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1. ANNLAEINNNISRANATTEUNURILDBNASIANT (credit risk)

credit rating A4

AUALANNUTaNadU L ulRINBIY Y

national credit rating Gov.bond/ AAA AA, A BBB G‘i”m'i’l BBB unrated
#in A9
credit rating A3 fusuAMNLdatadiulugeIna
international credit rating AAA AA, A BBB G'Ii"m’i"l BBB unrated
UNELUR: u,a‘mﬂ?ﬂiﬁnmnumnﬂuﬁuﬁumﬁmhﬁﬁﬂﬁ@mﬁundw 20% 1849 NAV
2. mﬁmﬁl’mmnmwc‘i’umummgaﬁwﬂwmvgu (market risk)
@mmﬁ'wmw?wﬁﬁuﬁ@mu AN 3 Liau 13 D9 31l 3t tes5d NNN9 51
#in A9
ANHUNIULD 5% — 10% 10% - 15% 15% - 25% > 25%
HANT9ANLTILIY (SD) 5in a9




3. m’mlﬁmmﬂmimnuﬂix'ﬂﬂﬁ'n (high concentration risk)

- m’mLaﬂw’mmimnuﬂix'ﬂﬂﬁ’ﬂuﬁ@’anB"li’]mii’]ﬂalm"muﬁa (high issuer concentration risk)

ﬂ?i‘@ﬁnuﬂi‘g“ﬂﬂﬁﬁ 10% — 20% 20% - 50% 50% - 80% > 80%

o

lugeannananssiu BN /4

- m’mLﬁmmnmsmv‘!unszgnﬁ'fs’luummqmﬂ’mnﬁﬂmqmmuniiuuﬁq (high sector concentration risk)

N1IAYUNIZANER < 20% 20% - 50% 50% - 80%

lunuangRaI s A1 &4

EY)

UNELUB: ﬂfamumuﬁmmmummqnﬁaluuurgqummmiimmms

- ANLRENAINNITAINUNSEANAI luUszinalalszinanie (high country concentration risk)

ﬂ?i‘@\muﬂi‘g“ﬁﬂﬁ’? < 20% 20% - 50% 50% - 80% > 80%

3781 9EmnATIN A1 &9

UNNLLUR: NBIYUIINENTAMUNIzanFa lutlszimeniang

4. pnatResannmsidagunlasrasansiuantilasu (exchange rate risk)

Yl e o » ” . ~= o o
nstaariumnLAes fx NanaaAfauNamNn U9FIUY ANEWUA latlasnu

£ 49
u

wanawn: neausninistlesiuaudasainmadasuulasesdnsuanilaauliiianndn 90% seaRuaauly
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AUALANNUNLTaNaRe | Uszununs | dndaw | dszununig
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ATIENS/HRANATIANT | WARBLUNY | prspayu | HARBLUNUY

= 0
ATIRITNRINU o e
National | International | 189A31819 ﬂ@ﬂnu;:%:]‘ill
o (2) 1 G
rating rating (sinll) (nal)
Runsuianstlssnnilszan a9 BBB-/Fitch 1.62% 18% 0.29%

Bank Rakyat Indonesia (BRI) - aulnilide

RusnsuiAsdssinniszan ves AfFitch 1.55% 18% 0.28%

Doha Bank (DHBK) - n1a1%

1TmsRusnuULNszeZ9a1 289 Bank Negara Indonesia BBB-/Fitch 1.52% 18% 0.27%
Persero Tok PT (BNI) #1a1ilaeasn - aulailide

Rugnauiansdszinndszan aa9 A/Fitch 1.23% 18% 0.22%
Anli Bank (AHLI) - n1sng

RusnsunAsdssinnilszan veq AfFitch 1.23% 18% 0.22%

The Commercial Bank of Qatar (CBQ) - n1ang

RusnsuiAsdssinniszan 1es AfFitch 1.11% 10% 0.11%
Bank of China (BOC) #121:14A" - A1

794 1.40%

Uszanunizenlianenasyu & (0.20%)

Uszanmnsuanauunuiiiemisnamuarliiuide i detumisnamulaadnludf (set) 1.20%

FEEZIIDNINITAINU (Tnzilszainne) 19
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aupaniilesnuatsylomeamuiuindny e livnlfinndomemindduiiamudsuadldednediiodnfy vl aaansh
mmdwmmum@ﬁmaﬂﬁmuuﬂmLﬂummm@/ﬁ@@ﬂmmmﬁ'u 1178 L‘W'uLﬁmqﬂmmmﬁizq?ﬁwﬁu 1% 9.Industrial and Commercial
Bank of China (ICBC), f.Industrial and Commercial Bank of China Asia (ICBC Asia), f.Bank of East Asia (BEA), 4.China
Construction Bank (CCB), 5.Standard Chartered Bank (Singapore), 5.Standard Chartered Bank (Hong Kong), 8.Agricultural Bank of
China (ABC), 6. United Overseas Bank LTD (UOB), 5.Abu Dhabi Commercial Bank (ADCB), f.Mashregbank PSC (MASQ), 6.Qatar
National Bank (QNB), f.Security Bank (SECB), 8.CIMB, 5.Bank of Communications (BOCOM), 6.Al Khalij Commercial Bank (KCBK),
9. First Abu Dhabi Bank (FAB), . Emirates NBD PJSC (ENBD), 81115 NNadu luavin, mnmmﬁmm”jlmﬂ, ATNANTIETUNANT U
dszmalng, 1359 AN1AY AR (WM114), WS waus uaus 1and anin (Wu11w), 13 eysen unlllnea eels aa afdn (Wumw),
5UNANT NINATEYEYN A1 (MW11Y), 5WIANT Tlawdud e e (wungw), suians Hall adn (WnTw), swIANT 81ANTA9LATIEIT
(1‘*/1?1), FUIANT DONAL (Tvm), fUNANT LPESAUNAU AR (WU, TUIANT FUTNR AAA (NIT8), LFTEN o (»L‘VlF;ILL@‘Lmr) _AA (NUNTW),
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ANNIAENAINNIRATATII U I09EaaNAT1413 (Credit Risk) MuN8ie NM19NASUNANSUALANUN T N 1IATIANTNAIY

(credit rating) Taifludinyauanseatiarinaunsnlunisdnsenil ‘Emﬂﬁ@ﬁmmnmmwﬁwLﬁuqmﬁmumumgmzmiﬁumm

k4 . . Y v = ' o g
HBaNMAIIANT credit rating "ll‘ﬂﬂﬂuﬂi‘zﬂziﬁ’JN@Q’]N‘MNWEIL”IEH‘ﬂ L’N[ﬂﬂiﬂu

AAA  AAA(tha) Aaa AAA mmmmmmmmm ummmmmmmmviummm
FrazuilEmnuivun
s AA AA(tha) Aa AA  FUFLLATARIEAINILAZD AR AR ANNN AL T
STAUNUIRINY o
FANNTDTNTTURIARINAMUA
A A(tha) A A AR AINA L I g 1NN st s U IR NA LA
BBB  BBB(tha) Baa BBB  aomdsinunaneiaylianunsadnssuilldmunnvun
o o ' ° ' ° ' ° ' o ' a a:l' ' ° P °
sEaUTEININ A1NI1 AN N3N Andn Amdssgaiasli@annnsadnssuillEnnnivue
UIRINU BBB BBB(tha) Baa BBB

AMBELNEAMNIRENAINANNEUNIVABINAATNUILAINU (Market Risk)

= = o s g Y o | a o 4
(1) Weannisidasuulaseesdnseenideauiviadaniauen idu antasdsegianisasmu fadanianisilesvivliuay
| @ v g = = s o = o & o
sistszina usiu InesiarnsansullazilfeundasluiiAnimssdaniunisdsuudaseesdnsnenids 1iu windnen
panidalunaiaduduue vl fudogeau dnsnanidaaasnsansminasnluifiazgaliudos AwiusAInsa19uln
aanuneuniinariinsgennaluszAusaiaia Tnanawusnntenswaseaningdaunadnu (portfolio duration) geas
Hlanavdyiunisaaunlasedsauinndinaeusauid portfolio duration AN9

A Ao \ o o ea = o & A o \ a
(2) ANy aATasiannIndgNnauTNamuazilagullaunnIwiTeanasandaqunauen Liw 4nEiATEgNA
N1389YU fladanranisilieaialularanalszme sy dearivaisaunl@annen Standard deviation (SD) YBINBINUTIH
VWINNBIYUIINEAT SD g9 LaAIINaeyusIndAuiuNauaInnIslanuLlasmess A uannindga
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