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8.2 milﬂ"]ﬁ’]ﬁqﬁ‘m‘i‘u derivatives AR ldLiNan1sanA MG (non-hedging) global exposure limit

= 1=l o Y
ﬂﬁTHAﬂ’ﬂ\W]uVLNNﬂ’]i’&\‘ﬂ/]ul,mllsﬁ‘l_l‘]]’ﬂu

]9 net exposure Afinannisasulu derivatives

Ineifasluiifin 100% 189 NAV

wnewe) : SrufunisaaulutueniFessaisineuwiRudinivenisaiiviuesnesyu ldidenmumiasiu product limit

Q

' y & o > @
AU HUIBOVIWHANNINY
neanuianyanslandiia/ Krungsri Flexible Fund

Y o a 8 o a o
9]3!!9i']'1!“n 1 4NS1IAN 2563 93IUN 31 UNAN 2563

e IMIUEY  9aaIM (%)
(vmn)

VIR HANN3 NN aAn3 1ne/ Kasikorn Securities Ple. 56,546.54 9.95
Yiunanning fa1d 9190/ Tisco Securiites Co.,Ltd. 56,119.31 9.87
V3.1 ANNITNG (N85 AUIAUANS/ Kiatnakin Phatra Securities Ple. 51,131.61 8.99
WS UNHANNING ngaes 9I0A (4131)/ Krungsri Securities Ple. 50,908.66 8.95
va.nIaa ala (ﬂ'i ';’m’r’f\lﬂﬂ) 91N@/ Credit Suisse Securities (Thailand) Ltd. 46,469.73 8.17
Virndmindsaneial @szmelng) 174/ Citicorp Securities (Thailand) Ltd. 42,992.40 7.56
VI HARNING & uea o 19 (Uszmalng) CLSA Securities (Thailand) Ltd. 41,920.75 737
V3. HANN3 WY 51¥1@/ Thanachart Securities Ple. 40,542.32 7.13
U HaNMING Tuyse e/ Capital Nomura Securities Ple. 34,657.46 6.10
vsunHanning ngaIne 33117 1A/ Krungthai Zmico Securities Co.,Ltd. 27,550.47 4.85
514/ Other 119,736.05 21.06
593/ Total 568,575.30 100.00
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Faniiuada
316n"3 R NI amsmnlasanig 19.A.61— 19.A.62 - 14.A. 63—
31 6.A. 61 316.A. 62 3115.A. 63

1. Arsssailanuazenldanesauioanilsvannnag 1d la\iu 3.4454 2.3473 2.3473 2.3473
e Arsssulaunisdanis Taifin 0.3210 2.1400 2.1400 2.1400
o Asssnilangpuanaselamd 13iifins 0.0642 0.0401 0.0401 0.0401
o Asssnilanunensidawniieamu 13ifin 0.1672 0.1672 0.1672 0.1672
o Arpssnilaaiiinmnsasmu EtY EtY Tl Tl
2. AnsssutilanuazAnldanasaniitsznnninaslald
o drpnanilniu 1aiiAin 1.0700 - - -
sauAnssTuLEnLazAnld e e laiifiu 3.4454 2.3473 2.3473 2.3473
Anldanelunsdeanendnnine PRTTI R - - -

' = a 3 o o 4’1 . 2= ' 1) 2 ' '
ﬂ’?ﬁi‘ﬁ‘NLuﬂN‘ﬂLi‘F;IﬂLﬂuqqﬂaﬁ/\i‘ﬂﬂﬂi"ﬂE;Ijﬂ'ﬂ‘ﬂu'lf_lﬂxiﬂu (i"ﬂil@t‘llﬂxﬁ;l]@ﬂqﬂu'lilﬂﬂnu)

a 3 a
\Faniiuata
da o« .
Pen9fiTanLiy gnsmnlazanig 11.p. 61— 1.0, 62 13.A. 63—
31 4.A. 61 31 16.A. 62 31 4.A. 63
' = ] a 1l =3 1l =3 1l =3
o Asssuiaanisanemaeau T3dfins 0.50 TFaniiu TFaniiu TFeniiu
) = o & a . s | < | < L @
o AsssuilannisiuTeAumiteau Taifins 0.50 TiBaniu TiBaniu TFeniiu
o AsITNIaNNIIAULAsnitea g T3difin 0.50 TiFeniy TFeniy TdFaniiy
o AsssuiflanisduAswmnisaasueen 131 0.25 TFunfiy TFunfiy TiFaniy
. ; ;
o nldanglunisteanananninemEaniiuaingvisens REGZEREEEN 0.20 0.15 " 0.15

A o

N dy A A a ] =3 v
WaNNN949%a UeAU ui@ﬁmﬂaﬂuumﬂmnu (NN
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e pnpssuitiannisTauntanacyu
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08 YTRLALUB

1,000 el
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10 U 6| 1,000
108l YTRLAUR
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¥
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3) Buniuludniesas 0.15 TnaBuALATUN 2 fuanAN 2562 Wudull

a3 AERT1AIUNHUIAEUNTA9N Y (Portfolio Turnover Ratio, PTR)
o, 2o d e
7e19199UN 1 unsAN 2563 D9 31 SunAN 2563

PTR =75.01%
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PIAZBEANITAMU NITHENIU WAZNITNBNITTYNANULBIND IV UTIN

iWﬂﬂZL'gﬂﬂﬂWiﬂﬂnu 04 31 f10AN 2563

HAAIAINTIAIAAIA % NAV
nannsnemTansweadululsona 186,995,234.73 100.76
Huaey
aanzidaulunananannine
s 3,463,560.00 1.87
wuduaziaAanng 10,597,830.00 5.71
aaslddausauazaiuf 1,436,400.00 0.77
RuUnubazuannineg 4,433,875.00 2.39
waluladansaumenaznisdedns 16,652,200.00 8.97
fUNANT 17,745,930.00 9.56
gINANTNEAT 1,873,550.00 1.01
U397 T0u9T 491,069.50 0.26
wsnnafumunneainy 3,980,680.00 2.15
Wnsafiuazinfisiuef 8,079,750.00 435
WASULATaNa19ngllng 37,448,595.00 20.18
WalnaRINTINTNel 6,309,615.00 3.40
alars i 16,110,287.00 8.68
Janneaing 7,408,800.00 3.99
Aeuavdaian 1,096,585.00 0.59
BNIUAZLARIAN 16,622,792.00 8.96
HulnsuIAg
TRIS
Rate A 12,761,068.38 6.88
FITCH-LONG
Rate BBB 7,712,840.70 416
FITCH_TH-LONG
Rate AAA 12,769,807.15 6.88
B (1,438,850.42) (0.76)
qnvil 41,791.00 0.02
il (1,099,620.55) (0.57)
AN ldaneAN9aE (381,020.87) (0.21)
YaAMINIAUgNS 185,556,384.31 100.00

a el @ a a
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ANBELNENNTYABUALATIANTT0 G0 US AT UAL AN U NER DD

® AINANTUNTTHLNANULAZITEZANY

Moody’s S&P TRIS Fitch ANRALNE
Aaa AAA AAA AAA ANNUNTNE49N4R WaTHANIALIANEA
Aal AA+ AA+ AA+ 2
oA A = = s Se
Aa2 AA AA AA ANNUNITRTB4INN LaTHANARIAININ =
2
Aa3 AA- AA- AA- >
=
A1 A+ A+ A+ =
o ;e )
A2 A A A ANNUNTNE4Y UATH AL 5
2
A3 A- A- A- 3
=
Baa1 BBB+ BBB+ BBB+ %
' o
Baa2 BBB BBB BBB AuIeteey unosine 14 e
Baa3 BBB- BBB- BBB-
Ba1 BB+ BB+ BB+
Ba2 BB BB BB ANUEalasNdsEALLWNAN
Ba3 BB- BB- BB-
"
B1 B+ B+ B+ ¢
Ii,e
B2 B B B ANTetieng lunmuaiaiuan Sa
Do
B3 B- B- B- 2=
ap
Caal CCC+ P‘é;
(@]
Caa2 cce c+ cce =
. s =
Caa3 cce- FAudenlunslatdadnszuilgenige o
N
cc C cc o
Ca =
C C- C
SD RD RD agluannzinindrseuil Inedeannsansuillaiaunn
C 5
D D D TszpanidauasAuRuiuldnuiiug
® nadInilszazdu
Moody’s S&P TRIS Fitch ANREUE
P-1 A-1 T1 F1 Hoanasansnidianueianisinunisaaiawaznsiuiuiunselussiumnnn &
. ada - vy y NI AT
ANMAREINANIN uaztinamuarldiuANANABIaINNIRATAT ST UiRANTY
fuAuAIRm luszALRY
P-2 A2 T2 F2 Haannsa1sudian ueiafi1un1saaaua s sRunudwunsalussdus wasd
ANanInsnlunstszuilsravdulussAuminela
A3 T3 F3 Heanamansnidianuansnsnlunsiissuilsrasduluseiunaeniuld
B B Fauaunsnlunisdrsenilszazdunideudnsgeuus deanuansiennulduiue
T4 % :
c c ae9geIRIANANNTD IuNNsE sEuillAR s RN muana vy 1
D D D Wuszauiagluannzintiaanszuil lnadeanamaisuilldaunsasszaenidouas

A a v v °
AuRusUlam N s

NHELUR

(1) WATaIUINELAN (+) Y178 AU (-) ¥TaLa1 1 19 3 Aevinaiiiy R LuNANLANFNTIARIN WIS uALAsARN e TuszALLREaTY

2 AndEwing (tha) azszylisaaindudunsiniauaniveusunsinne lulssmaduiulszmelng

a el B a a
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Namiﬁhﬁumummﬂﬂmumu

% AINTIIIAN % il
HANITATENIY S T B T R R PSTERLLINEH
= > Year to HRAUNAN HRUNAN ERAUNAN ERAUNAN HBAUNAN HBAUNAN
AUgA U 30 SUINAN 2563 - . - - - JGENILE
Date 3AAU | 6 LADY 11 10 1l .
(1 9UIAN 2549)

KFFLEX -14.48% | 9.48% -0.40% | -14.48% | -11.10% | 0.69% 4.16% 5.35%
futiadn (Benchmark)* -1.85% 9.12% 4.96% -1.85% 0.30% 4.57% 5.43% 6.78%
mmﬁumummmmiﬁﬁLﬁumu 25.81% 20.17% 16.73% 25.81% 17.32% 15.01% 16.35% 19.50%
ANHEUNG 1 B9FNTTR 10.76% 8.74% 7.19% 10.76% 7.94% 7.22% 8.10% 8.69%

1%
o o

WNER ¢ AEHE9R (Benchmark) Ae
FUNARAULNUIINARAUANNSNeTLUL sz lng (SET TRI) #4nda1 50%

N

2. HARBLWUTINgNETENAT IR UaLRsTgUNRIRsaN ANRAARTIAT T INe dRdau 25%
. A . e 5 - iy
3. gnmeenidaudindszan 11 wafudeendt 5 Auum waeees 3 swiarswadisdaunalugy ldun suians

NFIWN, sUIANINANT Y uazsuAng Ingwidize nasinas dndow 25%
a g ve ade o a P e a o o & 1o oa
(Euldariiainnamesiiunulsivaisinmid (Net TRN Index) NRAsSUsIIUN 31 AATIAN 2562)

'
a =<

Ao .
* m@mammummamwmﬁ%m pudunanauunusadl

*

nauiiAeiNa 1A 1ugIgaluganaan 5 I (Maximum drawdown) : -44.70%

v
v o

*ntinasudnsAsliagy 5 1 azuansANintwiuausAdnsIne

nsilamedayganisianiagaanuiin 1 7u 3
04 30 SUANAN 2563

- lsifinnsfiedsaaayuiiu 1 Tu 3 1eanguynnalayananis -

[Dedeaauainnsanmaaautayadadounisiemeauaesyanaiisanguyaralaensalan www.krungsriasset.com
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ngusnadAEuannIneduaznaIauaniwe

“TSR” vianeie luuan@nslunnsderuiinyuinlewdns I (Transferable Subscription Right)

“underlying” MNERe AUAN AT videuannineEnaas

“WFE” 118154 World Federation of Exchanges

1. 2 Uszinn uaza1g2adlAsinIsannIsNanusIn :

1.1.

1.9.

Uszinnlasanisdnnig | neayumnkaNUssniuTeauituauLaraneg lungunaw ‘AT Inuaus” Jegtienboamul

dszlamilunisduilasumbaawmunialungunesusanaianuReulansyy [ lumidedaou

Falasenisdnnis (Ing) : neaudangedsandida

_FalAsanadanng (dangw) : Krungsri Flexible Fund
datle : KFFLEX

-szianiazanis : nesuda

Uszimmisnng © nevangeds
-mafuueenglasenis : ldfnnue

caglasanig - - heu - Ju

=2 o dl = o !
- 21glarananedun (nssinvueengdutaanan) : -

Roula (anglasenis) ;

1.10. anwouzlasenis : negyuiedasnuiall

1.11. ANHUZNITAUAUNE L@u@ﬂqﬂ1u1Wﬂ

2. AMUIURUNUEITATINTIANITNBWUSIN YAAIASILT 91U Uszinn siAreanilleauillauans :

2.1.

2.2.

2.3.

2.4.

AMUIURUNULaTAZINTg : 5,000,000,000.00 LW

4 . -
Rouly (Aurntunuaesiasnig) :

A P .
Hamwmﬂqmwmﬂ 210U

AMUIUULUEIAIYIU : 500,000,000 Htiael

a

ATLAND
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2.5. i"?ﬂ']’llﬂ\‘iﬂii’]ilﬂ\ﬂquﬁLﬂu’ﬂ‘ﬂ’iﬂﬂ{ﬂm‘ﬂ :10.0000 U

v "y v
o o

2.6. 4aA1TUAN8IN"9A9TOATILIN : 1,000.00 LM

v oy oy
o o o o

2.7. yarrdusnaeansdstenssdnly | 1,000.00 um

v
o

2.8. YAATUAN28IN9A9LIEAY : 1,000.00 LW

2.9, AuumEad N8N 9A LAY | 100 Uilag

v
N o

2.10. yarvszasuAurae luiny@dua : 0.00 U

v
o

2.1, Ausumaeayuaae Wty 3dusn : 100 wise

2.12. SEALBUAINNIAYN ;

3. igUszasAraclasansann1snayusIn TianausIn Ussinnnamusan ulainan1saamu ansuziias Measyuly
Asdszina nMsamuludugidameasamd dssinnuazansdiunisamulunannindudaninddudu wianmsmaancalag

asd o
TAUNATAINY
3.1. dmguszasdredlnsenis :

WedudiuniseantuszazunanisrazenauaraaINNIsa L luAT a1 swie U AeNanIull uaztuen InanissanRuuaIngau

M lluazanniusie Iamueuulauanissuinivun l$lulasenisdanig

3.2, UssnNNeWUANUIELNENIIAUIIN : HAN
NIASNUIBIUTELNEN TRV UULILINAN :
- A9 : i vuedadaunisasulumnsansy

- p9@nInid : ldfivuadadaunisasulunsansni
3.3. UTINNNBINUIINATNAN UL AL

3.4. dszmnaauanunisasmulusnaszng : nesunamuuuianud@smialuiassinalsume
manuadndaunisasulusinalszme : linwuadadaunisasulusinlssme
wRuNsaulusnszmAunedan Tdifiu 0,00 dunizeny

v

3.5, wlaunensdia (63) :

3.6. Maaauludtyny@ennsateutin (Derivatives) : 8991

3.6.1 dausvasduesnisasmuludtynyrienaassnd : ARlARTAgUsasAiiaanmu@es (Non-Hedging)
a . . 1o ¥
Hulounanisaanulu derivatives : wuulaidudou

3.6.2 38n1711N"12A"1 Global Exposure limit : Commitment approach

fn9ndaunisasnuly derivatives g39ga (Maximum Global Exposure) 13471 100.00

3.7. maawulunsansnidryauteanaasaninuil (Structured Note) © agvu
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o

3.8. NAYNENITLTUNINBWL (Management Style) : ;qu"ﬂﬁm@ﬂizﬂﬂums@aﬂdnﬁmd%m (active management)

3.9. failadn/gn98a (Benchmark) :

1. frinanauunumnnatanannineduialszmetng (SET TRI) #ngdai (%):50.00

2. 8nmeenidatueinisyan 11 aaRuideandn 5 &1uum waewes 3 suanswididawalugy iun suiansngamn suiansndnsing uas

& o o

su1ANT Ian e NAWINANE dndau (%):25.00

¥
3.tmm'auLmumuzgm%mmﬁmﬁﬁuﬁﬂmﬁgmmﬂmmmmmmmﬂmwﬁ%ﬂ Andau (%):25.00

NG

Ao o o ad A & = A ao o = < v =
1319M4An131089UENE Nz AnuLL s a lunaFeuiie un LS EmAnn 1 aduAd LAz S a N m%qmﬂmnmuu‘ﬂﬂmmWimnuw

v tneusEndanisazdamedeyauazuselifamunauasonietwdanuiviuninsasuulasingin Aesunanaaniummin

13
o o o '

uazwea lumaiasuiatdnsenanaiiunisaslsenmaluiulefienizimannis mealueaidawuannnldlslemnianndeyaluns

o

rnAulanayuls

¥
o Ao

atglafinnun lunsdinsulaauulassiaddaie iduldmudlsznia ReulauardenimusvesunanBEmdnnisawu uaziise Usznie
farimuneIdtinauAMENsTNNIT N.4.6. NEaUNIAIUNIANANITAEINUTIBINBWUIIN wazAe nnidauulasiagdnlunisld
a A:ll:ll v o o a o Ad,ln/ M Yo o A ¥ o o ' a ] a o a o o v dl
wWhenieulunsdindeendasadzesiatinlilidaindedamedeyadnasinangnsely lnausEniiEmdnnisazudainsiasuulag
rananaligfembaawumauasmdiiiunisdssnialuiulases 3¥mdnns nelunadamuannsaldlselumiandaganns

o

nAulanayuls
3.10. ANHOLNIANUNARBLLNLLBINEWY : AeranauunuuULlidudau

3.11. MeavBaanuaiuulauiansamuLaran TRy ;

AR ANNLRN ;
MeaziBuaiuFnngTuulauIanisamu

1. nawuiulaunanisamuluiseillidmanninduasninddunaanaunismaenualaediau lnadndounisasusngn aztivagiunis

o

AnAU1RIAILTENAANITATNANNIMNNZaNTUgN19N1 Tl luLsa s U

2. UEndnnisenaaauiudtyngenisatsmi nefinadududduanludtunnseneasamiifingts wsndanisasU o i wllan
naninouaisasaliil

(2.1) i lddmguUszasmireulaunanisaauaeanemuiiesuy uasdeshifidansuzidunisndeudiaanudasinunsin viedunis
waeuiananauunwizenadlszlamiluEinis{uizeiAsgia (Credit Derivative)

(2.2) Wunsiiatlsz&nsnmnIsLEUIsN19a9YY (Efficient Portfolio Management) nalaidngilszase ivoanaaai@es (Hedging) an
a o
i

A ldane (Cost reduction) Wiaiiskanauunulaglaiifinau@saunneasueeneililidnAty (Return enhancement)

P v
o o a o

3. UiEnann1senanaulunsansidansuzaesdyantesaasamiuddldiuaumivteuaind inauanenssunis n.a.a. il U3

Q"mmm:ﬂﬁﬂﬁmmﬁ@uh LATUAN mmm‘rﬁﬁmmﬁumi N.}.A. M?‘@?gqﬁﬂdﬂuﬂNXHEiNﬂqi n.8.5. Uszn1Anviue

4. 1FENAANIeIAs U uATaswimisngssing d9ldun wanninehivansansieanlnayanasialssmauazianeana lusinelsuma nn

WANINUTTNAIZNITNNG N.4.5. WIBAINMUANNIINNIG N.4.6. Ysznariinua liaeuls
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5. 13maANseraasulunsasuiauselszing deldun furienhasmuiiaueia luselszma suwdninosManznssunis n.a.o.
A o o ° ¥ v
wsedinauAuEnsTunIg n.a.68. Usznieniivunliaamuls
v ¥ 1
et nalsde 4. vsade 5. wnsEmdansiullamulusialssmasuiuuduiundifesss 75 1esiunlasudnassiiaiunsniGuly
aenulusngssng UEnaan1s10699uA93 1un151009 RuinERAINd 1NN UANENIINNIg N.8.6. uazsvFendisanuaulanieunaniy
npuneuardnassRuamuluielszmain iiunemuldlae lifessenfangfevissau
6. Ruawudouivae WEnananisaunsaawu e $temaansu noaisnaiifieom asasmiisadudan Wendnnindizaningau
d 4 aad Y o o . y s
auidermenualagdsaunNTIANENIINNNG N.8.5. WiadtinauAnznsTung n.a.68. Ysznianivun liaamuls
. o s o . A
7. lunsAmuadadaunisawuaesnewuainsdautlszinnaesnemu Emaanisenalidudaessaznansaiisonso sl naay
Atk lonmasdamuiudfny
(7.1) 199z8z1987 30 FUNAUANNEINUIN
. o s . 4 e o b a a o L,

(7.2) dwszaznaisedldlunisamieninddureinamuiiissanladiuadineiu vieduldaumiseasu vieiesenisaeu vl fes

Tadifinndn 10 Juvinnns

3.12. MeazBaansawulusnslsume -

3.13. dsznmuemanyinevanind@uau wian1mmeentalnedsauiiazamu :

3.13.1. dszinnasmanyningvisaningauau siveniamnenualaeisauiazaaululssme :

UFEndansazamuriauasanlsslamlianizainuanning nindduau vidennanualaeisausdalaatrwmilizanaiuetaudsynia
ARIENITNNIANALAANANU YTalsznAdinaIuANIENITNNIg N.8.A. Muueassie U Buwslunsdlinnznssunisiniunainnu wie
Ainauaniznssinig n.a 6. WeonuiugeuzedlsenAudlaviaiiufndsenmisednsuzaaswmdnningvizanineddudanisnenua

ImeAaau
/U 1: 91915 TS (Transferable Securities)

o

1. 191819 TS MHNBANdT R9ndnInen1stiula o wenmileannindduludewauzesde 3.13.1 TalauaniBauwdninosmasutou Al

= LA

sy o a4 A Ao g oo o :
1.1 VLNNﬂJﬂﬂqﬂuﬂM?'ﬂN@uyLﬂWWmFLMNﬂﬂmuﬂ.ﬂq?zﬂiﬂwuﬂqﬂﬂqqﬂuﬂﬂ']Nu@\iwuium?q@qi

O] q q

' + + ' ' '
= A

1.2 gnwnsoulaeuield (auinsdliidusouaniu vise sadtyan14Ru 78 Rewlavnuudaulews neswuldaniunislfinssulandng
= P % A a ° A A o A9 2,
Benfadlunansldnnadsnsingunneniuus vielReulalineswuaunsneerugeennanslé)

Q ]

N A o A v Y = o o \ o < A o 9y 2 yyad o
1.3 Nﬂl@ll@Lﬂﬂqﬂ‘i_lﬁ]?q'&'ﬁ“ﬂﬂﬂm@ﬂﬂi‘uﬂquu@:ﬁﬂﬂq?ﬂﬁ‘uﬂﬁ;\? Lﬂuﬂ?z@q'ﬂﬂq\iﬂmql@ﬂ@ sﬁ\?llﬁ"iiﬂ/l'ﬂﬂﬂqi'&qmqj‘ﬂmqﬂ\i‘lﬂLW'ﬂuq wilsenaunig

U au
'
A oA

- . = v " 4, = Y e a a4 Ce d o o
wansnunsndulaaauliatnainane uazidayamanasieuyargfssan Insdeyasinaiadesdegeainunasdeyanimanalagadnmi
AuuanI TN reduneansL sy siuana

2. gruantiRuazuannuaflun1sauEeIRsaInisRNanAn e luda 1.

2.1 lunsaindunisasulusouaniu videdadtynyn 148w NeannsarsdinaiaiiednszutinisAn dauaniiu wisesadtyoynl4&u Asnaiasies
= o o e o o 42/

Hnnsfuendavizeiuseslneynnafall

(1) swrmswigisel 13¥nRunu vive L3dAsAnvesTias ANNYUNNEdARegINAnNtuNN TR

(2) SUNANTRANAL

(3) FUIAFRNANTALATIZS

(4) BUNATIBNNTINEATUATANN TN TN EAT

(5) AUNANTRAUNIAUNATUIANA WAL At DN wIAaLss A lne

(6) suANTeNTTdeRanLaz i Wil sznalne
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(7) ﬁmmi@ﬁmmmaﬂi:mﬂiwa

(8) AnTun s RusnaLl s ARE Aanuouginuesmanuiudnas (1) - (7)

o & o o o 9 o o v o4 o T 2o = Ly A N >
MU ﬂ’]ﬁ‘ﬂ’]'mﬂ?ﬂﬂ’]??‘i_li“ﬂ\‘lﬂﬂﬂﬂ’]')[ﬂﬂ\iLﬂ%ﬂﬁ?‘ﬂ’]%@ﬁi‘ﬂﬂﬂi‘ﬁ‘ﬂ?@\?ﬁi@ﬂ AEUUTAHDBANAT VINANUIUTININABNLLIE (o) mum:uiﬁummﬂ

+
a = o

1 vi9a fadtyyn 1R Aael

—

o &

2.2 Maawulunmansnddoynydenaasainuel (Structured Note) FoadulunudeuladiaFused

Ao

2.2.1 mmmimmmmwmwmwmLLth Fnsanananauuwnulaadnsdaiu underlying Uszinyifeniu underlying 284 derivatives AN

3:u1umuw 6 48 1

2.2.2 minneasnulunsasifdoyyrteansasaniuel aziinavinlvnewusiesiuneuningdula - nineddwii doadunindduiinesu

'
a

ansnanaule L'ml,wiLﬂuiﬂmmmmgmmnﬂfmﬁmumimﬂ International Swaps and Derivatives Association (ISDA) uazliuniweaun

o '

P S P ' a o o Y o 8 val P a o Py o o v Y o o e
awnsnulasuiield Tnaneunisawmu B¥mdantsfedn iins dawedayaineaaiunisamuietainldnemusessuneuningd@usingn
Wlumisdedaausae

Aa o & = o o o Al & ' v v a P
2.2.3 lunsdiniilunagns i mr:gqsnwwmwmLLtJamumﬂmuummuLﬂmum faennsansiildoynymenassaninudsiesdunan 1y

o v

neyuaNIn lineuns AN mﬂ;ﬁ%mﬂmwﬁﬂLLBJ\medmri@umumﬂLmu?ié?mﬁmmﬁmm@im

o

o =

2.2.4 lunsdifidunsansis mmw@mﬂmmmumsmmu@mﬂluﬂivmﬁ 1FEndansRasafiunisdnliidennasiudaannsansid

o d 1 3 o Nyl
dryryraensaasutiuelassiallineunisamu

A ¥
' a o =

2.2.4.1 WipanasansnAdoyauneanaasami A u LAz uRsya Ay fsssua09n91 a1 IR ATy TR el lUSs TBMA vndui

a

v v
o o

15 uardugainerasusazinon il lunsdindusinaraduiung ainnisaes ddmdnnisliaunuasudeyargfisssunie luduvionis
ol
o i U v 1 a oo o a o dy

2.2.4.2 lunsdiniiamanisniideansznusesaaensasnldyymesaassmiudednslitdary Widesnasaisnddyyigeny

o

' a

ANUTURA I ILAZURYA AN AFIINTBIRT AT TIRATYry TR e asuTielelUf TBMA viuf

i

=

o lunssemiteliinanMisdurunsalidunsansiifidyanternasiminudsdauns douiu TBMA uasinisiauesnemavaninasi

nvualdludszniapniznssunisiiunaaudIAaanITeewIRLazNsawY IR aueaansatsuiiean Tl

e

daud 2 : nsndRuilszinynuias CIS uazwiae property

o

IS ' d‘ 1 Yo o v IS e o dy
ﬂa‘mﬂwmawmi@@ﬂ@gmﬂimmﬂungumﬂ”lmsj mmuammu‘ummzmnmmwﬂumimnumu

1. neddlumidag CIS wazuidag property

1.1, fpnaniRuandulmavaninasiunssmuguisaiuderiuuadvionmans Ts ludaui 148 1.1 48 1.2 uazda 1.3

1.2, ELuﬂiniﬁﬂ@mu”Lﬂmnu’Lumifm CIS 184N8 U ﬂmnummm"\iﬂmqﬁmﬁuiﬁmﬂmmmuﬁﬁﬁ (Wldriunisaamulumisg CIS 284
ﬂ@mummmﬁﬁ‘ﬁ'mnﬂuwmﬁfu,wiq)

121 fimsasulunindduiadulssimuazaiadeniuinemuaananamuld

1.2.2 ﬁﬂﬁimnuium"wﬁmﬁﬂﬁ%ﬂ“ﬁmmmmzﬁ“ﬂdqu (pro rata) waalanadulinundninaust single entity limit m@m@mu&u

123 ﬁﬂﬁimnuium"wﬁmﬁ'aslﬁﬁﬁﬂuqmmmﬁ"mmu (pro rata) udalda Tl mamannNaaT product limit #smsneRui Iy SIP 184
neayutiy

1.2.4 {n1saenulu derivatives Milulimnamaninaust global exposure limit 284N23Y]1L

2. natiiflumiay CIS uanmiiaanniiriinunludeun 2 48 1.
2.1 fpnuantifuasdullaunaninnsilunsawudusssiudariinuadiniunsans TS ludoun 1 48 1.1 48 1.2 uazda 1.3

2.2 apnzideugeans lunaanannineuvadszinalng (SET)

' a o oo a - P I a
q2uN 3 : nandaulszinniquenvFans g sngurinEuen

1

v a A a A Yo o a
s uRUNINUTaR A TNE L LV]’]L\?HDJ']H‘II@QH?UDJ”W@QH

1. SU1ANINTEITE LFEMRuU vize UiEninsAavaddies aungunnednsaeganaanitiunistu
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. BUIATAANAU

. SUIANTRNANTANATIEY
SUNANIENSNEASLAYAUNININNSIN SRS

: miﬁmmmm@ﬁuﬁ@ﬁ@q’mﬁa

. SUNANTWAIUNAE NI ANA AT I At e N Lt sz A lne

- o w
. sunAnsianrdeaanuazsiiduisdszmalne

o N o o A~ W N

. fUNANTBEAIN LN T IMA e
9. anfunnsRuszndnelssmanszmalneduaundn

10. gonfunnsRusielssng NRANHUEIBuRLTUFURNAN 1. - 9,

s = 3 o a
d2uil 4 : genssuUsziavnisdalnadidnynruieau (reverse repo)

o

v o d’/
naaayulu reverse repo siailulumumndninnusinat

1. gdeyoyn senduifyanassiifianunsadidugdeyonlu reverse repo lamunguanging

a

1.1 SUNAINN e
1.2 LiTEMRunU
1.3 U3HNATARNASTRT
1.4 UTEnwannswe
1.5 LFEnseiusie
1.6 ATz ng
d‘ d’, o o = 1 U 1
1.7 newuiensuuas LN ssILAIN TN RUANNg NN BdfasswAswisUszme ne

1.8 HAYAASNHN MNNEIaNZARATTY

o

1.9 dousgnisuasigiauianunguedfaeiini st ssan o

1%

2. As1@130 14 1un19%7 reverse repo Faaidumnsansiail

2.1 panInAiginauaraansniaigindszna lnanstliflunsaisniaigsinelseimasiesd credit rating eeflududv investment grade

& A o a

2.2 Fauanu sadoyoyn i tnsiudn wiseiudesezdu Nsuansndad UEnRunu esumsiinguanaanizansetu iudinnse

'
o =2

= A 1 a
HNU Belengpavdeliniu 1 3

U

+
o

2.3 sauanidu wisesadnyy 4R 7 TSFC udean AR muaduldRunusalaifiu 270 Suduusidueansia uazidusafitainvuald@uile

v @

A -ﬂl
nanuvirelalaifiu

+
o a o

b o a o va  da s o o e o . N . P B ¢
2.4 AQLANWNY UTAMY f];liy’flm U ‘meqvlmmu 90 Jurluusidunann a9l credit rating aginglaneinanilanal
a N A N N 1 o o dldl N . v . . d‘ v o . N
2.4.1 { issue rating #1972 issuer rating @g‘luﬂummm Tnanseiiiiu issuer rating piaadu credit rating AlFuna1nn3dn credit rating 7e81e
Ausae

2.4.2 § guarantor rating @t/ luduAU investment grade

4 A

2 A | a AL = & X JRynpy A Y oy uk '
2.5 aoansviiisiengpemae e 1 T Munsdowlunaisderansmansuil videnddeyasafundedeuazenedeldsediniadamesie
gsnrouaw Tnemadnsuilaananaseall credit rating asnelaagnanilessil

a . . ) " o o - X X A = P X . Y o ' P P

2.5.1 { credit rating ﬁ‘::f;l::@u@f;ﬂu 2 AUALLLTN UTR credit rating sraizeaiauAaslaty credit rating T€8CAUANNANIATNN CRA %
nFaudeuly
2.5.2 § credit rating sveizenag i 3 SuAuusN

2 A | a A AL = & X a4 Ao A A A Y AN ul a '
2.6 Asdiiieiangpamae ke 1 wenntusdoulunainteansaisil wiehddayasefudeteuaydnedsldsadiniadawmese
A87130u4 Inemsnansuilaanaafeadl credit rating asdnelnatineuilesail
2.6.1  credit rating svaizdtiag i 3 SuAUWIN viFe credit rating srazanaWaLAS AT credit rating sazduAsnanamium CRA 1a
uwReuieuld

2.6.2  credit rating sveizenag i 4 SuAUUIN
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2.7 nine@uaunNng1Tinaun e idBNIngen A a1unan 1Nl A 8941 TN UANENIINNNT N.46.5.
3. 928ZIAINIT LT 7E MR reverse repo Faaliiiun 90 1

4. feruuaiiAnnLEndansieeUfiRdmiunisaamulu reverse repo

4.1 Fedlddtyryninsgumninivunlag TBMA vide TSFC

o

£2 ©° o o o A dlil = 1 U Y o d’l
4.2 Furhuanninevizansansidaelilanavideleusde uusdrdneossil
4.2.1 {unnsnevizeleunindenuunli reverse repo Aanaa

4.2.2 {un318mu repo MdullmndsznanznssunisiiuudnnInsuasnanaudnnsnenAasuaninaet Seuly wazaznislunig

e e

AenRuluwnreinewumnuaznIaien sy NULIN SRR UL 09N Y UTIN

o ¥y ' o

L . .
4.3 YarreavannIneriTansa1snme o JuBniudyngn fesdyardullnuannisnisaueunnianiedall

yaAesnannindiitansnansite 81nndi (:9AnTe x (1 + discount rate))
v 2
o a

& o = o DA a = N S IR
NU 79ANER NN mmwnmnumwﬂumezﬁyfymmhwmLﬂumsﬂ@mﬂmwwmmmmmnu reverse repo

a

v
o

4.4 nMamssyarnrenannineiizansatsze o duiu Widullanumaninueinsil

4.4.1 YaA11RIMANNINENTaAIIA1TNTE NINNTT (3§8AN reverse repo x (1 + discount rate))

U

' v

' v o o A = e D2

4.4.2 lunsinyaAmanninegvzansansiae o Audi Biduwldauannislu 4.4.1 WBdndanissesFanigdnyynTeunssudnsluldu vie

U

' Py
a

o ar o A = o v ' d‘ v U o o o A = o o dl
wannindizansarsnasnsaldluniayii reverse repo Iiunneswu weliyar1sanseswmanninedvzonsansizeuazning@unlaun
sananadulianadinissangan neluiuwinnisdaanduiyadmannineviansansizeanaindnaunisiu 4.4.1 duusidunsdlann 4.4.3
4.4.3 lunsdifinadnsnuannisly 4.4.1 uapsnadngar1rasmanninevisansatsiae o &udu dyarnteandiyac reverse repo x (1 +
discount rate) iluanuaulaifin 5 A 1uunn vidalaifiu 5% 1a991A1Tae wRowAawIUlAazAINgT wazinisiuuaBessanaa i ludoyon el
nvualpeiansaniieadaanudessasddoion (counterparty risk) uda uaa. azlidafiunisnnu 4.4.2 fAle
4.5 NMIATUIULAAN reverse repo AN 4.4 TAMMInUASE

o & o P = Yo 2 o aa o
4.5.1 Amuananaeaesniuralslaminemuielaiuain reverse repo aufieiunin1sAuan
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