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2.4 @wandu araan e wIofnn mmﬂqvlumu 90 TuBULAIWNBEN TIN credit
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rating 8819laatNIRIAIN
2.4.1 1§ issue rating %38 issuer rating aglj'sl,uévuﬂumljﬂ laonydinidu issuer rating
aadtdu credit rating Nl@N13INANI30 credit rating JxELEUAL
242 4 guarantor rating ’e]%lflué'uﬂbu investment grade

25 @mmwuﬁmumqmmaav[umu 14 ‘Y]“IJ‘LW]ZL‘LJU%lu@]fﬂ’]ﬂ‘ﬁa'ﬂ']il@]'i’]ﬁ’]i%% nIany

= A
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aghewiteasil
251 # credit rating 3:9:?{3%6?;1% 2 SWAUWIN B30 credit rating 32828127
\oudeslaiy credit rating szzauasnanaui CRA lalSuufiouly
252 1l credit rating 3zuzemaglu 3 duauuIn
2.6 mﬂmwﬁsﬁdﬁmﬂqmmﬁavl,mﬁu 1 @oudidunzfonluasademsananil wie
ﬁﬁﬁagaﬁmﬁmL%aﬁaLLa:é”NSa“l@i”s’fjuﬁmﬂﬂmwmiammimm Tasamanswiteanandasd credit rating aginsla
tnanitasail
2.6.1 & credit rating S:ﬂ:axuayﬂu 3 SUWGUWIN N30 credit rating 3xBz817
\Aoudeslaiy credit rating szezauasnanaui CRA lduSuuifiouly
2.6.2 {i credit rating szuze7aglu 4 duaunIn
27 NSWTERIUMATFINNNU N.8.0. FRuaLRNLEY
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4. TormwuariauldunusEndanisaasdjuaginsunisasnuly reverse repo

41 dasldayaranesgumuiitinualas TBMA wia TSFC
42 vrawanningriaanasfigelianswielonds LTuudnansmee i
421 Jumsnensaleuanutaninnuali reverse repo @IN&17
422 Jumspeaa repo Aidwldanudszmeanmenssumaminunanninduas
aananannswEinasnaninms 1ol wazAinslunaginduluminseinasnunuuaznistanzynwuun
NIWIFUTBINAINUTIN
4.3 Haﬂ'wamﬁ'ﬂﬂ%'wﬁﬁamwmiﬁ%a o TwSudusy dasflyadnduldawaums
I BINNITN T

. o o & A A& ' & .
URNVIRANNINGAIDANTIINTBAINNIN (3O X (1 + discount rate))

v o @
[

N9t 3eTa = ﬁmﬁﬂamwﬁﬁﬂﬁuﬁ@jé’tyfywﬁﬂﬂwwﬁuﬂmﬁ%a%é’nw%’wﬁﬁ%a
ATMBIIAU reverse repo
4.4 nwse‘hsagaﬁwawé’nw%’wsT%%amwmsﬁﬁ%a b Fush Tdnldenaumaninueiasit

4.41 yaﬁwawa"’nw%’wﬁﬂ%mwmiﬁ%amnﬂiﬂ (3861 reverse repo x (1 +
discount rate))

442 lumtﬁﬁgamm‘?ﬂﬂfwsTﬁamwms'ﬁ'%a ot Suin Tidwldenuannisle
4.4 u’%ﬁ'ﬂﬁ'ﬂmiﬁaaﬁﬂﬂiﬁ@:é’zyzyﬂaummﬁwﬂm?u wiananningniaanasfiauisnllunisv reverse
repo TWlninasnu Lﬁalﬁgamnmamé’nw%’wﬁﬂ%m'}miﬁ%aua:wﬁfwﬂ‘ﬁuﬁiaum@”\mﬁnLﬂuvl,ﬂmufiﬁmi
AINE1? myiui’uﬁwnwﬁ'@mnfuﬁ;&a@imé’nn%’wﬁﬁa@mmiﬁfﬁaa@mﬂdwaumﬂu 4.4.1 Viwuaidunstany
4.4.3

443 lunydifinssntanuaunislu 4.4.1 LEAIHATINAAIIBINANNI NI WIBAT
TG0 t AU flyadniaunityad reverse repo x (1 + discount rate) tudrwanlaiifiu 5 Suuin wiald
\Aiu 5% 289m1ande wdudiwaulaszdnit uasdimimuadasdinan iludyandildtmualasfianson
ﬁaﬂaﬁ'ﬂmﬂm?mmmﬂé’nﬁyw (counterparty risk) U&7 U3HNIaNTaL ldduAwnTaN 4.4.2 Ale

4.5 MIMUITLYAEN reverse repo 1 4.4 T uameait

45.1 ﬁwmmmmﬁm%anuﬂ”uwaﬂiﬂwﬁﬁﬂamuﬁﬂ@ﬁumﬂ reverse repo
aufeTundmasuam

452 dwradunorinisy wiadiwmwnuiduueagniue reverse repo 10
qiﬂﬁwﬁ'ﬂamuﬁay;ﬂ”u@;@%'tgnuni’mLﬁmﬁ'mmzﬁia@maaﬁmu@lﬁmmmﬁdﬁﬁrﬁﬁwﬁmu‘giﬂﬁulﬂqiﬂﬁw
wikianuanninevwianafigensanindauilonaw 4.4.2 (d8) maoqsmsuﬁl,ﬁm'm reverse repo 18N13
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3522 sasyaldiiu Al TSFC \ugaan Adtnauauldiiuauds laifin
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12 sanaande

13 sasruanawsn
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1.5 1o

16 1sudy

1.7 avfingududrlnaimed aufiduide arinfesrUsznauduindmsadaudsany
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UWINANBGE
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o

= v 2 ) ) ' ' A X
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A A . i A ) & o oA o A o . v A o X
lunsdif derivatives 4 underlying lu@THAY 1.7 - 1.8 @TUAINENIADIUANHUSA I

3. wanunusilANLANNT S underlying tuawdh

3.1 WJuarinin1sinunadsnsdIwI s i aE 9T % ‘[@mﬁmﬁ:wmdﬁagamaa
. A o A o o A o o A o o
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o aAda o ' a = o =
3.21 QATBNINIINTLINYAIDYIILWNEIND IﬂﬂLUu@T%ﬂﬁJﬂﬂHm:lﬂaﬂHm:%u@
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322 euiiffesdsznauninuaduniaifsitosnunasdniatinduiy wioudu
Frfianasmiainauay
323 euiawlawonain 3.2.1 uar 3.2.2 Mdwluauiiawluasudiuesit
3.2.3.1 Lﬂu@ﬁﬁﬁﬁaaﬁﬂi:ﬂafuLﬂumwmw%aé’tytywﬁﬂamummmamu
lalasass
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o

anuluananndosygiulasassudalduadulaananinmuad single entity limit vaanasnusin

3.3 Jussiiflasuminamlosaoduidanuindatauasiwing laagndsszain
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34 fmsusasaziiiug ama@iaL‘ﬁ:a\‘lLﬂuﬂ’s:a‘imni’uﬁwm‘imuﬁaﬁﬁm‘nauaiaga
athaingnInk

35 sl,umﬂﬁ'Lﬂu@ﬁﬁmjuﬁuﬁﬂnﬂﬁmﬁ aRaInaIRIiIwIIINaudsaEn9nite
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o Aa o o e o ') . A [ Py
3.5.2 ﬂ%uaumiﬂﬂﬂmmwmuammmwmﬁaquu (spot price) B39310H [Aabin)

p89win (futures price) TavFudlnasmaiaualadudnita
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PoInIBUITNIeddsinalnaniadislizine niafwisnaFuiuazuSMInusEnsamuaa sl
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4. AANNUINITIN MAANINI FUNLNEINDFDNTTITERRANATENNAY (cover rule)
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v ¢ a a o o Aaao & A a
5. AANLNMWMLNNLANEIRILNIIAINUNNIG U IZRIALNDINITAAANNLEEN

AAd Ao o X ) A . 9 oA A @ o ea A
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6. %é‘nmm%ﬁm@wﬁm%’umiamﬂu OTC derivatives

uSEndanidasialiideanaslu OTC derivatives ail
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6.3 @Jé’agmgﬁmhwﬁaﬁusaﬂﬁﬁmiﬁwgm: derivatives LilauS¥nianistasuale

7. wanunasilndNdanIun Tt duasuanly credit derivatives

v3EnIanseasdjuanuisenluasi
7.1 wndudsanle credit derivatives ldlaniziiNanMsaaanNuLFBITINUK

U

72 dudugdyaldianz credit derivatives NilanwmzraITINTIIRIaBUIAIAL
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pinTanatnienile af
& v 1 qldv = dl v
7.2.1 Credit Default Swap : ¥3ldun nsanaslugiuzddadsziuanuiioidiu
wsdaniipidasnuanumannlunisdiszniiany obligation vaIEHNWUAW obligation i langdmyanfaglu
o o { o A v o a % ¥ o { 4 Aa . &
PuzdnslEanenuEssinzynRwizdesisziiuaudaanastadsznuanuLFsLiioia credit event 41
= XY & @ A ° o A A4 A X o iy o
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ﬁvxmmwymss‘ﬁaﬁmu@lﬁ@mﬁﬂizﬁ'ummL?{'m finifitnsznilidaifia credit event 4w obligation 318n5le
imﬂ’]i%‘l’iuﬂuimmﬂ (First to Default Swap) ‘Vﬁ%mfimﬁ@ credit event %uﬁ".l_l obligation 31 HNNILAT Umi%ﬁ\‘llu
Ngy obligation Favzimstrsznanwanzludinaasdunindoiu uatoanasazasuriruaiiotfia credit
event %uﬁ'u obligation 1N ﬂﬂ’lﬂ%ﬂﬁj&l (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 43'dur m3anaslugmuedfausziuanunies
PasfuNsWEd198sMiinannisanssvasnanauunuiiezlasuanfunswdsneas Iﬂﬂg&fﬂmﬂﬂizﬁumﬂmﬁmﬁ
mi:aﬂw”uﬁa:ihﬂwamammu‘l,ué'mwmﬁﬁaé’mmaﬁ@“ﬁﬁéﬁ”ﬂdﬁdﬁ'ﬂﬁmﬂ@amﬁmmuﬁamnaaﬁu ez E I
aand (fd) vasyadgAsTnvesiuningdrads w‘w‘aLLaﬂﬂ"'umsﬁ;ﬁaﬂs:ﬁumwaJL?U@%:Iauwamaun,muua:mu
MR (@d) mawamﬂﬁﬁﬁmaoﬁuw%’w5513501ﬁﬁuEij”mﬂﬂ's:ﬁ'um']m?m AUNI132LAA credit event BIa
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JamIasnuluniiag private equity la landashifidarmuaniaianlanlddamudynwuainniidaanas

U 9

ﬁ‘hmmﬁufm‘hﬁ%amu

78



B-INNOTECHSSF

U5 LNNVaIRANNINGRION SN A DU ‘w%amimﬂanNafmﬂ%%ﬁuﬁazamﬁlmhoﬂszmﬂ
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