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1.1, SpnamiBuasdlulmundninnsilunsamuduiesiudietsadmsunmans TS ludauii 1 fe 1.1 4o 1.2 uazdia 1.3
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5
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7. swAnstilannsgaeenuazindinuialsymelne

8. fuANIBdaINwiNLsEmAlne

9. gnntTunisRussudnalszmafidszmelne fuaundn

10. an1uNIRUsNaLsTmA NRANHEINWenRtTUgFuL AN 1. - 9.
daui 4: gsnssuszinnnisdalaadidaynane A (reverse repo)
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1.1 suIAIwITITe
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1.6 suAswiLszinalng
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s 4J = B a a
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+
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2.4 ALANKNY UTARI EL_IEL_IWG],‘]]LQH V]N@W?_AVLNLHH 90 MUULILAIUNDAN BN credit rating agislnag1anilanail

v

2.4.1 # issue rating ¥#® issuer rating ag/lususuusn Tnansaliidlu issuer rating fiaaiflu credit rating #1#x1aNN1340 credit rating szoy
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2.4.2 { guarantor rating 8¢/ luguAL investment grade
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g813044 Jnemsnansuilaananafieddl credit rating asnelaastanilesail
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>
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a18130uTu tnemsnansuilaanaafiaadl credit rating atnglaattailenail

o o =

2.6.1 # credit rating sveizdueg i 3 SuAUNIN viFe credit rating svaizanaNWauRLs AU credit rating sazdusenananiui CRA 14
wReuauls
2.6.2 # credit rating sveizeneg i 4 SusuwIN

2.7 nFFRUAURINNF TN U ML IHLEN IR AE B UNaA N 3NN ATB9E1 TNNLAMENITNNNT N.4.6.
3. $28I1a1N19F TN niLeg reverse repo Faglaifin 90 44

4. fanmuniiANILTENSANTsFiesL JURdmiuN1saenuly reverse repo

4.1 iaslddnynyrnnmsgrunuinivunlng TBMA visa TSFC

v
o

¥ o o o e | 4‘&‘/ = ' % 1Y o a
4.2 Fnutimdnninhizansnansnde llanavideleuse Buwsdindnunissia
4.2.1 flunnsnesizaleunndienuunlu reverse repo fanana

'
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4.2.2 flunnsnamiu repo Milluldandsnnaanznssunisinfunanninduasnatananningddnsaauaninost Meuly wazdannslunig

o

fEnRuluwsmeineuIINuaznIsnian sy nLLIN WA T8N0 U
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3 yaAnvenannindiidensanside o SuBusiudoyo fesiyarniuliauasninisAiuanmnadiniesiail
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'
' v o e A A

HAANIAINANNENETFTDAT149NTD NINNIT (iﬁm% x (1 + discount rate))

U

P
" o o

o al dly 1 d‘ o ¥ o al 1 4‘ | U 49/ o P
YNU TIAND ININL mmwn@mmwﬂmm@a vmmﬂmwmLﬁummwaﬂmwwmmmmmw reverse repo

o

v v
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o 1 o o o A al'& o ¥ @ o (3 =

4.4 NMIANNYAANTANUANNTNENTDATNIRTNTA TU AUIU Wiluldmumaninasisatl
' o P | d'd” i i .

4.4.1 APANIRNUANNTNEUTANIIRTNTGD HINNIN (AR reverse repo x (1 + discount rate))

v
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winmwevitemsansfianananlilun1ami reverse repo Wiunnedu Lﬁl'ﬂﬁ:;{ﬂﬁ’li’m‘ﬂ’ﬂ\‘mﬁﬂwﬁ‘/wéﬂdﬁ‘?'aMS’WZMT‘?;%»'ELL@%W%‘WFﬁuﬁII@uNW
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ﬁwum‘imﬂﬁmimwﬁqﬁ@ﬁﬂmwLﬁﬂwm@'ﬁry{yﬁ (counterparty risk) k&9 uaa. azlsiAfiun1snm 4.4.2 A4

4.5 NMIATUIDLYARN reverse repo AN 4.4 Wiknuandail
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' o o A

, de e . Y . P o eaa 4 . . .
4.6 discount rate Mixn 4 unsaunns fesilunisimmustulagatedsladaanuidasaesgdoyon wanning sensansniaudo
A9 5 : g9n9sNUszIANMTIAENRANNINE (securities lending)

foadlulumamaninosilunisaau Al

o o
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v
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1.1 flaFuluengmilsznaugsia SBL
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WunnensiDeundnning
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o
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3.1.1 Ruan

3.1.2 PINEINIATT N
2
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3.1.6 ATENTVEAIE credit rating ¢/ luduAL investment grade

3.1.7 uﬂqﬁ'aéy']ﬂi:ﬁu‘ﬁ'ﬁmmswqﬁmﬂrlﬂué@ﬂﬂ‘lﬁLLrinﬂmuLﬁ'aL‘ﬂuﬂizﬁ“umiﬁuuﬁnﬁwﬂﬁmﬂ@mu

3.1.8 MIEAMUVBINBINUTINAAIANY (Money Market Fund)
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N
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a o o 2 o val o o dld = U ° dl = ' dl v ° d’l 2 dl
13¥mannIsfiesdn inindauzemnemuifiguninuasian naseludnuiiiasesanissinesyuenadiesdnszuinudennaaiile
derivatives Augaaalinaanafliiamulu derivatives 1iu uaziflulimundninsuanznssunis n.a.m. Usznisiivun
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5. naninauTiaANgmLNsawUlu OTC derivatives
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tyrynandheniisAnunnuuazidayargRssnaes derivatives THLFEMARANMINITILNNIUN 15 wardugaiinerasusiazinen el Tu

eD_

4 gl

° o
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o A A

alflannz credit derivatives ANANBIzERIgINsTITaRLIAENTUgINTsNatenTleaengla Aell

a
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2
2

6.2.1 Credit Default Swap : $aldiun nsanasluguzesziuanndasinuasianineadesiuanuaiuisalunisdiszuiinnu obligation
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o a

M o . . . . 4 Cod oy o o & o
2R4EENTURN obligation 11 TnegdtynyfietlugusiinedssiuauidasiinissyniunasfesinssRunndennasetlssiuaanuides
4 o X < = vy Py o o ° o o Ny | a . P = o
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o PO . . N = . . A . . = =< o v
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o o s a9 Ao A a . < o X X r X 4o
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