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TaeAsBuilazasmu :

3.1. TmQUsvasAvadlasinis :
ileszauiuasuangamuiidesnslemalunislésunansuwmiliungasmuiinmenlenialunisasmuiinnninisamuy

melulszwme lngagihduamuilaannsdminemhsamulvamulundnnindgussunnanasuiinnusene
3.2 Usgnnneamuauuleunen1sasusim . asnanswil
3.3, USELMNOUTINANGNwE LAY :

3.4. Uszuannamuaunisasulusinaseme : nesunuiuamuiuuiianudesinaussme
2dunsamuluinsUsemaunsdiu lifu. S uwmsey

3.5. Wewensigu (i) :

newmulnngdlve Inavea find dudu 1Y3 013ty vievhgsnssunshidundnning gsnssunisuelnelidya@enu vise
ganssuMsdelaefidyv1efiu (Reverse Repo) Inaidulumumdninawinaaznssunis n.a.a. vsedinauamuznssuns

n.8.6. Usen1ennnue

3.6. Msauludya@evieaimi (Derivatives) : a3y
3.6.1 Inguszasdvainisamuludyanvorearmi : MlilaliinUszasdiiioannanudss (Non-Hedging) fulaunenisasyuly

derivatives wuuliidudau

Page 10| wildedviudiudayanamusiu (aseng)



nasnuiUangalne Inavea Wng BuAw 1Y3 ‘
KTGF1Y3 ¢ KTAM

Krung Thai Global Fixed income 1Y3

3.6.2 38n15luN15AUIU Global Exposure limit : Commitment approach

ans1dun1samulu derivatives @3an (Maximum Global Exposure) laitfiu 100.00

' ¥
o

3.7. M3amulunsansNiidyaveviearmiius (Structured Note) : avu
3.8. NAYNEN1TUINITN0IU (Management Style) : dnagnin1samuasases (buy-and-hold)

3.9. ftiyin/61984 (Benchmark) :
1ifl lesnnemuiinisu3nsdanisuuu buy-and-hold elildnaneuwnufinianimusseziaiimuun Jalddndudes

Wiguigunan1saiiuanuveneamuiuiizin

NHULYA ¢

UEndan1sveanudnsnsildsuulasininlunsiieuiieunuiivievdanisiiunisuaziminzgay Jsegnneldnseu

v
(% £%

wlgvenisasuiinvun lneusenianisasilametoyauazuddvigaunsuarmiegiednauisiuninsioudi@in

fedueieaiuii®in wazsmvmualunisuduidindinareiunisasdsemaluivlgdvesuidndanis melunafidaau

aunsaliuselevinndeyalunsdnduloauld

v
o o

[ 3 = a IS - Y < - ¥ o a2 v v =]
agdlsfiny lunsalmsvfsunlasiginmeidulunmudsema Reulvuazdefimunvesamnauuisnianisawu uag/v3e
Usznia Tonunresd1inauANENITING N.8.0. NEITUNINTFIUNITIANANSANTIUNUYBINBMUTIN LaL/138 N3
Wisuwlasidiatunisldlssuiieulunsdligeendidviivesinyinliladavivselamedeys/snsdenandndeld ag

Uigndanisazudavasunasiananiftievisanunsuarmiisunmsusenidluiuledvesuiendants aeluvanay

amuansaliusglovianndeyanisdndulaamule
3.10. §NWYAENITTUHANDULNIUTBINDMNY : TneNanauwuwuuliidutou

3.11. ygazBunnedfuulouIensauLazanwE iy :

- N23U buy & hold

TeaziBeafisiiy ;

nesnuaramuluningaussanemanavi sufunnuasliitosnidesas 80 vesyarmindauavsvemnasu Tnsnasus
ulsvronsasulussiansud Guin uaz/vieanasnisiuiiisusuarindofiovesnmasuieveseonnsarseylu
Susdufianunsaammulél (investment grade) uaz/v3oaswuluvie CIS vesnesusmiifulsviemsawulunindaulssian
n31ansuil ogdlafinu ﬂawgumaﬁmmwamuiumswammmﬁﬁﬁé’ué’ummmL%aﬁasuaﬂmwmw%aﬁuaar{{aaﬂmﬂmiﬁmiﬂ
fianusnamuld (non - investment grade) wa/uiensanswimifilsilisuntsinsusunnuindedie (Unrated Securities)
lsiAudosas 20 vesyaAmINdAugsvasnommu il nowuazfiarsanasulundnnindvionsndaufiauonsluseuspne

Tngiadeluseulvnilidesniiosay 80 vawarmindduarnsvenau
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'
a

nawuoRasamulunediligmsansiamiimu uag/vseawmulundnnindvionsnddudunsenmmaennalagisau
AIUNIAZNITNNTST N.8.0. W5edTNUAMENITINNTST n.a.6. Useniaiun wiewiureuliamuls ldiiusesay 20 vesyan

q U

NINgAUgVzVRINDMU

dwiwiie nesuenafinnsanamuluvdnnindiiaveneluuseina laua Rurn as18151190158U Aastansuvient uag/vie

'
N

amulunanningnsansnddudunianisninennalneIFdunufiauenIsunNIs N.8.9. 130 1UNNUANLNTINNIT N.8.9.

Usznranvun

¥
P '

neaueIanasanawuluvseliligsdyyrdoviuatani (Derivatives) LiloanAuLdes (Hedging) w3 odyey1douatamtil
(Derivatives) oL dunisiinussansn1mnisusmsnisasu (Efficient Portfolio Management) anuvaninausifinaisnssunis
n.a.9. kag/M30dlnauANenIIUNIS n.a.0. Usenaiivun tazerramulunsiasndanyusvesdyagevisarmiiul

4

(Structured Note) $3u71aN09UeNNTURY vTovigsnssuNsBurdanning gsnssunisuelaeiidygPeriu n3egsnssuns

welpoddna1v1eau (Reverse Repo) sauisaamuluvannindgvionindaudula viamsmeennalagitausg1slaegimile

Wonangedralauidulumundninueiiinugnssuns n.a.n. vsedinuAMEnIINANT N.8.0. UsEAfrue

newueRasanamuluvsedl T sdyq1vevivaimiin (Derivatives) iedasiuanudssiineitesiudnsuanidiou (FX
Derivatives) AMunannNaaiiAugnssing n.a.0. kar/v3odinauaugnssung n.a.0. Useniaimvun Ineduedivnaeiitds
YOIFINNINBMUAUANIMINALUaN1INsalluuAazuMg WU nsllfiARuneaasans gliwuildugeurad uSENInnIs
anafiasanamuludyadevivarmi wedssiupudesiiiierdesdiudnsuaniaeu (FX Derivatives) agalsfiniu usem
Jn1sonanansanamuludygdevivarmiiietesiuanudesiinedesiudnsiuanidden (FX Derivativesiludnaiug
o = a ' ) a1 a s v o Y & 1 o= Y A A Y = oy

oy nie1aiasanlidesiulunsdifiruananoaarsansglinuiliundee Fnsldeiosdodesiuauidesenatisuy u

dmsunsihginssudesiuanuides lnevilinano UwuvenamulngTINanasINAU UNLAY

Tuannzund nesuazawlusiiaszina Faazdamalifil net exposure Miigatasiuanudswinsszimalasiadsluseud
tayFlaitiesnindorar 80 vesyarmingaugrsvesnomu eglsi lunsdfinsamuvesnsmusulidulunuulouienis
amumunMIdanUslszsianvesnemu Tiusendnnisddunsuiladadiunisamuresnesmusinlnduluauulevisnis
asyunely 90 Jutfuudiuiidndiunsasmuvsmnesmusalifulumuuleuiensamu Vuwiusniansasldduuianngie
mhvanpulivasuulamssianesnewusmneluivuanaidingn

fhail nowuoTlaiutnImssissemsau daiszesinandszana 30 YulfuutTuaavsdounomingau wastsssesam
Uszana 30 Yunewdnlassnis lunsduindadiunisamununisiaudsseianvesnamu Tneidulunamdninaueidi

AZNTIUAIT N.8.0. WIDAINNIUANLATIUANT N.8.6. USENIFAR11UA

UENinn1sveaudnsnsiiRuamuuisdiumisermuanauinunamululsema viieaanudninazdnnemu lnefiodnlasu
ANUiuYUIINGfontivamunniends uazlifeoufiRfnlunnseaviBenlasanisnemu IngasAildeUselovivesy
fombeawududAy mndamsnisaldweluil

o

(1) f¥an1snemuiiansanudwiuitaniunsainsamuluinssenaldmngay
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(2) nedififimaAsundaduieswengisdouiifstesiuisiuildzueygnlihtuldasplusisssme

(3) nsdlfilianunsaassm uaz/vieasmuluvdnning uag/v3emiis CIS Arssemalag Afulouisnisamuasnadesiy
TgUszan war/Mseuluuen1samuvedlaAsanig

(8) nsdifinewusmiisiuuiuiildmnnsiaueremisamuaiausnldifismesenisdadanawmu Weviiulvamuly
AUsznAldogrmngay

(5) n3didlmelideliiniiedunsinynausslevivesiieniisamulag iy

3.12. seazduanisamuluiyseing :
fuleuen1samuBaRrdalni net exposure NietasiuaudsIUsswelaanisluseulUydlitesninfovar 80

o

YDIaAMINGFUGNSVDINDIU
3.13. Ussinnvaamdnningvieninddudu viiensmnenualngisounavamu :

3.13.1. Ussinnueananningvsensngaudu wisnsminennalagisaunazamululseine :
USEndnnsasamunsalanUsslevilianzanuanning ninddudu vsemmenualaeisdustdlaegmilvienaieens
MUNUTENIARMENTIUNIAAURAIAYL UTeMAALENIINNG N.8.9. MieUseniAd1innuAMEnIIUNT N.a.A. Mrua

AamalUll LiuwslunsainuseniAnrngnssun1smaiunanu. Usen1anaenssuns n.a.n. wised inauanenssunis na.n. W

'
a

ANULTILYRUNSaTIUTENAA LS DL ALY S NNTS DA N WAL VAN NS NEVS anSndAunsonsvnenualaedss

dufl 1: As1E3 TS (transferable securities)

1. A39E5 TS mneauin asnansnisnisiule o uenmdennvindduludiuduveste 3.13.1 Fellnuandinumaninasii
AsUfu fetl

1.1 Lififerimunviedeulvivinliamui msgyniuunnndnyadGuaslunsians

1.2 aunsowdsuileld (saufensdfiu B/E P/N e SN Aifeulvvhuiasuileusnesuldsniunslyiinssuloudns
BonfeslunsianslanuiBnsiingmnedmun viefifeulalinemuannsavedugoonnsiasls)

13 ffeyaierfiuanansigniosnsuiuuasiinmsuiulsaiussdedisainaueds Wisniansausadidsldifetnn
Uszneumsfinsandeduleamulfesainae uazidoyasaiasiouyadgfisssn lnedoyadnandesirsdenn

wiasdayaiidetieladdnvihmumdninnsduduivensuluszduaina

2. AuautRnasndninusilunisasuresnsansiisdnndidvuslude 1.

2.1 Tunsdifiunsasulu B/E wie P/N fleananansdenarufletnasuiinisin B/E wie PN dindmdfasiinisiuentavide
Susaslnaypaadall

2.1.1 SW. U4 %38 UA. MINNVNIEI9I85INEnITUN1TRY

2.1.2 sumsoeudEu

2.1.3 SUIANTEIAITANATIEN

2.1.4 suAsiilemsinuasuazavnsainisinums

2.1.5 SUIASHAIUNIAMNIVUIANALALVUINLDULAIUSENALNY
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2.1.6 suAMsiilonsaseanuaziiuissnalne

2.1.7 suansdaauuvisUseindlng

2.1.8 dantumsRusinsUssmanddnvasyiusafedfugiuinay 2.1.1 - 2.1.7

sl msenTavidenisiusestananidieafiunisenantensiusesiiseviedoons fsuusminenide (i) aufisey

131w B/E %158 P/N e

2.2 msaslu SN Feadhilunuieulufsndusil

2.2.1 SN fimstronansuuwmilagénsdsiu underlying UszLamidieaiu underlying ¥es derivatives amaiiszyludud 6 1o 1
2.2.2 winmsamulu SN xdinavhlvinemuiossuneuningaula q nindaudu Feadunsndauiinesuannsnamuld Ly
uAdulumssasguanadafiivuslag Intemational Swaps and Derivatives Association (ISDA) Wagtun$nedaufiannsn
Wasuileld Tasriounisasu vismiansiesdalitinsUamedeyaisrtumsamuiiosilinemudesiuounindau
fanamlilundedoduude

2.2.3 lunsdififu SN Feiiferhmunvhadsuile foon SN desduseslnesuanunsaldneu SN fsnanreunsueny e
UsEnianissesvale

2.2.4 Tunsdifidu SN Fuauerglusuna visnianisdosiuiiunsdaliidennasiugesn SN dwisluiineunisamu

o

2.2.4.1 Wigoan SN AnuAzIaA1gAsTIHved SN TU TBMA vniull 15 uagiuaneveusaziiou vl Tunsdlitiu

mananduiungavhnisves usdndnnslimuauazudsyaaeisssunmeluiuwhnsdald

g
fdudnAny ideon SN AaLakIsyamyAsTsuTas SN U

q

2.2.6.2 Tunsaifinian1salnadmansenusosAves SN aes
&3 TBMA 1]
Anulurssandsladihunlddaduiunsdifidu SN Feunzidoutu TBMA waziinisiausviesunaninaeiasivualiludsene

ANIENITUNSANUARIANUIIPIINTVDB LY INLAENTOU R LAWY BRI suiiNean il

dauit 2 : nwdauusziavmiog CIs nsdidumineiinisesnagneldtedunguanelne
Fosdianuautiuasvdninasilunsamudsl
1. nsglumize CIS
1.1 finuandwssdlummdninasiiunmsamuiudodudesmusdmiunnas TS Tudwil 1 4o 1.1 4o 1.2 uasde 1.3
1.2 lunsdifinosuluamulumioe AS ves MF MF danandesiulsuismsasudsd (ldfunsamulumioe s ves

nNowmuTINaIiNamulunedum)

=

121 fimsaspuluninddudaduvssinnuazaiaiieatufinesyuanansnamuls

12.2 fimsanquluninddudleliiBeuumudndiu (pro rata) wdldnaitilunumdninas single entity limit ved
ﬂamuﬂy’u

1.2.3 fimsaspulunindauileliiBiuumudndiu (pro rata) udlanaidulunumdninas product imit dwsu
nindauTidu sip mamamuﬁ?u

124 finsamuly derivatives fidulunmumdninast global exposure limit wasno iy

1.3 Tunsdifineamusiuiiawmesiuamulumiie CIS ves MF MF danansedlildnesmusuilames

2. nsalduniie CIS wanwmileaniidvrualudiun 2 99 1
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2.1 finuantfuazdulumundninailumsamududeiudermuadmiunsans TS Tudwd 1 9o 1.1 4o 1.2 wazde
13

2.2 anesloudoelu SET

daufl 3 : n3wdFulssamRurhnviansasisusinEudn
doafudurnyonsiansifisuhiudhnuesiudingal
1. oW, U4 Y139 UA. MaNgvEedneiegsivaantunisty
. SUIPNTORNEY
. SWIANTDIATAUATIEN

. SUIASONISINYASUAENNTAINISINYAS

2

3

4

5. Uss@'wmmmmﬁuﬁaﬁagmﬁﬂ
6. SUIMTNAILTIEUAIVUINNANULATIUINgBLLRUSEINALNY

7. swimsiionsdseanuasiiduisUssmdlng

8. suIAIdauwAsUsEIMALNY

9. aoumsdusswieUssmefiussmalnedugnn

10. amﬁumifﬁuﬁmﬂisLwﬂﬁﬁé’ﬂwmgﬁmmLﬁmﬁ’ur{{%’umﬂmu 1.-9.

v v

dauil 4 : ginssuUsEavNsTelaeiidyy1viefu (reverse repo)

v
& &

nsawmulu reverse repo deadulunundninamiaail
1. A éfaaLﬂuﬁaqﬂﬂaﬁqﬁﬁmmmL%’%fle Foueunlu reverse repo lannunguanglve
1.1 3w
1.2 us
1.3 un.
1.4 ua.
1.5 usgnuseiuny
1.6 sUmn.

1.7 neowuilusy

[
o

1.8 fypraiiinguneanzinndy
1.9 dwsunisuassgiavnanungminednigisn1saulseunm

P ° 1 I3 o &
2. 93aEn51UluN159 reverse repo  ARluns1ansAeil

2.1 asansmeiglvesazasansniaiganausewa lnensdldunsiansniasgainasewmasasd credit rating oglu

[

UAY investment grade

2.2 B/E P/N nsidushin agn videviuffavesrdu 7 ow. va. viesuimsiidingransamedadetu Julfinissyniy
Falongpamdolaliiu 1 T

2.3 B/E w¥® P/N  TSFC Wugfeen fiflmuaiuldiiumusmlaiiu 270 Sutfuudiuoens waziduminfeiinue
TRudlevamuvieileldii

2.4 B/E P/N vi3eann Nde1gliiiiu 90 Jutuusiiuitean Gail credit rating aei1dlnaganiledsil

]
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2.4.1 il issue rating 39 issuer rating a%wluéjuﬁml,iﬂ Tnensaiinduy issuer rating foaduy credit rating 7

1§191nnn53 credit rating Szezduse
2.4.2 1 guarantor rating 8glugudy investment grade
25 peviidsdiongaundeliiu 1 Y Munsdeulurandoweanavil wiefiidoyanaiiundotouay
$ra33lddainsUnmeseansisam lnensiansuiisnandest credit rating agndlaegnmilaied

2.5.1 1 credit rating svezauagly 2 Suiuwsn w3 credit rating srezaMiieulAesldiy credit rating

svezdusnanud CRA IiTeudieul
2.5.2 1 credit rating s¥zen38glu 3 FUAULIN
2.6 peviidsdiogeaudeliiu 1 Weulltunsdeulunaaienensamil viefifideyanaihindefouas
$raddlddainsUnmesoansisam lnensiansuiisnandest credit rating egndlaegnmiaia
2.6.1 l credit rating isasé’?uag"lu 3 ufuusn e credit rating SzazeTiTioudesldiu credit rating
svezduiananud CRA IiTeuiieul
2.6.2 il credit rating svze1ieglu 4 guduun

2.7 ingaudumungdnauimug

3. SEuEAINIsUTISEnilyed reverse repo Aasliitiy 90 Ju

4. damvuediiniui UsEndansdes) fuidmiunisaaulu reverse repo

a1 Fedlidynuasgunuiidivualag TBMA de TSFC
4.2 shudwdnninduiensasitelunevielouse Luudddnuaedel

4.2.1 JWumsvevseleunutamirualy reverse repo HaNa7

4.2.2 \Junsuenm repo Mlulunaseniarmznssunistfundnninduaznaandnninginde
vdninast Heuly uagiSmslumsfduiulunuvesnsmusiutagnsnenssynifuuimingauesnomusu

4.3 yadmowdnuingviiosmansiive o Judusudyan Fesduarndulumuaumsmsdunmunaisnisdd
yarvesanmsnewsonsIa1sigennnT1 (399799 x (1 + discount rate))

il $10799 = IR 1TineayuT sy DiungayaEndemdutumdendnniweuionsiarsi reverse repo

4.4 massyamvemdnvingvienmansiite u dutu Ihulunamdninasided

4.4.1 %/aﬂ'wz/ama”nW%’wa’w?am7msﬁéi‘;amnnd7 (yam reverse repo x (1 + discount rate))

0.0.2 lunsdifiyarmdnvingvionsansite o dutu lidulumuaumslu 4.4.1 visnianisdoudenly
@“ﬁg@ﬂiauﬂiimﬁwﬁuﬁu viondnninduiensiansfiannsaltlunisvi reverse repo Turnesyu leliyasiuves
ndnvingviionsasfiveuaznindauiloundinardulumuiinisiindn nmelufwhnsdennfuiiyarmsnminduse
n31ensiivoanasrinannisly 4.4.1 uuddunsdam 443

043 Tunsdifmadndomuaunislu 4.4.1 wansuaingarwemdnnindvidonsansiive o futu yaditos
niyam reverse repo x (1 + discount rate) \udhualsiiiu 5 duum viseliiiu 5% yessde udwssualaazsniy
LLawﬁmiﬁmuﬂL'%IENG’f&ﬂéﬂalﬁué’iyfyﬁﬂlﬁﬁmumimaﬂmsmﬁa{]ﬁammL?iwuaaﬁj {eutyn (counterparty risk) Waa UTEW

Fanisazldaniunisaiy 4.4.2 Alg
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v
v a

4.5 NSAUINGYAAT reverse repo A3 4.4 THAWINAST
4.5.1 AININTIAFeTINAuNaUsElerNinemuielasuan reverse repo aufiviuninIsAwIn

= '

4.52 dnnandusegsnssy vierwnusilugenanives reverse repo NngInssuiinesmuiiegiu

Y
52

AdyeITeRgiulaziivennasvualiausadaduisevilaugsnssulagsnssunilannuannindvisensiansivense
nindgFuiilounu 4.4.2 (G13) vedgsnssuNinan reverse repo $18n158ULA
4.6 discount rate fithanldlunisduin seadunsfvuntulaeidcdadennudewosedygn wannine

P39MT1ANSNVDLAD

daufl 5: ganssuUsznnsFBuvann3ng (securities lending)
doudulumumdninaslumsammuiall
1. adan éfmﬁﬁjé’zgigﬁﬂs'hwﬁaLﬂuﬁlﬁ%ﬂuwmwﬂﬁﬂisﬂavqiﬁa SBLI@EfLuﬂ'iz:iﬁ@;é’zyzyﬂé’mdnmw‘hmﬂu
gugfunuvesty fiudoaduypradsifianmnsolsznevssiavdesidufansldnungrnsineg
1.1 glasulusygmusenaugsia SBL
1.2 sun.
13 ﬂaqvgu‘ﬁluvj
14 sumsiienmstiduasmsdieenuisseimelng
1.5 gw.
1.6 s
1.7 ua.
1.8 Us¥nUseiuiin
1.9 nowuamyanafityarvingauosamuusiassefous 1 uumaul
1.10 nasuitmdatugdnsunis

o

1.11 UAyAPadunEidInUirUaLRIRL

2. ndnnswgiiligy Feulundnnindfegluszuuiulinuannindvesaudsulinnanning vsendnnindi sun.

i uunenzideundnning

3. MM aRENNANUIEAUN USENINNITHRIALEUNSAIL

[

3.1 anfiunslidinsnaisedenudnyseiuandduiedulssAunisiigundnming lnedosdundnuseiudadl
3.1.1 Rudn

3.1.2 asansnassine

v Y
o

3.1.3 B/E P/N UnsRunn eign visenudssezdu i sw. va. visesunansiidinguunaniednaavu dud

=

AsEyNY

U Al

3.1.4 B/E vi3e P/N 1 TSFC \Jugfoen nimvuafuldlumudiliiu 270 Juluwstiueendiuaniluings

fnusldidudiomenuvsadlalaLiiu

[

3.1.5 B/E P/N wi3ernn Ndegliiiiu 90 Jutuusiiuiiean @il credit rating aedlaagamilenail

q
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3.1.5.1 il issue rating ¥3® issuer rating aglududuusn Toensdiidu issuer rating doadu credit
rating Ail§u191nN1530 credit rating svezdudig
3.1.5.2 i guarantor rating 8gludusiu investment grade
3.1.6 AsNENITVINE credit rating a¢/lUSUAY investment grade
317 niddemusiudl ow. Wugeerliuinemuitedulss funshundnnindlfurnesu
3.1.8 vuaavzdeulu SET Aflsedoogludvil SET50 vt lunsdifinesyulsifulovienisamulussians
VU nomuRzSunanUseiudnanlaila
3.1.9 wIeasyuYes MMF
3.2 duiunsliinesuiinssuaviviensouasemdnUsziuna 3.1 vieduiiunslaeisdudsasiinalsl vitm

Fan1saunsavsdutsenilienannudnyseiusananlataendu

3.3 vnudmdndseiusu 3.1 inewuiinssudvslulaunseunesevsevibilianusadsdunumanuseiuiula
Vuusdumstsduiszuiinudennadlugsnssunmsidundnnsnddues

3.4 sswarmanUseiu s Audu 1nndmsewitiu 100% vesyadvanningnlvey

v
v

3.5 TunsdiivanUsziudutuan ThhRuaadinanlvasmulaeiuiilunsnddudsi

v v
[

3.5.1 Guehinlu sw. wEeswIAsNIngnneRnEinfy

3.5.2 Unsduenuse P/N fadl

3.5.2.1 Unsduein vise P/N 71 ow. e esuiasiifinguuneamzdnsadu Judiinnssuniu

Y U

'
o a

3522 P/N 1 TSFC tugfoen Afiimuaiuldiiumumlsiifu 270 Sutfuwsiiuseni wasifum
fafmualdiGudlomanuvideideldii
3523 P/N fiflenglaiiiu 90 Sutfuustuiloan il credit rating agmilsogdladil
3.5.2.3.1 #issue rating 130 issuer rating agiué’uﬁml,‘iﬂ Tnensdifivdu issuer rating
Foudu credit rating 7il#191nN153M credit rating svezduie
3.5.2.3.2 i guarantor rating aglludusiu investment grade
353 asansninsslve
3.5.4 reverse repo dMsUNIIE1INASTING

o

4. dnvadzuayanszdIAyUesdgy Wlddyg nlanvustazaszdAyvesdyaulsznadtngu

Y o

AMENTTUNSMAUBANTNINGLaTAaIANaNNSNEIeTamuaieIAUsTUUNY dyadutaglidunanninduaynanusyiu

lugsnssumstiuuaglviundnning

[

d9uil 6 : §3n3TUYUTTAN derivatives AIUMANLNUTINITAIWUA
G

q

o

1. Usziav underlying derivatives finasuagidniugd

[

lasosll underlying ognslapganilanionaigoenewail

o

1.1 n¥wddunnesuaunsaamule
1.2 dms1menle
1.3 gnsanlasutu

1.4 1ASAR 19U credit rating %39 credit event WHudu
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1.5 M99A1
1.6 UduRu

s SNaa 13

1.7 daflinguaulaadod dulduile ssliifesusznoudududimsedudsmniu 1.1 - 1.6 wie 1.9

1.8 dailiiflosruszneudusuiinng 1.7

1.9 underlying Sumufidtinauiuaiaiy
Tunsdlil derivatives $148afUIANY09 underlying 196U TATs1BsdsnanFoadumatagiu (spot price)

WaTmAnaTeveaitn (futures price) Wintlu 71sid s9aw@9 underlying dunnlallanail 3o underlying MlussAusenou

Yoasiinina deuduisausuag1ininewing wazameliog1aunsviaiese

2. Goulumsanu Visminnisazdfiunisamulu derivatives Iéisiiile
2.1 nsdl MF leszyifeafunisasyulu derivatives wag underlying %84 derivatives fizasyuliagnsdataulu
1A5INS
2.2 unsididugdeyaylu derivatives atalnogranitesall
2.2.1 derivatives on organized exchange
2.2.2 n3dhdu OTC derivatives lulsznelng fosdly Synndndieniabu sw. suensiisingunetans
SaRat funudeny derivatives W38E{AN derivatives
2.3 lunsdifinesosiimadrseniiienisdseududiile derivatives Augeas dudriiusoadunindaufinomu

a

anunsaamuld il linewuenudiidnssuneunielinifidwoududtuiny

P

3. MannuIaANnsal underlyine \usedl

o

lunsaifl derivatives & underlying Wusviianu 1.7 - 1.8 dvlifsnandesianuageail
3.1 udwfinfimsimunisnisdanlfegeadniau Inelinnsssyunasioyaves underlying wiotadesing o 9
dnldlunisiuna waiinsduasedlndulegiumuenumunzauvesesiusznavvesdall sisil underlying wialady

fananidasinisiedsulmniuaniiznainegradudaseee

gy

3.2 Wusiniidnwuradslnagrmiesial

' v
SNaa o v

3.2.1 avininisnszanediedraiisns lnadudvinidnuausladnuusnilasiadl

v v
v a

3.2.1.1 sviinesnUsenauwmaridunvtntasninusawiniu 20% Va9niunnarun
3.2.1.2 asiinearusenaumlladinidslinrintesninvisawiniu 35% Yo9tnvtnianun
Tunsaidulumuaniiznane Ingssrusenaumdudesiivdnlliiudnsidivualu 3.2.1.1

A5RTUINTNTEALUMTNAL 3.2.1.1 way 3.2.1.2 lidauiesrusenauiinetasiunadmvse

' v
SNaa '3 o v a

322 svinfesrussnauimundunseiisdesiunssduiouniuiu wieilu dvlisinmesivie
3.2.3 swfidulauenain 3.2.1 uay 3.2.2 Iidulumuoulvasudiudal
3.2.3.1 WuiriiflesiuszneulunmansviSedygiinemuaunsoamulilaenss
3.23.2 \efwiniuaauaudadiu (pro rata) latlouvilainemuamulunsiasviedyayii

Tngnsaudalinadulumumdnines single entity limit vasnasyuiiu
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3.3 Wusvinlssunswaulagaaduniaudidedowas vutindlsegadaseain vsendnnisnad wn
Usnganidussnaniduuisnluesevesuiivdnns viendamstudesdnlidunsnmstesiunnudaudmimaysslovd
pg198UsEANS A Nee

° v o

3.4 finsuansdaiib q ogwiaiilondulszmniwhmsiudediinsauedeyasgsiumenisal
3.5 lunsdiusadinguaudlnasas duidnanfesiunnniudsoshmiliegdanionasesieiall
3.5.1 5117230 (spot price) vseTdaTeneaimii (futures price) vasdufnlandm
352 srilaudlandusifdumansailagiiu (spot price) ViseTAdnyadeveaiii (futures
price) vasAuAlnafusiaudladud il
353 sduadevieaiiiendatusuiiauilnadasiang 3.5.2
3.6 lunsaifidusadGuile suddnandeshuinlngliunasdoyasrdmnsenuvemmhsnusymsues
Uszmelnevidesnsuseina siednaninsmauiuazuimsiiuvisninmsuanddiiiuldinisnsiuinme sfiimundai

fananENIsnarvieudnsIRuelAsg MLz A

4. vannueinsIalisiningauiemadansiseniaunissaniiy (cover rule)

U3EndnnIsfenlilinindduvainemuiniinunmiasianmeaedudniuiiismenansefinesue1ases

Frsznilnudennauile derivatives Augnadlinaaaaniliamulu dervatives tu uandulumundninanusme

o

nnUszasdiiian1sanARNILdes

5. viannaelisinE U Ty Uil

Tunsdiiuendanisasulu derivatives 7 underlying lllvdadeniunsnddunasananudss nsamuly

derivatives anandeadulumundrdnanuiivuna

6. wannusisFindmsunisamuly OTC derivatives

o v

USTNIANTS Aesanlviidannadiu OTC derivatives #ail

a

6.1 lgdyayrdndheviladuimiasiisargisssuves derivatives i USEndan1smsiuyniui 15 uazu

i

v
o

anvnevasusaziion i lunsdfifudindrudufumgarnisvesssnianis e unauasudsamyfsssumeluiuings
fnld

6.2 lunsdifiiinmmmsaiidmansenusiosames derivatives sgnsfitdfoddry Irindyandndendsdnnuas
wdayarneRsTIHYe derivatives TV USEndnnsnsuviui

6.3 adyydndieniBuenllingdnegiue derivatives Weusunidanisseswals

7. vdninasiisdndmsunsdniuedyglu credit derivatives

a wa

U3EndnnsfelfuRnulouladiai

7.1 Winluedeyayilu credit derivatives lsamziton1sanadnande it
7.2 Whlugdyaldane credit derivatives Nfidnvarvosgsnssumselfisufesiugsnssuegimilsegile

Hadl
7.2.1 Credit Default Swap : @aloun nsanadlugiug@oussiuanudswinuasinifeitosiu

v

ANNANIAlUN1STISENUNIY obligation YewENNTUAML obligation Wi Tnerdyaneglugiuedueyseiuanudssiinise
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wiufiagdesinssiumudennastoyssfuanuidsaiieiin credit event Fulasasinaliidennasdous fuamndssnsy
satuariuit Aunsdlitliifn credit event fomnasyAuasluuasurmuaniuund) sl laid1 obligation aefifinssienis
L& (Single Name Credit Default Swap) #3e obligation ﬁmmEmaﬂﬂis?faﬁwmumlﬁ;jﬁuwﬂizﬁummﬁmﬁwﬁwﬁ‘ﬁﬁwiﬁa
1A credit event %uﬁu obligation srenslasenmmiladuseusn (First to Default Swap) visauloiin credit event %uﬁu
obligation $18mslas1emaniiilungy obligation dsariinistrszmmiuameluduredunindseiy uitonnaszasy
fmumieiiin credit event Fuiy obligation ¥ns1eMslungy (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @sldun nmamnadlugiuedioussiumimdsmosduninddsdaiiin
NnnsanasamaneuLLTaglduInAunsndd19ds TnedueuseAumnuidsalinseynifuiiorsneraneuumilugnsasi

'
' a a =

viednaniidrsdatusnrmenidonuiiasanastu uasdufianas (i) vesyaefssuvesAuningdeds wouantu
msfiieussiuauidssaslounanouunuiasdniiiintu (§15) vowargivsauesduningsredditugueyss funu
\deq 9uninasin credit event wieasuimuadaya (nsdiliiin credit event)
7.3 Fodlddyumsgunuiifvualag Intermational Swaps and Derivatives Association (ISDA) wiedyan

wAsgBuNTd TN useuty Falifennasiiidnuae il

7.3.1 fnalddadulanunguane waslitanioudsiunguunedndmenanninduaznainnanningvse
vy

732 Wi musivhlrans it muslilussiansniiviedyandovisaraonini credit derivatives 1
$redadondely

INY o

733 lufiderivunlvinesudesnldmnudemeliunedyay

3.13.2 Ussinyesvidnuinduianindaudu viemsmeenualngiiauiiazamulumassme ;
Uitninmsazamuviieumamusglovdionzannudnning ninddudu viommenualneisousdislnegmilvievargeeng
pufiUsEnIAANENTINNSAIRUAAIANY UsEn1AAMENSINNT N.8.0. W3oUsENAdItNLAMENITIANT N.a.0. Fvus
Faoteluil uuslunsdiivssmargnssunmstiusanany Jszmanagnssums na.n. iedinnunmegnssums nan. 1o
msireuvieiusy Al eanfulssnmvidednuasvemdnnindvionindauriensmeennalngizou

[ ' v =

il nmsasulunsaismiedyailusaUszme asiasvsedygninandesausvieniaidunisidyyilulssinadil

o

4

wiisuiiuguadundnninduasaaiandnningMduaundnadyues 10SCOnTaiifinsdeovislunaiandnnsnd

o @

ansuszimnaniuanndnaes WFE wisaidunsasvesustnidnnauagziaueveluy GMS

daudl 1: @as TS (transferable securities)
1. a51a13 TS Mneanudn anansniensiule q uenwilennnindavludmduveste 3.13.2 Felauandinm
mdninausifinsuiu feil
1.1 hiferdmunvieleulvivinlviamuilmszyniuannningadfuaspilunsians
1.2 anansansdsuilels (saufensdiidu B/E PN vde SN fiilfeulavhudsuiliousnaamulddidumsliiingg

Fuleudnsisunfodlunsaslinuisnsiingruneimun viiedReullinewuausanenuleenasasia)
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1.3 fideyaieniunsansignsesnsudiunasiinisusulsadulsediedadnaneds vsendanisaunsadiia
IgitethinUsgneunisinnsandadulaamulisgsaiias uariiteyasniiazviouyarighisssu lngtoyadinaiedd1eds

nnuvasdayaiitedoldddavhmundmivnsduduieensulussivaina

2. @mauﬂ’aLLawé’ﬂLﬂmm‘”[.uﬂ'ﬁaw]waqmwm3LﬁuLaumﬂﬁﬁmuﬂu% 1.
2.1 Tunsdifiunsaslu B/E vie P/N fleenamansdsnarufletnszuiinisén B/E vie PN danamidfasiinig
fuentavidniusadasyanadsd

2.1.1 . U4 %139 UA. MUNYUIN8I19385INRaa 1t U1y
2.1.2 sUIANT0RUAY
2.1.3 SUIANTOIATAUATIEN
2.1.4 swiAsiienIsinensuazannsainIsinens
2.1.5 SUIASHAILNI@IMNIvLIANaIazvuIngaNlisUssndlney
2.1.6 swiAsiiienisaseonuaziduisUssmelneg
2.1.7 suiAsdaanuurelsEmnelng
2.1.8 dantumsRusinsUssmanddnvagyinusafeafugiulinau 2.1.1 - 2.1.7
Wil miaﬁavﬁamﬁmaaﬁmén@f@aL"fJumiaﬁam‘%aﬂwﬁmaaﬁﬁmw%apﬁaaﬂvﬁ”s WesuusE

(%

ponude (1) aadtszylilu B/E w3 P/N e

2.2 msaslu SN Feadhilunudeulufnfudsil

2.2.1 SN fins9enanaulnulanee1ediu underlying UsetantAeaiu underlying 484 derivatives muﬁisﬂudauﬁ 6 U0 1
222 ynmsaslu SN dnavilinemudesiuneuningduln q nindauiufeadunindauiinesuanunsoamuld Hu
uAdulumssasguanadafiivuslag Intemational Swaps and Derivatives Association (ISDA) Wagtun$nedaufiannsn
Wasuiield Tagriounisamu vitniansiesdalitnslamedeyaiisafumsamuiionsilinemudesiunouningau
sanamlilunisdetuude

2.2.3 lunsdififu SN Feiiferhmunvhadeuile foon SN desduseslnesuanunsaldneu SN fsnanneunsueny e
UsEnianissesvels

2.2.4 lunsdidu SN Fauauensluiasema Fossingd1 SN ‘1fuﬁiwmth'1ﬂgf[,uiswsﬁa;ﬂaﬁmL%aﬁaiﬁ%alﬂuﬁaau%u
TnevhlUvessssdenufohana uas vitviansfesiidunsdnlilitonnasiugoon SN futeluiiteuntsasu

2.2.4.1 Wigoon SN demiduyargfisssuves SN duAnanismsdunaidsriuildlunmsduusnmiuandussuudeya

Sdo o

Mngeiionana liusendanis vniuil 15 wazTugavneveusaziou sl Tunsditiudinardutuneavinisves vsen

' a

Famstirnunnuazudwadefsssuneluiuyhnsdall

]

a o

2.2.4.2 Tunsdinmanisaifideansgyusesinives SN egafiteddg Wigesn SN dssaluyadiefisssuues SN 1l

USENIANTNUN
' a v 6a ' a & ' a ' Yo o ]
dun 2 : nswadudsznnuuaeg CIS nsmu]‘u*mu’;EJ‘VImiaanagmﬂiﬁmﬂungwmﬂmwssmﬂ

folnaaNURLAZMaNNTIUNTaMUAIL

1. nsandunile CIS
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1.1 flguantfuasiulunmundninasiiunisamuduieiudeinuadmsunsians TS ludui 1 4o 1.1
10 1.2 uazde 1.3
1.2 WBuniheveaneau CIS AeUssimanidianvaz il

o £%

1.2.1 m3oenuazmsiauevigegMelinisiiuguavemthisnuisUsena Amiuguasumanynine

Y
v v

uaznaptoevdnnnddaiuaninaiyues 10SCO vialumhevemamu CIS sssumaiiinistonslunantous
wdnningsaUsemaiiluandnues WFE
1.2.2 CIS operator ¥esnawmussnanagnglinsiiuguaresmhsnuiiuguaiiiduaundnansiyves
IOSCO
123 Tunsdlil MF Waspilumhevesnomu CIS ssUszima nesyu CIS dsUszmadsnanndeded
meldvdninasinsiiiugua n1seen Msiduers warnTsInmsdmunesuiefamusedes ety
1.3 Usminafidiiuguanisiauomennednaniinesnislinnudunsesamuegafivme i ausede
Usgimadidriinauiimun
1.4 Tunsdlilumsamuues MF lunievesnamu CIS aedsama nemuinandedinisdinnisiduliiane
nsdifvmsdlumsuinsammedeadumstansmindu wasdiuloviensamudel (dldfunsamulunhesveanasyu Cs
isuszmadadunesusnmosifiaslunosdius)
14.1 finsamuluninddudeldiBmuinmudngiu (pro rata) udlsnadulumamaninasi single
entity imit wes MF u il vdninasisenanllldfunsdinsndauidu sip
1.4.2 fimsaspulunindaudel#i8fummudndiu (pro rata) wdldnadulunumdninast product
limit dusunindauiidu siP ves MF du
143 fnsasmuly derivatives Aidulunundninast slobal exposure limit 493 MF 44
Tunsdinesmu CIS saUszmead MF asu doadunesuiisaiuamuluninddudadulssamuassiafieai
7 MF anansoasyuldl uasilethviwdauiiliannsoanulsiindununudndiu (pro rata) udazdeslsiiAuiesay 20 vas NAV
284 MF l9nam
1.5 Tunsdifinesussilanesluamulumevesnesu CIS fsUszma nesu CIS ssUszmadnasios
llgnesuiiidnuasrhusafefunesurfinmed uuidunsdifimusuiusesdusslovirodonaamu il
Ingldsumnuiuseuaindinnu Tneneunisamu vstndanisdesdnliinsdamedeya wananusnduuay
Asrsuileuiiinatostumsamuludnuasfna il flunilsdetuude
2. nsddumine CIS uenmdleaniidvunludiud 2 4o 1
2.1 finuantRnazdulumamdninausilunsamuuieiudedmuadmiunsias T Tudwil 1 9 1.1
U9 1.2 uavle 1.3

2.2 anzisulunaindaviendnningnsusemeanduaundnves WFE
' a ¥ ¢a a o a a ' a a I\ a
A9UN 3 NINIFUUITZANWNUNINVDIFDIUUNTHUANUILNANIDATIE1TANU TLNANNGULNIUHIN
sosfuiduhnluantunmsdusiUsemavionsiasinssemaniieuwindulinvesdsulniifidnwazyhueadeiugiudin

aunsneaululszme Tudrun 3 - nSndauuseLnniduninusansiansiiguwyinkduenn

dauil 4 : gInssuUTEIANNSYelawiideuay1u1eAuY (reverse repo)
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Toedulumundnin e fdinauAMenNIIUNIS N.8.9. AU

daufl 5: genssuUssnnsivigunanning (securities lending)

Toedulumundnin e idinauAueNIIUNIS N.8.9. AUUA

dufl 6 : §INTIUUTEAN derivatives MUVANINTNITA UG

q

o

1. Usznn underlying derivatives Minasuazidilugdayailisod] underlying egdlaagrmilivionangagiadisil

o

1.1 nindauiinesyuaunsaammuld

12 Shsmenile

1.3 ShsuaniUdsuiiu

1.4 LAAR WU credit rating %38 credit event 1Hudy

1.5 M99

o a

1.6 WsiuAU

L a ¢ o ~Naa s

1.7 svilnandudlaasne settuie suindeswusenoududumvsesiulsniy 1.1 - 1.6 w50 1.9

q

1.8 silnilesruszneududvilnu 1.7
1.9 underlying dumufdinuiruaidifulagendes1uIaniude 10 255anls (5) (n) vosUsene

Tunsdlfl derivatives §1999Us1AMw83 underlying 919U 1A1M819B9naFendusailagiu (spot price)

v
o ]

WIS R EamT (futures price) Wiy 7isil 5910 underlying dudlsllddail e underlying AlussAusenay

' v

Yossiininan deuduisausuag1ininewing wazameliog1aunsvalese

2. Reulunisaamu vsEndanisasantiunisamuly derivatives lasiaille
2.1 n3td MF ldssyieatiunsamulu derivatives wag underlying %03 derivatives Mazavuliagnstaauly

1ASINIS

@

2.2 Junsididuedeyaylu derivatives agnsdlnagmilaiail
2.2.1 derivatives on organized exchange

2.2.2 n3dhdu OTC derivatives lusinauszina dealadyadndeniludulfiuanaiiladiuougynli

Y

v w & { &

Usznaugsna derivatives Niegmeldnismiugualagniisnumiuguasunanninduazaanvanningnuaundnandiy

Y89 I0SCO ﬁaﬁtﬂuam%ﬂmm WFE

1%

2.3 Tunsfinvedieainisdrsenilienisdweududude derivatives dugnas Audliussadunindduiinesu

Yaa ao

anansaamuld il Winewuandudiidnssuneuniedivthfidweududtuiny

Y

P

3. ManLUTLRILANNSE underlyine tWuayd

o

Tunsdifi derivatives i underlying \useinu 1.7 - 1.8 sutisanangeianvas
3.1 Wudlfitnsimueisnisdnnaliogisdne lnefinnsssyunasdoyaves underlying niatadesing 4 9
thanl#lunisiunn wasiinsdunadeiddutiagtumuarumngauvesesidsznavuesivil il underlying nietiad
fanandesdinsindeulmmuanniznainegnaiudaszine

U aAda o

3.2 Wusiniidnwuradslnegrmilesial
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321 guiifiiinsnsyaneiegaiiome Tnadussifiisnvaylndnuasniieed
3211 silftesdusynauudasiiivuintosnimiewiniu 20% vesihuintamue
3212 fuiifosiusynausiladmiidhimindesnimiowiniu 35% vesimednaun
Tunsaidulunuannizaann Insesdusenousnaudedivhminldiusasiismunly 3.2.1.1
MsRIsANNSNSENE TN 3.2.1.1 uay 3.2.1.2 lideniesdussneuiifstesiunesdvie
dhfuivanfiansan
322 fuiiitesuszneuimmaduniofsteiunesmietsiuiu vielusuisnamesimietifuiu
323 gyildulauonan 3.2.1 uay 3.2.2 Mlulusudeoulvasududsi
3.2.3.1 Lﬁué’ﬂuﬁﬁﬁaaﬁﬂszﬂauL?;Juménmsvﬁaé’zga,pﬁnamummsaamuleﬁmama
3.23.2 \leduiniuamusudadiu (pro rata) waileunisinemuamuluasansvie Sy 1ty
Tneasaddlanaduluaumndninuei single entity limit mmﬂamuﬂ?u
3.3 Wusuinlasunmsiaunlasaaduiiiamnndetowasvimiildegndasyanuseminnis sied win
Usngiantuiindrduuisnluedevessinians viindnmstudesialiiinmsmstosiuaudandmmalsslon]
pg9llUsEANSNINAIY

° v o

3.4 fnsuansdaiity q egnsalleadulszdmniwhmsideniinsavedeyaogaviumanisel

q

@

35 Tunsdifiusuiinguaudlnasdust suddindniesnmandulsesmilesdlavidonasegnedisd
3.5.1 5117330 (spot price) osdandereamii (futures price) vosdudlaadfu
352 duidudlnadusifisumansiaiiagtiu (spot price) Ve tevieaieii (futures
price) vasAuAlnafusiaudladudnils
353 sduadereaimiiiendatusviauilaadusiny 3.5.2
3.6 lunsaifidusadGuile dudsnandeshuinlngliunasdoyasrdmnsenuvemmhsnusymsves
Uszmelnevidossusyina siednaainsmauiuazuimsiiuisninms wandiiiuliiniinsduinme s

fananaNsaavieudnsIduelnag LNz ay

4. vdnnueinsdalisiningdauiteaadanstisenianunissaniiu (cover rule)
U3EndnnTsfenliiinindduvainamuniinunmiasianmaaadludnnuiiiems den15einemuenases
Frsznilnudennauile derivatives Augnadlinasaaniliamulu dervatives tu wandulumunidninausmue

o

5. vannaueiisdindmiunisasuniiinguszasdiianisanansdes

'
a v o

Tunsdiiuendanisasulu derivatives 7 underlying llvdadeniunsnddunavanmnudss nsamuly

derivatives fanan@asdulumuiidninaunivun

6. vannaalisdindmsunisamuly OTC derivatives

USINIANT5ARdRbLTannadly OTC derivatives Aadl

6.1 ladyayrdndevilamuimiasuisyargisssuves derivatives TUSEnIanTs ns1unniui 15 uazu

i

v
o o

gavhevewmsazidion viell lunsdifiudsnariduiuneninnisvesuiondanis Widnnauuasudaamefsssuneluivins
fnld
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6.2 lunsaliinmnnsalfdaansenusiesiaes derivatives agaiiedAglvigdnadniiendruinuag
WA gRsIINYRY derivatives THuTEMdnn1sns YU

6.3 adyyBndenilBugeuliinganegiue derivatives Weusvnianissesals

7. vanunasiiisdsdmsunisdnduadygily credit derivatives

T

¥

U3EndnnisrewfuRnuleuladisi

anlu credit derivatives lalangwiianisanaIuLdeaingy

o

7.1 Wiluedy
7.2 Widuddyanliians credit derivatives fifidnvazvosgsnssuvideifisudssiugsnssuegmiliegndla
fail

7.2.1 Credit Default Swap : #dléiun ﬂﬁmﬂaﬂugmwﬁaﬂizﬁummLﬁaaﬁﬂul,ﬂﬁamﬁlﬁaﬁaﬂﬁ’u
Ananunsalunstiszmimy obligation YDIEHNTUAT obligation T Imaﬁjé’migwﬁasﬂugmzé’maﬂssﬁ’ummLﬁﬂaﬁﬂW§s

'
o a

wiufiagdesinssiumudennastioyssfuanuidssiioiiin credit event Fulasasinaliidennasdouss fuamudssnsy
sauariuit Aunsdlitliifn credit event fomnassAuasluuasurmuaniuund) sl laid1 obligation aefifinsstenis
1fie (Single Name Credit Default Swap) #5© obligation ﬁ‘mmEmams?ffqﬁmuﬂﬁ@‘uwﬂszﬁ’umwmﬁmﬁwﬁ’]ﬁﬁﬁwiﬁa
\An credit event Sufiu obligation senslasensuiadusiowsn (First to Default Swap) vsouleifin credit event Tufu
obligation i’]‘c‘JﬂﬁIﬂS’lE‘Jﬂ’]iMﬁﬂUﬂdM obligation 3s9giinsdisysafuanyludiuvedunindseiu widenanaazasy
fvuaiowin credit event Sufu obligation ¥n31eslungy (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @sldun namnadlugiuedioussiunmnmdsmosduninddsdaiiin
nNNsanasesNansuLuiiar iU AU ndd1eds Tnefueuseunnuidssdnnssynitufiozinenaneuumilugnsasi

'
' a a !

W3ednsaeufiNondeiudnsinenilumuiiazanasiu wagdwnanas (i) vesyargRsssuveduUNTNg198e Wouandu

q

a v ¢

msfiioussiuauidssaylounanuunuiasdniiiintu (§15) vowargivssuesduningsraddiituiueussiua
@eq 9uninvsdn credit event wiensuimuadaya (nsdiliiin credit event)
7.3 Fedlddyumsgunuiifiuuslag Intermational Swaps and Derivatives Association (ISDA) wiedyan

npsgILBURRidTnnuseuiy Sailfennasiifdnuas il

7.3.1 fualddadulanunguune washidavioudesiunguuneincendnvsnduaznainnannsngvse
ngvedu

732 lLifiermusivilians it musBlussiansuiiviedyandovisaianiit credit derivatives 1
Sedadeudsly

INY o

7.3.3 Lifiderwunlvineswudssunldmnudemeliunedyy
3.14. Samdunmsasulundnnindvsonindaudu wealunindauvasnasuslulssmeauazsnassne :
Uitminmsazamuniedilidmdnning veninddudu viiommenualngitou ileldunsndduvesnesmusiy mufiuszne
ANENITUNIIANUAAIAYY UTENIARENTTUNTT N.8.0. 15aUTENIAEITNIUANENTIUNTT N.8.0. TTUA Fasolud Tunsdli
Usgmianniznssunsiiunatany Ussmannnssuns n.a.0. vseddnauanznssuns namnUssmaudluddsuudag
dnsndrunisanu visniansazamulidulunuusenmaiudlusie

=

dauil 1 : dadrunmsamuidulumugeannindduvseddun (single entity limit)
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o) Uszivmingay 9n3187U (% a9 NAV)
1 | as1ansninsglne Lidindnadiu
2 | asEsmAasganelsene
2.1 nsdil credit rating aglu 2 Susuusniuly Lidindnsau
2.2 n3eldl credit rating aglusedu investment grade WARINTI 2 Sudiu TaitAiu 35%
Wsn
3| wihe QIS awdtseylude 3.13.1 dauil 2 4o 1 vide 4o 3.13.2 dail 2 Lidindnsau
1o 1
4 | GurhnvSemsiansifisusinfusdndigFuihnvderoon Laivfin 10% (nsdhdunsamuues
pansiidnunizetnslnagnavileall NawU buy & hold)
4.1 1 credit rating aglusgdu investment grade T3iAu 20% (Miensoluiiiu 10% Lo
4.2 Wuswmseandu el lewzfuhnvdessasisguadulssiu | Humsamulussssimavdodiinise
IAuilgdaLuegaeUseme lag
\donld credit rating WUU national
scale) (nsdldunisamuues MF ui
fil9naavu buy & hold)
5 | aansiifidnuuzasududil laiiAudnadeld udussnalaazgend

v
o

5.1 \Hupsransuil asasfendifog SN viergn fifoondndatunia
ngvelne vieavvessunmsmndvdinsusemarilauaunyel
Usgnaugsnasumsmalsdlulszmelne
5.2 Jusmansiiidnuazedidlasgrmiedied

5.2.1 foenduuidnasmsideu

5.2.2 feeniimslawedeyaiunsilulnefiseazdeamuuuy
filing

v
% '

5.2.3 lunsdidunsansidimuaiuihsewidesminiewindu 397
Fu thuusTuiiamu uagliliTdnuagamu 52.1 viie
522 i mssmniumunsnsnanieduyeaadd
5.2.3.1 suansmalye uSEnEuny vive UTem
WASAANBTLES MuNgMIeIRILgIRvanItun1sRuy
5.2.3.2 SUIANTRBNEU
5233 SUIAN50IANTAUATIENR
5234 suiATilonsinuAsuATannsainIsNYAS
5235

5236

UssEMRansesdudeTiagend
SUIANITHAIUNIAUAIVUINNASUALVUINY DU
Useinelne

5237 suasiiienisdsesnuazindiuisssmelng

5.2.3.8 suiAsdaauuisusEmealneg

(1) 10% 3o
(2) wiinvewnsiansnamu

Tu benchmark + 5%
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49 Usznnmindau 3n3183U (% Va3 NAV)

5.2.3.9 USENUSANINE
5.3 @usvgluusemelneg
5.4 1 credit rating aglusgdu investment grade
5.5 Tunsaiidunsiansiisifuuniutiseni 1nnin397 Su Suueiud

AU Aestuneleuvseagluseuued regulated market

6 | nSngFuAI Ul AUSNI AT waRenI Ay

6.1 AT1ENTNLAN YL ATUDIUATY genin

[
[

6.1.1 Wumsransnil asransiamiiogu SN wieagniideendnmadu | (1) 10% wie

U

v v
N v v o

munguinelne wasauerensasiluisUszme wIegeendanavy | (2) hwiinvemindautiasu
mungrnesalszina (uilivuauves sumsndedisszimad 11 benchmark + 5%
Iasuaunwliusenaugsia suasmdvdluseinelne)
6.1.2 1l credit rating aglusedu investment grade
6.1.3 Junransiiidnvaredslnoghmilael
6.1.3.1 foonduuidnaamsideulunainndnninguns
Uszndlng visolunaindovendnnindsnasina
6.1.32 ooniimsiUnmeteyadunsnlulaeiseaziden
AUV filing
6.1.3.3 lunsalidunsansiiiimmuaiugisend deanimise
Wity 397 Ju HuudTuiiasu warlilddnvaenu 6.1.3.1 v3e 6.1.3.2
dinseynitununsanstainamfeauyanadsi
6.1.3.3.1 qﬂﬂamm%’a 5231- 5239
6.1.3.3.2 an1tunsiussniasemaiivsemea
Ineduaundn
6.1.33.3 agdunsidusinalsene Alidnvae
MusufgdiuyuAAa Aude 6.1.3.3.1 - 6.1.3.3.2
6.14 Tunsdifidumsansiisimmmn Tussenil snnndn 307 $u Tuud

Tunawmu fedunzileuviosgluszuuras regulated market

6.2 gInusail Nedyaydl credit rating eglusedu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

6.3 mide CIS mufiszylude 3.13.1 dun 2 Ue 2 w3e U8 3.13.2 dwuil 2
1o 2 Manzdeutorevseeglusening IPO Wiemsannzileudeviely
nszAuTRUIEnaNINgd msugamuiluves SET vseveinaingevy

nanningenaUseme (wilismdanhedinarinegseninmiiunisuily
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wnfienavinlrdnsiinaeumhiednga1ieenannisseuielu SET vivelu

AANNYBVNYNANNTNEANUTENA)

7 | nindduduuenmileniniiseylude 1 - 7o 6 (SIP) saufulaiAu 5%

o (% '

wanes) - lunsdhdunsngduasil lifideruuaieniu single entity limit vosiSurn foanasansiendey) wduwinsd

1. RuUrnvSens1aNaLig Ui RuE NN SAEINIUYDINBMUTI

2. derivatives on organized exchange

d9ufl 2 : 9951 IUNTAMUNAILIUANNGUAINTS (group limit)

i) Useanmsweau 931894 (% Va9 NAV)

1| myasulunindduresusenynuignieglunguians | Liiudasiladnsmiiedsl uduwnsnslaavani

Wenfuvsenmsidnlugdayailugsnssunainisduiu (1) 25% #30
UIEMAINGT7 (2) dwinvemindduniasmu Tu benchmark + 10%

e : Tunsaldunswdausadl lafdefmunieadtu group limit
1. Ruphnvisensansiiie uwiRurnnien sAL I LLYeeNamus I

2. derivatives on organized exchange

' o o ' a o ¥ o e
d9uUNn 3 : am'lmumiamuwmmmmuﬂizmwmwaﬁu (product limit)

ih) Useannsngau an5187U (% Va9 NAV)

LY

1| Ruhnudeasiansiisuintudinduanu vie mdygild | - swduliinu 45% wagluseulvyd

[ AAyaramungrnglne (dsawfsanvlusssena Guuidunesusiu Aiflorglasenisiiosndn 1
voslifyeaadand) Wuffoon fdsne vieddyyn deil U Wiadunuseveignomu

1.1 swasvieanitunsiuiiingmnenms sy - nsrineulalldfunesu fengnasu
1.2 suAswaivg Auvdatiosniwidowiniu 6 Weu vl lawe
1.3 Uemidumu neausI Tiilenglassns snndwidewintu 1
14 US¥niasinnesdies Y

1.5 usseveansesduteiiegende
(Lisadansnddun nasusulasuleunssudndunain
@'”zyzymm reverse repo %30 securities lending #5©

derivatives)

LY

2 | nindausai saufulaiAy 25%
2.1 fhuanidu vie mdmg iy Addeulvhuldsuie
wil nawuslanniunsliinisiulewdnsisonseduns
arsldmaAsmsfingruneimus viedideulalineswusu
ausnvIeAugeannsEsla

2.2 SN (usilaisaniia SN GeaemziTouru TBMA uaziinig

LAUDUEANUNA NN NN UA LA UUSE A AAMENSSUNNT

Page 29|wuildedviudiudayanamusin (aseng)



KTGF1Y3

nasnuiUangalne Inavea Wng BuAw 1Y3 ‘
¢ KTAM

Krung Thai Global Fixed income 1Y3

Useannsngau

331894 (% Va9 NAV)

MAUARIANUEINNIENITVEDUYIN LavNITou M lilaue e
psanswiifioantya)

2.3 Rurhnvidenmanaifeuyn@udiniifssezinainisin
Wiy 12 e

2.4 total SIP nuda 5 vesdnil
(@otlaldtumsamuromnesusnln uaznomu buy &
hold ﬁamﬂu&{’maﬂﬁu Fdeyey ity SN Fuehnviens
asiiisumiiusn fiflengliiiusgnamuvideseunisamu
Y04n0suII viFeiin1samuly derivatives Wilelininday

fenaniiogaennnediuegnemn)

3 | reverse repo TaitAu 25%
4 | securities lending TaitAu 25%
5 | total SIP &aloun nSngdumute 7 voddiud 1 : onsnaIu sawulsdiy 15%

nsasuiAmINmUeensnddunseadya (single

CYRRE 72 7]
v

entity limit) usilsisafansansvil asansiaviiiau SN #3e

ANN NANYMEATUN UG

'
a

5.1 Tanuwalzany 6.1.3 uag 6.1.4 ¥asle 6 vesdui 1:
gnEUNITAmUTAIMATRRNNINEAY viSeRda
(single entity limit)

52 3 credit rating aglusedusindi investment grade el

31 credit rating

v - dwumsamululuiinySessasidisuyinduhnidien1saiiunuveanamusiuldiivermuaieiu product

limit
v s L % [
VD Uizmﬂﬂiﬂﬂau ARNINEIU
6 | derivatives #4i

6.1 MsdvigInTsu derivatives il

TgUszasAiiionsanaidss (hedging)

lfugadanudesnios

6.2 M3U9gINTSY derivatives Nilly

global exposure limit

WON15aAANLEYS (non-hedging) 6.2.1 n3gl MF lifinsasmuuuududou

100% a3 NAV

91in net exposure MAnannsayulu derivatives Inedog liiiu

' = o : = o = v = a = . ..
daun 4 : aﬁli’lﬂ'mﬂ’liamuwﬂ’m?mmummumuhLaﬂslunﬁm’liwaw;u (concentration limit)
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v s 1 s ]
h) Usznnmingau ansIdIU
1| eas1ansuil m’lmiﬁwﬁﬁmu wazann | 1.1 LAy 1 Ty 3 vesyarnfidunnanistu (financial lability) 2094

vagpansglasienis
(Liswwfiwsansuilninsglve

WIenTIEIMnASEANUsEIWA)

panas1@sTeuy Nl lusunsiudmiuseusyesiiandyd

aa v =

angn el lunsdfigeenamaisdnidduninisiuiieenivdneu

ATUTOUTTEELIa1UnTdnly wazdeliusinglusunisluaian view

o

v v
N a

AN1501YAAMTEUNIINITRUAINE 1IN T AvYaA M T E NI
nsdumusunsduaigadefldlnedeyaniaunenistuduasdos
\Dudeyaifinsmeunsidunisiald uarlunsdiifoennsiansladl
Mﬁﬁumamiﬁum’mﬁlﬂmwalﬂuwmsﬁué’m%usamzasnmﬁzy%
dnan (swdsnsdissliasuimuanisdnvinsunisfuluadausnuesosn
a31a13) Wldgnsdnliinu 1 Tu 3 vesaAnsesnuasiausvens
asmudeivesjoonsedudumends Yuudlunsdiifoonmsansls
finstuuuu filing Tudnwauzidulasanis (bond issuance program) s

a &
Asuduseglasenig

1.2 lunsdifinemuasuluamasnudeiinaduamasioonlnluay
31 credit rating agﬂu%zﬁuﬁﬁﬂﬁﬁ investment grade visalifl credit
rating T Uiminnsasuiiienesunigldnmsdnnisves visminnis
ewertusndulihy 1 Ty 3 vesyarn1seontasauevIensIas
fanandusends LifuLLm'ﬂszﬁﬁ;:Jaaﬂm’]mﬂﬁﬁmﬁuuw filing Tu
anwauulasens (bond issuance program) Tiiarsaundusie
1A39N19
(Snsrdhumu 1.2 Wldfunsdhidunmansiivenlaeyeaadal]
1. 5. V4. %39 UA. MUNYUINgINMegsNanItunisiu
. SUIANTOONAY
. SUIANTDIANTANATIZN

. SUIANSONTINUATULATERNTAINITINYAT

2

3

a4

5. UsTEMRAnTesAuLdeTiogondy

6. SUNANTHAUIIENNIVUIANAMALIUIAE DU RAIUTENALNE
7. swmstilemsdeeanuaziidusszmelvey
8. suANIDEAULTIUSEIWALNY
9. va.

10. @avunsBusswinsssmeafivssmalneduaundn

11, @anvunsSusnsUseneia inwaugyiuaLALINUYARAATY 1.

-9)

wg CIS Yeanawulanayunis

- laifiu 1 Tu 3 vasduiunmiiy CIS NMUAYBINBIWUTI VIFBNDINU

CIS AaUsend NeaniulIgty
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4o Usznnningau BnsaIu

Aa o v

- gnytnulaldiunisamulumiie CIS vesnemuniidnuauzasuiu
maillaglisupnuiureuaindiinau
(1) Tvwmidn

(2) dosavulndlnedongluiiu 2 ¥

(3) tauevrogamululni

vy
o

Vsl nMsFwndndiunuuleuiesnsamuasdasdunisamu biduluanuussnsauenssunisiiunainnuineienis
7

AMUVDINDIWU Uaz/m3oRudluifisiiy

dauil 5 : nMsdiunsilenindduilasureausuiivionsamuliduluausasdiunisamu

1. Tunsdifinesuiinisamudulunamdninausifmun uideunindauiiamuiinuautiifiiudsundaduaudumeline
anautFlunadunindduiinesuamnsoamulddndely visndanisFosdunsddeluil

(1) davhsesmilasszymvaziBeaieniule s1uw Sndmnisamu uazTuimindaunnauatd uazdndssonuse
Houanauszlonl melu 3 SwhmstduudfuiiAansdfingn saensudaivdiunsonulifiuidminms

(2) SmheniwdauivnaguaiBnellemausnlnedilsfesslovivesfamuiudy uideslsiAunin 90 Futuusiui
niwdAuTunAuANTR Luidunsdlay To 5 Tuduid

(3) \euitniansaunsadmhenindauiiviannuan® vienindauivianuaniAinuaudRudsudaduaudulumy
vdninausinfmuaudd Uitminnsdesimisenuteyaifeniuie s sandmmsamuluniwdausangn saufeTuils
Srmhenindautuoonluviouimindaulinnudsuuasuandd wduinsd warlidadesruserauanausylovd

Aely 3 JurmstussiuRnansaaenan?

Tunsdifuidmdanisiiannsodmihenindduinnauand@bidulunm (2) vidndansdesdnrimenudeyaniussanils
wianawmenllannsadmihenindgaudnan wasdndisenusiediinny wasdauanauselovd anglu 3 Juvhnisduwsiu

ASUILYSLIAIAINGT?

2. lunsdinnsmgduluvaziinawmuiinisamudulumudasdunsamuiimun usseuinsamulidulymudasdimnis
awpuiuna 5 fwihnsfiaseiu WnefildiAnnnnisasuiiy vsendanisdesiniunisiseluil

v o

(1) davhsnulaessyseasdeaieiiulssian $1uim Sasdmnsamu warfuiinsamuliduluaugnsdiunisanu

uazdndissnusanansegguanaustleviniglu 3 Juhmstuudiuasusseznaidingny maensudniivdiunsenylin
USINIANT

2) llawmuiufslunindauiiiusndmnsamuauniezanssaudleliduluausnsdunisamuiiimun

(3) wAlvlidulumusnsdrumsamuiismuanelulonausnlaemiaieUsslovivesiaoududdny uidodiiy
ol Vuuifunsdinnnde 5 Tuduid

(n) 30 FutuudTudusouszesiandayd Tunsalilaidulumusnsdrunsamuiiduammudszianmingau (product limit)
dwdumsaslufurnvionsiansifisunindudn fuaniu viesdnaliGu e 3 Tude 1

() 90 TuHuWATUASUSTEELIAIRINaT dnsunsalaulauenuiiaainnsalniu (3) ()
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@ doussminmsanunsaudlvaudulumusnsdrunmsamuiiimunuds visnianisfesinhsenudeyaifiediuie

F1uau Sadrunsasplunindaudingn ufeiuiansaudlalidulumusnsdumsamu udusinsd uazdnds

eusnandedguanaUsglend melu 3 SwhmstuudTuiiannsoudlilidulumusamamnsasuld
TunsdifiuTsndanmshiamsoudlalilumusnsamnsamuiidinuena (3) (1) vde (@) Visminnisdesdaviimeau

Foyanunssania nievawmniilianunsaudlalhdulunusnsidiunisasmufingn wardndesnsanusediinnu wasggua

HaUsylewd nelu 3 Twhnmsduudiuasusseziaifmnan

(5) Tunsdifinesuiiviuvesuidnlalagliidulumusasdumsamuiidinamuanuddnldideluianisiamu

(concentration limit) uenaNMsUFTRRANTIAnil (1) (2) (3) Wag (@) Wi USEnIanstesidunmstaiife

() siumsldansoenideduuinnuiifudnmdunsanu Huwinsddnduwaraunslagldfunisieuiuanditnam

() andadunsieruieannisiisiunanun wiedudmerisutumsvindiauede Tunsditnindauduiuvesuivnan

nzlou wazn1stiundauresuindnarilunalinemuldiudedudforuvesusdniuauiwsetugniidewhdiauste

Awlunssantadilvihanldiunewusufguiuamuiiesnsufslaefionsnddunawuliauasuinunegremindgdu vise
ASUBNYUBITOUNTTAUYBINBIYUTIN YITBATUDIYVBINBIWUTIN (NBYJU buy & hold)

3. lunsdlfinewuiinsamudulumudnsdunisamuiitvuausseuninsdiwmeludl audumalilidulunudnsdiu
nsasu liusendansufuRladulunudes 2 viede 3 Tudwil udusinsd lnzeylay

(1) nsdiinewuiinisamunielddnsanmsludtiendnvindnudnduiifiogiuiu

(2) nsdinnemulasunsngduanannisuiag

ada ) 4‘

4. lunsalfifimngmideviowmmdndudulailiuidvndanishiamnsasudunsudludislinmsamudulumamaninasii

[

fmuslute 102) videds 2 2ssanils (3) () Tudaudl vouidmianistanudiuihnmsdidunsdananagliiduusslovier
awu UsEmdnnsanunsaldnaeiiadfiunsmunnumnsalilaedesinddinselovivosamududdny uazdesds
neruAgfumsiiiumsvesuisnianmslubesiinarieditne fembhesanuuarfpuanaUsslomiveanasusm
reunsuszBzaTiFe Al IulUnsmEninasiFanan il lumstademssudananlfituifomieanu visninms

ausasiunsinedsnismennsuu i uleduasusEninniswnule

dauil 6 : mssudunsilensamulidulumuulsutenisamununisdauisssamvesnaay

1. lunsdifinesuiidndrunsaspuliidulumulouisnisamumunmsdauisussinvesnesu visniansdesduiuns
Fasteluil

(1) davhsruiriumsasuilidulunuuloviensamu W%@M‘ﬁgﬂLWJwaﬁv‘fﬂﬁﬁmiamuhiLﬁuiﬂmuuiamamsamu
uarddsrnusodiiney uiiindwedauanatsslend nelu 3 funstuusuilidulumuuleuenisamu
paonsudnivdnenulinuisnians

(2) dudunsudlalidndiunisamuresnesudulumuuleuenisamu viesiduniadisuwassanvesnomu il

unANLNINAuUatude 2 Tugiud
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2. lunsdlfimsamuvasnssusnlddulumuulovisnisamumnunisdauisdssinnaenemu Tusdndanisandunisuily
dndrunsamuvainsusnlidulymuulevenisamuniely 90 Jutuwaiundadiunisamuvesnamuulddulua
wlgvienisaswu uwivseniansaglasusanngtendisamuliiuasuudasussinnveneamusiunigluimunia

AN
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