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“guarantor rating”

“international scale”
“investment grade”
“l0SCco”

“IPO”

“issue rating”
“issuer rating”
“market price”
“ME”

“MMF”

“national scale”

“NAV”

ANaSu AN

-1 ' o
YDA IINHN

2"

i % %
derivatives ﬁ‘dmwi%ﬂ%ﬁ‘dﬂﬂ’lﬂ derivatives

ghsdmanzaamannsngniansnansndnisacuiasldlunisAuinuyarizes

PANNSNENIDATIEITHY

TudAguansdnSaynus (Derivative Warrants)

v 9

NBINIHFNIDNAIDFINITNNTNENTAAITWA NN RN E19UITN AT IR

s

ngUszasAnantun1sasnuluadimsanindnsaluianishusznaugsfiawmm
adann3ansng Mok lddnamisdnianassinarazinnolugdusun nias nis
sUBula

al

ansuanUaenwiunsa19Uszine (Foreign Exchange)

a ' '

UszinAnguan)iningausinilag (Greater Mekong Subregion) #elain

[ o

3179119ns Ny d1919m3gUszsUlnedssanguan as1smsguAsanaIn

a

WHERNTS 815190 SFAIANRENIEABIN LAza151903FUTEEIUAN (LANITHUNE

Y191%)

gnsdmnmInInuiAmwIsaNngaianis laenisidnsdmwnisasmwluwusas
usunieglunguianissnmiwimsinim

swaunaviafazasgimszgnwulugiuediuses §iuenia dadnnds nioy
AUz

NIRTFIUNTIATN credit rating TuazauildiuFeuifisuseninesznea

credit rating sluisﬁuﬁmmiﬂam%v[,ﬂy

International Organization of Securities Commissions
nslaveznenTEasaUssagwmdnnianaluluasowsn (Initial Public Offering)
susuANahITfazamannSngnsensngan
susuANawLfezesdaanasansniegdman

NAAIAINITAIGAT

N293IN (Mutual Fund)

NBINHIINAAALK (Money Market Fund)

NIRTFIUNTIAIN credit rating Tuszauildiuzeufieunelulszmea

o o

YARMINGTUNS (Net Asset Value)
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o as o
AFNN

“net exposure”

“Non-retail MF”

“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”
“PVD”

“regulated market”

ssrepon

“retail MF”
“reverse repo”

“SBL”

”»

“securities lending
‘68ET’5
“share warrants”

“single entity limit”

ANaSu AN

yaAnsaaugndlunsnddulddntunisamulnensimsalnedontiunisamn
Tuasanswsedygiivnansuwnulnesnedeag funswddn datunalinasud

AHLE I I UNSWET R

oo e 1 & I3 o o o ' Yo
nesusInnfgtanieasmunimualugamulssianantn Zeegnanelatsau
289U5EN ARNENTINATIAAUARIAYNKIIEIENANNMTINITIANITNDINKITINLND
dasnunal nesusiniegdamundldseges nasyusiniadamulsznn

d01U% uaznaewaIWYARA

NAANRTNAWIFEY Y1289 derivatives

9

USELNNULAZ AN MLADINSNEAUNTDANGIAN credit derivatives 81989819
(obligation category & obligation characteristics)

o

o i a o -1 ! B |
anianwazan (3) 200fen “dgandaateannin” Thans 3 us

=

szsgUBdandereamin WA, 2546

derivatives %ﬂ%ﬂm&l%aﬂﬂ%ﬁ%amﬂ derivatives

A7 (Promissory Note)

awqmﬁawaaﬂ%’wﬁﬁuﬁamu ZelAannisAwInAIATNNIATZIHENE
é’mwdmmiamwﬁﬁwmmmuﬂizmw%’we‘fﬁu

ﬂamua"’liaugm%w (Provident Fund)

Awdnanefidndoinien1siasissenineganiialviianissennesesdaanensn

&

d155enInanle sanalideyasie 9 Aifenunsia e leeguwdnatsninann

'
o d o [y a

agn1elansiAUgLazaINIINITnIanIIBunImi A AU LARWAANNITNE

WIDATIATNNANWULHIWBILALINUARNNTNE

ganssnmaznelaefidayqndei (repurchase agreement)ganssnnisanelned

StynZeafn (repurchase agreement)

neaenuIINagaaunaly (retail Mutual Fund)

% o
‘o‘qiﬂi‘iuﬂ'ﬁ"d@‘[ﬂﬂﬁ fEU12718#% (reverse repurchase agreement)

s o o

gaflanannswgusznnfianisnisdauaslvBanannsng (Securities Borrowing

and Lending)
=] s s o
Qiﬂﬁiﬂﬂqiiﬂﬁmqﬁaﬂﬂiw&

ARIAVANNSNELARIUTEINANE

a o

o o a -1
TudAtyuanadnsfiasderi

s

gRIIE BTN BN AMINAIN BN TNITUNTa AR

@
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1.

ANANA ANaSu AN

“SIp” Specific Investment Products
1 9 dd o -1 ] o
SN p31ENINAF Y1889kl (Structured Note)
. - o o 4 a o 4o ad d 14 o
“sovereign rating ARAUANNUIABNBIERUUTsINAZasUsEINANaanAs1a1sHEwNaY Falwnns

Uszifinanaideslunisiiniadissnibanssguiazaslssmann

“TBMA” ANIANAAIARSIEISHIbING (Thai Bond Market Association)

“TSFC” va. nlasulueyyadsznaugsfanannsngussinmnisiidwdaiiiagsfia

NANNINE (Securities Finance Corporation) AINNHANIEIIAIURANNINE LA

AATANANNINE
“TSR” 1‘uu,amﬁﬂ%Slumi%aﬁw,ﬁ'Nn%ﬁ‘[auﬁwﬁiﬂ” (Transferable Subscription Right)
“underlying” uA fauUs nSanannsndaneds
“WFE” World Federation of Exchanges

“nguianis”

NI WIIN

. %o Uszian Llagaﬂi‘l‘ﬂa\‘ltﬂiﬁﬂﬂ’iﬁ’ﬂﬂﬂ‘iﬂﬂﬂnuiﬂﬂ :

9.

. golasemsinns (lne) : nasywiaLA ATIETARAIUTZNAGMAN VRE LRV ELGE
. Falasemssanis (99nQw) : K Foreign Fixed Income 6MAN Fund Not for Retail Investors

. Hata : KFFBMAN-AI

- Usznlasenis - nasnwda

_Uszinmsene . aneasaden

. MafnuaenglAsIng : irus

- oglasenis : - U 6 hew -

. 01glAsamstielud (nsdidmunangidudaean) :

Fowly (anglassns) :

Uszanow 6 anlaelaisinit 5 wWaw 10 7 wazldiin 6 tHaw 20 % fuaniudnaniundlibnainw

AMEN3INNTT N.a.6.5uaRnz dewnaeminddwmdunasmusin
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wWagnuas nielismnsomasasiiazasyumaiudalild nioaniwmsninsasulaimanzan ww a1z
AAIALAZIATWINRANIUNIW niaiaman1salliung wasgiioneamuenalalasunanauunueiy
smafivsznnmnsly

(2) a‘i’mmwmaamu‘lmwma’nﬂ%aznaﬂ%usnvlm”ﬁ"ln:i'l 500 81%UIN LAZUSHNIANITRITL AW
VLN'mmsnammﬁaslﬁylﬂyuamauLmuﬁmmxﬂw%amué’mwﬁﬂizmmmﬂ'f
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wagnuwasngszfsusng fiigidasiunisamululssmaninesnudnluasmu uaz/msesnasnisiieaiu
nsdsaainwyululssna LLax/w%amﬁ;mszﬁﬁﬂm %ammﬁNaﬂsxwuﬁﬂﬁﬂamuvlaimmmLLUaﬂﬁhﬁuamu
nausuanaiuumle niamanisalanlafivinlvnasyuliansnsaindunduidranludsanaldmeluiug

ﬂamumuﬁ’mummqiﬂsﬂms ﬁamaﬁﬂﬁnam%ﬂmﬂjmﬁmsmnn’j'lﬁﬁmumvf,i"ﬁ’aﬁ USHNIRANIS2FIIN
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a

fnanazRarsaiduasnusniomalssleginlasuanduasguassnasmunsnailuasusaluniweau
597 natwguuuuanlanlaidaiulssmadineuwanznssans n.a.niiedsslogigegnassgtoniae

aauIaInany lnsusuninnszudsivgtoniensulnewas
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1.10. anwmzlAsonis © neaywsanTiiauazegaeuidldsnedosuasgiiiuacug

1.11. AnwazA1SLa@wane © Lawazelning

2. a‘f’mquﬁuvguwaa’[ﬂsamssﬁ'ﬂmsnamuiw adaﬁi'nﬁmﬂi' U Uszian :1AYasnIgaINUNLaYe

278
2.1. SruamiiunuzaslAsenis © 10,000,000,000.00 UM

o o a
2.2. Wauly (Srwamdunuzasiasenis) :
rinluszeziaauwazenigasmuiiniseedonieammduyaaniwnidiwiwdunuzaclasenis uun
dansanaiindIwIntuzaslassnslasnlaifiv 1,500 awuimrseAndudtwinniigasuiiazwle
Wit 150 auviae
2.3. yarfins1lianiie : 10.0000 UMW
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2.5. TIANYAINIL AN BNEUBZIEATILIN 1 10.0000 U
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2.7. yamguanzesnsaadenseaall : lafnue
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o

2.8. YARIAWANIBINITHIAIEA ©

'
[

2.9. MUWIUNIL A BIUFAIIBINITAIA LA :

a& o

2.10. gaR1MIBAINUALAEa luTyTaua :

1%
o o

2.11. Sanniieasuasmae lwdydaus :
2.12. MeazIBgANNLGN
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3.1. TngussaeAzaslATINg :
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d 1 [ o

lassn1s@inguszasAanauanasgasnunfildsegesuazgfiiuacugingenisnanauunuinasyuazlesu

q

AN UeaInn1saInulas a1 BNl Az A19UsEINA
3.2. Uszannasuauuleunenasmu : As1a19wih
3.3. USELANNBINWAINANYULALAY :

3.4. ‘Uixm‘wmiamumumimmﬂ,uﬂi:mﬂuaz&haﬂizmﬂ D NBINWTINTLABAIN MLUUNANHLEE Y

fneUsEinA

I
o
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LLa&’N%IﬂUqﬂﬂﬂ“ﬂiE]ﬂﬂ\ﬂﬂ%ﬂ?"lNLﬂﬂ\‘]"ﬂ’l namsLaniy AUYWBNNHNATIND Y

3.5. wlevrensgan (d78) :
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Twnsdnnisnasnu vsEndnnsenngintuniarhginssanisaelaedd

o

& o
ZeRwlwNnaIuwIINLARN

5]

2
o

NANLNMT 1JoulY wazdISn1INAMENIINNIS N.58.6. NSad1RNIIBAMSNTINAS N.8.6. USAARINKA N9%

Y UNBUTNITINTNATDIZBINBINHTIN

o -1 ' )
3.6. msamu‘l% U1Z8218899%W (Derivatives) © 89¥)1

3.6.1 ngUszauAzaInIsasnuludyyIgezieannin : n1sanANNEes (Hedging)
3.7. maauluasasn gy Zoeamiiues (Structured Note) © laiaamw

3.8. NAYNSNITUINIINBIN® (Management Style) : HNagNSNITAINWATIEED (buy-and-hold)
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3.9. A8IR/81989 (Benchmark) :
Taifl 1Hosannaeniin1suINITTIANITUUL buy-and-hold ialvlananauunwiAmAniIRINssesIaIf

AR ?iavlaiﬁWL"f]%ﬁmLﬂ%aULﬁauNamiﬁ'uﬁm']mmnamuﬁ'm?fﬁi’m
3.10. ANWMUENITIINAADUUNHABINGIN Y | JeranauwNwLUUlHFUTn

3.11. eazBeafeinuuleuienisamusazany ity :
N9 WIIN buy-and-hold

S18aLDUALANLAN

o o

nasnuazaiuluatslssinAlaeadelusaulundldvaeniisasa: 80 2asyarmsnddugnizanau lne

<

I3 a o o |

finlsunenazasulunannindnionsnddudwiunianerdasiuasasurambiiiaveiglusisUszine

wazrIadunlnlwaniuwnstueeUssn A

dnsunisasululssing nasuazasnulunanningniauazigluuszna lawd Suidin asansmienistv
LAZATIETUVINH SINNINANNINE nianswdaudn iansninanualaeiiiuiliinsangnune n.a.e.

nesyuenaasuludyyZeneaminlaedingUssasAivanisdasiuwanaies (Hedging) 1o Taeludan

gavsnsaniUien nasuazdasiuanmdesa udnsuani fewnsdnwin agelsiionn nasyuazldamu
i o o @ & 1 )

Tupsiansifanumzassdygrdeaieanniiuds (Structured Notes)

X4

nasyuaziinasuluas IS uIUANILde Aeagluduaufianansaasmuls (investment Grade)
aelsfi neanuenvaeuluasamiiisusumnaindefasinitfiainisnasuls (Non - Investment
grade) Lawwxnifﬁ‘ﬁ'mwmswﬁﬁfu"[m”%’umﬁﬂé’wﬁ’uﬂ'nNﬂ%%ﬁaﬁmmmamﬂﬂ” (Investment grade)
AUETINOIUATMYIIY

& & ° 1Y 1 & e w @ 1 o &
Nt NMIAIWINERIITIBAINITIAN Rlvisanfedsnannseluh
(1) 91952MI1958MTAINH el szeziaa1lszam 30 TwkuusTwnaanziiennaaninegan uaz

(2) drenawdnlasenis Fedszezinanusenin 30 i

3.12. eazdeani1sauwlueessine ;
aawlusinsUszinalaeiaieluseuluniliiesniisasas 80 zasyarmsndaugnizasnamn

3.13. Uszsunnzasnanningwsansndaudu vsansminenualagisauniazasmu ;

oad o

3.13.1. Ussianzasnannsndrniansndanan nonismaanualaeisdunazasulud s :

a

UsEndnnIsazasunsansismusslegiianizainnannsng nswdanwan wiawmanualpeddauagela

e anihinSananeag19maUsENARMNENTIHNTT N.8.5. ¥S0UTZNMAEIENIIRAMZNIIHNTST N.6.0. F7AKA
sanaluih uualunsdfiamznisunis n.a.ansed1mnewAnznIINNs n.a.a. danufutaunded
UszmaudlandafisBaussnnrsodnvazaasmanningniansneaunsamaninanualagisan
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faufl 1 : as1815 TS (transferable securities)
1. 731815 TS naneANNI astaranenisdula 9 wenniteninnsngduludindneeds 3.13.1 Gofl
@mﬂuu”ﬁmmé’nmmﬂﬁmuﬁ’m Foih

1.1 lifdarimuanseSanlafivinlviiamuinissyniwannnigamifuasuluasans

1.2 swsadeusiols (sanfensdifiiln B/E n3a P/N ﬁ:ﬁL?iauvlfam”']NL‘\J?iamﬁmwinamuvlﬁrﬁ%ﬁun'ﬁ

%

Tifmssulandndiensaddunnaslanuisnisiingnaneimun viefideuwlalinasuaansnaedng
28NATIE5LA)

1.3 a‘iz’faaial,?imﬁum'lmiﬁgnﬁaomun”’mua:3‘3miﬂ%‘uﬂgaL@%ﬂiza‘haemﬂai"lLawa Fousendnnis
ssnsadnfsldifainanusznaunisfisnsandndulasmuldagsssiane wasfidayasamiseionyann
giiossn Inedoyasonanidasssdennunasdayafidadoladedminaamanisnnsswiuieonsulusei
d1na
2. pusNTRLAzRANINUTTBNSAIUIBIAT ISR NANIIN AT MRATHTD 1.

2.1 Twnsdififunsasmuls B/E we P/N flsanasiansaanainfiednsznin1se B/E wio P/N fonan?
fosfinissuaniansesusaslneymnasin

2.1
1.
1.

_

SW. UJ. 138 UA. MINNYNNIEI6I8gIAan1UHNI9E
SWIANSODNT®
SWIANTAIASHIATIZN

sWIANSHAIBIIE AW IANAILAT AU AEaNLHIU SN A INe

2
3
1.4 swImiaNISNYAIHAZErNIEINISINYAT
5
6 swimsiitanisdveanuazindiuielszmalne
7

R

swiAIBaaINUAsUsTINAlNne
A01UWNSERANUIsINAN R aNwaziTwasLAgInUEsudnaIN 2.1.1 - 2.1.7

)

1.

2.1
& o o s &

noth N159713a138n155U509AINa126 9L TKN1T81 TaNIaNTTUIBIE AT ENnSaaanNA? NdwIRTINTsRanide
(&) mwfiszylilu B/E w38 P/N sae

'
(Y

UN 2 : nSndaudsziAnynue cIs

2.

1

aaﬁﬂmauu‘”ﬁLLazwﬁ’nanﬂ%msamuﬁuﬁ

9
nsahfluniaefinnsaanagaialavsAunguanelne

1. nacilunibe CIs
1.1 fguantfvazduwlumamaninasilunisaspdwieiudaimuadimsunsians Ts Tudamil 1 o
1.1 98 1.2 uazde 1.3
1.2 Tunifﬁﬁﬂamu"lﬂmnﬂuﬂmﬂ CIS 289N89NUTIN NBIWIINAINAIRBIRUlBUIBNI TR Soh
(lldiunsamuluning cIs 2eanasnuwsannasdfiasulumesAua)
1.2.1 aﬁmaamu‘luﬂ%’wéﬁuﬁaLﬂuﬂi:mwLLa:ﬂﬁmﬁmﬁ’Uﬁnamummmamﬂﬁ
1.2.2 finsasulunswdauialdisAwnnudadamn (pro rata) udalsuadulunumaninmsi
single entity limit ‘Zlaﬂﬂam%ﬁ?%
1.2.3 :ﬁmiamu‘luﬂ%’wéﬁmﬁﬂﬁ%%ﬁwmmmuﬁ'ﬂdm (pro rata) uaalaualnluaunaninmeg
product limit dnsunsndauingln sip ﬂaaﬂamui‘fu

1.2.4 §in1sasnulu derivatives MUnlURENANLNMT global exposure limit 28INBIN Y
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2. natfuniag Cis wanwitearndidvualudiui 2 4o 1

2.1 finmuanviuaslnluanananinarilunsasmwduwieinudaimuadmiunsnas TS Tudauit 1 99
1.1 98 1.2 uazde 1.3

2.2 aanzifendamelu SET
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sfanduiudnriansasifisuriniSudnaaegSulngos
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10. #0193 wA NN AN ANWZYITWaLAEINUESUNNANED 1. - 9.
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faudl 4 : gsnssuUszianmsdalaedidyyi218@u (reverse repo)

L]

a o

Y I o &
nsaavli reverse repo siaaiUnlunananinmuginei

1o
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1.1 8.
1.2 Us.
1.3 UA.
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1.6 sUn.
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a
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2. 131813718 IwN15¥I reverse repo FBITUWATIEITAIH
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rating agi‘l%é”uﬁu investment grade

Y ' 1%
o d o
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2.4.1 # issue rating 1138 issuer rating agﬂué’wﬁ’mﬁn Tnensaindn issuer rating AR credit
rating M1 LAN1A1NNTSIA credit rating 282 UAE
2.4.2 § guarantor rating ay'iué’uﬁu investment grade

o

2.5 paananngeiiongranaslaiiiv 1 U fzunzsifenlunainzeensiaswih nieniddayasaii
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2.5.1 # credit rating 328zAwag W 2 SWAUWIN 138 credit rating SzazenILAeuIRea AU credit
) Y ! o YT o v
rating 5282aWAINA1IAINN CRA latUSeurieuls

2.5.2 § credit rating 328z81708 1% 3 SWAULIN
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o
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9
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widadouazdn98elagesin1siUnneAaaN5130ME% LAERATIENTBAINE1IRBIN credit rating BENdlABE1INTH

2.6.1 # credit rating sz8zawag W 3 SUAULIN 38 credit rating SzazenINAgURENLANTU credit
rating 282dwAINE1IRINA CRA ltUSauwieuld
2.6.2 # credit rating 338z81708 1% 4 SWAULIN

2.7 NSNERBIWATNNA1HNITBAMSNTINAS N.8.6. MABALNNLEN

3. 9382128710135 U 52284 reverse repo FB9bNLAK 90 T1
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4. dofnuaiaLAnuSenInn15ApsUfIRE115UN15899 Wl reverse repo
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S880820IUTEN AWK
1.3 YszimaniAuguanisiauazneniisanafiannsnsidanuguasasamuagafizane noi ax
sedaUssnANEIHAIBAIKA

o as

1.4 "'Luﬂit:ﬁlﬂumsammmnamm’aﬂ%ﬁﬁ,wﬂaaﬂamu CIs A9UIEINA NBINUEINE1IRABINN1TAMR

oy
o

ﬂ’ﬁﬁgNVL’iQW’]ZﬂiiﬁﬁL%E!ﬁ]’]m%e[,%ﬂ’l’iu%ﬂ’liﬂﬂ’lwﬂﬁaﬁm%ﬂﬂ’iﬁb’mi’luﬁﬁﬁu wazfiulourenisasmusioih
(ladldfiunisasnuluniezasnasmu Cis ﬁi'mﬂsxmﬂ“'z’i\'uﬁlunammmwmﬁwﬁamuﬁlumaﬁmﬁa)

1.4.1 finsasulunswdduialdisAwnnudadamn (pro rata) udalsuadulunumaninmsi
single entity limit ?Jaaﬂamm'mﬁ’u na naninameona ldldiunsainsnganiifn sip

1.4.2 finsasulunswdauialdisAwnnudadamn (pro rata) udalsuadulunumaninmsi
product limit dnsunsndaningln sip ﬂaaﬂammwﬂi’%

1.4.3 fin1sasnulu derivatives MUnlURIEMANLNMT global exposure limit 289NBIYWIINGYK
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lunsdinasw CIS svUszinATinasnusmamw sosdunasmuiyauinamulunsngdudain
Uixmmm:ﬂﬁmﬁmﬁ’uﬁnamm’mmmmam%vlm” LLasLﬂmlm’i"wE'l’a%ﬁ"[s\imm*mamuvlﬂymﬁ'lmmmu
dnan (pro rata) wasazmnalalinsoeas 20 989 NAV 289N897UIINAINGT
2. nsalluriie CIS nanviaannimrualudiui 2 49 1
a wa I~ o 1 a ) 9 o I o 'Y
2.1 finmanvRuaslnluaananinarilunsaswduwieinudafimuadiniunsisns TS ludmi 1 9o
1.1 98 1.2 uazda 1.3

o -1 v a1 o @ s
2.2 QﬂﬂgLUﬂ%i%mﬂqﬂﬂ@ﬂqﬁﬂﬂﬂ“fliWﬂ[ﬂ']\?ﬂﬁgLﬂﬂﬂLU%ﬂNq'ﬂﬂﬂﬂﬂ WFE

1 d. Qs o a -1 - 1 =

d9UN 3 : nIngaudsstnninedinrsansiastnautnitiuen

o I a ) a ] a | a I a vas o &
mauﬂmo%mn“l%am'mun'm\mmwﬁwnﬂmamawmimaﬂs:mﬂmaumwml'mzlaagiuchnmm
1. #01UBN15HWIENINUsEIANUsenAlne T wanngn

2. #01UWN19EWANUITNANR AN WAEYITWasLAEINUES UL INAINETD 3.13.1 daufl 3 © nswaaulszLnndn

dnnsans1asiieun1ewedin 48 1. - 9.

faudl 4 : gsnssuUszianmsdalaedidyyrzreAulusrsuszind (reverse repo)

Imm’ﬂu"lﬂﬁmmé’ﬂmm'ﬁdﬁ'}ﬁnmuﬂm:ﬂiwmi N.8.6. ANAKA

faudl 5 : gsnssnUszanmsiiBnnannswelus1eUszine (securities lending)

Inelulumananinusifa 1 nenANLASINATG N.8.6. ARG

&A1 6 : §3n530USELAN derivatives TusneUszine m’nmé’mnsuﬁn’rsamuﬁ’aﬁ

o

1. U219 underlying derivatives MinasywazsidnUuadyalasesd underlying agelaagnanitonsanane
DEN9RIh
1.1 w%’we’fﬁuﬁnamumm’mamﬂm”l%dmﬁ 1-5

.2 amsmanle

—_

.3 ansLanUAswI %

—_

4 \ASAR 1A% credit rating 138 credit event LUnAY

_

5 panwiNe AadnTasArUsznauduiuAnsasulsaa 1.1 - 1.4 w39 1.7

—_

o ada s =1 o o
.6 AINHaIAUTENaULUBATWHAIN 1.5

_

.7 underlying AWANAFIHNITBAMLATINAS N.A.0. AABARNNLAN

_

14Nl derivatives 819891USI1A1289 underlying 31961% S1AT

(% a ' o

a [ a .
91989m3Na1261291U 131 mifmﬂu% (spot price)
WaTIAAYNZB218R NN (futures price) LYW 119% 51204 underlying Bwilaildaadh w3a underlying 7

d o 1 1

WuasAlsznauzasnahaninand soaduingansuagteninanwastamelindrouninatasae

2. Waulansasnu usendnnisazsniiunisasuly derivatives losoiie
2.1 natinasnulaszyiieanunisaayulu derivatives WAz underlying 289 derivatives fiazasnuliogna

FaanlulAsinis

:
o

=, o 1o i . | 1 < -1
2.2 Wwnsiddwgatynnln derivatives adalmaenenibenais
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2.2.1 derivatives on organized exchange
2.2.2 n3tiilu OTC derivatives TusigUszind sinsdigdeyyrdndienitaluifiypnanlasuayyis
Idsznaugsiia derivatives Nagnielanisidugualaeriissuwiduguasunannsnguasnaranannine

MTnan13nanyaae 10SCO niaNUnan13naae WFE

oy Y
o a ¥ o @

2.3 lunsdifiassinefinmagnssnitsaenisdenauduaiiie derivatives dugnas BuAnusandunsndaun

[V Y
- @ Y & @

nasnuaNsnasnule noi ladnnasmuanlugiidndsuneunsefindndinavauauuing

]

o s a a o ) I3 o o
3. NANLAMALNHNLENN IO underlying LUWBAZY

1uns6i9i derivatives 8 underlying \uazHa1xda 1.5 — 1.6 AARAING1IADINANWULAIN
@ oo add ° ad ° v 1w o 1w i A @
3.1 UusgindnisimuaisnisAwinlisdudnan Inefinsssyunasdayasas underlying nsadady

sine 9 Manldlunisdiwin uazfinsAwinnsilvidudaguumaanunaisauzasesAusznauzasnsh
19% underlying n3aUadeRIna1IABIRNSAGEMIIAINEN Iz AR T B FTERIE

v ada o '

3.2 \Wuaainfanwazag1slnaa19nitonadh

v add o

3.2.1 AanNANIsNszaealataiiane laetlwaainianwmzlnanwunifa

¥
o o 1

3.2.1.1 AAHNaIAUsENaULARAIRENYRNREENINNSBYIINY 20% 29 IARBNNINERA
3.2.1.2 AaRNasAUIzNauAIlARIviTIRRININaaNIIWIaWINAY 35% 289111%Nn

Y

navan wnsdndulumnaniizaain Ingasrlsznausmauaasdiiivinliiindns niinwaluds 3.2.1.1
N1SNANTINITNTZANEHININATINTD 3.2.1.1 wazdd 3.2.1.2 lasasinasAusznaufiieIdasnunasfnse

PINBAUNINIITEUN

&

o ad o a @ o ) o
3.2.1 aanawlananangs 3.2.1Mdunlumatanlansuaiwaodn

v ad

3.2.2.1 \Uuszdindesrlsznauduanasmiedyarfinasmusinisaamwlalngnse

@

3.2.2.2 WiaAWIMSuAINEINERaI (pro rata) LefaunikedINaawaIwIRAIIA1S

riodnaunlaeasiual lanaiiwlunananined single entity limit 209n89Y 1Y

%
o

3.3 [Wusninlasunswawlasan1iunianNwdadonasyinnini laag198852a1nUSENIANIT N9%

winusnganaanunasnanniwusunluiaSezasusundnnis uSENIANSABIRIRANIATA1STINBAIH

1 o o

Fnueintonalszleaiagnefiuszansaneae

Y ' '

a d

3.4 finsuanesghun 1 agwsaiiandulszdmniniinmsiiudenfinsisuedayaseerinnnnisal
3.5 Tunsdlfilinaziisuwiie azfininansaidwinlneldunasdoyasiedeanesvwasimiienn
319n15209UssmA nerSassU sz nIaAwInNeINTIAERAILazUSN1INUSENIAN suansHiAwla9

BRI MW AEhAINaANNTaz ane AT wN e lAaEamanzEn

4. AANLAATINTIR AN SNERBTILABINDRDN1TE15euATNAITZHNWR (cover rule)

U%Q’ﬂﬁ'ﬂmiﬁ’aaﬁhslﬁﬁw%’wéﬁmmnamuﬁ:ﬁﬂmmwLLazaﬁamWHﬁm‘luﬁ’lmuﬁLﬁﬂawaﬁiams:ﬁﬂamuma}

q

o
1Y 9 =1

o o i i X ) o o . . & = o
Havdnsznimndannaciia derivatives angnaslinaaaiafilanyulu derivatives Wi wasiduluaad

FIBNIIBAMULNTINAIT N.A.6. AAWA

5. MANLAMTAANANAIHSUNITAINWNRINGUILHIAINDN1TARAIINLE S
Tunsdifiusuendnnsasnulu derivatives 71 underlying lald&aRenunsndiunazananuiies nsasuln

derivatives A9na1680UBIUAINAT1TNBAMENTINATT N.A.0. ANVUA
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6. nanLnaTL s ENAIMSUN19aINUle OTC derivatives
USundannsasnlnEgannaclu OTC derivatives Hoth

6.1 TWgdyadninenieimniuazudoyargfisssuaes derivatives THuFEnIansnsuyniud 15
WAz g RTINeZaILAAZLABY voth Tunsdlfl e na1udwiunganiiniszasuseninnis HAwInwazudo
yargfossnnieluindinisdnly

(%

6.2 lunsdifiimngnisaindonansznusastAizes derivatives agefinedAty IadwmBnienii
ATWILAZLAII ARG RGIINTDY derivatives TAUSHNARNITNIIUTINT

6.3 gagaandreniBusanlviiinisansgine dervatives LaUSUNIANT53028 LA

7. nanunaTi AN A unISid T wadu el credit derivatives

a wa a

vSEnIansaasUfuRmntowlanii

o

7.1 W nlnadanln credit derivatives TALaWzINBNISARAMNLTEILTINWY

e

@

7.2 W Uugdtyaleianiz credit derivatives NilanwazgaigInssarsaifisulAesiugsnssnagomi
aenale Aot
. = LY 9.2 o o Y a _dd o a
7.2.1 Credit Default Swap : #slsiin N1smnaslugwegaoUszinanadesawasinfiiiedaoiu

AINAINNSAIHAI5AIERBAN obligation 2B9GHNRWATN obligation Wi Ineddm I Noglugmweganausein

a9 a
2

B ssuniuiazsd s Sumadannasdouss iuaaiesiaiin credit event aulngasiinal
Fomnasdauszinannmdssasuiimuaiud (lunsdifiladifa credit event ﬁamnaw:%%qﬂhfumuﬁ’m%m
AINUNG) wan Taan obligation azfiLie9518n19LAYY (Single Name Credit Default Swap) #38 obligation &
naeTEnsgeinwaligan s inanadsefininfidissnibiioiin credit event 2y obligation 518113
slm’lﬁm’ﬁﬁﬁﬂ \Huseusn (First to Default Swap) ‘ﬂ%mﬁmﬁﬂ credit event %%ﬁﬁ_l obligation S18MSIATIBNNS
ﬁﬁﬂ%ﬂﬁju obligation ez fin1sdnszsAm iwanizlndiuzasdunsngsnein usdannasazasufmusiiie
\Am credit event AU obligation nﬂ’i’]&lm'ﬂ%ﬂ&jN (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @glain m’smnmiugm:i%aﬂi:ﬁ'umwNtﬁﬂwaaﬁuw%'wﬁ
greBefiifinainmaanaseasuanauunuiiazldsuaindunsneanede Tneganeussfamnaiieefinissyniud

' 2
o o o o a

wrdnsuanauunuwludnnainiasnsaesffisnbiiudnnaendenafiiszanasiu uazdmiianas (d1d)
A0yargRoTINTsAUNINGS9Bs tauaniunsfigdayseiwanaissazlowuanauunwuazdauiiagm
(1) waoyarngfsssnaasdunsngsnsdslriiugaeusziuanuides suninezifia credit event W3amAsy
Avwadn (n3dilaifa credit event)

7.3 ﬁaa‘lﬂ”ﬁmﬁywmmgmmuﬂﬁmum‘[ﬂa International Swaps and Derivatives Association (ISDA) 730

o o da o &

TR INIATFIRE WA NN AIRNITWANZNTINNIT N.A.6. BaNsU Fefdamnasndanuaezasi
7.3.1 fualdisaulamangrane wazlidandaudinungrnanegiimenannsnauaznainnannsne
NIDNHNN1LDW
id Y o d o w odo ' & a o & ' o o )
7.3.2 Talfidaimuaiivinlv@nsAimualiluasaisureniniodygideaneariif credit
derivatives swa198aiande U

7.3.3 Wifidarnualvnesnusissgaldrnudenelvingdmyan
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3.14. é’ﬁmﬂ'mmiamﬂu%ﬁhw%’w%%aw%’wéﬁuﬁu Lﬁaﬁ]uﬂ%’wé’ﬁmmnammm :

o

U%ﬁ'ﬂﬁ'ﬂmi%samuﬁ%amﬁwé’nw%’wﬁ HIONSWETWIY NN AD nmafﬂﬂﬁﬁauLﬁaL'“T]uw%'wéfammﬂamu

FIN AHNE

'
d o

THNIHANLATINATG N.8.6. $IaUIENIAE1TNIBANENTINATT N.8.0. UsenAfvwaRdme Ut

Tunsdind 1N wAMENIINAIS N.5.6. Ui:mmm’y[mﬂﬁﬂmmaﬁé'mﬂﬁmmiamu U%ﬁwﬁmmsﬂ:mnﬂﬁ’

Wuluaadszniaiunlasae

daufl 1 : dnTdIuNITAIUNAMIMNEBaNNING SunIaRT

1 (single entity limit)

Lh) UszAnnsweau 8m3189% (% 288 NAV)
1| as1ansniasging laidnansndan
2 | #5181901ASFANYIZNA
21 nadfl creat rung agln 2 wdwusntwly | biddndandm |
2.2 NSA credit rating agﬂuﬁxﬁu investment grade LLr;iﬁl’m’i’] Taiifin 35%
L SO
2.3 NSH credit rating agﬂmzﬁurﬁfm’h investment grade Tairfin 15%
n3laf credit rating
3 | vinle CIS mu'ﬁ'izﬂ%ﬂ”a 3.13.1 dufi 2 48 1 uazde 3.13.2 TndnAnamnsdn
faufi 2 40 1
4 | BuenwIassnansifisumidwedin Taitfin 20%
5 | amsnsfifianemsasuduo Taiiingnaaoth udaussnslaazgonin

5.1 Wuanaanitfifondnsoiuaungranelng nieaaizes
aN. ﬁhaﬂszmﬂﬁiﬁ%’uammmiﬁﬂ’a:nauqsﬁﬁl sn. ludszinalng
5.2 Wusnasifidnvazagnolnegoniiosoh

5.2.1 gaanlnwusenaanziden
goanfinailawedoyalunanalulnedseazdenmauuy
filing lwnseifiduananshfiivuaiuinssritos nimse
Wiy 397 T Fuus i acw uazla sl anvozmn 5.2.1 3e
5.2.2 Q’ﬁmizgnﬁ'%mum'lmsﬁanﬁ’nm”aaﬁluqﬂﬂaﬁaﬁ

5.2.3.1 &W. Ud. ¥38 UA. ANHNJH18ImI8gIRaan1d%
N13L3%

5.2.3.2 GWIANT9INEK

5.2.3.3 SWIAIIDIAIIEIATITH

5.2.3.4 S5WIANTABNISNEATLALENNIAINITNLAS

5.2.3.5 usTENAAIRTadwiafiagende

5.2.3.6 GWIANTHAWIIETNATIWIANAIILAZIWIALDNIHS
Usendlne

5.2.3.7 swiAsfianisdeeanuazindurslssnalng
5.2.3.8 owIANsBaINLAIUszINATNY

5.2.3.9 ua.

5.3 Lawaa1elulseindlneg

5.4 lunsdfdunsasidinuaiudissnibannni 397 34

(1) 20% w38
(2) ﬁwﬁnﬂaamwmiﬁamuﬁlu

benchmark + 5%
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UszsLAnnsweau

8m3189% (% 288 NAV)

wuusIuniaw soszunzsiieunssagluszuues regulated

market

nSnERUGTI

6.1 AasTifianwasAsudIuA

6.1.1 Wuemanmih igoandnsoaumangnanslng uasiawa
MenTasnwluscszmavsagdaandnaiiuwmangrane
AeUsEnA (LA lNSINE21289 BN, ﬁi’mﬂszmﬂﬁ"[m”%'uwcgw
Tdsznaugsiia onludsamalne) niailunsnans Basel i
6.1.2 Wuemansnfdnuusatilnodnmiooi

6.1.2.1 goanduuddnaanzifeunlu ST vielunaindoue
AANNINEBIUINA

6.1.2.2 geanfinadamedayadummaly lnefiseazden
RINUWUU filing

6.1.2.3 lunsdfidunmasfifmmuaiudssniieeniivse
Wiy 397 T siuustiuiiaou Alalafdnunzan 6.1.2.1 e
6.1.2.2 FRATTHNNUAINATIAAINE1E BT UYARE Ta%h
6.1.2.3.1 YARAAINTE 5.2.3.1 - 5.2.3.9

6.1.2.3.2 daUunsiusznineuszimanivsanalneduanndn
6.1.2.3.3 a0 uMITuseUsHmATI i nuazinwe ety
YAAGAINYD 6.1.2.3.1 - 6.1.2.3.2

6.1.3 Tunsdifidunmansfifdmuaiudrsznitannnda 397
ﬁmwiﬁ“uﬁamum”m%umﬂaw‘%aag"lm:uwao regulated market
6.2 reverse repo

6.3 OTC derivatives

6.4 M8 CIS m’mﬁs:ﬂm”a 3.13.1 daufi 2 98 2 uasdo
3.13.2 dwufl 2 90 2 feanzidendonenseagluszning IPo
Wenswenziendonelunszamoanendnnsndues SET
wiozaenaatoenanningatsuszing (waldsandoniae
sonanfiagszninsduiwnsudlamgiionarinliinsifinoon
nkgRInanaenanmsteanelu SET wiolunaiadaue

AANNINEH1IUIZNA)

2

sanwlalingnINAsh LauAgns1lagzgondn
(1) 15% w38
(2) ﬁwﬁnﬂaw%’wéﬁ%ﬁamu
1w benchmark + 5%

7

nsngaudunanmitaanissylude 1 - 98 6 (SIP)

TaunwlaLAY 5%

waneng © lunsdhUunswdfuach laifidarinuwaieniu single entity limit 209g5Udn faanasa1snse

@

ARG WAILANTE

1. Iwdinnsaaasiiguyiniweniian1a 1L %89N89NUHIIN

2. derivatives on organized exchange
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dUf 2 1 ARTIFIUNTRINUNATUIUAINAFNAINT (group limit)

U
Y

UssLannswe

am3187U (% Yag NAV)

1

nsasulunsnddugasusunynuseniieglunguianisiieani

nsansidnlugdnailugsnssaniensiuivuienasnatn

s

Taiudnslasnsnitensit uduasnslaas
g9nin

(1) 25% w38

(2) ﬁwﬁfnﬂmw%’we’fﬁuﬁamu‘lu

benchmark + 10%

nanewe ; lwnsdhdunswaawaeh Tuddarinunnedniu group limit
9

1. IwdinnIaama aig Ui wniian13a 1L HKI%I8INBINUHTIN

2. derivatives on organized exchange

d9uf 3 : é’mmdaumsamuﬁﬁ'm'azumsmssmww%'mfﬁu (product limit)

2

Y

UssLannsweay

8m3189% (% 288 NAV)

1

Dugoan §aedne wioadyan Aok

1.1 swiAansedatunaiuiifingnaneianzdnaao
1.2 8w

1.3 U

1.4 UA.

1.5 U3sWNRaIAIasdudaNateFe

(lisadiansnaaunnasulasulawnssadnsuangdyyias

reverse repo 1138 securities lending 738 derivatives)

- sannAwlaAn 45% adelusaulind vin
wsllunasnuifionglassnisiasnint U 14

\RREAINTAUBIYNBIN

- ansndesiulaldivnasmunegnasmn
AIRBRBYNIHIBNINY 6 LB NI
LQW’]%HENKIW?I&?E]’lEﬂﬂi(‘lﬂ’]’iN’lﬂﬂ’j’m%E]

Wiy 1 1

o

NINTANEIT

2.1 B/E ¥i38 P/N ‘ﬁﬁﬁau"[:zm”ﬂNLU?iauﬁaLLﬁinammwvlﬂ”
finnsiinssulandnsSensalunssnslamiaianid
ngranefiue niofiSanlalinesmusinanansaneiugaen
ASIENS IR

2.2 udnrdenmasfieurinindinfifiszesiaainisdiniin
12 Lhan

2.3 total SIP ANED 5 209a7uih
(laldriunisasnuaasnausinde uaznasyw buy & hold #
aavuli B/E P/N SN udhnvsaasiansifisurinGuedin s
anglaliinengnamunsasaunIsnIBINaINIIN NIafin1s
aavul derivatives Lﬁaslﬂ”w%fwéﬁuﬁﬁnemﬁmqaamﬂa”aaﬂuua'}q

nagyw)

sanfwlaitiv 25%

reverse repo

TslvAn 25%

securities lending

TslvAn 25%
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b UssLANnsweau 2m3189% (% 288 NAV)

< o 1 v oo o ! o o !
5 total SIP ﬁ\TVLEILLﬂ NINBFUATINID 7 SL%ﬂ'J%VI 1 D 9ANHIWAT 3?“5%13“5% 15%

MNUNATWINAINEBENNITHERUNTBAATRN (single entity limit)

6 | Derivatives

(hedging)

N151811g3n338 derivatives NEIRgUIZAIAINEN1TARAN N

I a ' d da
‘INLﬂ%HﬂﬂqﬂquLﬂﬂ\‘]WNaﬂ

WHELNB | ﬁ’m%’umiamuﬁluﬁmhﬂﬂ%a m'la'mﬁﬂuwhL'?lmhmﬁamiﬁ'lLﬁmmwmﬂammmmﬁ

£

afrwALNEIAY product limit

saufl 4 : dandaunisasnuiirmwismaanadisulsifalufionisiacmu (concentration limit)

o

48 UssLannsweau

AMIIAIU

1 | asarsnikeasgaansialasnenit
' < -1 Y
(ldsawbemnannisninsgine

N30AT1ENTRRNIASTHIUTENA)

1.1 Taitin 1 s 3 2m9yaAMRRWNI9N1513% (financial liability) 289

Hoanns1a135enn anilawelluiunisdndmsusauszezian

YY)
a1 & a o

Unydangm noi lunsdingeanasiansfinkiunisnsiiniisanlna
newAsusauszezaUddaly uazdiliusinglusuniaduagn

UFENIANI819BIYAATRBEWNIINITRBAINA1INITINAUYAA

& @

wUAWIINISIumIRIuNISSuagasIefilalnedayanisduni

o

madunuazaadudayanfimaueunsidunismaly uas Tunsdig
sanemaslddndunnsiuaaiilauelflwounaiudmsu
sauszeziaUndangn (andensdigelaiasuimuwanisdnyinsy
maduluasousnzasgaanasnans) Wldsasdauladifin 1 Tu 3 8¢

YAAINITBNLAZLARDI18AIENsANTabassgpansenwuse

& o i ad o

ASS Liuualunsdifgoannsiansiannistuwuy fiing luanwmziln

1A39A15 (bond issuance program) TiRansaulusnelasenis

1.2 lunsdifinesnuasuluasansniudoilaefuasaisisanlna
wazdl credit rating agi“lmzﬁw‘i"m'h investment grade w‘%avl,u'éj credit
rating THUSWNIANsaewionosunelinnsdanisaasuien
Jnn1setieainTaniwlaiin 1 1w 3 gosyariniseanuasidweaie
pa1assana L dusens Liuusnsdiigoanasanslafinisiuuuy
filing TwanwazilnlAsen13 (bond issuance program) lvifiansauiin
s18lAs9nS
(SMINEIMAIN 1.2 "Laﬂ‘zﬁ”ﬁ'unizﬁl,"f]um'lmiﬁaaﬂ‘[mﬂqﬂﬂarﬁ'ﬂﬁ

1. 5W. VY. ¥38 UA. MINNYNNIEIIFIGIAaanItun158n
. BWIANTRENE
. SWIAIIDIAIIAGLATIEA
. WIS NYATUALENNININTINYAS
. UssEMAAIATaEwilafiagen At

o g b~ W N

. BWIRITNRIWITHAIWIANANUAZIW I ALDN

wrAsUszmnAlng
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