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3. | reverse repo i 25%
4. | securities lending laiifiu 25%
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ﬂimnmnu’l,uNm‘imv]mmmumu

A1iA net exposure MinanNN1saswli derivatives
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R3S RINEUNHUIIRUN19AIY (Portfolio Turnover Ratio, PTR)
SeUdnadud 1 woAANIEW 2562 Dedud 31 fATAN 2563

PTR = 24.26%

PIALBEANITAMU NIIRHNIETU LAZNIINBNITLYNANULBINDIYUIIN

mmuﬁﬂmm?mnu M 31 FANAN 2563

i1 18

YAAIAINTIAIAAIA % NAV
nannsneuTansne@uludszine 13,675,859.83 2.88
HuNINgUIAIg
TRIS
Rate A 10,000.97 0.00
FITCH-LONG
Rate BBB 4,570,323.43 0.96
FITCH_TH-LONG
Rate AAA 9,095,535.43 1.92
nannsnemTansnedausslssna 459,685,625.88 96.87
MR
laaanzidaulunanavannine 459,685,318.87 96.87
HulnsuIAg
FITCH-LONG
Rate BBB 307.01 0.00
ﬁmgryw%ﬂmm'qwﬁw 1,392,760.34 0.29
ﬁmaﬁ‘ﬁlﬁ’]ﬁdﬁ’uﬁ/m’]LL@ﬂL‘]JZdQI?_Iu— Vi];lty’}LL@ﬂLﬂﬁiﬂuﬁwﬂﬁ"Wi’Nﬂi‘ZWM
TRIS
Rate A+ 1,397,588.43 0.29
FITCH-LONG
Rate AA (14,320.17) 0.00
Rate AA- 9,492.08 0.00
fur (232,158.88) 0.04)
anﬁ 519,600.00 0.11
il (271,267.03) (0.05)
AnldaneA9ane (480,491.85) (0.10)
YAAMINERUGNT 474,522,087.17 100.00

a =l o a o d’ dg/ =l
- ﬂ@\?‘l’_]'lééi/ﬁmﬁq‘dﬂ?fﬂﬂﬂ@ﬂﬂﬂ’ﬁ‘?’l@%ﬂﬂ“’v@ﬂ’)ﬁ‘LﬂEN‘ZI‘W -
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PaazideanIzauludyofesisacsmtn o 31 fa1AN 2563

dszinndyayn Adnyeyn sz yandeyeyn % NAV  Jupsuninun nlsmnanu
(Notional Amount) (net gain/loss)
FoyrynfiensBeiu Smsuaniae

drynulafiidn UNA.5.N79ATDY5EN faafupnnaides 108,068,109.50 0.0020 19 .8l 2563 9,492.08
Arynynasiic UNA.5.0ANT el Haarupanuies 42,322,778.00  (0.0631) 5.8 2563 (299,484.57)
ArynunWadiic Uua.5.nanslng flasfiuanandes 57,374,385.00 0.0494 25 W.tl. 2563 234,606.03
Arynynasiaic UNA.5.nANT e faariunanuides 24,129,632.00 0.0078 3 6.A. 2563 37,068.35
Arynynasiaife UNA.5.0ANT el Haarupanuies 18,097,290.00  (0.0138) 3 6.A. 2563 (65,719.44)
ArynunWadiic yua.5.nanslng flasfiuanandes 17,915,975.00 0.0005 3 6.A. 2563 2,601.94
ArynunWasiicg Uua.5.nanslng flasfiuanandes 41,240,777.30 0.0161 9 1.A. 2563 76,607.52
Arynynasiaic UNA.8. 17 el flaaiunnuides 73,290,867.60 0.0978 12 W.81. 2563 464,171.92
Arynynasiaic UNA.8. 1T el faariunanuides 57,914,329.00 0.1967 25 .. 2563 933,416.51
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o ;e )
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2
A3 A- A- A- 3
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' o
Baa2 BBB BBB BBB AuIeteey unosine 14 e
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Ba1 BB+ BB+ BB+
Ba2 BB BB BB ANUEalasNdsEALLWNAN
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B1 B+ B+ B+ ¢
Ii,e
B2 B B B ANTetieng lunmuaiaiuan Sa
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mﬂm?ﬁ%ﬁumm@mmnumm

% AINTINIAT % AL
HANTTALTENIY N T T T T PSTERLLINEH
: o Year to HAUNAY | JAUNAY | HAUNAY | TAUNAY | HAUNAY | TAUNAY
AuqA 14 TUN 30 AAIAN 2563 . - . . . TAg9nIs
Date 3 1A 6 LARY 11 10 1l _
(23 WaAANIEIY 2559)

KFSINCRMF -0.75% 0.99% 6.65% 0.76% 1.25% N/A N/A 2.53%
Faiddn (Benchmark)* 6.94% -0.84% 1.63% 6.91% 4.91% N/A N/A 4.77%
ANHNAUNIUTBINANTANTUINU 7.85% 2.11% 3.24% 7.20% 4.38% N/A N/A 3.87%
ANNETUEIUT BT TR 4.21% 1.85% 2.15% 4.02% 3.53% N/A N/A 3.43%

UNEWAR © % AEHE3R (Benchmark) Aa AT Bloomberg Barclays US Aggregate Total Return Value Unhedged USD 1u@r1@£3um"5‘ﬂm@u§g
diusesiununisiesiupuidasinudnmuanidasy iawauwinpanaduuin o duiiawn aandadaunismdoyondesii

Anudesugnsuaniasuliieand feusy 90 vesaA Ruawuludilszma
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nanuiiAeinar1nugegalugasaan 5 I (Maximum drawdown): -15.18%

v 1 1
v o o o

*ncinasuanssliasy 5 I azuansAfiadwiausAansIne L

nsilamedayanisianiagaanuiin 1 lu 3
U 31 fA1AN 2563

- lsifinnsfemdaaaayuiiu 1 Tu 3 1eanguyrnalaypnanils -
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HANNTANHUILUAZTRYAN1TAINUTBINENY PIMCO GIS Income Fund, Class I-Acc (NB47)U1AN)*

Performance (Net of Fees) 1 Mo.

Class Institutional, Acc (%)? 038 1.27 765 352 372 512 6.03
Net of 5% Preliminary Charge* -4.64 -3.79 227 -1.66 2.03 4.08 5.37
Class Institutional, Inc (%)* 0.40 138 774 355 3.75 5.13 6.05
Net of 5% Preliminary Charge* -4.62 -369 235 -1.63 2.08 4.11 5.40
Benchmark (%) -045 -1.30 1.27 6.19 506 408 —

Past performance is not necessarily indicative of future performance. The benchmark is the
Bloomberg Barclays U.S. Aggregate Index. All periods longer than one year are annualised. S| is

the performance since inception. * Performance shown is on a NAV-to-NAV basis in the

denominated currency, excluding the preliminary charge and on the assumption that
distributions are reinvested, as applicable. * Performance shown is on a NAV-to-NAV basis in
the denominated currency, taking into account the preliminary charge and on the assumption
that distributions are reinvested, as applicable. A preliminary charge of up to 5% may or may
not be deducted from the subscription amount depending on the distributor from whom you had

purchased shares, as such this may not represent actual performance returns.

Top 10 Holdings (% Market Value)*

FNMA TBA 3.0% SEP 30YR 1.9
FNMA TBA 2.5% AUG 30YR 5.5
FNMA TBA 3.5% AUG 30YR 5.4
FNMA TBA 2.5% SEP 30YR 35
BNP PARIBAS ISSUANCE BV SR SEC 3.0
*tﬂBS**

U 'S TREASURY NOTE 1.8
U S TREASURY INFLATE PROT BD 1.6
FNMA TBA 3.5% JUL 30YR 1.4
U S TREASURY BOND 1.0
FNMA TBA 2.0% SEP 30YR 0.9

*Top 10 holdings as of 30/06/2020, excluding

derivatives.

Sector Allocation (Duration in Years)

Government Related -1.92 i

Securitized

Invest. Grade Credit

High Yield Credit

Emerging Markets

Municipal/Other*

Net Other Short

Duration Instruments

a =l o a o 4’ d’l =l
- ﬂ@\??’vlul,ﬂﬁmZ‘dﬂﬁ‘fﬂﬁﬂ@ﬁﬂJJ’ﬁ‘W@uﬂNLW@ﬂ’Iﬂﬁﬂd‘ZiW -

Il .68
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1032
M 0.59
0.00

1 0.06

il 22

USUNKANNSWEgvaNISNOYNU NSVAS I1NQ



uii1 23

— . .
ED:;?}E?',Z{ % Duration Weighted Top 10 Industries (% Market Value)

Bank:
<1Year h 5 anis
Electric Utility
1-3 Years B 32 Financial Other
Technology

3> Years M 50 Healthcare
5-10 Years 32 Wireless
Aerospace/Defense

10-20 Years I 55 Integrated Oil
Non-Captive Consumer
Finance

20+ Years -9

Real Estate

-100  -50 0 50 100

*da3a 1 1ABUAATIAN 2563 AN Fund Factsheet 784N83YUHAN
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ﬂ?MLﬂuﬁu'}ﬂVlﬂ’]T’ﬂ’ﬂﬂ’ﬂﬂ‘ﬂ’]ﬂlﬁm\ﬁﬂﬂﬂﬂﬂﬂ’]ﬂiﬂﬂ fﬂ@qu@mmumLmenmmm“Lummmumu

1. nachflumdae CIs

1.1. ApnantRuazidulimuuaninausilunissuduinaatiudaimuaduiunsans TS Tudaun 1 42 1.1 48 1.2 uazde 1.3

1.2. lunsdinnesuliamulumiog CIS 289n8ausan nasusanAinaasesiulauianisawuail (Wldiunsamulumiag CIS 104
NBINUIINNBIANTIAWUTUNEIATUYIY)

1.2.1 #nsamuluninddudadudssinmuazaiinmeaiuinesuainnsnaamuls

1.2.2 ineasnulunine@duial4is Auanmudadau (pro rata) uaalanadulimuuaninoust single entity limit 2a9n09yuLW
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1.2.3 insasnuluning@duialdis Arwanmndadou (pro rata) udaldnalulimuuaninaust product limit druduningdaunidu SIP a9
NBaYLLY
1.2.4 @nsasnulu derivatives Aullanunaninoust global exposure limit 289N83YL1Y

1.3. lunsaliinasussiamesluawulumioe CIS 28enemusn nesusmAinafeslilinemumiames

2. nschiflumae CIS wenwileanniinuualudoui 2 4a 1.
2.1 Apnuantimuasiduldnuvdaninosiiunisssudunaaiudanimagmiunsans TS Tudoui 1 4 1.1 48 1.2 uavde 1.3

2.2 apnzideuderns lunanuannineusialsymelng (SET)

daudi 3 : nindRudszinndudnwiansaafiauvin@uedn
Feadludushmienmannilauwin@udnaesdiudineil

1. Su1ANINIEITE LSEMRuu vise UiEninsRavaddies aungunnedisaeganaanitiunitu
2. SUNANTRANAY

3. SUIANIANANTAIUAIIEY

4. SUNANIRENSNEASLAYAUNININNSINERT

5. miﬁmmmmmauﬁ@ﬁag’mﬁﬂ

6. BUNANINRAUIAUNATUNANAILATIU At aN LTz mA Ing

7. sunansiilennsdesanuaziidnuiesyinelng

8. sunATBaaNNLMLsTmAlng

9. anTunsRuszudnaszmasszmalnedugundn

10. annfunnsRusineszing NRANHUiasReafUgFunAIN 1. - 9,
d2uil 4 : genssuUsziavnisdalnadidnynruiehu (reverse repo)

nsasnulu reverse repo Aaalulimsmaninausinil

1. gdryeyn sleadutifiyprassiimansnsndududdaunnlu reverse repo Iamungunnglne
1.1 surANIWITTE]
1.2 LiFEmRunu
1.3 U3dninsaRnasTies
1.4 UFEmmdanniwel
1.5 LFEmlseiusde
1.6 susuaLlszmelng
d‘ A’l o s a ' v 1
1.7 newuivensuyuas LN ssILAD TN RUANNguNNBdfaeswAswisUszme ne
1.8 HAYAASNHNMNNEIaNZRATTY
1.9 dausEnisuazigiauianung e anseulszan
2. A31@130 14 1un19%n reverse repo Faaiumsnanssail
2.1 ma"\mamm*g”l,mLm:mﬁma‘mﬂ%ﬂﬁmﬂi:mﬂ TmﬂﬂimﬁLﬂum&’mwmm”gﬁmﬂi:mﬂﬁmﬁ credit rating ¢/ lEUAL investment grade
2.2 sauanu sty 14Ru drstueln Ann wiserudsrazdu Nsuansnidise UTERun vsasuAsnEnguEnaenzAnaaau i
o dJ =l A ra
N9y Teflangpamae iy 1 0

+
o

2.3 fiauaniiu wesadoyoun1dRu 7 TSFC ludean AdmmuaduldRunusaldinu 270 duiuusdueanss uaziusanienivue ldRuiianas

@

4 Ay
nuvisaialsaidiu

+

> N A o

2.4 sauanidu sadtyan 148U viveAnn ARy ldiiu 90 Swluusiduiiean T8 credit rating aginelaae el

gl

nawuidlangerilnaveasunmauAuiansaedn 15/02/2021 Page 18



a . & . ' o o ~Na . . v . . Py o . . b
2.4.1 { issue rating #1372 issuer rating ’aq‘luﬂummm TnensunLilu issuer rating pailu credit rating AlFu1a1nnn3dn credit rating TzaIzAu
k%

nael

2.4.2 { guarantor rating 8¢ lugWAL investment grade

'
= 1% a

d’jij = =~ a dli = d’l d’j dld d’ = v a 2/4' = '
2.5 peransuiisiengaamaeldiiu 1 I Aaunzdewlunainiernansarsuil wienddeyamafundeieuasdrdslddalinndawese
g813041 S msnansuilaananafesil credit rating asnelnatinauilesail
= X X 2 f o o d X X prp = Vo X . Y e ' P P
2.5.1 « credit rating azﬂzmu@giu 2 AUALLLTN UTR credit rating sraizgadauAas Aty credit rating TE8CAUANNANIATNN CRA %
wReuieuld

2.5.2 i credit rating szavenng i 3 duduusn

v

j‘dJ = A a & ldlli? = ld’l/ ‘d’l 4 lﬂld dl 1 lﬂ: A v a !/Ai] a ]

2.6 neansniisiengaanaelidiiu 1 neuitunsdoulunaintenansansni wienddeyanafidetieuasdnedslidainmadawesie

Yo 4 L4
A18170uTu InemsansuiAINaaRasll credit rating atnelaatinauilesail

y . y .

2.6.1  credit rating svaizduag i 3 SuAUWIN viFe credit rating sraizanaWaUAS AT credit rating szazduisnanamiui CRA 1a
wFandeuly
2.6.2 { credit rating szaiveneg i 4 Suduuen

2.7 NINERUAURINNF1TINN A NMUAIRNIAN IR e AE 1WA AN N ABIF1 TN BANIEAIINNNT .55,
3. P28ZIAINTF LT TE MR reverse repo Faaliifin 90 41

4. fermuainAnALTEndansfeelfiRdmiunsaamulu reverse repo

4.1 Fedlddtyrynnmsgumniniuunlang TBMA vide TSFC

o

% ° o o o A dldy A 1] 2 1Y o g
4.2 mummnmwwmmmmsmﬂﬂmwmiﬂum LILBALANANTTUS AN

4.2.1 {lunnsnevizalaunindaniuunli reverse repo Aanana

LAY

4.2.2 flunnsaaany repo Aidlulilanulsznannznssunisnidunanninduazaaiauanninednsaauaninet Reuly uagdsnislunisgin

RUlUUNIBINEUIINUATNIBNNTLENI LN SN R UIBINBIUIIN

o ¥y o

4.3 yarresannineiTansa1siae o JuBuiudynyn fesdlyad1dullniuaunisnisaiuemnuiinissall

P
=

yaA11emAnMineliTansansNe 1nndn (91A"Te x (1 + discount rate))
Yz .

A 1o al ° v ' o a U 4‘ g ﬂ‘/ o ar o A
YNU TIANT ININL mmmﬂmnu‘miﬂmm@‘ Q_,Iﬂ;ﬂ'ﬂﬂﬁhﬁlﬂu\iLﬂuﬂ’?sﬁ’ﬂﬁﬂﬂ‘V]i‘WEI‘I/ﬁ‘@Mi‘W@WW]’]N reverse repo

P '

P v v

o U o o o A elld a o 4 o o
4.4 NMIATNYAANTIBINANNTNEUTDATIATNTD D AUIU ‘Lmﬂuiﬂmwamﬂm*mmu

4.4.1 yaAesuaNYiNEiTanINaNsNTe N1Nndn (ae1 reverse repo x (1 + discount rate))

' v

' o o o

4.4.2 TunsunyaAmannineizanTannge o

U

= v 1

Audu Tduwl)euannislu 4.4.1 WBdndanissesFaniddyynTeunssudndluldu vie

oo o . . 4 gy o e o v om ol o
wannindiisensansnasnldlunismi reverse repo iunnanu e liyaAsusasiannindiionasndeuwazninddunlounnsinaig
dWuldmnadgnisdanans neludinnisdnanndunyaruanningdiisensansnaeanandiannislu 4.4.1 duwsidunsiipnn 4.4.3
4.4.3 lunsifinadnsnuannisly 4.4.1 uananadiyarreananninevizansaside o duiu yarieandnyaen reverse repo x (1 +
discount rate) iluanuaulaiifin 5 A 1uunn vidalaiifiu 5% 1aemAna waausawaulaazandd uazdnismuuaizassenana i ludyondels
° a = o = ' X % 1o a @y v
Mvualpearsauniisadaaanudessesddoion (counterparty risk) uda uaa. azlinfiunisanu 4.4.2 Ald
4.5 MIATUIULAAN reverse repo AN 4.4 THANUINALE

o 4‘” o rdl = Yo A dld °

4.5.1 AaniangsnTasaniunatlsyTamMneasuielasuann reverse repo auliviunansAwam

= o

4.5.2 Auwnnailuseganssd wdaawanmnlusangniued reverse repo Ngsnssniinasuiied fuddyyinemasiuuazidannas

. N v e o ¥ y e e o A 4 . o d Y da

Mvua liansnsmisdudseniinugsnssulagsnssuniianuanninedvisansarsigevisanind@unlaunu 4.4.2 (f3) sesgsnssuiifinain
~ [

reverse repo 318n1381 1A

¥

) o o > o E o 2 = o < ] o o oo a4 o
4.6 discount rate Nu I lun1sANI mmLﬂumimuum"ﬂuimﬂmmmﬁ@wmmmmﬂm@ﬁmmﬂ NRINNTNE UTRATIRTNTALLAN

a9l 5 : gsnssnisziannsIiENuaNNSWe (securities lending)

¥

saadulimuuaninousilunisaausail
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1. Adyny Fasdgdryyrandreviadudlasulueugalilssneugsiananminedilszinnianisnistinuas eumanmine (Securities

'
Al 'Y

Borrowing and Lending) (“SBL") tnelunstingdtyeyndanananszyinnislugiusiaunuaesdas EﬁmﬁmLﬂuuﬂﬂ@ﬁ\iﬁﬁmmmﬂ@zn@ugiﬁ@
wseanfiufansldmunguaneine

1.1 glasuluenaymlszneugsna SBL

1.2 suAnsuatlszinane

1.3 ﬂmnu’*f\luvj

1.4 swanaiennidiuaznsdesanuialszmalne

1.5 SUIANIWIEITE

1.6 LiTEMRUNU

1.7 LFEMmAnNTIwe

1.8 Wdmlsziudin

o o= v '

1.9 newnuduyAnaTRya AnINeRUIaamus Az asaus 1 Aruunauhl

U q

1.10 negyuiiwiatiwigydisanis

1.11 BAYAAAEUANNTAINIIUANENIINNNS N.4.6. UszniAfiinue

o o oolg wal g o e e o v oo oo A BN VR : o 9 o
2. MANNINEN it mmLﬂumﬂmwwmimzuumthﬂmnmwmmqumumﬂu@ﬂmw ﬁi'ﬂﬂ@ﬂ‘ﬂi‘WﬂV}ﬁuWﬂ’Wi‘LLMQﬂﬁ‘SLVlﬁLLVIEWﬂMu’W]L‘]ju

wemziemnanniney

3. MIiTaFunuanlsyiu UiEndantsdiaenniiunngsail

o

3.1 anfiunislifinenaimeFenuandseiuandaniedulssiunslitunanning Tnefeadunaniseiumsil
3.1.1 Quan

3.1.2 madnInIaiging

v o v ¥
o o a o

3.1.3 Fouaniu Aadoyoyn 19Ru Thsduen Agn viveriudszavdu 7 suianswaiiad UTEnRunu viaswiasiRnguanaani s Anaan g

=~

AITHNU

3.1.4 FouaniFu wie adtyryn 4G 7 TSFC udesn PfdmuaduldGuaiusaldifiu 270 SwluusddusansmuazidusnftanimmunldRuile

3

= ﬂl v
NenNviTaLie s

+ P2
o a

: 4 . va i . S S L . L4
3.1.5 siauanu svdtyryn 4R vrernn ety ldiiu 90 Fuiuusiduiesn 39i credit rating atinslaaeinanilanadl
3.1.5.1 duduAN e iaTRsAN N AN WERY (issue rating) 198 SuAUANNINTaNRL09RRNAINEN TR AATYNN (issuer rating) B
Tudusuusn Inensainidu issuer rating Aaaiflu credit rating AFN1AINANTA credit rating Tzaizdusae

v o

al o o 1 d‘ A val o Yar Yar o o A ¥ SO/ o . I o o .
3.1.5.2 HaUALIAITNUN L”ﬁ@ﬂ'ﬂ‘ll@QQNﬂWiXQﬂwuiuﬁsquZ@]?U?'ﬂ\i HIUBIRN HAANYIAY M?'ﬂﬁiﬂ’?ﬂi‘:ﬁﬂu (guarantor rating) @gslu'aumu investment

grade
o oo
3.1.6 ATIANTUUNY credit rating @qiu@umu investment grade
3.1.7 wilidemdsziunsuwarsmndizeidudean Wunnamuinedulseiunisaundnning Wunnemu
3.1.8 MILAINUTBINEWUIINARIANY (Money Market Fund)
3.2 andiunslinesuiinssndvavisensauasasanissiuniu 3.1 wideaiiunisiaedsauiaclna i uaa. anunsndsdudisenilianann
wanusziusainaslalnendi
3.3 Wnmandsziumu 3.1 Aneeuiingsn@ns Wleawisensserserinliliaunsotadumunanysyiuiuls duusdiduninisdudasyuil
¥ e o o L z
mndeanasluganssunislitumnanming e

2y

3.4 AsayarIvANUsyiu o Audi wanndnviFewini 100% esyaAmanmingy litx

°

3.5 Tunsalnandseiudutuan TWhihJuassinanldamulneiunlunined@uasil
3.5.1 RurnlusuiAsniiiehizesu A INRNUNILIRNIZARFIT

+ v
o o

3.5.2 iinsRudnvizasadymyn149Ru Ml

3.5.2.1 1RsRuen vive Aadtyy R 7 swiaswdiae 13dmEunu wisesuansiinguaneanizansaau Wuginnssyniu

+
o

3.5.2.2 fadtynyn 145un TSFC Wudean N wuaduldRuausalifu 270 duiuusdueanss uaziusaniaiiualdRuliansanuviaiiie

i
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o

3.5.2.3 Aadrynn I RuRTany ladifiu 90 Tuduusdunean 398 credit rating atreuilsatnalasail

gl

3.5.2.3.1 # issue rating 39 issuer rating ag/luduAuuan Taeinsdifiilu issuer rating Fiaidu credit rating Aldunannnsdn credit rating 9vely
fugng

3.5.2.3.2 # guarantor rating ¢ luaueL investment grade

3.5.3 AananInIAiging

3.5.4 reverse repo &§LATA19NATT Ine

4. AneuzuazanssdrAyaesdynn WddyiddneuzuasaszdAnesdymudszmadinauamznasuninTuanninguas

'
=

naauannineIsedanuaneaiuszuuau dyandnuaslitunanninduazuanisziulugsnssunistuuas Iddunannineg

3
o

a9l 6 : g3nssNLszIANAY I Tarea9Mn (derivatives) AMNUANLNKNNITRINUAIT

1. Uszinnduan faudls vidauannineanads (underlying) 2849 derivatives ﬁﬂﬂmu%ﬁﬂLﬂu@'ﬁmryﬂﬁﬁmﬁ underlying etintlaatnmilnise
vangaEnafa

1.1 wi“wa"ﬁw?'in@mummmmnuﬁ

12 dmsaenide

1.3 fmsuaniaeniiu

1.4 \ATAR 1T credit rating ¥138 credit event 1{lusi
Tunseii derivatives #19891fUsIAN8S underlying 119Au :1ANTIEeBeRINaaReauIANTaqLT (spot price) WETsIANATY YN TRTNEADIMILN

(futures price) Wil %198 291289 underlying Aunlaildaail vi3e underlying MifluasAilsznavaessaiisanan deadlufiaaniuasng

v v 1 ! v
ndnarnaasdameldatnsunsuanafan

2. Reulanisawu UiEndanisazaiiunisamulu derivatives ldsaiiia

2.1 Ifszfeaiunisasmulu derivatives uaz underlying 184 derivatives Nazasuliatiedaaululasinis

Y o

2.2 \Wunisddusdoununlu derivatives agnalaaginaniiasiail

SRR AR

2.2.1 \{lu derivatives NTau18 Tugueaune derivatives (derivatives on organized exchange)

¥
o

2.2.21{lu derivatives T9TaNeuBNAUETIaI1Y derivatives (OTC derivatives) Aa%

2.2.2.1 natihilu OTC derivatives Tuilszmalne feaflgdynrdndrauiiadu suaswadiad sunasfdnguanganizdnAiau faunugens

U

derivatives udimiﬁ"] derivatives
2.2.2.2 nsaliilu OTC derivatives Tusnsiszina fasdgdryanandreniladuifiyraanlafueunalidsznaugsiia derivatives iagnialsnig

miugualagmaeumiuguasuanyninduazaaiananninemiluasnn@nansinyaes 10SCO vizaniduanninaes WFE

v
¥y o o

aa gy 1 PO | . . = s v T 9 o o= v Sy o
2.3 TunstinazrasiinisdiszuilanenisdenaL@uAnIle derivatives AULARY aumuummLﬂu‘wiwmuwﬂ@mummmmnﬂm MU vLN'J']

o

nasuaziiudiansfiuneuvseinindene uAuAiuinix

' v
o o= oA

3. m’fﬂmmm’mﬁmlﬁﬁmwmummewrﬂﬁi@miﬁﬁiwﬂmmmizqﬂﬁu (cover rule)

P DI = = ! ° A o , N v o & 3 a
ummmmimm@m‘mumwmmmﬂ@muw@mm'wLLazmmwmmlmmqummewamnWimﬂ@muﬂwmmm?mummamﬂmLm

derivatives Augnaaslinaannaflanaulu derivatives Wi uaziulmunidriineuaniznssunis n.a.a. Uszniaiivun

4, vaninoueTiNANgWRINNsamURRTRgUsrasditenisanaanudes

q

'
a e o

TunstinusEmannis aenulu derivatives 7 underlying laild@uneaiunindAunazanaanui@ss n1saauli derivatives Aananasaaidulyl

ﬁ]ﬂmﬁ’éﬁ’]ﬂ/ﬂ\‘i’]uﬂmZﬂiﬁ‘Nﬂ’]i n.8.6. UszniAninus

5. udnnauTiiNANg1FLNsa9Ule OTC derivatives

151 9pn13esdn liidannadli OTC derivatives Aail
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A Wednyaunandreuileauaniuazudayangfsssuaes derivatives WUFEMARNInsunndui 15 uazdugavineaesusazinaw vis lunsal

o

MussnatafluduvgavinnisaesizEndanis Taunuazudsyaagisssun e luiuiinisdalil

=

5.2 lunsdinifawenisnidawanssnusasAiLes derivatives aeiefitdadndty Tgdnyndndenierunuazudsyargfossuaes
derivatives TWi3Enann1aMaLiui

e S < o vl 1 N A oo o v 5
5.3 @mytyﬂfamchwmﬂuﬂ@u‘lmmmwgﬂu: derivatives iiaL3Emannisinsaels

6. nannriinENd uiunadduedtyayly credit derivatives

v o

sndnnsdetfumantenlafsil

6.1 i ugdnyeyu credit derivatives flanizivanisanpaudaawini

e
o

. . .
6.2 iwugdtyeynldianie credit derivatives NRANH MU I89INITNFRINELIARNTLgINTNRE1aMTeE 19 1A AT

v’

. ) . Ay y
6.2.1 Credit Default Swap : T3ldur nsmnasluguzdesziuanudasdinuasianinaadasiuanuaiuisalunisdiszuiianm obligation

P N H e S Y o & o ) - 1Y & o o
WD HNNUAIN obligation U Iﬂ?_l@. zyﬂpm@qlu”wu:amﬂﬂ?:ﬂummmﬂ\mmsxaﬂwuw%mmmimumm@mnmsn@ﬂﬁxﬂummmmmﬂ
v 1

a X 4 = v = o = ° o Ay o a X o 2 o °
ifin credit event Iulneazina Wieanasmauseiuannu@easuinvuaiui (lunsainldifia credit event fonnasaz@ugaluduasuiinun
AuLnF) 1193 laddn obligation axiliesanisifen (Single Name Credit Default Swap) %38 obligation #uangsnanisgenivualigune
seiumnud@sailiniftrszvilidienia credit event Tufu obligation $1anslasenisuilalluseusn (First to Default Swap) visailieiin
credit event Auriu obligation $18N"5lAs1ENsuilluNgw obligation Feaziinstiszaatiwanizludauresduningsneiu uidannasazasy
nuuAieliia credit event Iy obligation y)nsnenslungs (Proportionate Credit Default Swap)

dny W o o ey o da 4 nee
6.2.2 Total Rate of Return Swap : #eldun namnaslugnuzddet/sziupuidesre@uningdedaniinannisanaszesmanauuninas las

Anduninednads Tnefanedseiuanau@esinmssyniunarananasauunulugnsaamiednasasafidndeiudnsaend uniuiiazanas

1
o =l A = D3

o I o ey oo o o o o o o f oA A& =
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' a a
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i

'
o
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6.3.1 fualdtsAuldmungmng uarlidmeudaiunguunadnfaavanningduaznaiandnnindvidangvnnegau

'
° o~

6.3.2 ddanuuaimn lansnnmua 3 lunmansutaniiviedyaynTaanaatsnind credit derivatives wuansdadauidalyl

Y

6.3.3 liifidanuunlinesudassnldaaudemeliungdnymyn

3.13.2. Uszimaaandnninegvisaningdduan wisenismnennalaedsaunazamulusielssmna :
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