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3.2 Usztavnaavuauuleuieneamu : asansvil
3.3. Uselannesunuanwas iy :

3.4. Yssannisaauanunsamululssmeuazansssine :

nesuTINuawuLuuiadswsEme wasliulsuigaavsedesiuanudenindasuaniisunuaiie

3.5. Wewensfu (@8) :

noueANduty visevigInssunstidundnning ginssunsuelaelidyantenu vieginTsunisdelneddyavieau

L A7

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

3.6. Myawuludyan@evivaravi (Derivatives) : aamu

3.6.1 TnguszasAvasmsamuludyavoriearmi : n13anAEes (Hedging)
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' ¥
N o

3.7. myasulunsansniidyanFousarmiiuel (Structured Note) : laiaavu
3.8. NAYNSNITUTMNINDWU (Management Style) : dinagnsnisaamuassies (buy-and-hold)

3.9. it Tn/81489 (Benchmark) -

1.13d i (%):

V8me):

14l 1osnnesuiinisuimsdnnisuuy buy & hold lelildnaneuunuiinianimusseznaniidivun Jelidnduses

Wiguigunan13A LY I UAUmAIn
3.10. SNUULNMITIUNANDULMILVDINBML : IeNanauwnuwuulidudou

3.11. gazdeangiuuleungnTaamuLazaNwE Ay :

N841UTIN buy-and-hold

nosuazawuluninddudssnnasaisul sauduynuurlidesnitfevar 80 vesyarmIndaugnivenamu lnuas

amulunsiansuiani uag/vM3elRulIN Lay/v3enT1a15n15R8U NIUAUANNTBNBYRINT AN TNTVRILBBNATIANT

v o A

agluduiunanunsnamuldl (investment grade) Tauilanstansuvianil uag/visoRusnffiduduanueiovensians

Y

el ¥

W38U8I08NATIANTAININA15089ULA (non-investment grade) way/visensansuvianil uag/vm3eRudnildlasu
N139AduAUAINNTBde (Unrated) waz/v3oamulunanningwienindaud union1sminennalagIsauniui
ANTNIIUNIT N.8.0. niad1inauAuznsIuNIs n.a.m. Ussniaiinue wewmureuliamuld vl nesyuaziiansan

v Al

amulundnnindvionsndduniavevisluiseina lnsndeluseulvglivesniniosas 80 vesyaAmSngdugns

o

VINBVINU

duiidearaiarsanamulundnnindiiauevslulszme loun Jurn as1a1511901580 AT1EUNWE was/M3e
asulurdnnindviensnddudunsonismnennalagTounuiinnznssunIg n.a.0. ¥3ed1NNUANENITTINIT N.a.0.

UszA1ANINUA

NowWuoRNBNRY w3evgsnssunsBurdnning gsnssunsvelaeiidyardenu viegsnssunistelaeddyaiuie

Au (Reverse Repo) laetdulupmundninueifinauznssuns n.a.n. wiedtinauaruenssuns n.a.n. UssniaAivun

v
o

nomUILVId¥avIea1min (Derivatives) lneiiinguszasdmatasiuaudss (Hedging) 9ndnsnuanildsu

aTouruaantuel (Structured Note)

o

Winduau uinesuazldamulunsiansifidnvazves

7

luannizund neauazamulumisseme Faagdmalvi net exposure MAgITesiuAIESWIIUsTINAlAgREETuTOUT
Un@ladesninfevay 80 vesyarmsndduanivenamu ogelsin Tunsdiinnsamuvesnsausinldidulumuuleus

MsamuaunIsIasassnnveinamu iusendanisdudunsudlvdndiunisamuvesnemusuliniulumuuleuve

P a g e 11 | nilsHedvrudrudoyanamusiu (1asen1s)



CTRFESO nasyulanjslvensiaisull ewlaew Buwauwiso Muvedamuseges

Krung Thai Fixed Income FIF Enhanced80 Not for Retail Investors

nsaaunely 90 Tuluusiundadiunisamuresnawusiuliidulynuulovisnisamu uwduigndanisezlasund

ngtemiisanuliudsuulassinnvanamusinneluimuanaIfinga

v
o

Wil neauonaliiuYIianTEninesen1samu dellssegiauseunns 30 Tutuudiuaangidounsmsngdu uagyis
sreziia1lszann 30 Tuneudnlasenis lunsdwadadiunisamumunisdawisUszsiavvesnamu lneduldany

PANLNUNNAULATIUNNT N.8.6. WIAINNNUANLATIUAT 1.8.0. UTTLAANIAUA

3.12. gazduansaulusinaseme
Tulgu1ensamudazdanaliill net exposure Mfetosiuanudswinsssmelaendsluseulvndlitesnifosas 80

YoAAMINGAUGVBVOINDIYU

aca

3.13. UssLmvaandnnindvsonindaudu viensvinennalasisouiiozamu :

3.13.1. Ussinnvasvidnuindvieninddudu wiansmeenualasisauiiazamululssine:
Uitmdnnsazamuvienmamusgloviiamzanvdnning niwdaudu viemmenualneisiuesrdlaetrmimievans
98 19ufUsENARMENTINNTIAURAIANL UTENAANEATINNTG N.8.0. M3oUsENAdITNUANENTIIANS N8,
Avun Feeolud uunlunsdivsenarmznssunismiunraianu Uszndamznssuns n.a.n. uiediingu
AniznssuNg n.a.0. Iranafiuvreurielusemeudlovdeifiufulssiamyiodnuazveamdnningvienswgaunionism

AONKALAYITDU

dufl 1: A31815 TS (transferable securities)
1. A3@5 TS mneanud asnansmienisiule 9 uenwieanvinddulududuguaste 3.13.1 FallgmuauiFoy
mdninasifinsudiu il

1.1 lifdefmunviedeulviilifamuilnseyniuannniyarifuasplunsians

12 annsadeuileld (saufansaidu B/E viep/N AifiTeulwhudsuslousnesyulddiiunslsifingy
ToudvdisenfeslunsanslanaiBnsingmnedmua viefieulelvinesuasanedugeennsansls)

1.3 fdeyaieafunsansiignissnsuiunasiimsusulsadulsedrodnsasiame s vas. anmnsadhisld
Wlehuuszneumsinsandaduleasuliedaiiane uazideyasmiazviouyargisssy Tnsdeyafinaiios

sredanunaseyaiidetielddednimumanivinissuuiivensuluseivaina

2. @mauﬁ’aLLawé’ﬂmmsz/ﬂumsamumaamwmﬂﬁmLammﬁﬁmuﬂwﬁa 1.
2.1 1uﬂsfﬁﬁLﬂuﬂ1$aanu1u B/E %30 P/N fimenasnanssananiiitediszwiinisén B/E wie P/N sananndosd]
ns¥uenTaniesusesdlasyanadall
1. W, VY. %38 UA. MUNGUMNIEIIPIEEINadn TNk
5UNATORNAU
SUIANTIANTAUATIYI

SUIANSNBNSINEATLALANNTAINITINYAT

R LN

ﬁuqﬂﬂiﬁWUWEﬁ’mﬁ‘\ﬁm’mﬂa’NLLBSEUUW]EJIE]ZJLLﬁﬂﬂﬁgLVIﬂLLWEJ

P a g e 12 | nilsHodvrudrudoyanamusiu (1Asens)



CTRFESO nasyulanjslvensiaisull ewlaew Buwauwiso Muvedamuseges

Krung Thai Fixed Income FIF Enhanced80 Not for Retail Investors

6. sumsiileanisdieanuaziiuriasemelne

7. suiAsBaauLvisUsEnalne

8. anntunsiusnsusemaiiidnagyiusaieafugiuhnam 1 - 7

fiail msenTavidemssusasiananideaiumsertantenisiusesisteviedoonsh sisiuiusad
aonude (130 audtszylilu B/E wi3e P/N e

v

2.2 Tunsdifdumsamulussiansfimiiou wmndnslednsulasanmatnasansiminouluiulae

3 q

o

nowuswlasuRuILLT USEndnnisfesdmineiuiilaunnieluy 30 Tutuusiunnemusiulasuriuiu lngluseninea

srelIaInana dlinedusen dnnisiinsamuluiuienand

dufl 2 : MIwdauUszavmiag CIs nsdldumireiinisesneganeldvedunguanelne
Fosfignantiuasndninailunisamudel
1. nsdhduniae QIS
11 finuendRwastilummvdninasiiunsamuuioiutesmusdmiunnas TS Tudwil 1 9o 1.1 9o 1.2 uasdo
13
1.2 lunsdifinemulamulunine s ves MF MF dsnandesiulauensasuiad (aldfumsamulunie as
yosnesuIImmBIamulunosiumie)
121 fimsasplunindduiadussanwazelaforiuiinesuamusaamuls
12.2 InsamulunindaudleldiBdmnunudndiu (pro rata) wdldnadulunmamdninmst single entity limit
YoINaIULY
123 fimsaspluninddudelFismummudndiu (pro rata) wlsnadulumumdninast product limit
dwsunswdaunidu sip %aﬂﬂamuﬁy’u
1.2.4 ﬁmiamlﬂ,u derivatives Tdulumundninassi global exposure limit %aﬂﬂaﬁﬂquﬁ?u

1.3 lunsalinesmusiilawmesivamulumie CIS ves MF MF dsnandedhildnesmusiuiianes

2. nsghlumbe CIS wenwilearniidvunludiui 2 4o 1.
2.1 finaandfuazdulumamdninasilunsamududeiuiemwuadmsunsans TS Tudwi 1 4o 1.1 40 1.2
uazde 1.3

2.2 angslyuaeugly SET

daufl 3 : nSndRuUsmanRurhnvSensasiisusintudin
é}’mlﬂuﬁumﬂﬁamwmiLﬁ&mwi’]L‘q’umﬂmmﬁ%’umﬂﬁdﬂf
1. oW, VY. 9150 UA. MUNYMNeI19egInvaetunsiu
. SUIATORNAU
. SUIANTDIATANATIZI

2
3
4. swAsiiennensuazannsainsnuns
5. Uiiﬁ’wmmmaaﬁuﬁaﬁagaﬁa

6

. SUIATWAILIENUAVUIANANLAZIUINL DL LL‘Viﬁ‘Uﬁ%L‘WﬂlV]EJ
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7. sunAsiiansaseanwazidweusemelng
8. suiAsdaaNsUsEInAlneY
9. apuUNITRUTENINUSEIMANUsema e uaindn

10. andunsRusaUssinandanvagyieufedfugsusdngy 1. - 9.

daufl 4 : gnssuUsziavNstelaeiideyviefy (reverse repo)

A7)

v
[

nsavulu reverse repo Aesdulumundninasinadl
1. gdaan éw"mLﬁuﬁaqﬂﬂaﬁaﬁﬁmmmﬁwLfJu@j Foyaybu reverse repo temungunglve
1.1 8.
1.2 Us.
1.3 ue.
1.4 vua.
1.5 uiumuszniudy
1.6 sun.
17 ﬂamuﬂyuwu

1.8 UAyaRaningnuneRnizInay

1.9 diuswnisuaesgiavianunguaunedeIsn1seulssanu

x|

2. as1ansildlunsyi reverse repo_ fealunsianseisil
2.1 asansnasglvenazasiansniadganeUseina lnonsdilunsiansniniganauseinadasd credit rating

aglududu investment grade

v v oy
v A v v <

2.2 B/E P/N Unsidurhn Ann viseviusvezdu 7 sw. va. visesurasidingmangiamzdnndy Wuginige
K1Y Geflongauniioliiiu 1 Y

+
o

2.3 B/E vive P/N 1 TSFC Wuffeen fififuuaiuldRuaudiliiiu 270 utuwsiiueends uasdusmnts
° ya A I
nualdRudloniauvzaidloldiiu
2.4 B/E P/N vi3eAnn Ndengliiiu 90 Jutfuusiuiiean gail credit rating aeidlaagnenilenadl
2.4.1 §lissue rating %30 issuer rating ag‘lué’uﬁuum Tnensaiinduy issuer rating foaduy credit rating
AlALNNNNTIA credit rating SyevduAIe
2.4.2 3 guarantor rating 8glugudu investment grade

N Aoy =

2.5 aransvilddiongaunioliiu 1 U Munsdeulunaiedeviensiansvil vienildeyaaiuniete

warsnaBalddainnsDamereasisamu tnensiansvisenandod credit rating eehslaegawiasil
2.5.1 1 credit rating ﬁxazguagiu 2 Susfuusn w3e credit rating seazenfidioudedldiu credit rating
svezdufsnanmui CRA tidSeudlouls
2.5.2 3 credit rating s¥ze1108lU 3 SUAULIN

Yy

2.6 ananmilddiongaavioldifiu 1 weuitunsidevlunaintorensansni viieniideyasiaudede

o

waroedslageiimslamenaisisuau lnensiasulsinaiinedl credit rating ogslaaegnandlssall
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2.6.1 1 credit rating svezduaglu 3 duduusn vise credit rating svprIniieufsaldniu credit
rating S¥8¥dUAINa1IAUNA CRA TalUsauliiauld
2.6.2 ¥ credit rating szeren139glu 4 Suduusn

2.7 NSNGAUDUMUNF TN UAUUALRLILRY

3. sEyznaINITutsEullued reverse repo AagliitAu 90 u

4. Jammueiisdiui uas. desufjiiidmsunisamuly reverse repo

a1 dedlddynrunsgunuiidivualeg TBMA vie TSFC
4.2 Fanfmdnmnindviiennansivelurevielowse Buusididnuaedil
4.2.1 Jumsveviseleunudamivualy reverse repo fanan?
4.2.2 Junsueny repo Midulunaseniarmenssunmsifundnninduagnatandnninginde
vdninasst Heuly wagiSmslumsgiuiulunuvesnemusiuwagmsnonseanifuuimingauvesnesusm

4.3 yaAvewmdnningusensansiide a Tusuiudyn delyarndulunuaunisnisdunnuiinig

il

yar RN INeUSonsIa15iienNT1 (99788 x (1 + discount rate))

vhail T8 = 57@7ﬁhao7;1uﬁﬁsﬁ/’i’zm'@'z&‘f’:yzyvﬁnﬂ%/wﬁ@ﬁuﬁ'véz‘f’éwa‘”nw?wsz?‘amvmmm reverse
repo

4.4 msissyarvemdnningvionsnansiite m dutu IROulUmsmEnnasidd

4.4.1 %/aﬂ"maowa”nW%’wﬁw?amﬁmsf/ﬁ?fyamnm’/ (yaA7 reverse repo x (1 + discount rate))

0.4.2 lunsdifiyarmdnningvionsansite a dutu lidulumuaumslu 4.4.1 vaa. deaenlyt
fj”iygyﬂauﬂiiuawéiuﬁu visondnnindusensansiiannsaltlunisvi reverse repo lriurnesu iitelviar1siuues
nanninduionsiansitouasnindauilousdinarduilunuisnisdenam neluuimstaanufiyadmdnning
vienmansigeanasnitaunsly 4.4.1 Fuudidunsdinu 4.4.3

4.4.3 lunsdifinedwsmuaunislu 4.4.1 uanmainyarwemdnninduiensansiive a dutu fyari
tiouningar reverse repo x (1 + discount rate) \usnuaulahiu 5 &1uum vielsifiu 5% vesmate udussuaule
w1 wagsimsimunBosiananliludyydsdfmuslnefiansanisdadnnuidsweddaygn (counterparty risk)
wén vas. aglidnfiunisay 4.4.2 Alg

4.5 NIAUIULAAT reverse repo AL 4.4 Tl

451 Anmnaderafunalsslenifinemuiivldiuan reverse repo audisTufiinisduam

452 dnadunegsniy viednarmdusenansues reverse repo ynganssuinesyuiiogiv
Al nedetuiaridennastmusliansadidutssaimugsnssiassnsnmimnudnnindvionsansiitonio
nindauitlounn 4.4.2 (i) vesgsnssuiiinan reverse repo 18M5BULH

4.6 discount rate fithaldluniseuan é’fENL‘ﬁ‘Uﬂ’liﬁ'ﬁ/luﬂsﬁuiﬂElﬁ’]ﬁﬁa\ﬁjﬁﬁﬁlﬂ’l’mL?iENEUEN@j Foye

PINNSNEG KSDNT1ATNTONA?
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daudl 5: ganssudszavnsligunanniwg (securities lending)
sosdulumumdninasilunisasyusail

o o = o o '

1. Adan ﬁaaﬁﬁjazyﬁmaﬂﬂﬂwﬁaLﬁu;:ilé'%’uiuagzmmiﬁﬂizﬂa‘uqiﬁﬁ] SBLImaiuﬂiiﬁﬁfjazygymaﬂanmw‘hmi
Tugrugsunumasiy {Busaiuyarafifiannsnvszneugsindesuiiufiansldmungnglne

1.1 glasulueysmusenaugsia SBL

1.2 sun.

13 ﬂamuﬁluvj

14 sumsiiienmsihiduaznsdiesnuisseimalng

1.5 §n.

1.6 s

1.7 va.

1.8 uTEnUsEiuiin

1.9 newudruyanaiityarmingauresiamuusiassnenaud 1 Suuimiuly

1.10 newuunniavingydisunis

1.11 UAyanadunENdinauivuadius

2. ydnviwdnligy Feadundnnindiegluszuusuinudnninduosgudsuinudnning viendnnsndy

sUN. Yt Aiduuensdoundnning

3. MINIMIBRENMENUSENY Uad. ARIndunISAa

3.1 anflunslaiinsnasesenndnUszivandduiedulseiunshigundnning lnedesdundnuseiu

il

3.1.1 [uan

3.1.2 as1asnnsgine

3.1.3 B/E P/N Shsiturn agn videvudszesdu 7 ow. v, vidosumsiiingruneewgdndatu 1ug
ATy

3.1.4 B/E w0 P/N 4 TSFC Wugfonn Admuaiuldifumumlsiiiu 270 Sufuus
Fuoonduazidushiitaimueliiuilensanumieiielsiiiy

3.1.5 B/E P/N wiiergn Aionglaifiu 90 Yutfuusiiufioon duil credit rating agnslnagrentadsil

3.1.5.1 il issue rating %130 issuer rating aglududuusn Tnensdiiviiu issuer rating foudu
credit rating Al#1191nN"54A credit rating Szezdusae
3.1.5.2 i guarantor rating aglududiu investment grade

3.1.6 M31ENSVETE credit rating a¢lugudv investment grade

317 wilvdemuseiud ow. Dufeonliuinomuiiteifuuss funisfundmmndliunnasu

3.1.8 suaansdeovlu SET fillefoogludadl SET50 sheil lunsdifinesmulsifulsnismsamuluss
a3 newuarsundnUseAudnanalyle

3.1.9 vI8avuYes MMF
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3.2 fudumslinewuiinssuavivionseunsomdnuseiuny 3.1 viedidunislneisdudeasinaly vaa.
aunsndedutnseniionnnvdnuseiudnarlalaondy

3.3 HuniudnUseiun 3.1 finesuiinssudvilulewndenerevievhlnliaunsnteiunmmanyss fudu
18 Guusdumstasudseviinmutonnaduganssumslidumdnningiues

3.4 frssyarmdnUseiu o dutu inndwewiidu 100% vesyarudnniweilsty

3.5 Tunsaifinanuseiulutuan Whihduaadnaalamulneviuiilunswdaudad

[
[

3.5.1 Juehinly sn. wi3eswiAsNIngmnene Iy
3.5.2 Unskuenuse P/N fil

v oy

3.5.2.1 Tasdushn vie P/N 7 o0, va. viesunmsiifinguangiangdanau
Judfinnseynitu
3522 P/N i TSFC iugfoen AffmuniuldGuaumlsihiu 270 Sutfuusiiueeni uazidush
ffafmusldRuidensanmiodelfidiu
35.2.3 P/N fiftonglaiiiu 90 Sutiuusituilean 893l credit rating agandisaendladil
3.5.2.3.1 i issue rating 3e issuer rating aglududuusn Tnonsaididu issuer rating
Foadu credit rating 7ilduna1nnnsda credit rating szezause
3.5.2.3.2 i guarantor rating aglududy investment grade
353 a5asnnsgive
3.5.4 reverse repo d1MiUATIENINIATTING

o

4. anwazlazanszdfyrasdug MiltdyanildnvuziazarsydrAgvesdyginiuusenadiingiu

<

o N

ANENITUNSINAUNANNSNELaTRaANSNNSNEINAIeTaMuruUAngITUSEUUINY duanduwazlriundnnsnduay

(e}

nanUseiulugsnssumstunayigunanning

v
[

dauil 6 : gInsIUUTTAN derivatives AIUVENLNUIINTTAIYUA

1. Ussiav underlying derivatives finasnuasidniuedyalasied underlying egnslaegmilsvionaty

o

aghasall

1.1 niwdAuiinaayuannsoasuld

12 Sasmenite

1.3 Snswanidendu

1.4 \A5AA 10U credit rating #se credit event Wudu

1.5 ffiduile sudiiflosusynouidududmiosuusay 1.1- 1.4 wie 1.7

1.6 fuiififlosrusznoudusuing 1.5

1.7 underlying dumufidsineuiuaiiuiy

Tunsdlfl derivatives $1983fUsIAN984 underlying 196U NAT1sBedsnanFoadusaPagiiu (spot price)
VoTIMEyTewesaii (futures price) winiu 1ei Tienwes underlying auitliflesuil vise underlying iy

29AUTLNUVRIRURFINE Fouduileausuag1andavg wazitawme 3agaunsvaese
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2. Geulumsawu vas. sganliunisamuly derivatives lonadle
2.1 n3tl MF lasgydeanunisasmulu derivatives waz underlying ¥4 derivatives Nivzasuliag
Faaululasenis

[

2.2 Jumsindurdyalu derivatives agnslagnamiasiail

2.2.1 derivatives on organized exchange

2.2.2 nsghiu OTC derivatives Tuuszwnelne soaladyadndentalu sw. swiasidingvune

RNEIARITY FIUNUBUY derivatives W3BEAN derivatives

2.3 Tunsdiiagsinainisdrsynilsnenisdaweududnile derivatives dugnas Audiudendunsnddu

=]

Yaa awy

neauaninsaamuld el lddnemurzduifanssuneunselimihfidwevduaiuinny

U

v a

o ¢ a a a . [
3. AanNUNNILALNTA) underlying 1 JUAYU

Tunsdif derivatives §i underlying \Judufinu 1.5 - 1.6 stisanandedisnuassil
3.1 usrifisinsimueisnsdnalogsdnau Taefimssyyundadeyaues underlying vidotladesing
q fivarldlunisiuan wazfimsanasudlnludagiuauenumunzasvesesiussnouveiail vt underlying
wiethiuminandesdinsndeulmmuanzaanegradudaszae
3.2 \Jusviififignuazodrdlnedgramiied

3.2.1 siifin1snszanesiagrnisne nadunvinddnuueladnwusnilail

v 1 P
v ° o Y ! o

3211 fuifesduszneuwsiagiinimintdesniviewiniu 200% veawiiniame
32.1.2 filfiosdusznaudiladmilsitmintosnimiewinty 35% vosuiiniiavmn
Tunsdifdulunuannzaann Isessusznausdudestivmiinlufusnsidmualy 3.2.1.1
nsfirsanmsnsyatetniiney 3.2.1.1 e 3.2.1.2 hidesthesiusznouiiieatesiunes
vidornsufuanfionsan
32.2 duddulauenann 3.2.1 Adulumudeuluasufuded
3221 Wuviifdesduszneuliunnansiedyafinesuausaasuldlaonse
3.22.2 efnaiuamumudndu (pro rata) wafleundvinesuamulussaisvie
fuantulnensudldnadulunumdninast single entity limit maanamuﬁ?u
3.3 usilildsumstannlasanduiifienuinidefiouasshmiinfldesnsdaszan vas. il mn
Usnghantusainariduuisnluaioves uar. van. tudesdaliinasnistestuaudaudmanalssloviosed
UszdnSanene
3.4 fnsuansdaiid q ogwsioiondulszdmniwhmsinudedifinsiausdeyaenaviumenisal
3.5 lunsdiidusvifuiie dvidsnandosinnlagltuvasdeyasnadaanienuvemiisnusivnis
vosUszmAlnevierssene viofuinanTIMAufLaruIns vaa. uansliiiuldiniBnsdnavesifmund

fanaENsnazvieusnsItuialneg LNz

4. vaninaeinsIaliiindndduidismestenistseninnuniseunity (cover rule)
Uad. fesdaliininddurasnamuniauninuasiianinadesuiuiuiiismesdeniseinaamuenanedise

wilmnudennasdle derivatives ugnastinaanianfiliawulu dervatives 1u uazlulUumuindninaurimun
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5. vidnnasiisdindmiunisamuniiinguszasdiianisanAiudes

T

lunsalyl vaa. awmuly derivatives 71 underlying lilidufenfiuninddunazanainudes n1samuly

derivatives fanan@aadulumundinauninun

6. waninuILidndmiun1samly OTC derivatives

o

Uad. Aesintivannadly OTC derivatives ¢4il

o

6.1 Wadyadnienilsduimiazudyanyfsssuves derivatives T uaa. nsunniui 15 uagiu

anTheveustasieu vl lunsdifiusanarduungavinnisves vaa, Widauuazudyamgisssuneluiuingg
dnbl

6.2 Tunsdlliimmnnsaifidssansenusesiaes derivatives agnaiioddy
1o ”mwzyﬁﬂs'hwﬁaﬁmamuazLLﬁagamqﬁﬁiimaﬂ derivatives 19 Uaq. NIUUT

6.3 Adyadninevilsdugenlitingdnegiuz derivatives iile Uaa. Josvold

I

7. vannaeiiisindmsunisiinluadygilu credit derivatives

Uaa. é’aqﬂﬁﬁamuﬁiaﬂﬁuﬁqﬁ
7.1 induadyeyilu credit derivatives Ifanuiionsanaudsasiy
7.2 Whilugdyanlsians credit derivatives Aifidnwazvosgsnssuvideifisudssiugsnssuegmiliogng
Ta foil

7.2.1 Credit Default Swap : @alaun nsanaslugiued@eussiuanuidsenunasaniineitesdiy

' d 1 v

Adyeglugiugdviguseiuainudedl

o R £l U

Arwannsolumstiseniinig obligation wasfnWuA1 obligation 1y e
msyniufiagfesiisiunudennasdeussfumudsaiiofn credit event Tulasasinalidennasdousziuanudes
Asuivuarui (lunsditlaiiAa credit event TonnasazAugalutunsufaunniuund) il 117 obligation agfiifies
318715487 (Single Name Credit Default Swap) %38 obligation ﬁ‘wmsmEJmﬁe?fqﬁmumslﬁr;jsmaﬂixﬁ’umwm?{mﬁwﬁwﬁ
Frszniiileiin credit event Tuifu obligation s18nslasenisuiiadusieusn (First to Default Swap) wdailoidn credit
event Zurfy obligation 918n15lns1n1Milslungy obliation Fsazdinistrsrmamfuameluduredunindetu us
Femnasazasusmuadienin credit event Tuff obligation ¥ns18Mslungy (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @4léiun mannaslugiugdieusiunmudssosduningsrsdad

inNN1TanaveanauLnuiaglasuandunindneds Ineguneuseiuanudsslanseyniuiasinenanauunuly

a U s a

Snaasiividodnannesiiiensdatusnamaondenuiiaganasiu wardiuiianas (@) YOIYAAYATTTUYDIFUNINGN4D4
dionandunsiigieusiuanuidssslounaneuunuuazaniifistu G vesarmgfssauvesduningsradsiiugue
Usefuanandes auninasifin credit event vidensufivuadya (NSdilsiifin credit event)
73 ﬁaﬂ‘ﬁjﬁmmﬂmmg?um’mﬁﬁmwﬂﬂﬂ International Swaps and Derivatives Association (ISDA) %38
”zyzyw:mmgmé"ummﬁéﬂﬁmmaau%’u Fefifomnasiitidnuaesel
7.3.1 fwalgdsdulanmungrune uaslidavseudsiungmneinmendnvinduasnainvanningvse
ngvaNEdY

7.3.2 ldfidermuafivilvdnsfinvualilunsansuiivodyg@euearsnting credit derivatives

TJugredadaudsly
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Ny o

7.3.3 ldfitervunlvinemusiesaldrnudemeliungdyan

' '
A Ao

daudt 7 vinsausufidthauamenssunis na.n. enamuuaiiuislunmendmdenindduduiiddnvasiusaiieiu
drudi 1 89 dwd 6 lngldsumnuiureuanddhauaaznssuns n.a.e.

3.13.2. Ussnvamdnuingvisenswdaudy vsensmmenualag3sauilazasulusnsssme:
Uitminnsazamurdenmanusslomlianznnmdnning ningdudu vievaenualneisduseslnogrmilmienany
98190 UTENIAAMENTTNNTIAUAAIANL UTeN1AANENTIINNT N.8.9. ¥ToUszNAdNUANENTINAT N.a.A.
Fviun Faroluidl L”iutm'rl,uﬂizﬁﬁ'ﬂizmmﬂmzﬂiiumﬁﬁwﬁ’umamnu UseN1AAMNENITUNIT N.8.0. N3 d1UNIU
ANZNSIUNTS N.8.0. Tianudfureundeiiusemeaudlondefiuduussnnniodnuausvemdnvinsnsansndaunsanism
poNHalaLITHY

[ ' £

el nMsasulunsansvsedgyailusisszme asassedyainenandesausveniolunsihdygyludssmand

7

4

wirpnuiduguadunannsnduaznatandnnsndiiduaudnandyves I0SCOnsodnsdorglunaiandnning

v
o [

snsuszimanduanBnves WFE vieidunsiansvesusenidniuaziauovigly GMS

daufl 1: @51@15 TS (transferable securities) AnsUszine
1. a51a13 TS Mnganudn asasmenisdula q venwiennnindauludmdusuesde 3.13.2 Gﬁaﬁﬂmﬂuﬁa
AUMENINTTIATUEIL Fedl
1.1 1ﬂﬁﬁﬁaﬁmum§aﬁaulmﬁﬁﬂﬁﬁamuﬁﬂwwzdﬂﬁumﬂﬂd’uﬂaﬂ"]ﬁuam‘lﬂumwmi

1.2 annsawfeudield (sudensdindu B/E wioP/N AlReulviulasuiiousnamuladniunsliiinng

=

SuleudvzseniodunsanslimuiBnsiinguuneimun viiedlReulvlinewuaunsaveAuloanasaisie)
1.3 fifeyaieaiunsiansiigndesasuiiukariinisuiulsadulsediegiainate 39 vas. aunsadfale
Wethuszneunisiansandndulaamuliegainaus wavivoyamaiasyiouyadigfisssy Inedayadsnanisies

gredanunasfeyaiidetelddednimumanivinissuuiivensuluseivaina

2. auautRnasndninasilunisasyuvesasasiisAnnidmuslude 1.
2.1 Tunsdifiunsaspilu B/E vie P/N fleenaansdenaruilediszniinign B/E vie PN dindmdes
finmssuentavdesusedlanynaarsil
1. 0. U4 vi30 UA. AN vangdwnegInvaaiunistiy
5UIANTRONEY
SUIANTOIATANATIER
suImMsiiensnuRsIazavnsainIsn YA
sUIATSHRILIENYRIvIIANA LT YLNAgoMLsUsEINAlNY
sumsiflensasoonuaziiwisssmalne

suAsdaauwAsUsEImNAlNeg

G N o oA LN

andumstuinsUssmanidnvagyiusafeatugTulnmu 1 - 7
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sl Msefantenissusesinandesduniseniavsenisiuseidainevsereends MU InEs
aane (6n3) audisyylilu B/E vise P/N fe
2.2 lunsdimdunsamulussiansimiiiou mnfimslydvdulaannaneasansimifmuduiulee

nowuswlasuRuILIT USEndnnisdesdmineiuiilaunnieluy 30 Tutuusiunnemusiulasuriuiu lnglusenines

srelIaInIna dinediusen dnnisiinsamuluiudenand

daufl 2 : wIwdauUszavmiae CIs nsdldumizeiinnsesnsganelddedunguunesnsUszme
FosflnnuaniRuagvdninasilunisasudil
1 nsdhdumize CIS
1.1 fauauiBasdulunuvdninasiiunmsasuruiedudefmundmiunsians TS Tudwd 1 4o 1.1
do 1.2 uazde 1.3

v

1.2 Wuniegveanamu CS asUsemaniianvaz

1Y

121 mseenuazmsiauevisegmelimsiiuguavemsnuisussmaiimiuguasundnning
waznandeIendnninddanduandnatiyues 10SCO viaumhevemamu AS sslssmediinistonslunainto
Wevdnmindensusemaiiduaindnues WFE

1.2.2 CIS operator vasnaamussnanegmelinismiuguaresmisnuiiuguaiiduaindnandioy
2949 10SCO

1.2.3 lunsdlil MF [Wasplumiseveanaau CIS seUssma newu CIS snadszimadainandesed
meldndninarimatifugua n1seen maauswe warnsdanisdmiunemuiiedamunetostesszmeady

1.3 Ussmaiimifuguanisiauememiedinandimsnislianuduasesiamueiafisme vl o
edeUszmaiidtnamimun

1.4 Tunsdldumsamures MF Tunievesnamu CS fAeUsesma nesuinadsdimsiiiamsdsuliame
nsdifvmudulunsdimsanmedeadumsdansmivhiu aviuleuensamussd (ldfunsamulumievesnemu CIs
MeUszmedaunesusnmeosdifiasplunosdius)

14.1 finsamulunindaudeldiBmuimmudndan (pro rata) udlsnadulumuvdninasi single
entity limit 81 MF 1 Vil ndninasisenanlildfunsaimsndauiidu sip

1.4.2 fimsasplunindauiel i umumudndu (pro rata) wldnadulunumdninasi product
limit dmsunindauiidu sIP ves MF 1

143 fnsasulu derivatives fduluniundninust global exposure limit w83 MF 54

Tunsdinewu IS savszmead MF asu Feadunemuijatiuaspluvindaudadusmamuasviafenty
7 MF ansnsaaanulsl uazidlevhmswndauiiliamnsoamuldindnuniudndu (pro rata) udazdadhiiuesas 20 veq
NAV 984 MF f4na

1.5 Tunsdifinesusuitamesluamulumievesnesmu CIS fsseme nesyu CIS ssszmadina1aded
lildnesuiitidnwaziueaieafunemusiilaees uumdunsdfifimuddusasdulsslovisorfomvamu
il Tngldsuamuitureuandtineu Tasroumsammu vas. fesdalifiniadamedoys wanarudniuuas

! = o o DY) Y o ' o oy & v
mﬁi'ﬁm‘u&m‘wLﬂEJ’J“UENﬂ'Uﬂ’liaﬂvluiuaﬂwmmﬂﬂmﬂﬂu%uda%mumEJ
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2 nsdhfumibe AS uenumdoaniidvualudiui 2 9o 1.
2.1 fnaaudfuazdulumumdninaeilunsasuduiieiiudemuundmsunsians TS Tudwd 1 9o 1.1
U8 1.2 uade 1.3

2.2 anglsulunaindaviendnningsnalseimanduaundnves WFE

daudl 3 : niwdduuszntudinvasantuntsRusisssmaniansasdsUssmaiiisurindurn deaduiudn
Tuaa1dunstusaUssmaniensasanausemaiiisumndudnve s Sulin Al dnwagyius wAeI T Ul SuRInaY

nSngauluUsena Tudnd 3 : nSngauUseLnRuE NS ans1@SHIgUWINRURN

dauil 4 : gInssuUszavnITelaeiidyy1v1eAu (reverse repo)

TooduluaundnnuanndtinauAnenssunIgT N.a.60. N9UA

dauil 5: gInssuUsEannsIiBunannIng (securities lending)

Tooduluaundnnuan a1 tinauAnenssunIT N.a.60. MU

[

dauil 6 : gInssuUsTIAN derivatives TusneUszma aumdninasInITas Ul

1. Uszian underlying derivatives ‘17iﬂamu%L%L‘fJuﬁjﬁigzyﬂﬁéfmﬁ underlying athdlaethmiledovarsognadd

1.1 ningaudinesyuannsaammule

12 Sasmenie

1.3 Shswanideudu

1.4 \AAR WY credit rating %58 credit event (HuAu

1.5 fdiduile sudiiflosiusynouidududmiosuusay 1.1 - 1.4 wie 1.7

1.6 fiififlosiusznoudusuing 1.5

1.7 underlying Susmufidinauimuniiuda

Tunsdlil derivatives $1983fUs1ANY83 underlying 196U 1MTS19BeRsnanFoaTuTATagiu (spot price)
u%ai’lmé’ﬁgfgw%amamwﬁw (futures price) Winthy Wil s1ewes undertying Buiilaildsut vi3e underlying 7y

2arUsEnauveviifanan deadufisausuagnaniiewing wazdawmeiag1aunsvaiasie

2. Geulymsasmu vaa. agdudunsaswulu derivatives lddeiile
2.1 n3dl MF Ifsgyieafunisasulu derivatives wag underlying 484 derivatives fiagammuliagnsdaauly
1A54N73
2.2 Jumsiinduadyaylu derivatives oelnogramitensil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives fsil

2.22.1 n3diu OTC derivatives Tuuseinelng fosfigdyaydndendadu sw. surmsndngvune

v v
Y

LANIEINNIVY AILNUTBYNY derivatives WSaRAT derivatives

Y
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2222 n3dhilu OTC derivatives lusinsUszime faslgduardndiendaluifiyaaaiilasuougynli

Y

v v« {

Usenaugsna derivatives fiegmeldnisiiugualaeniisnuiiuguasunanninduazaaiavanningiduaninandy

994 105CO WaeMduaunaes WFE

v a v

2.3 lunsdinazfasinistrsznilienisdaevdudile derivatives dugaas Audiusosdunsnddufineanu

v
o a

anunsaamuld viell ldnesuezduiavsiuneurselimhiidweududiiufn

3. anLnaeLaLANNSE underlying syl

lunself derivatives & underlying [Wustiny 1.5 - 1.6 futisananfesiidnwageail

3.1 Judwilndinisirunisnisewnlfegadaiau Inelinssyyuvasdeyaves underlying visetadesing 7

v
N @

wanldlumsana waziinsewndvdlidutagiuamuanumngasvetesdUszneuvesiall visil underlying 38

'
a

Jadesanandesiinisimdsulmisnuaniiesatn adrnludasyee
3.2 Wussindanwuzegalaogrmiasadl

Naa v [

3.2.1 avinfinsnszanedegraieans lnadusviniidnwurladnvausniasal

v

3.2.1.1 sviieanusenauliazmiuintn < 20% Y891 rUnNNanue
3.2.1.2 sviiiesrusenaudilasmiutaiiinmen < 35% Ya9tntinyanue
Tunsaindulumuaniienain Tngasrdsenauidusssiimdnldiusnsnsvusly 3.2.1.1

A5AITUINTNTEANEIENAU 3.2.1.1 wag 3.2.1.2 lifestieerusenauiiiendasiuneaamnse

11

o

UAUHINAITUN

3.2.2 svidulauenain 3.2.1 Mduluauideuluasudusial

3.2.2.1 \Judriindesiuszneudunsarsvsedygrfineauausaamulilaenss

v
o

3.2.2.2 dlemuiuRuasuaudadiu (pro rata) waleunilvinawuamulunsiasviiedyyiy

Tngnsaudalinadulumumaninas single entity limit vasnaavuiiy

3.3 Judriildsunsimulagaanduiifianuundefouazyimiildeddaszain vas. il mnusing
ManrdusanaduusEmluesevss Uas. Uad. tusedalrtuinsnistasiuanudnudamanalselevsiiagned
UseanSaneie

o o o

3.4 dnsuansudiy 9 egrweiondulszdmniwinsiudeniimsauedeyasgeviumnnisel

q

1Y

3.5 Tunsaifdudedtuie dviidinandeshualneldunaideyadidannsenuremhenusivns
voeUsemAlnevsoinsUseme viomuinansaduiuaruinish vas. wandliiuldinisnsdanueadiuunduil

fananausaarvieudns1duialfsganunzay

4. wannanNsIalisinindduniieswadansiseniauniseyniiu (cover rule)

Uad. feadnlidnindduresnaamuninuninuasiianinaaesluinuuiiiisimesien1seinaamuenafesdise
wilmudonnasile derivatives ugnastinaanandiliauly dervatives u uazlulumuidninauimun

5. vdnunaueiiisdindmsunisasuiilinguseasriianisanaudss

T

Tunsfif uas. amulu derivatives 71 underlying ldlgdufeniunsnddunizananudss n1sasmulu

derivatives fanan@aadulumuidinaunivun
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6. vaninaiidndmsunisamuly OTC derivatives

£
v

Uaa. Aosdnlvidvennadly OTC derivatives sl

6.1 Wigdyandninevilsiunuuasudsyamyfisssuves derivatives 1 Ua. ns1umniudl 15 uazfu
gnvingveIAnzifeu ﬁgq‘ﬁiuﬂsﬁﬁi’uﬁqndnﬂui’wqmﬁwmﬂaa uaa. Wauauavudyaregisssunigluiuinmg
fnld

6.2 TUﬂiiﬁﬁLﬁfﬂL‘vwlmizﬁﬁﬁwamwummmﬁum derivatives ag13iitudAey
Tadydninevilsdimnauazudsyagisssuves dervatives 1 vas. nsuiiud

6.3 adaandndieviladusenliiinisdnegiug derivatives Wle uaa. osald

7. vansnasiiiadudnsunsitdurdynilu credit derivatives

T

v a a4 o &
Uaa. Aot URnudeulasl

N

Uf
fyeunlu credit derivatives lolangiien1sananuldsainty
iy

7.1 wndu

'
N o

A
7.2 Whugdyanldiany credit derivatives Aifidnuarresgsnssuvidoifisuidssiugsnssuegnamiseis
Tn fil

7.2.1 Credit Default Swap : &sl#un mannaslugiuzgieuseiuanudssiunsinfiieatosiy
Aruanansalumsdiszniiny obligation vasfuniius obligation Hu TnegdyafteglugrusiueUssiumnudesd
aszgnitufiasdestisiunmutonnadeussfuarudsadonfin credit event Sulnsasiinalitonnasdeusyiunuides
asutwupsiudl Gunsdilaiiin credit event Yonnasazduanlutunsusmuamaun®) viedl laid obligation awdlifies
$7UN9LAY7 (Single Name Credit Default Swap) %38 obligation ﬁ'maﬂsﬁwﬂﬁ%’!qﬁmudﬁ;}mws:ﬁummﬁmﬁwﬁwﬁ
Frsyviidieiia credit event Fuify obligation srenstasentsndadusieusn (First to Default Swap) vizaulaiAin credit
event Fuff obligation enslasemanislundu obligation dsaziinsdrszmentuamyludiuvesdunindmedu us
Fonnasazasuimuadionia credit event %uﬁu obligation Vlﬂiﬂﬂﬂﬂiiuﬂﬁjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : &sldun nisnnaslugueddeussfuaruiosesduningsnadad
\Ananmsanasvesraneuwnuiioglduanduningsnads Tasdueussfuanudessiinissyniuiiazronansuunuly
Snasiiviednsaosiaiigadtusanaendenuiiasnnasiu uarduilanas (613 vesyargisssuvesduningdnede
dienandumsiigieuseiunnuidssaslounaneuunuazauiiiiutu (@3 vesyargfsssuvosduninddsdsliiugung
Useiuauides auninawiin credit event wdeasuimundaya (nsdlliiAn credit event)

7.3 gfaﬂ%'ﬁiyzg”lmmgﬁummﬁﬁ’mwﬂﬂﬂ International Swaps and Derivatives Association (ISDA) %38
fynnumsgudunufidinaugonsy Fellfomnasiitidnuaisel
7.3.1 fwalgtsdulamungmune wazlidansandeiunguuneinmenannsnduasnaiananninguse

nMsgdY

v
Ny o

7.3.2 ldfveimuanvinlidnsinvualilunsiasuiiviedyg@eusarinting credit derivatives
Huddadendsly
7.3.3 ldfiternunlvinemusiesaldrnudevneliungdoyn

4‘ 1Y) o

Uil 7 NSNHAUDUNETNUANLNTIUANT N.8.0. DI AUALNUANIUNENAINT NS NIFUDUN TS NwLyiNupLRgINU

AU 1 89 @il 6 WneldsuanUTiuYeUIINE1TNUANENTIUNT N.8.9.
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3.14. Sandrumsasulundnnindvsonindauduluszma :

dasndrunsamulundnnindvisenindaudu waidunindauvasnamusnlulssmauazdassne :
Usemiansazamuvdeiilidandnning vienindaudu viemaennalneizau ieidunindauvesnamusin aud
UseniaAMEnIsUNSAAURaInYL Usen1AnmenssuNIg n.8.9. vseUsenad1iniuAnenssung n.a.n. fvun fawelud
Tunsdliivszmarznssunsmiunaany Ussmianniznssunts n.a.6. uieddnauanznssuns naadssneudly

Wasuulasdnsadunisamu visvdnnisazamulidulumudsznmanudiluioe

dauil 1 : dadrumsamuiidulnaugeannindduniagdyan (single entity limit)

v v

1 | #s1ansnesgine lddnmensidu

<3

2 | 91a1301A5AUTEINA

2.1 n3ifl credit rating aglu 2 Sudunaniuly liddndnsdu
22 036l credit rating aglustdU investment grade uitnd 2 Suduusn | Lidiusse

2.3 n3aldl credit rating agﬂuisﬁuﬁ’mdﬁ investment grade sl credit rating laiAu 15%

3 | e OIS puiiseylude 3.13.1 dwil 2 4o 1 vi3e 4o 3.13.2 dawil 2 40 1 Liddndnsaiu

4 | JurhnvisenTIansfiguwinRuRn L3iviu 20%

5 | aansiddnuuzasuiiuddl laiAusndtall ududsnsle
5.1 Wusmanavil asansfmifsu vie QQm’?iﬁaaﬂ%’mﬁgﬁummammﬂm eI
vioanunves sumsyndudisusemaildiueyaalissnaugsiasunans (1) 20% 38
wialvdluusewmelng (2 tndnvesrsansfiamu

T4 benchmark + 5%

[

5.2 Wunsansitidnvaredidlnogrmid
5.2.1 feeniuuisnaaneideou
522 gooninmsdawmedoyadunsimlvinefiseazBenmuuuy filing
5.2.3 Tunsafifumsansidimuaiusiseui desmimiewiniu 397 fu Ty
LLGii'uﬁamu waglilafanuouwenu 5.2.1 vi3e 522 GllasesniumussInsnana T

o < o &
AOUUUYAABAIY
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5.2.3.1 swiAIMYd USEnRumu vise usEninshavla@ies anu
NMNIEIINIETINEAITUNITRY

5.2.3.2 5UIANT00UFAY

5.2.3.3 SUIANTOIANTAUATIEN

5234 swiAsiiienisinenswazannsainIsinuns

5235 UsTeMeansesdudeiiogends

5.2.3.6 SUIAISHAILIIEIMAIVUINNAIMALVIUINEDUWAIUSEINA LN

5237 swiasiiienisaseenuaziduissmelne

5.2.3.8 suIAsoEANLMIUsTINAlne

5.2.3.9 USENUANNINE

5.3 auevgludsendlng

5.4 Tunsaindussansifidvuefudisenil 11nnd 397 Ju duusiuiamu dos

Tunzideursoagluszuuves requlated market

o [

6 | NSNIAUAI
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