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1. adaan dasiuiifuanadefinaunsainiuagdouanlu reverse repo ‘leanu
nguanelng

1.1 sw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 usEnilszdusda

1.6 fin.

1.7 nasufiuy

1.8 fifyrmaniinguinaanisindodu

1.9 fHhuninmsuassgisanvaaanun)uunaineaiansvudsyuna
2. anansitalunisiia reverse repo siadiiluasianseod

2.1 asndimeiginauazenasaiasgsvlszvea Taansdiiiluasaisninsyg
avszinadagil credit rating aglududu investment grade

2.2 B/E P/N nmswuphn fAnAn Msauunsvﬂ“z?u 7 5W. u9. uFasuA1TNL
na‘mmmawuammmu Lﬂuwumsuwnwu sﬁoua'\ﬂmmaavl,umu 11

2.3 B/E w%a P/N v TSFC lugaan AfiAvuaiuladiduaiudybiviu 270 Suily

weiSuaaned Ltaul,ﬂummmmuum‘tﬁ@mﬁamomw“saLﬁa“l,m“l,ﬁu

2.4 B/EP/N nIafAnNn mumm“l,mnu 90 Jutiuwsiuviaan defi credit rating atinv
leateniiododl

2.4.1 fiissue rating w3%a issuer rating atlusduduusn ‘I@mnsmﬁ'lﬂu issuer
rating siagiilu credit rating 'siu1a1nn153n credit rating seavdusn

2.4.2 i guarantor rating atilugudu investment grade

2.5 mswmwwﬁoumummaa”l,mnu 11 ‘Vl‘).I'Ll‘VI Lnﬂu‘lummmsﬁaﬂ'\umm'\suu
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2.5.1 i credit rating suﬂuauau“tu 2 duauusn wia credit rating SYHLEIN
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2.5.2 {i credit rating szazeaiaglu 3 duduwsn
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1.2 we.
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1.5 vsEnisesduds
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1.7 nasnuiuy
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2.6.2 i credit rating szazeaatiu 4 duaduusn
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3. szaznaInsulseuiiuag reverse repo eaglitAu 90 Tu
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syazenITiaudn'lady credit rating syavAUGINE1IAUT CRA
1etlsauiauly

2.5.2 {i credit rating szaizeniaglu 3 duduwsn
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2.6.1 {i credit rating st uauau‘lu 3 duduusn wia credit rating
seazeninudaslafu credit rating sea azdudonana i CRA
TeitFauiauly

2.6.2 {i credit rating szaizeiaciu 4 duduwsn

2.7 NINHRUBUAIUTAR TN UAUEATINATT A.Q.6. ATUUA
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3. szaznainssuhszuiinag reverse repo siae'liiu 90 Ju

4, w"ari'mumﬁmﬁuﬁ UR3. savdftiasrnsun1sasnulu reverse
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1. adaan siaofigdayandndaniaduglasuluauanalvilsznaugsia SBLIag
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1.1 g'le3uluayannisznaugsia SBL

1.2 sin.

1.3 nasufiuy

1.4 suimsiianininiiuaznssavaanuslsenaine

1.5 sn.

1.6 wy.

1.7 ua.

1.8 wsEniszdudia
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1.2 sidn.

1.3 nasnuiuy
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1.5 sw.
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3. maeusaisanudnilszAu uaa. sassiunsaad
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3.1.1 Juaa

3.1.2 anasnndging
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3.1.4 B/E wi3a P/N i TSFC flugaan AiAvuaiulaiduaiudr’liiu 270 fu
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3.1.5 B/E P/N w3adnn AfanyliAu 90 Sutiuusiuiiaan dedi credit rating
ativlaattaniloanail

3.1.5.1 {iissue rating w3a issuer rating atgluduguusn ‘Imﬂnsmmﬂu issuer
rating siagiflu credit rating A'lsiunannnisdam credit rating szasduse

3.1.5.2 {i guarantor rating atlusdudu investment grade

3.1.6 asa@suiind credit rating aglududu investment grade

3.1.7 wilsdamlszAud sw. dugaaniunnasmuiiailulsedunisdu
nannindlvnnasnu
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1.4 a36e 120U credit rating w3a credit event 1flusiu
1.5 wnavd

1.6 thsTudiu

1.7 dufinguiudtnadaai auddudla qaidl
au 1.1-1.63a 1.9

1.8 gufivifiasdsenauiludutionu 1.7

1.9 underlying uauid1fnouamenssuns n.a.6. ANUALRNLEN

lunsdii derivatives 1989fusiamuas underlying 2961y swmmmaaomnmmao
Hlusanilaaifursasaiuag derivatives winiiu el sanaas underlying Auvi
sildédl v3a underlying Mifluasdilssnavuasduiidona saofluiisansuatineg
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2. Waulansanu ual.agaiiunisainulu derivatives lanaiia

2.1 nsdi MFfLm”szm?‘imﬁnmsamu‘tu derivatives uay underlying uav
derivatives Mazasnu'liatnvdntaululasenis

2.2 dumsainilugdeenlu derivatives atinalnatinavidlodof

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives il

2.2.2.1 nsmu]u OTC derivatives luiszindlng savfigdyanandrandoiily

ifiavelsznauiuiudvsadiuls

5. suNAITAdnguanaawizdadedu dunudaunn derivatives  wiagan
derivatives
2.3 lunsdinavaasinisdrseniidlranissenavduaida derivatives &ugaav
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3. nannaiiinGunsdl underlying (fludud

Tunseilil derivatives i underlying (ludufiann 1.7 - 1.8 dufidonarisiasd
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3.1 dludufiifinnsiuaisnisamaliadedaiau Taafin1ssyyunasaya
229 underlying wailadas19qiinunlalunisauia uagfimsauaduilviiu

ayfuauamnuinssnzadavdlsznaunasf il woil underlying  w3ailadn
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Al

1.3 dasuanildaudu

1.4 a3éie 12 credit rating w3a credit event tusiu

1.5 nasd

1.6 1insfudu

1.7 dufinquiudrTandoual duiduia dufiifasdlsznauiu

JudArusasdindseau 1.1 - 1.6 w3a 1.9

o oo

1.8 sufiifiavelsznauiluduiionn 1.7
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LRHLAN
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aaa9nn (futures price) wintlu Wivil 511 underlying au
n'lilddudl w3a underlying  ifluavddsznavvasduiiconad
savlluisansuatitenivanvuazitlaneliatonwsvaiace
2. L?iau“lmmsaomu uaa. gaiun1sasnulu derivatives ‘Lo
gatia

2.1 asdi MF "Lm”szul,f“imﬁum-samu‘lu derivatives LRY
underlying uav derivatives Magasnuliatrdntauluinsenis

2.2 dlumsuindlugdeanlu derivatives atinalaattontlofodl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gl

2.2.2.1 asaidlu OTC derivatives ‘luﬂsvmﬁvl,mr.l siaviigdayandn
dheviodly sw. sunasidingrinanisindedu Funudae
derivatives #3ar{@1 derivatives

2.3 lunsdifiasaasfinstnseuiisnanissenavdueifia derivatives
Augaay fuanusasiduniwe dRuninasnusunsaaanule woi i
'nnamuamﬂu@nammuuanu%aﬁuﬂwﬁdouanﬁuvaﬁ‘ﬁuﬁmu

3. nannariviudunsdl underlying 1Hlugais

unseii derivatives underlying fludufianu 1.7 — 1.8 ¢l
AunaNEavlianrayail
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syyuuavdayauay underlying  wiailadaeae q Minunldlunis
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3.2.1.1 gufiiavddsznauusaziifitinntn < 20% wasituiinifonua

3.2.1.2 sufifiavddsznaudrladauiieftiinin < 35% wastiuinonua
unsaiiduldeusgnnzaaia TasavdlssnaudrdudasitinninluAudns i
Aualu 3.2.1.1

mswmscmmsnsuamumunmu 3.2.1.1 uag 3.2.1.2 Lidasinavdlsznauii
WAgnNasAunasAIuiatnuduinRiasan

3.2.2 dufivifiavdsznauonuaiundaidedasfunasdinzatiiudy wiadu
f2fisIAInavAInIatinduay
3.2.3 gufidulauanain 3.2.1 way 3.2.2 Aduldsrudanluasuaiu dodl

3.2.3.1 fluduiinfiavdlsznauiluassnsviadyaninasnuaiunsaaanule
LGHEEN

3.2.3.2 dladmwiauduainuaudagiu (pro rata) @iaunilsinnasnuasnulu
anasuiaduaniulaaasouddlanaiiullaundninaad single entity limit
AaININUTTU

3.3 luduiidlasuniswauilaagafuifianuindadavavvinninilaatine
dxszain uaa.eill ndsingnaafudenaiuui¥niuiaianasuaa. uaa.
flusiaddn WvifiunasnisilasAuanudaudsnivaadsylaudaofidsz&naawea
3.4 fimsugavdaiiiunatesafiasilulssimaiuvinmsriudaifiimssuazaya
ativiunansal

3.5 °Lunsa‘117iLﬂuﬁ?jﬁnaﬁjuﬁuﬁﬂmﬁm% AdfidenallsiagAIuIaaNnGILlsang
utlvatirvlaniaviaraaany ail

3.5.1 ;aifaqiiu (spot price) wiamen&yandiamnaaloni (futures price) uav
fuAn1lnadouai

3.5.2 ﬁﬁﬁﬁuﬁh‘iﬂﬂﬁmsﬁﬁ'ﬁm‘ama‘ms‘m'\ﬂaaﬂuﬁai'\m
wavRuAlnadaidudladuaA1ndlo

3.5.3 nadyandaunaareniniadeduduiidudrinadaaianu 3.5.2

3.6 lunsdiiiluduiiduda duiidenaisasdnialaaldunasayadiedoann
UK aNIUTIAATEaYlsTnA I naws a1l wiaAIuIaIINTIAY
fuatuarusnisy uaa.uaas liiulainidnsArmianasgwaunduiidenan
gusadgzviaudanduda’laatrainunsau

4, vdninarinisialfinswdduniiaswasanisiiseniinuniseaniu (cover
rule)

URA. m"aoﬁm‘tu"ﬁm%wﬂaumaanaomuﬁﬁﬂmmwLLa“uamwmaaolummummewa
mams"mnaomua'\amaaﬁwsvuummamnmma derivatives auamaahmaamnmm

¥

uandiannaalvniin

waaubmauanraainatvludassee
3.2 fludufiifidnwazarolaatroniiodot

3.2.1 @ufififinnsnszanadlatraiaswa Tamiusuinifidnsay

o

tadnmaeniiogod

o s

3;2.1.1 AatNnavA
NINUA
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ﬁouum‘lunsmmLﬁu“l,ﬂmuan'mmmm TaaavadsynaufIausasd
WnilnliiAndenavualy 3.2.1.1

AsRANTAAITASTANEMITAaY 3.2.1.1 uay 3.2.1.2 Lisagiin
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3.2.2 m.iumuaaﬂﬂs::naumuumﬂymaLnuwaonnmaaﬁ'm%a
disTudy wiadludufisnanagansatiiudu

3.2.3 sufddulauanain 3.2.1 way 3.2.2 Adluldarudaula
ATUGIUGV

3.2.3.1 Lﬂumju‘muaoﬂﬂsznanLﬂum51awsu%aﬁmm1ﬁnaomu
gusaasnulalnansg

3.2.3.2 ladwmaduainuanudagiu (pro rata) afiauntein
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3.4 fimsusaedaiitiug adresadiandlulsyimaiuvinnsruda
fimsiduatayaatiariuiansal

3.5 ‘lunszﬁﬁLﬂuﬁﬁﬁnauﬁuﬁwiﬂﬂﬁmeﬁ Aafiguna1IsiasAIuIN
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3.5.1 enilaqifu (spot  price) wiasTadey
(futures price) uas&utnadauai

3.5.2 ﬁﬁﬁﬁuﬁﬂmﬁ’meﬁﬁmuammnswmﬂaaﬁu (spot price)
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¥
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o oo

5. ManansmLwnmmmsnmsaomummmnﬂszaomﬁaamm‘mtﬁm

°Lunsm1/| uaa.a9nulu derivatives 7 underlying ‘Lild&admAunsnd&uniazan
mmmmmsaomu‘lu derivatives @anatisadiiululauiigrinounaiznssunis
N.8.6. ANNUA

6. uaninariiudud nsunisasnulu OTC derivatives
ws¥nian1seasdalvifitannaslu OTC derivatives &odl
6.1 °L'vmszzumanmwuommmua%muamﬂmﬁssumm derivatives 11 uaa. nau

a o

nnYuil 15 wariugarvinaaasusazifiau Wil unsdiiudonaiiuiunaavinnis
229 uRd. idwnauasnisyaagfsssuaaluiurinnisdaly

6.2 Iunszﬁﬁl,ﬁﬂms}mm‘iﬁmwanszmnm‘aﬁmmao derivatives atinefidad1dey
ey dndravfisdnnanazndvyangdisssuuay derivatives Tius¥vinnis
NnIUVUNA

6.3 Adauandnchantefunauliinnsaregiue derivatives ifla uaa. sasuale
7. ndninaaiimdugmnsunisieiniluadaantu credit derivatives

a oa

uaa. savlfidanudauludod
7.1 whilugdayanlu credit derivatives laiamziianisananuidaawiniiu

7.2 vindlugdaanldiaws credit  derivatives Aidnrarua95InITUUIa
WinutAavAugsnssuatinnilvatinle doil

7.2.1 Credit Default Swap : doleun dolaun nsanaslugiusydailseiuainu
LauomumsmmmLnﬂwaon1|mmmmsa‘lums“ﬁwsmumu obligation  uav
WrAWUAIN obligation siu ‘Imﬂﬂﬁmmmau‘tumuuwmﬂﬂsunumwmaﬂonmfgw
wnwumavmaaﬁwskumwamnaoeﬁaﬂs“numwmﬁmLuatnm credit event 4u
‘imﬂaunNa‘lumamnao{faﬂsunummLaﬂomnmv]ummum (QunseiRlaiihn credit
event mamnaamauam‘tmumnmuummuﬂnm) Wedl 1aiin obllgat|on BRI
s78A15Lied (Single Name Credit Default Swap) wsa obligation fiwalasianis
dofmualiranalszAuanudaefivinthseuiidaiin credit event wunn
obligation '5'1ums‘lmmmmuaLﬁusmu:sn (First to Default Swap) Wsamamm
credit event dufu obligation s1an151as1an1sMilelunau obligation ﬂjoa”ums
?hsuswmnul,awwv’tumumaoaumswusmuu widannadazAsuAINUALiiaLAA
credit event fiudfu obligation nas1anslunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'lefun msmnaa“lugm”wﬁaﬂsvnumm
Lauowaoaumwumoaaman:nnmsamaowaowamammumadmnmnaumwu
d1980 TaaganalszAuaudaefinissyniuiazinananauunuludaainia

3.6 luasdaidifududiiuda dufidonarisdaddiuiraiaale

unavdayadIvavnNTIaIIuTaIniavIuTIAAsEaYlsEInA e
I WUTLNA WIAAIUIUINATIAFUAIUATUTANTA UK. URAY
TiulaiignisdrunanasfWaiunsdiidenanansagyviau
aanduda’laatinonungau

4. wannaginisdalvifiningduiuiaswasanisiseviiaiunse
WU (cover rule)

1R, faedaluiinindduradnainuiinaainuazigninaaag
‘lummumLwﬂowamamsmnaamumamaoﬁ'\smummamnao
via derivatives auamaa“lmaamnmm"l,maomu‘lu derivatives 1fu
LAYANUTIENITNIUAMLATINANT N.8.0. ANNUALANLEN

5. v1anmm«mLwnmummnmsaomummmnﬂszaoﬂLﬁamsam
ANULREN

unsdi uaa. aunulu derivatives 7 underlying “sild&sifendu
mswnﬁumauammmtﬁm Asasnulu derivatives  Gvnaieas
AUTRFTNIIUAMLNTTUNNT A.R.6. ATVUALANLEY

6. nannariiiudusmiunisasnulu OTC derivatives

uaa. sasdalfitannaslu OTC derivatives sofi

6.1 ‘tﬁc-js’?zyzywﬁns'hﬂuﬁommmua:ﬁuﬁmamqﬁﬁssu‘uao
derivatives 11 uaa. nsunniun 15 uaziugavinavauaazifiay

a oo

Wil Wwnsdlifudonaniuiunaarvinnisuas uaa. W mnauay
wAvyamgasIsNAaluiuvinnsdnly

6.2 "LunszﬁﬁLﬁmmmmmiﬁa'awanlszmum'as']mmaa derivatives
ativifivaddy Dgdyandndhanilsduianasuioyanigfassu
a9 derivatives 11 uax. nsuiuvi

6.3 aduandndranilefusanliinisarogiue derivatives
URA. Ta92a'le’

7. nannatritiutdudinsunisiniuddauanly credit
derivatives

uaa. sasdfiidaudauladodd
7.1 whnilugdeyanlu credit derivatives 1stannziianisanmiiu
Wdeowviniy

7.2 udlugdaanletanwie credit derivatives ﬁvﬁ
g3nsUnIaLiaULALvAugsnTsNatvuiivatela il

7.2.1 Credit Default Swap : fa'lsiud nsanaslugruzsdailsyiu
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o
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dasaaadiniarvdsdudasnanidaanuiiazanasiu u,a"mumaﬂm (ddl) wav
yaALGAssTNAIRUNINLHE19EY Wiauandunisigdalssduainudasaziau
Namanumuuavmlumwwu (614) wasyamgfisssunasdunsnedarvaslviy
WualszAuaIuEaY auninaziia credit event wiamsuAvuaaan (Al
Liim credit event)

7.3 mao‘lﬁ&mmmmsgmmummvmmimﬂ International Swaps and
Derivatives Association (ISDA) maﬁmm'lmms’maumummunmuuausn ol

oo o

mamnaamuamﬂm“mu

7.3.1 finaladiedulsmunguang uagludaudatdvdunguaneinaIanannineuay
ARRUINNINENTanHUUNEAY

7.3.2 “Lmulamuummm‘(uﬁwﬁmmuum"tﬂumswmsumuumaﬁmmvﬂamu
829N credit derivatives iugnedoidautdely

7.3.3 "lifidadmualvinasnusdavialdanudavmalvunaduan

mmLé’moeﬁumsﬁmﬁLﬁ'um“aof‘\“ummmmm‘lumsﬁws”uﬁmu
obligation wavsknWuaIN obligation i Tmumﬁmmmau‘tuﬁwuw
wmuﬂsunumwmﬁmumsmnwumaumaoﬁnsuwumwamnmsﬁa
ﬂsvnum'mn,aml,uam credit event fulaeasfinaltannasda
ﬂsunummmﬂamnmuummum (‘Iunsmm"l,mnﬂ credit event
°1|amnaomﬁuam‘tmuﬂsnmuummuﬂnm) ol laidn obllgatlon
avfitiavsansiiia (Single Name Credit Default Swap) w3a
obligation _fiuarasanisdeAitnua tvrualssAuadnuiaed
wiidseuilifiaiia credit event dudu obI|gat|on Tan1sla
's'mn'lsuual,ﬂm'mum (First to Default Swap) vialaiin credit
event dudu obligation :an1slaamsuiielunay obligation doag
nmsmsuswmnumwwu“lumuﬂaagumwuﬁuuu LAUADNNAIAY
asuinuailalia credit event fdudu obligation nas1aATU
n&u (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun AMsanaslugiuey
dadszAuainuidnsnasfuninta1vdeniAnainaisanaduas
wamm.lu,mumau"l,mumnaumswumaao Taaguadszduainu
Lﬁﬂ\mmsvwnwumavmﬂwamammu‘(uamsmamusaamswaaﬂmm
dedstudaneaniiaauiiavanaadu uaumumamaa (61 4) wav
YaALAEITNARIRUNINEHA1989 Wauanfunisigdailsziuainy
davarlaunanauunuuasa uiindu (andl) vasyaryAnITN
asduniwedarodolvifuganadsziuainuidae auninandia credit
event wiamsuAuadeaa (Asaililia credit event)

7.3 m"ao‘l?f&”mm‘mmsgwumuﬁ'ﬁmumimﬂ International Swaps
and Derivatives Association (ISDA) maammmmsgmaumum
fiinousaniy defivannanifidnmazdod

7.3.1 finaladfedulaaunguung uagludaniawtdadunguunein
MENINNFNELLRTARANINNTNENTaN U aaY

7.3.2 ”meam‘muﬂmm‘luam'ﬁmmuum"b”‘lumswmsuﬁ wiadayan
diawnaaloming credit derivatives fudnodoidandalal

7.3.3 hifidadmualvnasnusavualdanudamaliungdaen
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ddl d

Uszianuasndnninetuianiwegduiu viansvinannalaaisdaud
gvsyine :

UIENIRAITATRIN UM AL MU TaMILQWITINANIANTWE n¥wddudu niam

manwaimmﬁauamo‘tﬂamwﬁw%aumuar;iwmuﬁﬁszmvﬁﬂmznssun'];
n.8.6. Wiadssnasd1invuaznIsuNg A.a.6. Anuasvealdil LTuwelunsali
AMLZAITUNTT N.Q.6.UBRITNIIUAMUEATIUNTS N.A.6. Wauiuraunsad
dsgndaudlaniatiuifudssianniadnd ausaaInanninegnIansweagundianism

aaa

pannalaaiaau

gasnulu

Watl nsasnulusmasuiaduyailusiolsendg anaisusaduandonaiisag
wwuaznawsailunsvinduanludsanaiimihaouifuquasiundnniuguay
aanananninedusundnateyuas I0SCO wiaifinsdazelunaradae
ndnnineervlszmaiiflusangdnuas WFE wisafluasiasuasusinidndouay
wwuaualu GMS

gui 1 Ussinnuazaaanifuadasasmianisiduiialy

1. dszanzavasansenvussing leia

1.1 esa@uavdssind

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnilunaisylaminid underlying (fuvuvia share warrants

1.1.5 anasnuuifidnwasvinuandmduasiasmueay 1.1.1 - 1.1.4 auii
finouAEnIsUAT N.8.6. ATUUALRULAN

1.2 andsuisielsuna

1.2.1 Ausiins

1.2.2 dduado

1.2.3 vud (Lunuudulasdanin Yunauwus uasasans Basel I1)

1.2.4 B/E

1.2.5 P/N

1.2.6 luddnuansdnaiazdaviug

1.2.7 uuaasdnalunailsyiamivid underlying iluwusiinsusaurd

1.2.8 anasuilduiddnragvinuasdmduanaisuioin 1.2.1 - 1.2.7 a1ui

Ussianuasndnninguianswgduiu viansvieanualaaiadu
Aagasnulustvdsying ;

UIFNIANITAITRINUUIaudvIdssTandianw Iz AnannIwe

m%wq’a”uﬁ'u viameanwalanidduatnelaatoniovianaiaatg
uNlszMARMZAITING A.R.0. WsalssMARITnUAMEATINNNG
A.8.6. Avuasdsialud LTunalunsdinaauynssunis A.a.6.43a
f1TNIUAEATINAT N.J.6. Wanuiuraunsafidsearaunla
wiauanlssianusadneasuasndnninduianiwdgunsanis
maanKalaaigau

Wotl nsaanuluasiasusaduanluaiolseinag AIINITUTD
Jeyardvnansadiduananiatiunisvitdaalulssinand
W UAMAUQUAAIURINNINELRS mmwanmswumﬂuamﬁn
&1eyuag I0SCO wianfinsdaznalunaladazandnning
srvdseinailugundnuas WFE wiafluasaisuasusinisnde
wagtauamalu GMS

guii 1 Ussinnuaraaauifzainsnasniensiduii 'ty
1. Ussanvavasaisavussine ‘Lea

1.1 asn&@snuslseine

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnalunailsyiaminisl underlying
share warrants

1.1.5 mswmsmuaumnam:rzuumuaommnumﬁmsmumu 1.1.1-
1.1.4 enuidiinouaaenssung A.8.0. ARUALANLEN

1.2 asasuilenedseina
1.2.1 AWusiins
1.2.2 fdumdy

1.2.3 Yun (Lisruududasanin vuday
IIT)

1.2.4 B/E
1.2.5 P/N
1.2.6 ludAeyuandnaiiasdaiug

tHuiunsa

a

us wayns1&19 Basel
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A1ANUAMEATTUATT N.R.0.ATUUALANLEN

1.3 anasfuiifenusiodseina (Lismuesans Basel I1I)
1.4 @91&15 Basel III envilssind

1.5 dnn snvlseine

1.6 DW ginvdssine

1.7 SN evdszind

2. aadNlifuaInsIdIsLasdntnarilunlIsaIny

nindRunusEnianisazarunsaasnulaniu 1. dasinauauiifuainsiansaiu
nanNULinAsTuUaIU Gofl

2.1 ‘Lifidadivuaniadaulaivinlvigasnuiaisenaiuunnninyadduanu
Tuasans

2.2 swnsawldsudiale (swfensalviiu B/E P/N wia SN ifiidauluviau
waaufiausnasnulaaiiunshifinsiulaudniBansasluanansldainisnig
nnguanadvua wiafidaulalvnasnusunsaunaduraanasansle)

2.3 fiayaimduanssiuignianissnsandeiaiiatiundsznaunis
Aarsandafulaaimulaagominaua uazddayasiaiszviauyasgfisssy
Taganyadonansasarsdeannunasayaiidadaladedavinanumndniznnisdu
udnansulussduanna

2.4 msaonulu SN sasiluldaudaunlaindudod

2.4.1 SN fimsanananauunuinaai1vasdu underlying dseianiéiendu underlying
229 derivatives auseyludiui 6 2a 1

2.4.2 wiansasnulu SN agdinarinlinasnusassunauniwea&uleon mswuauuu
sadiflunindduinaonuaiuisaasnule uwdiduldausnasgiuainads
Amualag International Swaps and Derivatives Association (ISDA) uaztilu
niwdgunausatddauiiale TaaAauni1sadnu uaa. davialviinsilaine
Aayaiiedunisasnuiaravinlvinasnusasiunauningfudona1lilunilda
AaIuae

2.4.3 taan SN Ausaulvinasnuaiuisa’ldaau SN denardnauasuany ia
uxx.savua'le

2.4.4 lunsdidiilu SN mmuamm‘lumaﬂs e 6iavilsingin SN Hufisnan
ﬂs’1na“lusufunﬂauammwjaaa”l,mml,ﬂumr.|amnimﬂm”l,ﬂmao'ﬁssmuﬂuﬂg]um
&1Na Way uaa. saddfiunisinlvfidannasdusaan SN desa'lufinauns
RINU

2.4.4.1 Wijaan SN gesnailuyariadisssuzas SN deiinannisnisaiuia

1.2.7 luudaednalunailszlawiid underlying (uwusiiasusa
wun

1.2.8 mswmsuuauﬁﬁa”n'lerm“muaammnnmswmsvxumu 1.2.1 -
1.2.7 MUAETANUAMLATINAT A.R.0. ATUUALRNLAN

1.3 asasfuniifonu (Lisuesans Basel I1I) snvilseina

1.4 @51&15 Basel III avdsgind

1.5 dnn evdssine

1.6 DW enviseina

1.7 SN @vilssina

2. aaduifuaiasdIsLaRRANLAAMYI TUNAITRINY

NINETRUA uAa. avd@usaasnulann 1. dasfinauaulfuadns
fsonunannainasuaIu aoll

2.1 ‘Lifigadivuaviadaulaivinlvigasnuiaisewaiuinnnia
yaruaInuluaans

2.2 awnsaulduufiale’ (saufensaldidllu B/E P/N wia SN i
Waulwhulaausiausnasnulasdunislvinnssulaudng

Bansavluanaslaauisaisnnguunadiua wiaddaulaluw

NAYNURIUTALNLAUKDANATIRITLE)

2.3 fidayaidaifuas1a1si uaa. mmm‘tﬁwﬁo"l,mﬁamm
Usgnaunisiansandadulaaenuiaadivaiiana uasiinaya
sz iauyaAIafsssy Taudayadyna1difasa1vdeain
wiastayafidadaladednvinanunanimnsduiluioaniulu
FEAUANA

2.4 lunsdiiilunisasnulu B/E wia P/N faanasansdenan
tWadisenilnisel B/E  w3a P/N  dvnaeaviinisiuairiania
Susavinaummaavil

2.4.1 sW. W9, WIa UA. ANAYUUNLINEIAFITAIFANTUAITLIU

2.4.2 santfunsiiudrvlszmanidneagvinuasdaidusgFucn
M 2.4.1

mu msmaausamssnsaamonmmmLﬂumsanausamssnsao
Naamwsawaanm Wednwunudenantde (end) mumvn”b”lu
B/E w3a P/N @aa

2.5 msaenulu SN sasiluldamudaulaindudedl
2.5.1 SN {imsaananauunulagavaedu underlying  dsgian
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enAuilalumsaimanaiuaaslussuutayaiindadadonard W uaa.

nAYui 15 uaziugavinazadusaziiay ol lunsdiniudonariduiungarin
AsuaY U, WrwakasuIsyamgfsssunaluiuvinnisdaly

2.4.4.2 lunsdifiiamanisaifidonanssnusasiaiuas SN atnefidaadey Wiy

o

aan SN aioswmﬁl,i‘]u:gaﬁ'lqﬁﬁssmao SN 119 uax. Aun

wiienAu underlying 2a9 derivatives auiszylugiud 6 2a 1

2.5.2 winmsaanulu SN azdinarvinlvnasvusasiunauniwgsu
109 niwddulusdagduniwdfunnasuanunsaaenuls uus
duldenuanessiusinadeivualag International Swaps and
Derivatives Association (ISDA) uagtiluniweddunanunsaildau
fa'ld Teanaunsaanu uaa. davdalvlinslawwatayaliadu
Asavnunalvirlnasnudasiunauniwadduaonand1ilu
nilvdatizueae

2.5.3 lunseiviiiiu SN doefiviadvuaviuildausia faan SN sas
fugaulvinasnuauisalaaau SN sdunatinauasuany ta uaa.
Tavuale

2.5.4 ‘gunszﬁmﬂu SN «ﬁmauamu‘lumoﬂsumﬁ davisngin
SN Iﬁfuﬁswmﬁswna‘tusunuﬂuauamuwuaaa“l,mjomumuausu
Teavldvassssuiinnlfitanna uaz uaa. dasaniiumsialu
fidannavdurfaan SN dusia’ldiinaunisainu

2.5.4.1 Tvitjaan SN ai\‘mmﬁl,ﬂuuamﬂﬁﬁsswm SN datimann
'S'E'm'smu'amtﬁmﬁnm‘lﬁ‘lumsmu‘;mswmmLtamaiusunnwamm
mmaaamnm's W uas. nafui 15 uariugavinauasusay
Wau wedl lunsdATudonarniuiungavinnisuae uas.
ArnaasuIvyangfsssuaaluiuvinnsda’l

2.5.4.2 lunsdiiiAamanisaiidenansznusiasnaizas SN ating
fivasddey Wijaan SN Jealluyamigfsssuuad SN a0
uRa. VU

gui 2 : ninddudszianmiie CIS i infra wagniae property
nsdlflumihavinsaanasgaalafefungminalusiolseina
sasinauauiduazundninaailunisaonudei

1. fiaausuiiduaziiuldanundninaailunsasnuidudedudadiivuadniy
m‘nmsmomstﬁuﬁﬂﬂ‘tumuﬁ laa2.1-23

Humihauasnasnu CIS sviszine (invested fund) Adlugotl
2.1 msaaﬂu,a"msl,auamr;laumu“lmmsmmmLl,ailawummumaﬂs"mﬁm
mmmu,amu'manmswmLa”mmmsﬁamamanmswuﬂmﬂuamﬂnmummao

IOSCO wiailumiranasnasnu CIS shvisuind (invested fund) Wifinnsdaane
lunaadamandnnindsrgdssmaiifluzindnuas WFE

2.2 CIS operator aasnasnussnaNatmalsgnisAifugianadnilanudifu
mtamﬂu&m?jnmummaa I0SCO

g 2 1 niwdiulssianmiae CIS nihe infra  wagnlg
property
asdiilumibainisaanadaalsiodunguunalusielsena
savfinauanifuasudninatailunnsaonudoi

1 faaauifduasiiiuldarundninaailunisasnuiduidaddu
Adad1nuag I nFuan&IsTIINITEUNI Tdlugun 1 2a 2.1 - 2.3

oo o

2 fluniraaasnasnu CIS fvlseinanfians s doti

2.1 asaanuaznsidzuaanaatdnalanisiduguazasnulIesu
moﬂsumﬁmmnnmuamwanmwuuaummmsﬁamwanmwm
sum,ﬂuam'mnmummao I0SCO mamuuummaonaomu CIS
fvlsananinisdazialusaiadasrandnninderdssinan
Husugnuas WFE
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2.3 ‘]J‘S«;L‘I/Iﬁ‘l/lf'nﬂ'l.IG]LL&ﬂ'\‘iLE\’iua“lﬂF_I‘Vi‘lnUG\\‘)ﬂEﬂ'JNlI']GlSﬂTS‘lMﬂT\NﬂlIﬂ‘iE]\TN
aomuamomuowamu muswﬁaﬂsvmﬂmmuno'mmvmm

2.4 tunsdliflunisasnulumiiauasnasnu CIS srvlseind nasnudenaisag
fimsirdanisgivlilamznsdifmadndulunisuinsanwadasiiunisiiasm
Wwintiu Ltauuuiumumsaomumu (hilddunsasnulumiauasnasnu CIS
moﬂ'sumﬁsﬁoLﬂunmmuswmaommmmuiuma\‘lmu,m)

2.4.1 umsamu’lumwnaumLﬂuﬂ'szmmtamjummmnuﬁ MF (investing
fund) ausaasnulaludasiu > 80% wasyamniwtddugniuasnasnu CIS
avlssinaly

2.4.2 fimsasmuluninddudialadisrnamudagiu (pro rata) ualema
Huldeunaninasd single entity limit 2a9 MF (investing fund) 11u

2.4.3 ﬁmsamu‘lum%‘wﬂﬁmﬁa‘lﬁ‘“s%mmmmuﬁmﬁm (pro rata) ua2lena
Huldaundninauad product limit dwsuniwed&uiilu SIP was MF (investing
fund) 1iu

2.4.4 finnsaynulu derivatives Adluldauvdninead global exposure limit
2a9 MF (investing fund) fu

2.5 Asdin MF #Allaonu (investing fund) unasnunuflamas nasnu CIS
svilsenadagnasnu (invested MF) saglildnasnuiidnwaisvinuasidandu
navnusINiaLaas Guusiilunsaindanuintuwaniulseiamisagdanie
aanu sl Tagldfuanuiurauanndiineulaanaunisasnu Uaa. dasin
Lifimsilawadaya wanaauIndy uagAmsssuliondiiimdasdunisainu
ludnwazdonan'lilunilvdadumiusa

2.2 CIS operator aasnasnuadInanataalanisaifuguauag
vihanumfuguaniilusundnsieuas I0SCO

2.3 tunsdifi MF llasulunihauasnasnu CIS fvlsund
navnu CIS svilszinadvndneavagnalandninaginisiidu
QUA NN5aan NSLEUAZNY LAzNTIANITEINTUNaIVIULNaNRINY
aciasuavlssinaAiiu

3. ﬂsumﬁmmnnmu,amsl,auamuuummnm’mmmmﬂu
ﬂ')']llﬂllﬂ‘ia\'iNE\]\‘]MHEJEHOLWF_IGWEJ‘VI\‘]‘H AN ﬂ‘ﬁaﬂ‘i“Lﬂﬁ‘Vl
g11lnvuninue

4. tunsaiilunrsasnuuas MF luniiauasnasnu CIS
fvilszind nasnudvnaaadiinisadanisqinlilanizasai
mm:nLﬂu°lumsnsmsamwmaa\nﬂun'mjm'rnl,muu TREAY
u‘iumﬂmsaomumu (hildfdunsasvulumiiauasnasnu CIS

maﬂiumﬁeﬁmﬂunaomuswm 29ANNRINUTUNDIFATLYIY)

4.1 fimsamulunsnddudoiulssanuazafiafadui MF
fusaasnuleludagiu > 80% wavyammvindugniuay
navnu CIS snvissinaiiu

4.2 fimsasnuluninddudaladsgsunaaudagiu (pro rata)
usd lenaiiuliaundninaad single entity limit uag MF iu
Woil ndnnaurigonand'lildrunsainsweaddudiilu SIP

4.3 fnsasnulunsnddudialdsddmuwiaaudagiu (pro rata)
usd lenatiulaiaundninaad product limit &S usuniwdduiiilu
SIP 2ad MF fiu

4.4 finsasnulu derivatives Adluldauvdnineai global
exposure limit 2as MF ilu

5. lunsdifinasnunuflamasidasnulumidrauasnaenu CIs
gvilszind nasnu CIS  dvilssinddenaneag’lilanasnund
Anpagvituasdmdunasmunuilawnas uuaiiunsdindaiu
Anflunazniluilsziamisagfantiraainu Wil Taalasualnu
Winzauannddnau Taanaun1sany uaa. dasdnlviiaig
dlawwedaya wanaaudndunazarsssufiauiiiedasduns
aunuludneazdenan lilunilvdaduiusia
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fuii 3 : vingRulszianidudhnlugandunisduevlssnaniansans
gvlsyineaniautvindudan

savfluidushnviansansisuvindushnzassFusndod
1. §W. w9. 32 uA. MUAYRUIEIIMIEFIAIFAITUNITLIUY
2. &antfunsdusenivdsamandsanainedusgungn

aa o

3. aimﬂ’umn@ushoﬂmmﬂmuam:rmumuam,mmnnwsumnm'm 1.-2.

gui 3 : ninddulszandurdhaniasnasiiauindurin
saailududnvsaamasuiauwindurdnuaseFudndei

1. 8W. 19, U3a uA. MNAYUNNLINEIEFIAAFANTUAITLIU

2. aantiunsduszuinolsamanidsemainedusundn

oo o

3. aanfumsidusodsunaifidnwasvinuasfedugzusinay
1.-2.

il 4 : ssnssulssannstataaidayananadu (reverse repo)
Taadluldaundninaiiadinuaaenssunis n.a.6. Avua

gl 4 : gsnssudssanasdalaeidyanadulusvlsang
(reverse repo)

TaaduldaundnnaaiisiineuaaeAssung n.e.6. ATUUA

il 5 : 55nsudszianastvifiundnnine (securities lending)

ToeduldaundninaaiidineuaneAssuAIs N.8.6. ATUUA

guil 5 : ginssudssiannishifiundnnindlusivdseindg
(securities lending)

TaaduldaundninaaiisiinouaneAssun1s N.8.6. AIKUA

2.

Wi 6 :  gInTsNLszian derivatives  Tusnvlseind muvdninaainisainu

of
p=i

1. Uszwan underlying derivatives finasnuaziinilugdeua'lasad

underlying atnelnatnontiovianaraat1ofodl

1.1 viwdduiinasnuanuisaaanule

1.2 dasmaniie

1.3 dasuanldaudu

1.4 aséie 12du credit rating waa credit event tilusiu
1.5 wnavd

1.6 1hsTudiu

1.7 sutinguiudiiamdaai dutiiduida dadl
au1.1-1.6%3a 1.9

a oo

1.8 sufiiifasdilssnaufugdudion 1.7
1.9 underlying 8uauiA1TINIIUAMULATINATT A.R.6. ANUALRNLEN

unseiii derivatives a19defusiaraas underlying 21961y 1A 19899Na1?
siagiilusnanilaaiiuniasiaruag derivatives ittty Wil snaaas underlying
auiilailddufl wa underlying fipilof

fiavelsznauiluguduadiuls

7ifluasddsznavuasduiidonad sagidlui
gaysuattvnFvavuasttaneliattvunsvaass

2. Waulunisadnu uaa. avsiiunsasnulu derivatives lesiaiia

duil 6 gnssulssian derivatives  Tusinvissind anu
nannainIsaINUaAIl

1. dszian underlying derivatives ANaINuazaL lugdayan'le
¢iaufl underlying atnvlnatnonilonsanaiaatingaail

1.1 viwdduiinasnuaiuisaaonule

1.2 daneands

1.3 dasuanildaudu

1.4 a3éie 12 credit rating w3a credit event tusiu

1.5 wnavdn

1.6 thsTudiu

1.7 sufindududrinadoued duiiduila dudiifiasmlsenauiu

JuArusasiudseau 1.1 - 1.6 w3a 1.9

o oo

1.8 dufivifiavesznauiludutiotn 1.7

1.9 underlying AumudTnouAmenIINAIT N.R.0. ATUUA
LAHLAN

unsdil derivatives d1989Aus1Amuag underlying 296 swmﬁ'
a”'ma”aﬁonamm"am,ﬂuswmﬂaaﬁuV(spgt Jprice) M%a'swmﬁzyzywﬁa
aaa9nn (futures price) wintlu Wivil 5119 underlying au
'hilddudl w3a underlying  ifluavddsznavvasduiicdonad
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2.1 nsdl MF ldszyiAaidunisadnulu derivatives uay

derivatives Miagaonuliatataiauluiasenis

2.2 dlunsuindlugdeyanu derivatives atnolaatinovdogod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gosi

2.2.2.1 asduilu OTC derivatives Tushailszina saadigdey andndrandoiluiia
yaran'lasuauanalvilsenaugsna derivatives ﬁar.lumﬂ“lsfmsfhﬁn@l,l,aiﬂﬂ

nihaudifuquasiundnninguazaaranannswaniiluguidnadeyuas
I0SCO wiaifusurdnuas WFE

2.3 lunsdliazsasfinisissuiisaanisdonavduada derivatives  Jugaa
furriudasidunindfuninasvuanunsaaenule el linnasnuaziilugddn
Funauudafivinngonauiuadudiau

3. ndnnaaivindunsdl underlying lugais

unseiii derivatives i underlying fudafiann 1.7 - 1.8 dufidonanieadd
NnuoLy il

a oo

3.1 iluduiidfinnsdaivuaigaisdiuialiadetaau Taafin1sssyunaziaya
229 underlying 3atladaaoqiinanlalunsauin uazdinsawaduiilviiu
fagduaiuanumiuizsuuavadlsznavuadauil Weil underlying wiailade
ganansasiinisedaulmauanneaainativiudasseie

3.2 dlusduiiididnwavatnolaatovile dofl

3.2.1 Fufiifinnsnszaradiadioiawa Taeiludd
Aol

3.2.1.1 gufifiasdisznavusazdifiividn < 20% aastihwiinioviua
3.2.1.2 dufiiasdsenaudiladividlefinwin < 35% wasinutnifoviua

luasdiiiluldauaniizaaia TaeadalsenavudlrdusasfiinninluiAudns i
Avualu 3.2.1.1

A1TWANTAUINITATTAEUIUTAAIN 3.2.1.1 uay 3.2.1.2 lidaviinavddsynaun
LAgNAadfiunasAIuIatinduauNININTaN

3.2.2 dufiiifiasddsenavionuaiiuniaidsidasdunasainiatiniudy wiawilu
fafis A InasAInIaliuGaY
3.2.3 dufidulauanain 3.2.1 wag 3.2.2 Miiuldeudaulaasudiu 6odl

wag underlying

Iﬂ]DCa

P~

ifidneaslnansasnis

3.2.3.1 duguiiifiasdlsznauiunsarsusadugrinasnuaiuisaaonu'le

18659
3.2.3.2 dladwauduasnumudagiu (pro rata) @faunileinnasnuainuluy

sravflufiaansuativnitvauasdamweling1ounsnaiasle

2. IL\“iau"mesaomu uaa. agadunsaInulu derivatives ‘la

faldla
2.1 asdl MF "Lm"szul,f‘iﬂ';ﬁun'lsamu“lu derivatives LRy
underlying uav derivatives Mazasnuliatodaauluinsenis

2.2 dumsaindluddeanlu derivatives atnolaatrondodod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ¢l

2.2.2.1 asdliflu OTC derivatives Tusnvissina savfigdeyayndn

dhaviodlufiduanailasuauaallsenaugsaa derivatives i
agaaldnisiAugualasmibanuiifuguasiunanninguay
aaraudnnsweiiiusgundnaieyuas IOSCO  wianiiluguidn
aay WFE

2.3 Iunm‘iﬁvam"aoﬁmsﬁﬁwﬁdmmsdayaus’?uﬂ”uﬁ'a
derivatives _&ugaad RuAdudasilunindduinasnuaiuisn
aonule vl "Laj'hnamua:ﬁtﬂuw"ﬁﬁmsnuaumauuuma\mm.l
JuarTufau

3. udnunaurivisdunsedt underlying 1ilugaid

unseli derivatives underlying \fludufiann 1.7 - 1.8 dafl
AunaNsadianm g Al

3.1 Lﬂumj'ﬁﬁﬁmsmuumsmsmu‘;mﬁaﬂwoﬁmau Taadinng
sryunavdayauad underlying naailavasrgqnirunlalunns
A uagfinsawaduilvidulaatiuauanumansauaas
avAlsznauuavdail ¥eill underlying wiailadadvnalisasiinig
wdaulmeuannaaiaataiuddseee

3.2 dlugduiiifidnwazattolaattonds doil

S aa o

3.2.1 ¢iufindinnsaszanadladioiiagwa Toeniudad
tadnmaeuds dotl

3.2.1.1 Fufiiasmlsenauusazdifitinnin <
Wonua

3.2.1.2 dufiiiavdisznaudiladindefiiinin
MNTANINUA

Iunsﬁiﬁl,ﬂuflﬂm'mamwmmm TasavAlsznauddusdasfiiiniin
LiAudennavualy 3.2.1.1

o

Afidnw oy

20% wagiuiin

< 35% wuav
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asaEsusadan TuTaaaseualawatiuldauvidninauad single entity  limit
AadINaINuUliu

3.3 flugudinlasuniswaunlaagafuifianuindadawazvinninilaaeng
dx7231n ual. Ml wnldsngidgartudvnanifluusEnluieiazasuaa. uaa.
TusavdnlviiniesnisilavAuanudauedsnanadsslaziacinofilsydnaaine e

3.4 finsuaaeduiituqadiodaiiiasiiiulseiimniurinaisniudaninisiaua
dayaatvriuinansal

3.5 °Lun5a‘11mﬂumjunau§umiﬂﬂﬂzum patisInRIIGaIAIMIAINNGILLUTaENY
wilvatnelandanaluatng dodl

3.5.1 snaifaqiiu (spot price) u3asAn
wavduA Tnafuei

3.5.2 ﬁﬁﬁﬁuﬂ"ﬂﬂﬂﬁmeﬁﬁmmm}nnswmﬂaaﬁuu%aswm
avdua Tnadausidum liafudinis

3.5.3 nadyandaunaareniniadeduduiidudrinadaaianu 3.5.2

3.6 tunsddlluduiiduila duiidonansasdniaiaaldunasiayad19deann
UK aNIUTIAATEaYlsTnA I nawi a1l wiaAIuIaIINTIAY
JuAILAzU3N1TN uaa. uaadluiulainignisArumiauasswaunauiidena
gusadgzviaudanduda’laatranunsau

4. unannaTrin1IInlvufindweaIuniiasnanan1siseniiauasennwu (cover
rule)

SICEE sfaaﬁmwnmswuauﬂaanaamumnmmmwua uamwmdaa‘tu:ﬁuauﬁ
Lwﬂowamams"mna\mua‘mmaaﬁ'\smumumamnamua derivatives &usnaaa'ly
aaanna1laaonuly derivatives  u waziiluldauidinouasenssunis
N.8.6. ANKUA

5. viananwwumu&’msnmsmmummmaﬂ'szmmﬁaamﬂnmé’mo

°lunsm1/1 uaa.a9nuly derivatives 7 underlying Laild&adeisuningguiazan
anadagnisasnulu derivatives donanisaaiiiuluauiigiinounaenssuns
A.Q.6. ANNUA

6. uaninagitiuLdud nsun1sasnuly OTC derivatives
ws¥NIan1seadalvifitannaslu OTC derivatives @il
6.1 ‘lﬁﬁjﬁm;y'l5nN'\wﬁommmuamﬁmamqﬁﬁsswao derivatives 1% uRa.

a ol

nsunaTuil 15 waziugavinazasusaziiau il lunsdiiudenarniluiuvian
1Yinnnsuas uaa. A matazuidvyangfsssuaaluiurvinnsda’ld

6.2 lunsdalniAaansalnadinansynuaasIAuay derivatives aeofitiasdey
WiaduandadranilvFnauaziivyamiafassuuay derivatives 11 uaa. nsu

>

yanauaalInin (futures price)

%

YN AU RIINUN

AsRANTaAITAsTANEMITAY 3.2.1.1 uay 3.2.1.2 Lisasiin
avAlsznauiiAentasAunasdiviatiiuduuifiaisan

o o a

3.2.2 fufinfiavalsznauianuailunialderdasdunasdinia
ifudy wiadluduiisnanasdiudatintudy

3.2.3 dufldulauanain 3.2.1 uay 3.2.2 Aduldanndauly
ATUEIU Gl

3.2.3.1 JdududiifasdAlsznauidunsiarsnd aday
g nulalaansd

3.2.3.2 dladwanduasnuaudasiu (pro rata) afiauntein
naomuaomu‘lumwmsmaﬁmmwuuimumaum‘lmwatﬂu‘lﬂmu
ndninauad single entity limit zasnasnuiiu

3.3 Lﬂuﬁﬂjﬁﬁ"l,m”%nmsﬁmuﬂmyamﬁuﬁ'ﬁmmmLﬁaﬁaLLaz‘vh
Wi laa19885231n Uaa. I inidsiagiigantiudvnatiilu
uFEnlutaIazadual. ual. dusadinlviivnasnisilasduainu
Aaueanvnadseiamiatrefilss&naniweas

3.4 finsudavduiiiiuqattesaiiasiiludseimauvinasiudadi
fimsiguazayaativriuimannisal

3.5 Iunsmmﬂuﬂﬂuunauaum‘inﬂﬂmm aaflgvnacasAIuIN
nndudsatvuiivanolaniavaieanng doil

3.5.1 smnilaqiiu (spot price) wiasmdaedia
(futures price) uavduATaAfuad

3.5.2 duiliduAlaadasindruiaainsiaidaqiiu (spot

naavlu

A ERIINUN

price)

wianadyandauaaremin (futures price) aasduarlnafuai

fuAladuanile

3.5.3 siadyandarnaarominiarsdeduduiidus1lnasouad

a1 3.5.2

3.6 lunsdiviidududiduiia dufidonarisdavaruralnnly

unavdayadIvasnNTaIIuTasninavIuTIAAsAaYlsTInE N
I WUTLNA WIAATUIAUINATIARUAIUAZUTANTN UK. URAY
Tiulaiignisd i anasWaiunsaiidenanansagyviau
aasduda’laatinonungau

4. yannarinsialifinswdduiivisowasanisziseviiaunsey
wWnWu (cover rule)

naa.ﬁapﬁm‘lﬁﬁm%’wﬂ'ﬁuﬂaanamuﬁﬁﬂmmwuaﬁﬁamwma‘ao?;u
INuUNLAaINacnanIseinaInualsadinszuiiautannastila
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fouandndaniefiusanlvifinisaregiuy derivatives ia uaa. sasuale
7. ndnnaeiiadudniumsuiniluadaanlu credit derivatives
uaa.azlfidendauluded

7.1 wiilugdeyayrlu credit derivatives eamsianisananudavingduy

7.2 vuiflugdyalaianie credit  derivatives Afidnwaruasgsnssuvsa
WinuLAavAugsnssuatinvniivatale duil

7.2.1 Credit Default Swap : f9'ldun m'smnaa’lugnuumjaﬂsunummLauomu
msmmmLnuwaam.|mmmmsa‘tumsmsvuumu obligation wavARUA N
obligation iu ’imﬂﬂammmaﬂ‘lugwuuwmﬂﬂsunummLaﬂonmsuwnwumumaa
msuwumu‘wamnawjaﬂsunummmmmamm credit event dulmaazfinalul
mamnaaqjaﬂs”nummLammumuummum (°Lunsm1/|”l,mnﬂ credit event
°uamnaoauﬁuamlummnm%ummuﬂnm) ol ‘330 obligation ayflliegsans
v6iegn (Single Name Credit Default Swap) w%a obligation NME\)‘I&I‘S'\Uﬂ'\‘S‘ﬁG
Avualuganalseduanudasiminddrssuiidaia credit  event munn
obligation 51ums‘tmsmmsv\uoLﬂusmu,sn (First to Default Swap) wsamamm
credit event fiufu obligation s1an5lasan1svielunaxn obligation eﬁoaunms
ﬂwsWSWﬂwnutquviuaaumaaaumswusmuu usrannadazAsuAInuaLiiaLAa
credit event dufiu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun nsanaslugiugsdalszAuainy
Laﬂomaoaumwua‘ma\manmﬂm'sama\a‘uaoNamammuma%msnmnaumwr.|
g1989 ‘Imﬂmnuﬂ'svnummLamums”wnwuma”mﬂwamammuiuamﬁmmma
dasaaadiidredsdudnnaanidaauiazanasiu u,aumumamaa (GRIDREN
yaAgGsssutaIRuniwdaivae Wiauandunisigdalseduainuidasaziau
wamammuuaum‘umwwu (614) vavyamgAsssutasdunIngatvdelvidu
WunedszAumu&ey aunitasiia credit event wiaasuAuuadeyey (Agdlla
Lim credit event)

7.3 sasldfauaunassruauidivuaiag International Swaps and
Derivatives Association (ISDA) usaz&’mzmmmsswuaumumﬁunmuuausn dofi
"annasiifdnsaizdotl

7.3.1 finaldfedvlaaunguune wagbidaniawtdedunguuainsrananniwe
LRYARAIAUANNTWEUIAN YUY

7.3.2 ‘Lifiadmuadvinlidnsidmualiluasissuvioniniadeyan
8291 credit derivatives Huatvdidandalal

»

Haua

derivatives Ia“ua{maa"l:maamamﬁ“tsfaomu‘tu derivatives 1 uag
Huldenuigiinuaaenssunis n.8.60. ARUA

ool

5. udnnaivindudiviunisasnuiiiinalssaediiaanniiu
&g

unsdii uaa.aonulu derivatives 7 underlying ‘Lila&aderfu
mswuﬁumauammwmﬁmmsaumulu derivatives dunalisiag
Hlulilauidinouaaiznssunis 0.a.6. Auua

6. naninauriisduginsunisasnulu OTC derivatives
w¥nianissasialvifitannaslu OTC derivatives &ofi
6.1 "Lﬁﬁjﬁzysg']ﬁ‘nc‘huuﬁaﬁ‘m’;muasm’mamqﬁﬁssumao
derivatives 11 uaa. nsunaiun 15 uariugarinavasuaasidiay

Wil WwnsdiRtudonaduiunaarinnisuas uaa. Wdwinuay
wayamgfsssunaluiuvinnsdaly

6.2 lunsdiAiAnnnnIsalfidenansznusasna1uas derivatives
atviivaddy aduadadanilsdirunanasuivyariufassy
a9 derivatives 1% uax. nauiui

6.3 Adayanansaviefunanlviinisatogiue derivatives
uaa. savua'le

7 ndnnariiududiviunisiniugdauanlu credit
derivatives

vaa.avdfidenudavludoed
7.1 meuﬂ&mmw‘lu credit derivatives laianigtfianisanainu
WAaowvinitu

7.2 vindlug&eanlaianny credit  derivatives muam:rmefuao
ﬁsn'ssuu‘%aL17iﬂ1|m‘”ﬂoﬁnﬁsnssnamauuaamaim Godl

7.2.1 Credit Default Swap : do'leiun nmsanaslugiusdalseiu
mnmﬁmmumsmmmLnmmaonnmmmmsa‘tumsﬁwsmumu
obligation wavsjknWUAIN obligation 1 ‘immammmau‘lugwuu
mnﬂﬂs”numwmamums”wnwumavmaams“wumumamnawa
ﬂsunum'\mammamm credit event fulaeasfinaltannasda
UszAumnudaeasuitnuaviud (luasdi'bitia credit  event
dannavazdudgaluiuasudvuaaiuing) vivil 1131 obligation
avfitiaesansidia (Single Name Credit Default Swap) w3a
obligation  fiarasnanisdvArivualivijunalssAuanuidaed

Wia
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7.3.3 ‘hifidadmualvinasnusdavaaldanudavalunaduan

wihthseuildfiaiAa credit event fufu obligation s1n1sla
swmsuuatﬂusmusn (First to Default Swap) wsaidiaifin credit
event dufu obligation :1an15lasan1suilelunau obligation 4
a"umsms"slwmnutawv‘lumumag&umswuswr;luu WEUAaANRIRY
asudvuatiiaitia credit event fufu obligation nns1an15TU
nau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun AMsanavlugiug
wﬁ‘aﬂsvnummLﬁﬂwaoaumwumaaomanmnmsammwao
Namammuma"imsnmnaumwﬂa'mao Tearuadssiuainu
Lauonmsuwnwumauawwamafuumu“luam’mmmmaamwaanmm
dedvdudaneanidamuiiavanaiu LLavmu‘mamm (endl) vav
YA ATITHADIFUNIWE A9 89 Lwauannnn'\smwﬂaﬂs"numm
davarlaunanauunuuazaiuiindu (a791) payamILAEIIN
waoaumswumoaa‘mnn@muﬂswnumwmauo aunIazia credit
event wiamsuritnuadea (nsdiliiAia credit event)

7.3 m"ao’i,?j”z»?susmmmsswumuﬁ'ﬁmumimu International Swaps
and Derivatives Association (ISDA) usaamm'\mmsgﬁuaumnm
finounaniy defivannaifidnm ozt

7.3.1 fimaldlvaulaounguing waslidawiaudodunguunaid
MENANNIWELRLTARIANINNTNENTAN YU B

7.3.2 ‘hifiiaAnuadvi lidnadanualilueasasuvoniinia
ey dfaanaaroming credit derivatives fuarvdoidandely

7.3.3 "lifisiafivualvinasnusasaaldainudanialvun
Adayeun

dnT&IUNT
aanulu
wanniwgusa
ninduau
vacily
nFnLIuUuaY
ADINUTIU

dasmdrunsasnulundnnindvzanswafuiu iafluniwdduaasnasnusiuluy

UssnaLazavlssing
UIEFnIansazaInunIaLdIvinlsslamilanizanananning nsweaiuau uia

mmanwa‘imﬂiﬁﬁuamo’tmamwﬁw%aumﬂatiwmuﬁﬂssmgmmznssums
n.8.6. Wialssnaslnauaaznssuns A.8.6. AMvueavaa’ldil uualunsel
NIAEATINNTS A.Q.6.WIETNIIUAMLATINATT N.R.6. Tanuiutaunsadl
dszaaualaniatiutindssiannIasnralsaaINna nNFNENnITansnegunianig

aoa

mmanwaimmﬁau

' | o s a o v [N
giui 1 : dasaiunsasnuindriunaenugaanniwbsuniaadayan
entity limit)

(single

o =y

Fasdrunmsasnulundnninavzanswd&udu tiaflunindgdu
gadnadnusInlulssindnazaglseineg

usEFndInnIsazaInunianaImdsslatdianizannudnnineg
m%wﬁﬁuﬁu wsannanwalaaidduatrvlnatironilansanane
atvaudsznIAAaLNIINAIS N.8.6. WiadszniAdTneuY
ALENTINNIT A.R.60. Anuasdaaldil tTuuslunsedli
ALEATINAIT A.Q.6.WIadTNIIUAMEATINATT N.&.6. TR
Windaunsafdlsearaualandainidnlssianniadneazuag

aoa

naAnswauEansngdunianisinnannalaeisau

guil 1 : dandrunsasuiidnnamugaanningdunia
Adeya (single entity limit)
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2ia dsziannswedu dns1872u (% wav NAV) 2ia dsziannsweidu dns1872u (% wav NAV)
1 | anasnadgineg i dadangru 1 | esnasnadging lidrdadansru

ATIFITAATFEN9UTEN ATIFA1TNIATEEN9LTEN A Andns &I
2 & 56191l @ 2 G| 56191 a |1 &

2.1 nsdlfi credit rating aglu 2 LidAadasaiu 2.1 a3l credit rating

Susuusndulal aglu 2 duduusndulyl

aa . . , P a JET i 1 iLA 0,

2.2 nseidl credit rating aglu LA 35% 2.2 nsalil credit rating Lifiu 35%

5¢611 investment gradeuwsisinnin aq“tusuql! |n\{estn1enf

2 Suduusn gradeuwsieinnin 2 auau

: wsn
i CIS Liddedanaiu . . .
3 | wea CIS Lidrdadnsgiu

4 | Sushnusasnasiiauvingy LAy 20% PR i 20%

7 g 220l i o v A o Wushnuiansans 1Ay 20%
”i"m"Nﬂ-‘ﬂmmaﬂaagﬂ?ﬁ'ﬁ“ wia'laitAu 10% Waidunisainu Aevindusn i A Lo
dnwazatnslaatrondedodl UG9S NANE D BT A5 LR AWUS MEUVNWUNANIHURIN | 55 13j1Au 10% Wadunns

- - . . P LT - WianaanaNaTNaNHUe | genulucrvilssinaniani
4.1 i credit rating a&ilusesiu Afdunaga1vlssindg 1an BT P B ! LR i
investment grade wRanly credit  rating wuy - S . aszynWufigliaiunag
4.2 \flusurensaaudy Woll national scale douflulilauineuad 4.1v u_credlt rating asilu Gl']\‘l?]‘iul,'?/]ﬂ ‘immaa_n‘lii

= = iy A iseAndr 5¥e1 investment grade credit rating wuu national
wdudaviasnasiiguna | NEIUNNU A.R.0. UssMANMKUA . R le douulal o
Slualsziy 4.2 \dlusunasaaudu sCale ZILLULLANLAUYVI
aisadurn v Lo Mofl Laweldurknuiansy | SIUNITUAMLATINNTS
(Au'samgg havsaesasiviaui asissunaiiiulsiu n.8.0. UszndAInum
WurhnAfiinglseaoriianis : .
AcfiuuuasnaInu) 5 | enansnidnwasasudiu | LuAudasdal uaiue

o o P f9il dns11aazgenin

5 | andsnidnsazasudiudail BitAudasaell udluednslaag Ny

>

5.1 Wluasiasuil asansionil
fAisvu SN wiadnn aanInng
dueunguang’lng wiasn
U9 §W.619UsENAN 165U
ayanalvdsznaugsfa sw.lu
Uszina'lne

5.2 wwuamaludssindlng

5.3 {i credit rating atiTusgau
investment grade

5.4 \fluasansiagluseuy
organized market #3atiauLvin

ganin

(1) 20% w3a

(2) ihniinuasamasiainuly
benchmark + 5%

5.1 dluasasuil
fsfvuilivnu SN wia
Ann Nefaaninaedunu
nguunelng wiag1unuad
8N, avUsztnaANlasu
auanaldsznaugsia
8N, Tudszinalne

5.2 Lﬂumﬁmqﬁﬁﬁnmmz
atvlaatnandiosail
5.2.1 gaaniluyd¥nam
neidiau

5.2.2 waanfinstilaLug

(1) 20% w3a
(2) A ninuasaansi
aynulu benchmark + 5%
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ningRudodl

6.1 mswmgwuﬁammmﬂﬂusﬁvamﬂ
‘lunismlwffamwé”nm‘s”wﬁaim‘s”u
Hasnuim'lduas SET uiauay
mmmﬁamwﬁnm%wr;i‘sijoﬂszmﬁ
(wei'ldinubvnnasungaanas
fgsatszninatfiunisualunei
anavih lufinsiinaaunisiily
nanniwddaunalu SET wialu
AR aRINNTWE
avilszing)

6.2_anasnuiaaniaauiimi
Fncvdulainaunguuna’ing
wianguanaealseing deiu
aasuiEndenadaualuy
nszaudfamnandnnIwgsuiy
Wasnuliuas SET wianag
aadaznanannIwe .
svdssine (uelaisIndousEnn
agsenneaiunsunluman
anvihliifinnsiinaauyiuaan
nnstfaznalu SET wialu
aaALauanIANTWE
avssing)

6.3 utagluszning IPO ila
Asaansiiaudiaznaau 6.1
6.4 anEsfidnrazaTIaIY
Avil

6.4.1 Huesasutl asansfe
nilAanu SN wiadnn

6.4.2 i credit rating agjTuseau
investment grade

6.4.3 \fuanasiigaaningg
duenunguanglnauaziguanng
asastulusvlssing wiay
2NIRAITUAINNH WU

Liviudasdet uauadnsmlaay
ganin

(1) 15% (via'livfiu 10% la
tHunsasnulusivilssinansagi
MszaNudigfidariunat
svilsend Taalanty credit
rating wuu national scale 49
Huldeunauaingriinou
n.a.6. Usenddvum) uaa

(2) tuthuasnindduiasuly
benchmark + 5%

dayaiiunsiallined
Tneazdaanu filing

5.2.3 ‘lunscﬁﬁtﬂus)ﬂms
niAamuaiudisenil
< 397 Fu fuusfunanu

waylilafidnrauzeu
5.2.1 ¥3a

5.2.2 fffinsz AR uauaT
ssdenansaaiuyeea
fvil

5.2.3.1 &W. ud. 3a uA.
AUNYURULINAIFIAR
ga1dun1sdu

5.2.3.2 suA1saaudu
5.2.3.3 suiATaiAls
JILATIEU

5.2.3.4 sunAsiiia
AMTLABATURYRINTOL
ATLNBAT

5.2.3.5 ussEviaalasay
fuitiaviagande

5.2.3.6 suA1sWeun
JHNAAUUIANRILRY
Auntianwvdssnalne
5.2.3.7 su1A1suians
foaanuaziitadun
dszindlne

5.2.3.8 suiAsasgau
wrvdsznalne

5.2.3.9 ua.

5.3 wuamalulssina
1ne

5.4 {i credit rating atlu
F¥6U investment grade

5.5 lunsdiviiluasians

23




Basiiualuv

s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
AsLLA 1

avssine

(uei'lsisyusnanuasy aw.
avdszndan’lasu aya el
Usznaugsia sw. Tudssind
1na)

6.4.4 \duasarsiaglusyuu
uav organized market #3a
WauLin

6.5 aT1&ns Basel I1I A4 credit
rating aglusgdiu investment
grade wazagluszuuuad
organized market wiatiauivin

6.6 DW 1l issuer rating atjlu
5¥6U investment grade

6.7 wiha infra wsanie
property il

6.7.1 Wiy infra wsaniae
property Miaangiiaudiazanalu
nssmufﬁamwﬁnm%wz‘iaim%n
Wavnuiinliuae SET wianav
aaIALaIanIANTWE
svdseine (uelisiudoniag
eunaNNaLsznIeILiunsg
ufluugiaravinlufinnsiin
naumihadenanaanannsia
analu SET wialusaradau
nanninesvdsying)

6.7.2 wiha infra wsawiiey
property Miatluszning IPO wia
Asaansifinudiaznaain 6.7.1
6.8 f3nsIUGIEl Nadyand
credit rating aglusydu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

AfiAimuaiuznssud
> 397 Su fuuaiui
AINU siavdiungiieu
wiaatluszuuuay
regulated market

ninedudoil

6.1 amE@INUAaN
nudaudfamnalunszaiu
AamandnnIndsuiue
aanuldaas SET wda
2avnaALdaY
nanniwgdsvlseine (ue
lisyudeesiansnuiisaan
AINFTALIENINY
agfiunsualuignals
vinlvfinsifinaaunisiiu
nanniwedaualu SET
wialunaiadaua
nannIweeIlsEINA)

6.2 asasnuiaaniag
wIENNIaaIduliNey
aguinglnaniang g
fvlssina deviunad
viEndonandaaly
nsvautfaandnNIwe
fusugasnuinliduag
SET w3auavaanadaue
nanniwdsnvlseine (ue
LisudivusEnnagssning
gfiunisualunaiiana
vinlvifinisinaaufuaan
annmsdanalu SET wia
Tusaraziaandnniwe
anvlseine)

6.3 ﬁuﬁar.j‘luszm‘vw IPO
Wanisaangidaudtaua
mu 6.1

uAubiAudadoil
waeansla

ATFININ

(1) 15% (wiahaithAiu 10%
diaflunisasnulu
avszinanIainee
waWufigdiaiuias
avdseind Taadanlad
credit rating wuy national
scale gatfluldeuinauain
dlnouaenssunIg
n.8.6. UsznAd1um) K3a
(2) finiTnuasniwea ui
a9nulu benchmark + 5%
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UUEUA:
Jaqiscaea
AsLLA 1

7 | wiwdguduuanwmdlanaiszuly | laidu 5%
2ia 1 - 21a 6 (SIP)

winenwua : & ndunisasnulu derivatives on organized exchange Lifldiannuua
tAAY (single entity limit) vava&auan

6.4 anITiianEa
ATUGIUGAVT

6.4.1 Lﬂu‘mﬁmwﬁ M9
f13f9uiiionu SN wiad
AnNEaanIaavtiuaIu
agwinglng uazsduane
a1 siTulusvlszna
wIaRaanInAITUAIY
AnuINasvlsEne (Lo
lLisyuananuag an.
avszindan lasuauga
TdsgnaugsAa sw. 1u
szina'lng) wialluns
&15 Basel III

6.4.2 i credit rating agjTu
5¥6U investment grade
6.4.3 Lﬂumﬂmsﬁﬁﬁnﬂmz
atinvlnatitvnile sl

6.4.3.1 ¢jaaniuui¥nan
neidaulu SET wialusain
AamanannIwe
avlssne

6.4.3.2 faandnsilae
sayailumsialdiead
NeazdaanuLuy filing

6.4.3.3 lunsdliduns
ssnfiiuuaiuzisenil
< 397 Ju duuaiuiainu
waslilaidnraisanu
6.4.3.1 w3a 6.4.3.2 ¢fi
AMITHANUMUNATIET
dunansaviluynaanvil
6.4.3.3.1 yAARAMNAA
5.2.3.1- 5239

6.4.3.3.2 &aniunisdu
synInvlsyinandssineg
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Tnendlugundn

6.4.4.3.3 &anunsdu
evlssinANidn e
vinuafnAUYARRMNLE
6.4.3.3.1 -6.4.3.3.2

6.4.4 TunselAdunnansi
fifuaiuthesnil

> 397 u Tuuaiunasmu
saviunsifisuniaaciiu
s¥uuav regulated
market

6.5 DW 1idi issuer rating
atlusedu investment
grade

o

6.6 f3nsIudeil Aadeyan
1i credit rating atluszau
investment grade

6.6.1 reverse repo

6.6.2 OTC derivatives

6.7 wih infra wianiha
property Miflansauy
ATUEIU il

6.7.1 aaunudaudams
wiaagluszning IPO
Wansaansidaudia
analunszanudang
NANVSWERIUTURRINY
M'ldaas SET wiauas
AR RN NI
svdssine (weilaisings
wihagvnaNaL
stuiefiumsunly
waa1avinluiinisiin
aaunigaINAIaaN
annstiamnalu SET
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wialuaaiadaua
nannFweevlsEINA)
6.7.2 \dumiauag
navnun li'lafianway
AszanansaInuly
Aan1slaseaanInugIu
adIMBUNINE wIalng
3L waILENTEl
(diversified fund) au

WU MIN&TnuU
ALYATIUATT N.R.6.
Anua
7 | wiha infra wsawihe - g infra luddm
property 2adnadnund an&U

ANBOULNTEA AAAINU

TuAansTaseds gl ugIu

adowsuning wiadna | - Wil property LiAu
AL wauensel 20%

(diversified fund) anu

LN IAgTnu

ALEATINATT A.R.6.
ANUA URZIRNEUEAY
6.7.1

8 | wiwdduduuanmiiaannii | ;HuAuliviu 5%
seyludia 1 - 2a 7 (SIP)

vanawe :unsaiiluniwagdudod laifiadvuaidaifu single
entity limit waviFurn faanamaswiaadaa udduensdl
1. Surdhnniassd@swiguwvindudatianisafivouuas MF
2. derivatives on organized exchange

27




Basiiualuv

s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
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] > ry) s a o A ..
#uUN 2 : aaFRIUNTRINUNAIIUAINA]NAINS (group limit)

guii 2 : danFIunTaINUAIIMAINARNARNTT (group

winewng : dusunisasnulu derivatives on organized exchange ‘lifiziannuue
tAendu group limit aavadyan

limit)*
2ia sztnnnswedu dns1872u (% wav NAV) 2ia Usztnnnsnedu dn3187u (% uav NAV)
1 | msasnulundndduaasus®¥nnn LitAudan ladasmiledotd uaue 1 | msasnuluniwdduaag LitAudasladnsuie doil
usEnNadlunauAanisaaIdu | dalaazgenin viEnnausEnNagly | uduadnslaagginin
wianstinfluadeyanlugsnssu AguAaNITLEaIAUNITa
o e el % W3 o o % s
MM UAUUTENAINE (1) 25% waa At nilug&feyaulu (1) 25% waa
(2) dunitnaasnindunasnulu RINITUNIAITLIUAL | (2) UndnLaInFweaIuv
benchmark + 10% LIHNEINRTI

avnulu benchmark +
10%

*aneue: tunsaiduniwddudotl Lifidadivuaiiesu group

limit

1. Bushnudaanaswiauwinlduriafianisaifiveuaas MF
2. derivatives on organized exchange

] = o ) P o Py .
fauin 3 : danFrunsasnuriAaeudssianniwega&u (product limit)

sznnnsweiau

dns1au (% aas NAV)

(product limit)**

, o o ; o . YT
dun 3: am'ﬂmumsmmummu)mmuﬂszmmmswuau

WurdnnIaa N s ALLLYINEY
#n B/E w3a P/N Midlduananiu
nguanelneg (lusyudeanantu
avdszinauasfifunnasanaid)
Jusjaan w&eana wiaadaan
Avil

1.1 sumsuragantunisdund
NYRUELLDAWIZAAAIT Y

1.2 aw.

1.3 wv.

1.4 ua.

1.5 nssﬁ’mmmmaaa“mﬁaﬁagi
ande
(Wisrudadudnniannans

- nadszansnduliiAu 45%
wanlusauilifeys (v3alusay
angnasnud uiunasnuifiang
Tasums < 1 1)

- Sas2nesiulildfunasnuii
anglasvNsuTaanaduan
Adnda < 6 tiau vietliany
nasnuifiangiolasenisusa
angiodeyey > 1 1

?ia

sziannsneau

da31872u (% uav NAV)

1

Wunnniansans
Wisuwvinwuwn B/E
v3a P/N fAifiunnany
nguananeg (laisude
g lusvdszinduag
fidunaacana) tilusg
aan K&9ane wia
Adeueun doil

1.1 suasurasaniiu
Asdudngvane
ngdadedu

1.2 sw.

1.3 uv.

1.4 un.

- syuAuliAY 45% adn
lusauihieydiuusiiu MF
nianglasems < 11
[@ALANTAUAENAINY

- dasaveulilddy MF
NargnasnuadLida < 6
tiau il Lawiy MF Al
aglasvns > 11
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T
o ala

Wiauvinbushanfiingulsyaea
Wan15aLiuuaINAINY LAY
ninedduiinaonulsasuiay
AsTuANEINANAG Ty a1
reverse repo waa securities
lending w3a derivatives)

ninedudoil

2.1 B/E P/N w3a SN ifiidaula
vuuldsufiausnasnulasfiunis
TfinnssuTlaudnsizansasiua
AlamuIEnsinguanadiviue
wiafidaulalvinasnusunsaany
Auaanasansle

2.2 Wudnniaa&siiauviniiu
dniifiszagiiannisdniiy 12
Lhau

2.3 total SIP mua 5 wasdiudl

nadsgtanaudu
LaivAu 25%

1.5 ussEnaaInTag
Audariagandu
(Limndonswedui MF
a¥ulaunssudnaun
NNAFYIAN reverse
repo #3a securities
lending w3a
derivatives)

reverse repo

itAu 25%

securities lending

itAu 25%

as&13694l (total SIP)

5.1 as&svibileaansidauiy
nannsnedgdaualu SET wazlu
aRIAdazanaNNSWEEILUTELINA

5.2 anasililaddazeagly
AsEAUdaI ENSANTHEENFLE
aunuilluag SET uazuasnain
damnandnnindenodsana

5.3 anasvidannalunszaiuda
anannsnER 1 nsuNRINuiall
dvagsennaualuanaiavin i

nalssLansudu
13iAu 15%

niweRusosl

2.1 B/E P/N wa SN il
Waulwihaldausiaus
MF ‘lasiiunislviinig
Fulauansizaniasluan
RN R T TIREN L
AQVANaAIUUA uaafl
Waululv MF aansaane
Aukaanasasle

2.2 WudhnnIansans
Winuin§usdnid
szazaInsHAtiu 12
hau

2.3 total SIP auaia 5
wavaull ua'lisIndens
g1audl asasAsuiiAionu
SN @nn Wians1&1s Basel
III NfiansasasuaIu
Gail

2.3.1 fidnazau 6.4.3
uag 6.4.4 uavda 6 vav
fun 1 danaruns
[N UNANAeNaaN
nindRunsagdeuan
(single entity limit)

saAuluAu 25%
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ASLNNAAUATIRITAIARIIAAAINN
nsdawalu SET wialunanada
NENJIANTNERUTENGE

5.4 amansuil asansAeniifonu
Ann w3ansans Basel 11T v'lied
atTlussuunag organized market
wIaviauvin wei'lisan B/E uay
P/N

derivatives doil

6.1 hedging limit :
N15L21viNg3n55U
derivatives 7
agiszavdiianns
anANULEEY

LitAuyaaanudavifiag

6.2 non-hedging global exposure limit

OTC derivatives limit

2.3.2 {i credit rating agj
usedusinda investment
grade w3a'lidi credit
rating
(aflaildfun1sainu
adnadnuIuile uay
nasnu buy & hold ¥
a9nulu B/E P/N SN 13u
fnvIassdIsiguLin
Gurha AfianelaiAuang
NAINU N325aUNTRINY
229 MF wiadfinsaanulu
derivatives tialu
nindgudenaidiang
faaadadiuaignaInu)

limit : AsLEYin
851554 derivatives
Adldiianisan
AR

6.2.1 psdinasnu'lidi
nsaINuLuutuAay

A11im net  exposure
Afinarnn1saanuly
derivatives 1eaaeiag
1Ay 100% uav
NAV

TaitAu 25% wag NAV
(LildAunisasnuua
nagnu doil)

(1) naynusiuila

(2) nasnu buy & hold
(3) nasnuRfin1sums
Fansialilvtiau
\E e uanIWARaY
vdu ladalvdfidannag
Auadeuantunisai
sruzuavdgyanlann
UULANTIANELATITH
(fair value)

reverse repo

13iLAu 25%

securities lending

13iLAu 25%

total SIP ho'leiun

5.1 vindduaua 8 lu
s 1 : danauns
AINUNATNAUENKDAN
nindRunsagsauan
(single entity limit)

5.2 anasndl asansho
nilAunu Ann SN wians
813 Basel IIT Mifiaue;
AN TANFINTFT
Uay/vsaKaanasaIe
ANNauTaaINule’
(non-investment grade /

unrated)

saAuluAu 15%
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6.2.2 nsdinadnudl
ATRINULUUTUIDY
A4 net exposure
Adnannsasnuly
derivatives Taayann
ANMULRAVUFIRA
(value-at-risk : VaR)
2avnasnusadilu
Gl

(1) absolute VaR =<
20% uag NAV

(2) relative VaR <2
11 w29 VaR uav
benchmark
KUK : "NITRINY
wuuuatan”
RULAINIT NS
aonuludyendaune
Smindnagng
wuuguAau
(complex strategic
investment) »3a As
aonuludygndauna
PN IATRU P PRPY
dfuaiau (exotic
derivatives)

o

derivatives #v

6.1 n5uan
1Ng5n55U
derivatives 7
fifngiszaoa
Wianisan
ALY

(hedging)

LilAuyaA1ANULEHASiag

6.2 n5uan
1NE5N554
derivatives 7
Aldianns
anAMNLELY
(non-hedging
limit

global exposure limit
6.2.1 asdl MF Laifin1sadnuuuy
Huaiau’

F1fin net exposure MLARINNNTITAINY
1u derivatives 1nasiagliitin 100%
a9 NAV

#3183 Non-investment grade / Unrated o
iatTussuuwag organized market waglu'le
atTlussuunag organized market »3a
winunvinluzia 5.4 s

ivAu 15%

6.2.2 nsdi MF finsadnuuuuduetau?
A1 net exposure ALARINAITAINY
1u derivatives TaayaaANuL&aMa
g9&a (value-at-risk : VaR) uagy MF
siaiflusodi

(1) absolute VaR < 20% uas NAV
(2) relative VaR < 2 w1 2ag VaR
aa9 benchmark

nNELue : “ATavuLLutudau”
wnaaNu Msanuluduandana
Smiidnagnsuuudusiau
(complex strategic investment) #3a
nsasnuludyandamoarominis
anudiuaiau (exotic derivatives)

ARINUTIUARIMZUNTNE / REITS

ivAu 20%

s
o &

wihe CIS Adnd duenungnunelne

LA dednssiu

ARINUTIUARIMTUNSNE /

REITs

Au 20%
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Jaqiscaea
AsLLA 1

(Teeniine CIS dvnanasiiulaunagannaag
Aunasnusu waghivinbiaudavuag
navnusIulsunlasldaofifasg1dey)

TadAgy)

e CIS Adadoduaiunguans
Tne (Taanile CIS dynalagd
UlguadanAIaIAUNAINUTIN
wazhivihlaudaszadnadnu
Huldsuuiladliatineg

LA ans&I1u

 mnawg - dndunisasnulududniiansssvisuvingby
dhatansetivaunasnasnuliddadiivuatiadu product

limit

12 srpasidaauasnisaiual WRasanaundnnaaiiditneu
dsenmefivium

guil 4 : SanadHrunsasnuiawamuaNuidinlagiudalufanisiamu
(concentration limit)

dui 4. Fasndriunmsasnuiidtmnaauanuiiuladiugdaly
Aan1sviaanu (concentration limit)

uua lafuanuiurauanndiineiu n.a.6.
Taasadiuniite CIS 229 AaINUNIaaItU
Tinfiauadn uagfinsiduaaasagasnulu

2ia Usziannswedu dn9187u (% ua9 NAV) 2a | Ussinnnsnedu dn9187u (% uav NAV)
1 | iuzasusEnsnala | nanasnunudunalsdnisianisuad uax. s 1 | uaasuddnnale | na MF suduaalsdnisinnisuasg
sawnile henAusasfiduuzasusEnIudu < 25% sl UK. aLfefusasdiuuuzas
aaviIudniaanidasvionuanasuiyniiu UsENIUAU < 25% wasdruiu
(hitfusyunisdarivuagnasnuinesinig) &ngaaniduoriovuanasusyniiu
2 | amansutl asansAe | Livdu 1 u 3 zasuamildusiu (total (Mldvusrunisfaviuuavnainu
wilAonu asans liability) zavsfaansatu (e udiidlaumealiluoy Nefin)
Basel III uaz@nn AT URIRA) 2 | amansudl amans | Lidu 1 u 3 vasyasviiidume
aavaanalaneg | vinawe: yaanidusiu (total liability) 1ailw AonfiAonu asas | n1sdu (financial liability)! aagef
nils fusiusaa1siduiiaisat salasualonia Basel III uasann aanaa ety audauwely
(Lisrudeasansudl | ArldanaA19ane wagniidurasdniniainu aaviaansalase | Tusunsidudiniusaussasiian
masging WinidasAuusEn iy Sugfinainianisi nilo Teydaiga Taalulviiusinyaan
wiaanasuiinnasy | Amaasdu usuy (Limudanansvil| nildudonanvasdmiinianu
avilszing) andglng Wenaaedukaan wu Wudfiuain
3 | wiha CIS a9 aitAiu 25% wagdiuiuniie CIS Wonuauag wiagmansuil AansviAegiaaiu dusiu
nasnulanasnunie | MF ufanammu CIS svsand aanwidasiu MA3FenUsENg) | fodd lunsdiiaanasanslaid

nilgumonisiumuiitiauelily
Junsudmiusaussasnan iy
aan’ Wilddasaiuludu 1 Tu 3
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90719

uue infra uav

®aitAu 25% wavF1uIunde infra WenuAa9

nasnulanasnuuile | nasnu infra Maannilatu

wiiae property 1as | ‘LU 25% wasduiunida property vionua
navnulanasnunily | wavnagnu property Naanniraiiu

2AVYAAINTITAANLALLRAUAUILAT
sfseudatinasyaanmaduiiuna
A%e Liuuslunsdligaananansle
fnsfuwuy filing Tudnwaigiily
1mas9n1s (bond issuance program)
BiRasanilumaiasens

2.2 lunsdinnainuainuluasans
auzafitamiuasansiiaanins
uazd credit rating aglusydusn
A1 investment grade w3a'liidi
credit rating T¥uaa.asnuiiia
navnunalsnisinnisuas

U NafeduTNAUlAY 1 Tu
3 2a9yaAINITRANLALLRUUELAT
ssdonanilusnaase viuusinseli
aanaslafinnsauuu filing Tu
anwaziilulasens (bond
issuance program) A el
T81ATINNT

(Fadruanu 2.2 Lildfunsaiilu
asd@1sTiaanlaayAna Gt

1. 8W. u9. 32 UA. MUAHKUE
JeagIAFATUNITLIUY

2. suATaaNdu

3. SUNATANATRILATIEN

4. SUIAITRANTNRATURY
gunsain1snas

5. uss¥vaaasasduidaiag
A

6. SUIAITWRIUNIRNUARAUNG
ARILARTBUNAtiaNLUILTELINA TN
7. suiAstianis&aanuazingi
wnvdsginelne

33




Basiiualuv

s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
AsLLA 1

8. suAsadauuuvilssinalne
9. ua.
10.&afunsduszninolseinaii
Uszinalneilugungdn
11.gafunsidusnvlseinaid
AnEavinuadlAAuLAARAIN

1.-9.)
wiae CIS uav - laitAu 25% wavirurunila CIS
nasnulanasnu Wonueuas MF  wianainu CIS
nilo sinsang Miaanvidasiu

- denesulilddunisasnulu

a3l fotl

3.1 msamulunia CIS  uald
naanuidadedulminfiauraidn
wagdnsiduanaanagaInuiulg
AT TealasuAINLiudaLlIN
g1inuAMENITUNIT N.R.6.

"l infra uav
nasnulanasnu
nily

TaitAu 25% wavdiruruniig infra
WaruauaInaIny infra Miaan
wihatiy vuusiilunile infra 2ae
nasnuiiadedulnividuunaidn
uagdnasiguaznaaagaInuliulg
A9 Tee'lasuanuiuaauann
f11NvIUAUENTIUNIT N.R.6.

wihae property 22| 3jiAy 25% adiuIunIe
nalmu‘lﬂnaowu property Woviuazadnasnu

ily property Maanwiiaiu uusiily
Wiae property 2a9nadnuiiindy
dulmindauadnuazinisiaua
asaraINulunig teelasu
ANULiuauINFTAY
ADLEATINANT N..6.
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f&un19nsidu (financial liability) WRansananuanasgIU
msumﬁmwaansmmsmnm)"lmmmanmmumummmums
umﬂuu T,@mLﬂummsmumssmmumomswummuumimu
AUENTINNTAIBUANIATFIUNTTY NN guuIama It dw
Ty wdannasgIunsauminsiiuiiiuiaaniulusseu
&na v2u International Financial Reporting Standards (IFRS)
w3a United States Generally Accepted Accounting Principle (US
GAAP) 1ilusiu
2 syufensdifolinsuiuanisdavinsumsiiuluasousnua s
2anATIRT

“Weil nsAmad@asuauulaunanisasuuardasaiuns

asnu Ditdluldenalszmaaaenssunisiduaaianuineanis
AINUUDINDINY WAY/UTD A TULANLAN"

guil 5 : nsanflunisifansndduiasmuanaaaauidvianisasnulidiulal

MUARTEIUNTRINY

1. Iunsa‘i‘v"inaomuﬁmsaammﬂu“l,ﬂmuua”mnmwi‘ﬁﬁmumwisiamm%wﬁﬁuﬁ
aomummanﬂﬁﬁtﬂaﬂuu,ﬂao“l,ﬂaul,ﬂumm‘mmmﬂmau Atunsdunsndgui

AaInuaEINsaaInulaansa’ll ws¥nianisazafiunisdoda’lald

(1) fimv‘i'lswm‘mimﬂszusmamﬁﬂmﬁ'mﬁnﬁ'a AU é”m-swahumsamul,l,azi’uﬁ
nindIuaanadulia uazdadisnasiudadiineiu NuITadnaigua
wadszladd analuiurinasdaanniuiiiansdldenaid ARaAAUIALAURILUN
anuhINYIENIang

(2) Imhaninddunnaaaauiiaialulaniausnlaadfiofodsylaminags
aonuiludrday weilaitAundn 90 Jutfuuaiuinswaduiuranaauidiiuusiiy
nsgiaua 4.

(3) dausEnianisaansainminanintdununaaaautd vianswdduiiana
ﬂmaunmnamannmLﬂaﬂuuﬂaa‘lﬂaumu"tﬂmnuamnmmmn’mumtm UFEN
ammsavammswumumauammnnifa AU dasndrunisanulunswegiu
G9naT? syufefuiladrmiranindduiuaanluniajuinindduinig
wanuwdasqaaulit uaruensal uazrliiadesaouaadiilnituaasnssunis
n.8.60. NNITaATWEguanadssianu analufuvinnaisdaanniuniiansal
AINR

2. lunsdifinsndduluaazinanuinisasmuiiuldaudasigrun1sasnu
Arnua uasauinsadnulitiduldarudasidriunisasnuiiluniai 5 Juvinais
Gasadu Taaf'laiAnannnsaInuiay us¥nianisazaniiunisdesia’lyi

guii 5 : msanflunmsifiansndduiiasmuanaaaauifvianis
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