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(1) ANuAEIAINIsAnTRtsEuirasaannsIas (credit risk)

gusuanNdeliedon  W&EeEN VREge

Tnnjreenasnusan AAA BBB FNi" BBB

(2) ANNLALINAMHNEUNIUIRIYAAINUILIRIYU (market risk)

agLafeIMINERUN \Fe16i CET

NBINUAINU (portfolio duration) gnd 3 hen IRIGCURIREN 13531 318953 | snnan sl

. GO CENEE
ANHEUEI LB

HANNIANELI (SD) 5-10% 10-15% 15-25% >25%

(3) AnuEEsaINNSilAsuLlasaaIansuanitdaay (exchange rate risk)
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Ausuanuidaiavas sznnaunig AnNFIU ilsznnqunis
" " ASIANS/HRANASIRNS uapauuny | nsawu HRABLUNUT
ASIAITNAINY
) National International | UBIATIANT nauazlasy

rating rating (pail) @ (Fatl)
Rudnsuianstlssinnilszan - ASFitch 1.80% 15% 0.27%
Ahli Bank (ABQK) — n135i
Rudnsuianstlssinnilszan - AJFitch 1.44% 14% 0.20%
Agricultural Bank of China (ABC) — au
TTnsRusnuuuiiszazioan - A/Fitch 1.24% 18% 0.22%
Bank of Communications (BOCOM) AU TATls — AU
Ruehnsunarsdszinnilszan - AJFitch 1.49% 14% 0.21%
Bank of China (BOC) — a1
Runsunasilszinnilszan Abu Dhabi Commercial - A+/Fitch 1.35% 10% 0.13%
Bank PJSC (ADCB) - anigauiuiailiand
Ruensuansdszsinndszan - Baa2/Moody’s 1.29% 8% 0.10%
Security Bank (SECB) - Watltlud
fustinrsumsusialszmalng . Baa1/Moody's 1.21% 21% 0.25%
FIN] 1.40%
dszsnnunisanldananasu (0.15%)
ﬂ?xmmmm@m@uLmuﬁﬂ@mmﬂﬁ%u‘ﬂmm@?{ﬂ 1.25%
sreizinaInaany (Inatlszann) 6 AU

UNEILNP -
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Todn Ay il mﬁma“ﬁlmmrjwmmumqﬁmﬂﬂ?nlﬂuuﬂmLi‘]ummm?ﬁ'u MdmL‘W'uLﬁmmmmwﬁizqi’ﬁwﬁu V1
1. Industrial and Commercial Bank of China Asia (ICBC), 5. Bank of East Asia (BEA), . China Construction Bank (CCB),
1. Doha Bank (DHBK), fi. Standard Chartered Bank (Singapore), fi. Standard Chartered Bank (Hong Kong), Union
National Bank (UNB), 6. Qatar National Bank (QNB), 5. CIMB, 6.Al Khalij (KCBK), . Commercial Bank of Qatar (CBQ),
FUIANTNIANEU LLUBYA, mwmwﬁmm”gvlmﬂ, UFEN ANIAE A07A (NUNTU), 1FEm fladlne date s17m (MU, LFEN
fnaagda sin (HUNT1), UNA. INABU BUFAWITEA AauiAtiL 4179 (NVTW), UIEN LAKA LA LENd aNfin (NUNT),
131 agsen walilnes aals Aa a1in (Wnew), FWIAT NIeATRgSEN AR (NW1TW), sw1ANT dlaldnd Ina Anin
(1Y), sUNANT RAlE AR (RUNTW), UNANT 1ANTaAIN (Tne), su1AnT een@u (Ine), sunans NasRrIAL A
(NPNTW), FUNANT SUTNA ANTA (NYNT), 155 1af (Iauaus) adn (1u1auw) LL@:/M%ma‘ﬂma‘ﬁﬂgmﬂlﬁmﬂummmu
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1H5uenmanss wazagnialfinisminuguaesdinauAuNIINNIg N.6.0

mafiansansmidadraulunisauenemioamureinaswumnii ifidunisuansiidninenu anuenssunis n.a.6.
1H5usesnsarngnsiasaasiayalunisdedgouaainesnusu vealflssiusavisananauuniaesiios aayuiiaus
e 19T sEmAnNIsIfaeumuieyalumideTtaudouag iayad Aty o dui 6 AanAN 2560 uaaRatANIzTRsz el

guzguiinteulunisinfiunisrednesumnuarteiusesindeyasnagniesliiduia uazliinligauddnyiin
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AR ELNEANNLR SN

3 a ] a o a ¥ . .
ﬂ"l’r]ﬁ‘]J’]Elﬂ'J']NLﬂﬂﬂ@']ﬂﬂ’]iNﬂuﬂ‘ﬁ’]igﬁumﬂﬁﬁdﬂﬂﬂﬂi'}ﬂ’li (Credit Risk)

ANNIAENAINNIRATATNI UTI09EBaNAT1413 (Credit Risk) MuN8De NM19NAIIUNANSUALANUN TN IIATIANTNAIY1

(credit rating) Taiiludinyavanseatiarinaunsnlunisdnsenil ‘Emﬂﬁ@ﬁmwmnmmwﬁwLﬁuqmﬁmumumgmzmiﬁumm

k4 . . Y v = ' o g
HBBNMAIIAIT credit rating "ll‘ﬂﬂ'VJ;LLQi‘%ﬂtEIW’JN@Q’]N‘MNWEIL”IEH‘ﬂ L’N[ﬂﬂiﬂu

AAA  AAA(tha)  Aaa AAA  AURLILAIARAINAR HAdAANTIgaTiaz lia1NN9D
dszuiilimuniivun

o 4. AA AA(tha) Aa AA  AUALLATARTEYAINILAZD 2N RANAE AN Ay i
SEALNUIRINU I P
- AT TTURIARINAMUA
A A(tha) A A AR ANA T @ 1N 30T s U LM NN LA
BBB  BBB(tha) Baa BBB  aomdsninunaneiaylianunsadnssuilldmunnvun
sEAUNAINAN A1NI1 AN N3N Andn Amdssgaiasli@anunsadnssuillEnnnivun
UIRINU BBB  BBB(tha)  Baa BBB

AMBELNEAMURENAINAMNEUNIVABINAATUUILAINU (Market Risk)

(1)

Anannisiaeuutlasresdnsnendedeauiviadanieuen wu annziAsegianisamu fadeanieniniiesialuuas
siatszina usiu TnesainsansuilaziaaundasluiiAnimssdinuiunisnlasuulasaesdmnsnenids 1 windes
g P o o o & o g A ‘& <& e v o PR
panidelunainduduuetiind fudageau dnanenidavensnansinesnluiiasgaludos AiusAInTIa19uln
aanunauniinazinisgennaluszAusmaincias Tnanasumundeng et ueanindaunadnu (portfolio duration) geas
Hlanavd@yiunisaaunlaedsauinndinaesusanid portolio duration AN9

ANALINNY AR AN INETnawuIaNamUazitAauLLasinuiTeanasanadanauen Wy an19ziAsgia
nsasnu tademieniailasvislunazsinalsemea iusiu Fsaziarsnunlfianen Standard deviation (SD) 2849N847)1U393
WINNBIYUIINEAT SD g9 LaAIINaeyusIndAuiuNauaInnIsilanuLlasmess A uannindga
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AR VBINUIL AU LT nmnumm\muﬁwm@ﬁummmﬂuﬁwﬁlﬁumm’@u wizneinlslugasiiunuds NBINUTINAY
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