rushnvisensansifisuiiiusdniigsulnviedeenasasildnuaugedidla
e anilediail
4.1 1 credit rating aglusesiu investment grade

4.2 Wuswinseoudy vl wwzRudinuionsiansiisguiailulseiu

laitAu 20% (3elsitAu 10% Weidy
nsasulusinssmeanseriinise
yniuilgianuegsineUszime lag
@onle credit rating WUU national

scale)

ASENSNNANYTATURIURAL

nn7EeandInsaTunNngvEneglneg

U U

5.1 Jussiansnd asasianifmu vie o
P30E191989 FUNANTNITEIANNUTENAN ATUBUNAAUTENDUSINITUIANS

L 3

ndvdlulsemelng

[

5.2 Wunsansiildnvareddlnogmiedd

5.2.1 feenduusevaaneideu

5.2.2 fpeniimslamesdeyaiunmsilulnefiseazdoamuuuy
filing

5.2.3 Tunsalffumsiensidimusiugsewd YeenimSewihiu 397 Su

val o

St Tuitamu uaglilitidnuasm 521 viie 522 glanszyniunumsans
fanamdoaduyeaadsil

5.2.3.1 sUIAISNIEYE UTEMRUNU vise USYniAsAnneies
MNNYMLEIIIETINIAnITUNITRY

5.23.2 5U1ANRRNEY
5.2.3.3 SUIA1TRIATANATIEN
5.23.4 sUAsIlENSINYATLALAVNTBINISINYAS
5235 UssEnnansesduidotiegondy
5.23.6 SUIANTHAILIAMNIVUIANA AL VWAL BURAUTENA
ng

5.23.7 swmsiiensdseeniagintuvislszindlng
5.2.3.8 swiAsdaauuvisUsemelne

5.2.3.9 USYNUANNINE

5.3 @usvglulsenelng

TAugns1Ael waumonsla
NN
(1)

(2) dwilinvensiansiamu

10% 139

Tu benchmark + 5%
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5.4 i credit rating agluszdu investment grade

5.5 Tunsd@ifudunsnansidiivunudisenil 1nnan 397 Ju duusiiuiamu

Aowueiluvioatluszuures regulated market

7
o v A

6 | ningaumatl

€

o

6.1 M51@SNISNWULATUNIUAIL 20 UlLAUINIIAIT waLAsns LA

v v

v
v o

6.1.1 Junsransni asansiamilianu viseanniigesndndununguung | aggendn

Y

Ty waslawemensansiulusdsUssmne viegoandnnsumunguing (1) 10% %39
AUsEme (Wilisnannves suansmdivdnausemanlasueygali (2) hwiinveaningaunasmu
Usznaugsiasumsnalvdlulsemelneg) u benchmark + 5%

6.1.2 il credit rating* agluszAu investment grade
6.1.3 Hunsansiiidnunzedislnegnamilaald
6.1.3.1 foonduuitnaanzileulunaiandnninduwiszmelne
vi3elunanptiovievdnnindaseme
6.1.3.2 feeniimsdameteyaidunsinlulnefiseaziBennmuuuy
filing
6.1.3.3 lunsdififupsansiidfmuntudseni desnimdewiniy
397 Fu fuwsifuitasu waldliidnuarny 6.1.3.1 vio 6.1.3.2 fiinse
Qﬂﬁ’ummmﬂmif;fﬂﬂéwaé’aalﬂuqﬂﬂaﬁﬂﬁ
6.1.3.3.1 qﬂﬂamwﬁ'a 5231- 5239
6.1.3.3.2 antumiliussnilssimaivsemalneduandn
6.1.3.3.3 anntumsliuinassimaifdnvazyiusadety
UAAA ANUUB 6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsdifidunsansiidiimuniudissuid innndh 397 fu s uilamu

rounzileuvseaglussuuves regulated market

6.2 §3NTIUAIL NAFYeY1H credit rating* aglusesiu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

6.3 vty CIS auiiseylute 3.13.1 @il 2 U8 2 vise U8 3.13.2 @il 2 U8
2 Manzideudevievisesglusening IPO Wiensaamelleutenslunseaiy

Fourenanningdmiugaamuinluves SET Wievanaindevienanning

' ' o

Aavsena (wilisufathesnanfegseninsnduniswilumeiienavinla

U

= - o & - &
fnsiinaeuniieainaeonainnsdevslu SET wiselunaindeviy

waNNINgRAaUsTNA)

P a g e 26 | wilsdovyrudrudoyanasmusiu (Iasens)



nawulanelnensiasuil taWlatan 251
Krung Thai Fixed Income FIF 251

KTFF251

o) Uszinvmindau of
| mneg -
*nsdhfunsamulusiassmavsediinnseyniulgidwweginUsyme
anunsaidentd credit rating WUU national scale

#nsdliunsamulussussmaniadygylugusiinseyniudglidiued

AnsUsEne anunsaidenld credit rating WUU national scale

7 | niwdAuduuenmileanitszylute 1 - 48 6 (SIP) sauiulslifu 5%

e : Tunsalduningdudsil ifidermunieaiu single entity limit vosFurhndeenasansusendya wdusinsdl

.

1. Rurhnvisens1ansifiguwiRurIniien13AL I LY IN BT

2. derivatives on organized exchange

duil 2 : 9n51dIUNTAWUNAUIUAUNGUAINTT (group limit)

Useannsweau M58 (% Va9 NAV)

nsamulunindduresusvnynuieniieglundufiants | Liudnslegnsviaiall wiusidnslaazgand

Wenfuvsemsidnlugdayalugsnssunianisiduiy (1) 25% 3o
UIEMAINET? (2) dwiinvemiwdduniamuly benchmark + 10%

wnews - lunsaldunswdaussil ldfidormumieniu group limit

.

1. RurhnvisensiansifiguwiRurnien13ALTLUYeINBY LTI

2. derivatives on organized exchange

dauil 3 : InFrdIUNMTAMUNAULIUMNYTEANNTNITU (product limit)

Y

8 Ussnnnsweau 83189 (% Va9 NAV)

1| GuahnuSessiansifisuintdudn muanidu wie mdyg ldtu 988 - sawduldiiu 45% wasgluseulvyd
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