asvasdasualaniniduiasenisinnisnasnuaialeanisusinsaasusinianis

a
danainu

navnuLilalnaweiae anansniissazdusiolssna (SCBFST)

nasnuiilalnanwdutasasvissazduuazidudinanaiduaadiasida (SCBAUD)

PP R HIRPTOR
BavituAlue snuavidanlnsinisiau snaavidanlasenisiuaunlay Yaailszaoa
AsuAlac
dinna / LAMLAY | | Wialviidlulal
fieny Aadunadwvitiasnisasnuaasnasnuiiallssnaunsadunadiauay MNsend
ANUMINaAaYAta TINdvddnrividsngluimidalssianuasdngiu AOLENSTUANST
Asasnulunannswe AAueaIanNuY
. — . — 1 nu.55/2559
szianuas Uszianuasnanninedviandnedduau wiansmeannalagifaun | Ussianuasnannineduianiwegluau wiansminannalagidaunag LAY N,
wanniwguia | azasvululsuna : aunululssing : 14/2560 329
mf’wﬁauﬁu uiEndanisazasnuniaudinidssladdianizarnuanning | BsEnIansazasnundawsdiomilsylamilawizanuanning nind&udu | nsanuuay
wanmamean | yiwdguau wiavnanwalagifduatreleathoniloviavaiuadig | iamnannalaaidauatnlaatronilovianaiaatiromnunilsena ARINU
HAlAEIBAUT | GrydAdszndaaiznssuAs n.a.a. wiadsznrAd1dnenu | AaeAsINNIs N.8.6. WialszmARTnUAMENTTUNT A.R.6. ATNUG
WIINU AMZNSTUATT A.A.60. Anuadsalilil uudlunsdiiinaznssunis

N.8.0.15a810n91uAMZNTITNATT N.8.0. I uiudaunsad
dsgardualandatiutfundssianniadnralsaaIna nNIwenda

'
aoa

nindduniansminannalnaiaa

guii 1 Ussinnuaraaauifuasnsansmenisiduniail
1. dssianuavasans e

1.1 enasud

1.1.1 Nusiins

1.1.2 fdundd

1.1.3 vuqd (hisruuduilasanin unauwus uwasasn&s Basel
I11)

1.1.4 B/E

1.1.5 P/N

1.1.6 luddeuansdnaviavdaviug

1.1.7 luusnsdnalunalseiaming underlying luwusiinsusa
nuf
1.1.8

@

andTuilaurifidnwasvinuadduasasuionn 1.2.1 -

gosialuil LTuuslunsdifaaznssunis A.8.0. 13 a1 TNIUAMZNTINNTS
n.8.6. Wanuwiuraunsailszndunlavbatminidulsannnsadneag
AINJANTNENITANTNERUMIaNITMIIRaNHRTALTEAY

g 1 Ussianuaraaauifiuadnsasmanisduii'ly

1. dssianuavanans leud

1.1 esaswil

1.1.1 Wusiing

1.1.2 ddundo

1.1.3 vud (Luinuudulasdgnin Yunaulus uasas1ans Basel I1)
1.1.4 B/E

1.1.5 P/N

1.1.6 luddeyuanvdnaniazdaiug

1.1.7 uuaasdnalunailsylamivid underlying uwusinsusaiud
1.1.8 N i

andsuiiauiifidnwavinuasfmduasaisuienn 1.2.1 - 1.2.7
AUNRIUNIUANLATINAIT N.Q.0.AINUALRULAN

1.2 anasfmiifonu (lisruesians Basel III)
1.3  @51&15 Basel III
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1.2.7 anuAaingIUAMENTTUAIS N.R.0.ATUUALANLAN
1.2 asnasAeuiifonuy (lisruesians Basel III)

1.3 @91&15 Basel III

1.4 @nn

1.5. SN

2. aauliuavaIdIsLasrnantnailunsaIny

m%’wﬂﬁuﬁn%ﬁmiz”mmsasmmsaaoy}u”l,m"mu 1. siavfinauaniifuag
ATRITINNUNANLAUYIAATUEIU Gl

2.1 ‘Lifigadvuaniadaulaivinlvasnuiinnseyaruuinnia
yaAduasnuluas1ans

2.2 swunsawldsusiale (sHudensdiniilu B/E P/N fifiauluvinu
wasuiausdnasnulasiiunistvinnsiulaudnizansasluan
A15laauIEa1singuunadivua wiafidaulalvinasnuauisa
WEAUNDANATIRT16)

2.3 fiyaimdueanasiuigniansaunsadelaiiatin
sznaunsiasandadulaasnuldaiivsinaua wazidayasan
maumauuamumﬁssn Taarayadinasasadeannunatayan
Lﬁaaa"l,mbﬁoammmuuafmnmsamﬂumnausn‘lusvmnmﬂa

2.4 msanulu SN sravtfluldaudauluiuidu st

2.4.1 SN fimsnaxanauunuiaaa1adeiu underlying dszian
tiendu underlying uav derivatives mnmvniumum 6 2a 1

2.4.2 vinnsaanulu SN azfinavinlvnasnusasiunaunsneddu
109 mswuﬁuuumaaLﬂumswuz‘a‘umnaomummsaawu"[m LTuue
duldenanesgrusinadedivuaiae International Swaps and
Derivatives Association (ISDA) wastilunindduiaansawldauiia
16 TaaAaUAITRINY URA. maaam‘luumstﬂmwﬂﬂanaanm.lms
aanuaravinlvinasnusassunauniwe idudonannliluniodad
AIUAIE

2.4.3 ¢aan SN fusaulvnasvusnuisaldaau SN denafau
Asuang tla uxl.sa%uale

2.4.4 lunsdivivilu SN «ﬁamuamu‘lyﬂszmﬁ URA. GavaItdiung
Falvifidiannaviuiaan SN ausialdiinaunisasnu

2.4.4.1 Wifaan SN dAruanazuidvyamigfsssuuad SN il

TBMA  wa¥uii 15 uariugavinauasusazidau et lunsdiiiu
gonatiluiunagavinnisuay uaa. A IUIAMLRYLIINRAILAEITN

1.4 @nn
1.5. SN
2. aadulfuaInsIdIsLasdntnailunisaInu

mswnaumnsﬂmammsaummsaaamu"l,ﬂmu 1. maommaunﬁmaomwms
muuaﬂmm‘vmmumu mu

2.1 ‘Lifivadvuaviadaulafivinlvigasmuianseyniuninnityaaiu
aunuluasians

2.2 swnsawldsudiale (saudensdiviilu B/E P/N Adidaulavinul&au
flausinagnuladiunistiinissulaudnadansasluamnanslaninisns
Anguanadiinue Wiaddaulalnasnuaunsauaduraanasansle)

2.3 ﬁw"aumﬁmﬁ’nmﬂmsﬁ URA. mmsnL°11”150"L@1”Lﬁa111mﬂ5unanms
Asandadulaaenulaatlodiiaua LLaunmanasmmamauuam
LATTIU '161ﬂmauamnmmaoa’maommmawauamL?jana“l,mjoamm
muuam'mmsautﬁumuamn‘luswmumna . .

2.4 Tunsdiviflunisasnulu B/E wia P/N Niaanas&TavnanILiatlse
uiln1s@n B/E 3a P/N sunansiasiinsiuanianiasusasinaynaasail
2.4.1 8W. 9. %32 UA. MIUNHYUUILNEILFINIRONTUNITLIY

2.4.2 suATaaN&u

2.4.3 swasaiAsavas

2.4.4 suastiansinaILRYanATalATIAY /S

2.4.5 ﬁmmsﬁgnuﬁmuﬁwumnmou,awums;iamtmﬂszmﬁ"l,mu
2.4.6 suastianissvaanuazinnuslsyinalne
2.4.7 sumsadgaiuunvlsunelna

2.4.8 &a1unsdusivdseindnidndaisvinuadtq ey
2 4, 1 2.4.7

ol msa‘nawsams-sn'saomana‘nmaoLﬂumsmaamamssnsaowaamf;l
mawaanm Wedtmusudenanide (d15) mm/lsun”l,flu B/E w%a P/N
Gl

H5uNIARIU

o

2.5 msaenulu SN saaiuldaandaulawindudedl

2.5.1 SN fimsananacauunuiaaavaedu underlying ssiani@endu
underlying wa9 derivatives muisyulugiud 6 2a 1

2.5.2 winnsaanulu SN azfinavinlinasvusasiunauningsulo
niwdutudagduniwnddunnasnuaiuisaasnule tiuwsiiuluain
mmmumnammuumim International Swaps and Derivatives
Association (ISDA) uaziilunsweduisnuisaildausiale Taanauais




Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

Aatuiuvinnsdaly

2.4.4.2 lunsdiiinmanisalidnansenusasiataas SN atnef
Hdadrdaulvitiaan SN drwranazudsyangfisssuuad SN il
TBMA iuvi

a9nu uaa. davialifinisilawadayatAgrfunisasnuialavintu
nasnusas¥uNaunInagudona1yliluniedadmusn

2.5.3 lunsdiilu SN Fefivarrvuaviuildunusia jaan SN Gunanlu

nasnuaunsalanau SN denannauasuaig wia uaa.sasuale

2.5.4 tunsaiillu SN doguaznaludsand uaa. dadadun1sialud
dannaviuraan SN dusia’ldiinaunisainu

2.5.4.1 Tvijaan SN drwrauazuavyagGsssuuas SN 1uds TBMA vn
Fudi 15 uazugavinavasusazidau woil tunsdiiiudonarniuiungavin
M5 vaa. annauazsidsyangdsssuaaluiuvinnisda

2.5.4.2 ‘lunsmmanmmmsmmmwansumnmaﬁm‘uao SN atvi
fag1dgylvirfaan SN AwanaswIgyangdsssuaad SN gy TBMA

[y

Ui

! = o '

dun 2 1 nindRulszanniia CIS
nsdiilumiainsaanagaalaiodunguunaing
siavinaisuiduazudninailunisasnudoi

1. fiaamuiduaziuldanmdninasilunsasuidudedy
AdainuadInsuard@snnswur ldiugiun 1 94a 2.1 - 2.3

2. lunsaiilunsasnulumia CIS nasnusudegnasnu (invested
MF) siasfiutaunanisasnuavil (Lulddunisasnulunia CIS uag
NDINUNUNAIATARINUTUNIAILYIY)

2.1 fimsasnulunsnddudailulszianuazufiiaidiodun MF
(investing fund) &usaasnuls’

va ol

2.2 finsasnulunswdduisialaizamuiaaniudagiu (pro rata)
usdlenatiuliauvdninaad single entity limit 2as MF
(investing fund) u

2.3 finsasnulunswddudialadizauiaaudagiu (pro rata)
ua?lewatiuldeunaninaat product limit dvsunswdguiiiu
SIP wag MF (investing fund) iu

2.4 dfinsagnulu derivatives ﬁtﬂu”l,ﬂmujm"mnmq/i‘ global
exposure limit 2ag MF (investing fund) #u

3. nszﬁﬁnamuﬁwamu (investing fund) unasnunuilaeas
AaINuUNINdIgnaInu (invested MF) siavliitdnasnunuilainas

! > PV S '

gun 2 1 niwdRulssanniia CIS
asdiilumirainisaanagaalaodunguunaine
sasinasuiduazundninaailunisasnudoi

1. fiqasuifuaziuldamdninasilunsasmuidudadudanivue
gnfuanaamnadunladlugiun 1 242 2.1 - 2.3

2. lunsdiflunsaenuluniae CIS uas MF MF dsnamsasfiulawnans
avnuavil (Lilddunisasnuluniia CIS aasnasnusiunasnasnulu
NAIATLYIY)

2.1 fimsasnuluninddudaiulssianuazufiiaidedui nasnuaiuisa
aanu'le’

2.2 finsasnuluniwdfudialadigdwiamudagiu (pro rata) ua?
Tanatiuldaunaninaat single entity limit aasnasnuilu

2.3 finsasnulunindiuilalaigaumaaudadiu (pro rata) ua?
lanaiduldenundninaiad product limit dwsuniweaduiiiu SIP uas
2aINaINUlYU

2.4 dimsasnulu derivatives Adluldauvidnineai global exposure
limit wasnasnuiy

3. lunsdliinasunuflanasllasmulumidea CIS 2as MF MF d9nan
savlildnasnunudainas




Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

il 5 : ganssudlszianmstviiundnniwe (securities lending)
saoiluldaundninarilunisasnudod
1. adan m"aoﬁﬁjﬁagzywﬁnmwﬁoLﬂusgwlm"%’MHauagmiﬁﬂssnau

5313 SBLIaalunsdlngdyandunanaszvinnislugiussununacsy

o o

fin ifinsiailuyanadeiinanisalsenaugsAavisasufiufanisle
aunguuelne

1.1 ¢le5uluauaailssnaugsia SBL

1.2 sin.

1.3 nasnuiuw

1.4 suasiianmsiiinuazasdsaanuvielseinalng
1.5 sw.

1.6 uv.

1.7 ua.

1.8 us¥nisyiudia

1.9 Non-retail PF

1.10 nasnuinwmiiatinugisuns

1.11 fduanaduamuidiinouivuaiuby

2. ndnnineaiiWvidiu sasflundnnindiaglussuusurhandnniwe

wavAuLdS U AN NTWE wiandnningy sun. vinmihdduune
nefaunannine

3. Msnawdaluandnisedu uaa. dasafiunisaod

3.1 dudunstifinisneniazanndndseiuanngiuiaciulseiu
AstuBinndnniwg Taasagiilundnilsyiudoll

3.1.1 Juan

3.1.2 asasnnidglng

3.1.3 B/E P/N 1instdusnn Ann mauunsvﬂuau 7 5W. 9. w3a
ﬁmmsmnngumuLawuammﬂu Husfinnseniu

3.1.4 B/E w%a P/N 1 TSFC iflujaan fidivuaiuldiuaudr’lu
WAy 270 Susiuwstuaandiuaziudidedvualadidudianisay
wiadla'leiiu

3.1.5 B/E P/N ui3adnn #ifiang'litAu 90 Juiiuusiuiaan Aol
credit rating amo‘lmammu\mou

dui 5:

3nssuseLannslidiuvanniwe (securities lending)
sasflulanundninaeilunisaenudodl

1. adeauan m"agﬁﬁjﬁsuuzywé‘nﬁhuuﬁaLﬂumm”%uiuauzym‘lu"ﬁsznauﬁsﬁa
SBLIaalunsdinadaandvnanaszvinnistugiugdiununassiin fiueas
dluyaeadeiiiaiuisalsenavgsAavisasiudanisidaunguuneging

1.1 g'le5uTuauandsznaugsaa SBL

1.2 sin.

1.3 nasnuiuy

1.4 suiasiianininiuaznisavaanuialseinaine
1.5 aw.

1.6 9.

1.7 ua.

1.8 us¥wniszAudiia

1.9 NAINURIULAARTIINAAIN
undu'ly

1.10 AasnuiuiiatinulinswAs

1.11 fidyaradumuiditnouiuatiudu

2. nannIWeEA W r;\”aol,ﬂuué“nm%wﬂy"iagi’tusznu%’mhnma”nm%wﬂmm
gudfusananning wianaaniwegy sun. vinwindduuransidau
UNANNTNE

3. msnevsasuandnilszdu uaa. dassfiunnsdoed

3.1 m“']Lﬁums‘lﬁﬁm'a“navﬁaL‘%ﬂnué’nﬂgsﬁumnc{ﬁuLﬁ'atﬂuﬂisﬁums
Wanunanniweg Taadadunaniseiudol

3.1.1 Juda

3.1.2 an&isnasging

3.1.3 B/EP/N umswuchn fAnn wIanunsve pgdu 7 5W. W9, WasUIAIIT
ungummaww”ammomu Lﬂuwum'smnwu

3.1.4 B/E w3a P/N 7 TSFC \fluraan Afifuuaiuladiduaiudaluiy

& a2

w

dRuvavEaInuLaarsIadons 1 a1u

270 Julluuaiuaanaiuay Lﬂummmmuum‘lﬁtﬁutﬁ'amomuu‘smﬁa“l,m"

ane'laitAu 90 Sutiuusiuiaan defi credit

LAY
B/E P/N wadnn il

3.1.5
rating atinvlaatinvnfioaadl

=

3.1.5.1 fiissue rating w3a issuer rating aglududuusn Taanseiniily
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3.1.5.1 {iissue rating wi3a issuer rating agluduauusn Taansdif
vflu issuer rating siaaiilu credit rating 7leunann1sda credit
rating szazfusiae

3.1.5.2 {i guarantor rating atludueu investment grade

S aa

3.1.6 as&1suilndl credit rating atTusdusu investment grade

3.1.7 wilsdamszAun sw. dugaanviunnasnuiiaduilsedu
AMsAundnnindlyanasnu

3.1.8 vuaanudaulu SET Afisnadaagludud SET50 il u
nsdivinasnulifiulauanisaamnuluaasnu nasnuassy
nanudsyiusanandlu'le

3.1.9 wiaasnuuay MMF

3.2 mLuums‘lunaamunnssuamwsaﬂsamsaouanﬂsunumu
3.1 wasufiunstaeiadudeasiinaly uEnianmsanuisatiofy
hseniilarannudniseiudonanlataawau

3.3 vhuniwmdnidseduau 3.1 Minasnufinssudndlliaunianna
saviaviililianansateduaundnisyAusiule Vuueiiluns
Weduthsenilamurannaslugsnssunsiviiundnnswe fuias

3.4 ssvyamnaniseiu o &uiu = 100% maouamuanmswum
Tty

3.5 Iunsﬁﬁuﬁnﬂgzﬁutﬂm@uam Tiihduaadnanldasnuiag
Wurilunswedfusoil

3.5.1 Jdurnly sw. wiasuasifingrinawawiziadoduy

3.5.2 1iastduenusa P/N ﬁo‘ﬁ

3.5.2.1 1iasdurn wia P/N 1
wirdndoduiilusgianseeniu

3.5.2.2 P/N i TSFC Hlugaan AdAvuauldiduaiudr’biviu
270 Futiuusfuaands uaniudiifoivualdidudamenumia
ia'leiiiu

3.5.2.3 P/N iflangbiviu 90 Sutfuusijuriaan defl credit rating
atinvuflvatinelagvil

3.5.2.3.1 #iissue rating #3a issuer rating atlusduduusn 1ag
nseinEly issuer rating siaviilu credit rating Aldnannsin
credit rating svaizdusae

3.5.2.3.2 i guarantor rating atluadudu investment grade

7 aW. U9, ‘VI‘Saﬁu']ﬂTi‘Vlllﬂj_]‘Mll']ﬂ

issuer rating siaviflu credit rating M'lsiunannnsia credit rating sxasdu

opl]
3.1.5.2 {i guarantor rating atiluduau investment grade

3.1.6 asa1swiliidl credit rating aglududu investment grade

3.1.7 wilsamdsedudt sw. (Huraanlvunnasnuidaiflulsedunisdu
nannindlyuanasnu

3.1.8 viuaanuidaulu SET  #Afisnadaagludud SET50 viedl lunsdii
navnulifiuTaunansaanuluasi@rInu nasnuazFunanilszdudna
Tai'let

3.1.9 wihaaynuuay MMF

3.2 mLuums‘lvinaamuunssuamwsaﬂsauﬂsawanﬂs.,numu 3 1 3a
ffunisTaaisaudoazfinaly BsEndansanansativduzisyniiianain
naniszAusIna 1 lalaanau

3.3 it mdndsedueu 3.1 Minasnuiinssudnaliiaunsannasania
vililignusaivduaunandszAuiule uweatiluaisiisduzissuiianu
dannaslugsnssunmsIviunanniwe dulag

3.4 svyammdnlseiu an &uiu > 100% wasyaaMaANTwe vty
3.5 1unsa‘11ﬁma”nﬂszﬁmﬂm3uam Tinduaasunanluasnulaaiuilu
nineRuaoil

3.5.1 WSuehnlu sw. wiasuimsifinguanaaniziadedu

3.5.2 tasdushnuia P/N doil

3.5.2.1 fasdurn wia P/N 7 sW. 1. W3asuIATRRNUUIELANTY
Foavduiiluriniseenwu

3.5.2.2 P/N 7 TSFC fluaan ﬁﬁﬁwuumiu“lmﬁumuﬁﬂmﬁu 270 Fuiiu
weduaanda wandudiideimualaidudamenumaialaiiu

3.5.2.3 P/N ﬁﬁmq”tmﬁu 90 Yutiuusifuviaan fefi credit rating atng
nilvatvlndil

3.5.2.3.1 diissue rating w3a issuer rating aglududuwsn ‘imﬂnsmmﬂu

issuer rating siaaiilu credit rating Wlsiu1annnnsda credit rating szavdu
e

3.5.2.3.2 i guarantor rating atjlusudu investment grade
3.5.3 asn&@snaiging

3.5.4 reverse repo & niuasid@1Tnasgine

4. dnwvazuayssvdrdyuaddaa Tulddey

Sn
=
2

ARUSLLRS
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3.5.3 as&1snndging

3.5.4 reverse repo &usuanasaasging

4.  Anwozuaranseadnracduan Wildduanididnwasuay
gszddyuasdauaarulsearadrinoiuaatzassunisandu
nanningduarnarandanniwedineradadiivuataadIduszuueiu
Jaanfuuasiiinnaaninduasudnilszdulugsnssuaisiinuay
Titiunannine

fszddguasdyanaulszmadinuaaznssunsidunanninguay
aaavanniweaIdIadadiivuatAmAussuuudyandunaslvidu
nanninduaznaniszdulugsnssunsuuasiviiiuvdnniwe

9
=1

! > . . I < o
gauin 6 : 55n55uLlszian derivatives aunaninarinITRINUAILL
SCBFST

1 dszan underlying derivatives mnaamuaum Jua
11 underlying atinvleatufivnianaluatndail

1.1 daseanide

1.2 dasuanildaudu

1.3 wa36ie 120U credit rating w3a credit event flusiu

1.4 gufivifiagdlsznauilududviadiuisety 1.1 — 1.3 wia 1.6
1.5 gufivifiavesenauiuduiioiuaia 1.4

1.6 underlying AUAUARITNUAMLATINATT N.8.6. ANUA
LANNLAN

SCBAUD

1 dsgian underlying derivatives mnaamua”mnﬂuﬂﬁmmﬂmaa
fi underlying atinelnatnoniioniavaaatinadeil

1.1 mswnaumnamummmaomuiﬂ

1.2 daseanide

1.3 dasuanuldaudy

1.4 \a36ie 120U credit rating w3a credit event 1flusiu

1.5 gufififiasdlsenamilugudwiadiudsain 1.1 — 1.4 via 1.7
1.6 gufiiidaselsenauiluguiionua 1.5

1.7 underlying AUaUAITNUAULATINATT N.8.6. AINUA
LANLGAY

nnnav

unsein derivatives 1989fuma1aas underlying 2n9siu ‘S’]ﬂ‘]‘l/l
dededonansasilunaidariiuriasaiuas derivatives Wity

an'lesiag

I P o < o
suin 6 : ﬁ“iﬂ‘i‘illﬂ‘igl,.ﬂ‘VI derivatives AMUNIALAUN ANTRINUAIU

9
=1

SCBFST

1. dszian underlying derivatives vmao*vmautm dua
underlying atinvleatniioniavaluatnagoti

1.1 damaniie

1.2 fasuanildanudu

1.3 wa36ie 120u credit rating w3a credit event flusiu

1.4 dufivifasdlsenauilufuaviadiudsen 1.1 — 1.3 via 1.6
1.5 gufiiifdaslsenauiluguiionua 1.4

1.6 underlying uauidfnouamenssus N.a.6. AUUALANLEN
SCBAUD

1. dszan underlying derivatives vmao*vmautm dua
underlying ativlaatuiloniavaluatnogotl

1.1 mswaaumnamummsaamuim

1.2 daseanide

1.3 danuanildaudu

1.4 \a3éie 12u credit rating w3a credit event tusiu

1.5 gufififiasdsenauilududviadiuilseny 1.1 — 1.4 w3a 1.7
1.6 gufivifiasesenauiluduiianuia 1.5

1.7 underlying uauidfnouaaenssuns n.a.6. AUUALANLEN

Adeuanlesinedd

Adeuanlesinedd

nnnav

lunseilii derivatives d@1989fusnAa1uag underlying 961U IAE1989
denaneadiumaniagiiu (spot price) wiasiAdyadamaalonin
(futures price) wihifu Wil seaae underlying  Auii'liladudl wia
underlying Adluasdissnavuasduiidonan savifluiinansuading
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1oil ;9mav underlying auilailaddudl v3a underlying iy

avAlsznavwaduiidgena savfluriaansuatnoniteunouay
e liatunwsvianasae

2. Wavlansainu uaa.azdndiumsasmuly derivatives lssiaiia

2.1 asdl MF ‘leszy endunisasnulu derivatives uay underlying
2av derivatives Magasnuliattdaiaululasens

2.2 dlunsidlugdeuanlu derivatives atnslnatinondogodi2.2.1
derivatives on organized exchange

2.2.2 OTC derivatives il

2.2.2.1 asaiflu OTC derivatives °luﬂ's"|,1/|ﬁ"l,1/m saviigdayanadnde
wilotflu sw. ﬁmmsvmngummawwvammmu funudamne
derivatives w3ati@n derivatives

23 lunsdiviagsiasfinszrssuiidranisdonavduddia derlvatlves
auamao aumuumaotﬂumswuaumnaomummsaaamu”l,m viodl "L

val o

'mamuawmuwuam'ﬁsnuawsawummuanaumuunmu
3. udnwnawaiindunsgt underlying (fugd

unseii derivatives i underlying (flugiafiou...
fdnwouy dofl

3.1 Lﬂuﬁﬁ'ﬁﬁﬁmsﬁmumiﬁmsmmzu”l,';”ar;ijoﬁ’mau Taadinsszy
wuavayauay underlying wiafladaseqinunldluaisdauia
uazfinsdruraduidlviduidaafuarualuiuuizauuag
avAlsznavwavauil vivll underlying  wiailadudunaisaciinig
waaulmeuannaataataiuddseeg

3.2 flusufiiifidnwazatrolaatronde dotl

3.2.1 mﬂﬁﬁﬁmsﬂsvammammﬁuowa Taenflueaid

= o

Snwausndle doil
3.2.1.1 sufiiave
NINUA

3.2.1.2 dufifiavddsznavdladniefiiniin <
NINUR

‘lunszﬁﬁﬂuflﬂm‘m&m‘;zmam Taaavdlsznaudidusasfitiiniin
LiAudennavualy 3.2.1.1

msﬁmsm’mm;nszmuﬁmﬁnmu 3.2.1.1 uag 3.2.1.2 13i6iaviin
avAUsyAauNLALIdaYAUNaIAIWI AU UALNIRINTAUN

. fafiduna1IsaY

Afidnwala
Usenavusasdifiinign < 20% wavtiuiin

35% waviuiin

aTvvuasilateliatnunanaiaeag
2. Wau'lamsainu uaa.azganfiunsasnulu derivatives lasiaidia

2.1 nsdi MFIVLGI"SE‘I.!LFII gndunsagnulu derivatives wag underlying zag
derivatives Miagasnuliatvtaiaululasenis

2.2 dunsuindluadeuanlu derivatives atnalaatroviilogod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &5l

2.2.2.1 asddlu OTC derivatives Tuiszivelng maouﬂammanmwua
vlu sw. sunansidnguunaamnziadedu guvudfaane derivatives wia
A1 derivatives

2.3 lunsdlviagsiasfimstsenilsanisdonandudiiia derivatives §ugn
a9 Judriiudasilunindfuninasnuaninsaasnule viedl lidnasmuas
Husfidnssunavsafininndonaududiuiau

3. ndnnariviudunsdl underlying Elugais
lunself derivatives  § underlying flugiafian....
anray sl

3.1 tfugufiiifinsAvuaignisdruialiadedaiau Taafinisse |
wnavtayazad underlying wiadadasnogiinunlalunisdiun uaziing
arnaaailiilutlatuainanuunzanuasasdlsynauuaaadl ot
underlying w3atladudonansasfinisiadaulmauaneaainattailuy
AR

3.2 fluguiiifidnwazatiolaaronds dotl

3.2.1 mj fiifinnsnsyaracatiiaowa Taeduduting
wilo dodl

3.2.1.1 gufiiasFlsznavuusasaifiinin < 20% waninnitnienue
3.2.1.2 guiiviasddsznaudiladndefiinnin < 35% wavinniniionua
‘lunsﬂiﬁl,ﬂu"l,ﬂmmamamam TanavAlsznauddusasfitiininluiAu
ansnfualu 3.2.1.1

ATsRANTAUIAITATEAUINTAAY 3.2.1.1 way 3.2.1.2 Lisdaviin
avAlsenauniAedasiunasdaInIatinduauuINNTUN

o aa

3.2.2 m.iu‘mna\‘m'ﬂsunanmwnmﬂumaanmaannmaammaumumn
wsaLﬂumjuswmmaommaumumn

3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Miluldaudaulaasudiu dodl
3.2.3.1 luguiiiifiavalsenauilunsarsuiadugiinasnuaiuisa

faAtlfvnR1IG I

o

neausladnraLy

o
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3.2.2 dufiiifiavddsznauionuaiiluvdaiisrdasfunasdinia
iTudu wiadlugafisianasarnsaiiniusu

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Miuluaiundauly
ATUEIY ol

3.2.3.1 fluguiiiifiasdsenamilunsarsuiaday

Anasnu
gunsaasnulalnansd
3.2.3.2 dladwianduanuaudadiu (pro rata) @fiauntedn

naomuaomu‘tumwmsmaammwuuimumsoua’s"tmwmﬂu“l,ﬂmu
unantnauai single entity limit waanamuuu

3.3 Lﬂuﬁﬁﬁﬁ“l,ﬂ"’fumsﬁmuﬂﬂnamﬁuﬁﬁm’mm‘nLﬁaﬁauamw
win'leda1vdaszann uaa. vil winilsingitgaiudvnaiiilu
U3ENIULAZaaIURR. UA. TuaaITalTiuinsa1silavdumliiy
Aaueanivnalseiamiatreiilss&naniweas

3.4 fimsuaaeduiiiiuqatresaiasiiludsyimniuvinnssitudand
AsLduatayatniuLKnanTal

3.5 °lunsmmﬁumjunauaum‘lnﬂnmm aaflsdendsasAIuIn
ndudsatvuiivanolaniavaleang goil

3.5.1 sn@aifaqiiu (spot  price)
(futures price) wav&uATnafauwi
3.5.2 ﬁﬂﬁ&“umimﬁmsﬁﬁmmmmnswmﬁaaﬂuu%aﬁm Jeyaun
diaraaninuadur Tanduridudiladuainuils

3.5.3 &y damaarentiniarsdefuduidud1lnasaeiou
3.5.2

%
&

wiasAR N LaunaaIvnUN

3.6 Tunsalimiudadduda dufidenarisasarurianiaala

wuavdayaaIvaIINTIEIIUAAINLIAIUTIATUAYUsTLNA TN

Wae9UsENA UEaAIUIAUAINTIANRUATLAZLZAITT UaA. wRAITW

o o o

inlaIignsdr i aradWaiudatidenaNa IR viaudn
Hutda’leatrimungau

4, nannarinsanlfindweadun s nasani1sdiszuiinIun1sy
AW (cover rule)

SIER maaam‘tunmswuaumaonaamummmmwuauuamwmaaa‘tu
mmummewamam'sumnaamumamaoﬁﬁmummamnmma
derivatives auamm“bmaam’;mm"l@aamu‘lu derivatives ifu wag
Huldenuddiinuaniznssunis A.a.6. A1RUA

5. udnnariiudud I iunsaInuiiina lssaediaananudng

aNUlalaansg

3.2.3.2 dadmwmaduainuaudadiu (pro rata) @fiaunieiinasnu
aamu‘tumwmwsaammmu‘imﬂm\maﬂﬂwmﬂu"tﬂmuuamnmsm single
entity limit zagnasnuiiu

3.3 duduiinlasunisWainiaaganfuridanuindad auazvinnini'le

atngdaszann uaa.ieil windsinginaantudenarndluuivnlueiaua
JURA. URA.dudaIda liifinnasnsilasduanudiaugonivxailsslaiating
fidsednsarnee

3.4 finsuaasduiifugadtvaaiiiasiulssinmniuvinnnsiiudaisinng
I§uatayaaat9iuanIsal

3.5 ‘lunsmmLﬂumunamuminmmm aafiganaisasaIuIa NGNS
atinnilvatlavsanaaat1y G9il

3.5.1 siaifaxiiu (spot price) wiasAFyandaunaslani (futures
price) uav&urinasaai

3.5.2 ﬁﬂuﬁﬁuﬂ"ﬂnﬂﬁmsﬁﬁmmmmns‘mmﬂawu (spot price) n3asnan
fyandaunaareniin (futures price) 2asdurlnasaaidualaduainie

3.5.3 swmﬁzyzywﬁamﬂmwummaaonnmjuaumimnmmmu 3.5.2

3.6 lunsdinifluduiiduda dufidenansasdimaiaalduvasziaya
avdavanTeuRaIMinaIuNtNsuadlssndlnaniacvlsng wia
AaANNTIA&uAILazUsSNs7 uaa.LdasliiiulainisnsAwaaag

o o o

HWauaAfidenanaunsagzviaudaiiutialaadtoinunsau

Py

4, nantnarinsinvifindweu
(cover rule)

URA. m"aoiz”m‘lﬁﬁm%wLi'z?luwaonaomuﬁﬁﬂmmwuaummwmaao‘lumu‘mm
mewamamsmnaomumamaomsmummamnaoma derivatives uan
av'linaaanai'laasnulu derivatives ffu uazifiuldausdriineu
AULNITUNNT N.R.6. ANNUA

5. unannaiindus mumsasnuifiiinalssasdiiaannnudes

Tunseii uaa.asnulu derivatives 7 underlying il enfunswegui
mammm@uomsaomu‘tu derivatives donaneagiluldauiaineu
ALEZNITUNIT N.R.6. ATUUA

6. ndninariindusiunsasnuluy OTC derivatives
wEnianseasialvifiziannaslu OTC derivatives 69ii
6.1 Wigdayanandaniednauazuioyarfsssuuas derivatives 1

Aiawasianisaissuiiaunssnwy
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Tunselid uaa.aenulu derivatives 7 underlying ‘Lila&@afeniu
mswﬂauma"ammwmammiaomu‘lu derivatives gonaneasiilull
MUAFTAIIUAMEATINATT N.A.6. ANUUA

6. ndnnariANdua iun1sasnuluy OTC derivatives
wEnIanseasialvifizannaslu OTC derivatives giofi

6.1 ’Lu"ejz?fzgzm5ns‘hﬂjaﬁommmuamm"ouamqﬁﬁssum@a derivatives
W uaa. nsunaduii 15 uasiugavinauasusazifau 1l Tunseali

Jussnandluiungavinnsuas uaa. anauazuIIYaA1LfaTy

maluiuvinnsdal

6.2 Iunszﬁﬁtﬁﬂmmmsniﬁdmans:mmiaﬁmmao derivatives ating
fiadday aduandadrantisrninanaznivamiLfsssuuag
derivatives T¥usEnIan1sNI LU

6.3 fdeyanandaniefuaanliifinisaregiuy derivatives iia uaa.
Tavua'le

7. vanunarivinidusmuniseindluddaanlu credit derivatives

a va

uaa. favilfidemudaulugodd

7.1 uinilugdeyanlu credit derivatives ‘L6 lnziansanAx
CHNRTRhT!

7.2 uidlugdeyanldianng credit derivatives Afidnuasuasgsnssu
maiguAaiugInssuattsuileadlea doil

7.2.1 Credit Default Swap : do'leiun msanaslugussdailsiu
m‘mtauomumsmmmLnr;rmaonum'mmmia‘lumi‘ﬁ'ﬁmumn
obligation wavrrnWuau obligation 1 ‘iﬂﬂﬂamm'mauiug'mu
mnuﬂswnummLauanms“wnwuma”maams”wummamnawa
ﬂsvnumﬁmﬁmmamm credit event muimﬂqvuwalumamnaoﬂa
UszAuanudeoasuAivuaiui (tunsel ivAin credit event
m”amnaaa“é?uam‘luiuﬂsnn’mummuﬂnm) il 1ainn obllgatlon agdl
WensensLéed (Single Name Credit Default Swap) waa obligation
uumﬂsmms«ﬁomnum‘mmnﬂﬂsunummLaﬂouuu'mﬁ']smuma
\ie credit event furu obllgatlon s’mms‘tmswmmuomuﬁmwn
(First to Default Swap) wiaLiialfia credit event fudu obligation
smunslasansuiielungu obligation deasd A5ATEIIAAURNIL
Iumumaoaumswmmuu usiannavavasuivuaiaiia credit
event fiudu obligation nasan1slunau (Proportionate Credit
Default Swap)

a oo

A, NuNATu 15 uagiugavihazasusasidiau vieil lunsdiiiudenan
Wutungavinmsuas uaa. dnauasudayamigdsssunatuiuvinns
da'ld

6.2 lunsdlAiAaumamsalfidonansenusasiamuad derivatives atnaf
Haddny aduandadanfisdarmnanaziivyaaigfaisuuas derivatives
s nIamsnsuviui

6.3 ddeuanandeviofusanliinisategiug derivatives iia uaa. sasua
16

7. vdnunaividusiniumsuindlugdaanlu credit derivatives

a v

uaa. davlfidamudaunludoedl
7.1 windlugdeyeunlu credit derivatives latansiianisananuidasivingu

7.2 uhilugdeyaunldiawng credit derivatives AidnwaruasgInssumuia
WiguLAeAugInssuattnilsacinela duil

7.2.1 Credit Default Swap : d9'leiun m‘mnao‘lumuumjaﬂsunumwmam
mumsmmmLnﬂwa\annmmmmsa’tumsﬁwsmumu obligation uavs
AWUAN obligation i ‘imlﬂamm'mau‘lugwu"wmuﬂ'svnummmmu
msuwnwumaumaamsuwummamnawaﬂnnumwmammamm credit
event wuimﬂauuwa'l:nmamnao*ﬁaﬂsunummLﬁmmsnmuummum (‘Luns i
liuAe credit event °uamnaoa"auam‘tmumun‘mummuﬂnm) Woil Wi
obligation agfiieesIaATsLAad (Single Name Credit Default Swap) wsa
obllgat|on numuswmsmmuum‘mmnﬂﬂsunummLamwummsuuu
Watfia credit event wun:u obligation 5'1ﬂmﬂmswumsuumﬂuswusn (First
to Default Swap) Msamamm credit event dusu obligation namslasans
nflolunau obligation mauumsmsuswmnmawwu‘tumuwaaaumswuswﬂuu
usiannavavasuitruaiaiia credit event dufu obligation nasanslu
n&u (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Ao'loiun msmnao‘iug‘muwﬁaﬂs"nu
mmmmwaoaumwumoamLnm:nnmsamaomaowamammumm“l,mnmﬂ
Jumniweanoae ‘imumnuﬂswnummLamumsuwnwumaumnwamammu‘lu
danasiiviadanaandiiddedudaneaniiamuiazanasiu LL&"&TLL‘VI
anad (615) ayamgAsTNaaIRUNTWEE19EY wWiauandunsvieda
ﬂsunummLamau‘lauwamammuuaumummelu (61d1) wavyRALATITY
waRunineaodeidugnailsziuanudn auninazifa credit event
wiansuriuadan (nsdilitia credit event)

7.3 saslddyinassrumuidmuaiag International Swaps and
Derivatives Association (ISDA) wiadeuaninasgiuadusmuingiinaiugansu
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7.2.2 Total Rate of Return Swap : do'leiun msmnao’tumuuwﬁa
ﬂls"nummLammaoaumswma'\aaomanmnmsamaowaowamammu
Naglasuanniuningavds Taasanadssiuanudasfianseynwun
auamwamafuLmuiuamsmomusaammaﬂmmmoaonnamsmanmu
muTiazanadiu ua"mumamao (61d1) pavyaA g AFITHURIRUNIWE
a19a9 Lwauannumsmwsﬁaﬂ'svnummLaﬂoa"iauwamammuua"
fHuriudu (67d1) aasyadgfassunasdunintdatdsividusana
szAuAnuday auninaziia credit event wiaasudnuaaN
(nsai'laiAa credit event)

7.3 ﬁaa‘lﬁﬁmmm‘msg‘mmuﬁn‘mumimﬂ International Swaps and
Derivatives Association (ISDA) Msa&mmmmsgmaumum dilneu

oo o

gausy ?NZJ‘J.IEGIHE\N‘VINRHHNUQGH

7.3.1 finalafivaulaaunguung uwaylidawiawteAunguanain
MENIANINELRTARANINNINENTanYUINEEY

7.3.2 “Luwuamuummm‘lmmwmuuﬂ"b“’tumwmsl,mmuma
z\?suzmeﬂamumwum credit derivatives fugnoaoidaualy

7.3.3 hifidadmualinasnusavialdanudamalinnadeyan

o o

diofia amnaomuanﬂm”mu

7.3.1 finalafivAuldanunguang uazhidavdauteiunguanaiiaa
NINNINELRTARAUINNINENIaNYUINLEU

7.3.2 "Laiﬁw"arimumﬁﬁﬂﬁfmﬁﬁﬁmum“b“’tummmmwuu“sa Jeuaundia
aaaIININT credit derivatives fuanodoidaundalyl

7.3.3 ‘lfidaivualnasnusasraldanudamaliung e

o

Uszianuasndnninauianswaddudu wian1suinanualaaiaaun

agagnulusnvseing :
uiFndanisazasnuniandrvnidssiaduianizannnannine

m%’wﬂauSu wiavmeannalaaigduatnlnatvuilsndanaiuadng
aruvidszArdAaMsnTINAIT N.a.0. wialdszndaiIdnou
ALENTIUATT A.R.6. Anuaavsa‘ldil tTunalunsdiianaynssunis
A.8.0.13a&1TNIUAMUEATINAT N.Q.A. TWauiurnaunsad
dsgardualandatiutfudssianniadnralsaaIna N NI W13

niwdunianisnnannalauisau

Wil nMsaenuluanasusadayanlusiolsung asEIWIadaN
dananeasguaranialilunsvindyanludssinandniiaeu
mnnmuamuuanmswuLLa”mmmuanmswumLﬂuamvjnammwao
I0SCO Msamumseﬁamﬂ’tummmﬂamwanmswnmoﬂsvmﬁmﬂu
fundnuas WFE viadluasansuasusdnidadouasiauaanaly
GMS

guii 1 dssinnuaraaaifuasasansmanisidunialy

1. dssianuasnnanssrvlsying 1aa
1.1 eanasuiisredssna

'
d 4 o

UTLLANURINRANIWEUTANTWERUAU BTan1TIRaNNATAaIEAUNAY

aanulusivissine :
UIENIARAITATRINUNIALAIIMUTETaMILAWITANANNTNE NFWERuaY

‘vi"sammanwaimﬂﬁ%ﬁuama‘lmashwfiw"sammﬂathomm/”iﬂssmﬁ
AMZATINATT N.Q.0. WIalszniAdITnIIuAMLNTINAIT A.R.6. A1NUA
susa’ldil uualunsainaaznssuns n.a.a.wsad1nouAMEATINANSG
n.a.6. Tanuingauudafidseardualavsatmiufnlssiandadneos

aga

ApINANMINLUTa NN IR UMTan1sInanNalaaIgau

Woil Asasnuluasiasuladaygrtudivlszing anarsudadayan
denaneadiduamandalilunisvindantulsananfiviiaouidugua
muvianmswuuammwanmswﬂmﬂuamﬁnmumwao I0SCO w3aii
asdaznalunaradaznandnnsudendsemandusgundnuas WFE wia
uasasuasus¥nidadeuasiauazaly GMS

g 1 Ussianuaraaauifiuadasasmanisduii'll

1. dszianuadnsassvlssing 1ea
1.1 eauiiendssna
1.1.1 Ausiing
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1.1.1 Wusiing
1.1.2 ¢§udunas

1.1.3 viuqd (Lisruviuduilasanin udauwus uagans&ns Basel
I1I)

1.1.4 B/E

1.1.5 P/N

1.1.6 luddeyuanvdnaniasdaviug

1.1.7 luuaasdnilunaisylamivid underlying luwusiinsusa
wun

1.1.8 enasufiduiiidneaviandmduanamiou 1.2.1 -
1.2.7 auid@inanuaunIsunig A.8.6. A NUALANLAN

1.2 anasfviifenusodsund (laisruasians Basel III)

1.3 @s&19 Basel III envissina

1.4  dnn svdssing

1.5 SN svilszine

2. aaRuifuavaEIsLasnantnailunIsaInu

m%’wﬂﬁuﬁn%ﬁmiz”mmsasmmsaaoy}u”l,m"mu 1. siavfinauaniifuag
ATRITINNNAALAUYIAATUEIU Gl

2.1 ‘Lifigadvuaniadaulaivinlvasnuiinnseyaruuinnia
yaruaInuluaans

2.2 swnsawldsusiale (sHudensediniilu B/E P/N ifildauluviu
wasufausdnasnulasfiunistvinnsiulaudnizansasluan
A5laauIEa1singuunadivua wiafidaulalvinasnuauisa
WEAUNDANATIRT16)

2.3 fayalAmsuasiansiuisnianisanansandelaidaiium
sznaunisiarsandadulaasnuldaiiosinagua wazidayasan
maumaunamumﬁssn TaarayadinasasadeannunaItayan
\Hadalddedavinanundniznassuiuideaniulussduanna

2.4 msanulu SN sravtfluldaudauluiuidudad

2.4.1 SN {finsanananaunnuinaai1asdu underlying dszian
\fienAu underlying 29 derivatives autiszylugui 6 aia 1

2.4.2 wainmsasnulu SN aziinarvinlvinasnudasiunauniwgsu
a9 niwdgulusaviilunindfunnasnuainisaaanule tiuuwe

1.1.2 fidundo

1.1.3 Yund (hisuudulasdnin vuday
1.1.4 B/E

1.1.5 P/N

1.1.6 luddeyuanvdnaniasdaiug
1.1.7 luuaasdnilunailsyiamivif underlying iluwusiinsusaiung

Py

1.1.8 mswmsuuaumuan‘lerm”muaammnnmwmmumu 1.2.1-1.2.7
AUTRITAIIUAAIZATINANT A.Q.0. ATUUALANLEY

1.2 mwmsﬁwﬁﬁmumoﬂssmﬁ (lisuesans Basel III)
1.3  @9&19 Basel III evilseing

1.4 dnn avilssina

1.5 SN svilszine

2. padulitiuadanI&IsuasnantnailunIsaInu

mswuaumusmwammsaummmaa‘mu"l,mmn 1. maauﬂmauumwaomswms
muuamnmmmmnmu mou

2.1 ‘Lifivadmuaviadaulaivinlvgamuianssyniuninaityaniu
aanuluasans

2.2 snsauldsudiale (syudensdidiillu B/E P/N Afdaulavinul&au
fausinasnulaeiiunshifinsiulaudnitansasluanansladninisnis
Anguanadviua viafidaulalvinasnusunsamadugaananansle)

2.3 wuanammnumswmsmnswmammsmmsmmaoimwamm
dsznaunisRasadadulaainuldadiodiniagua u,auwanaﬁmm
dzviauyamA1gfnssn ‘1mﬂwauamnmmaamoaommmawauamﬁaaa
Vdedavinaumanianasawiuvisansulussdusna

2.4 ’Lunsaiﬁﬂumsamu‘tu B/E w3a P/N maanmswmss‘f\‘lnanlﬁaﬁjss
uiln1sen B/E #3a P/N dunansasiinsiuanianiasusasinaynaasail
2.4.1 sW. 9. %32 UA. MUAYUUILINAIEFITAAFANTUAITLIU

2.4.2 ganffun1siduselssinanidnragvinuaaifeddusFurinaiu
2.4.1

ol ms;:mausamssusaomnmmaoLﬂumsm)ausamssnsaowa‘“\amﬂ

vi-sawaanm Woswusudeeanids (e14) mumun“b”‘lu B/E w3a P/N
fiel

a

us wagasI&1s Basel I1I)
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duldenanessrusinadioinvuaae International Swaps and
Derivatives Association (ISDA) uagtiuniwe Ruianansanldauiia
16 TaaAaUAITRINY URA. ma\aam’mumsmmwﬂmauaannnms
aamummam‘mnaomuma\m.maumswuaumnmﬂﬂuuummj
2AIUAIE

2.4.3 ¢aan SN fusaulvinasnusnunsaldaau SN denanau
Asuang a uax.savuale

2.4.4 lunsdiviilu SN ﬁat&uamu‘lyﬁszmﬁ URA. Gavatiung
nlvifldannavduaan SN dusaliiinaunisasnu

2.4.4.1 Tiaan SN Arwiauazudoyarigdsssuuay SN luds
TBMA wnadun 15 wagiugavinauaguaazsifiay Mol Tunsalniu
denatilutungarvinnisuas uaa. IWATUIALRYULIIYRALAEITN
amaluurinnisda'ly

2.4.4.2 lunsdiiinmanisalidnansenusasiaiaas SN atnef
dadrdaulvitiaan SN diuwranazudsyangfisssuuad SN il
TBMA iuii

2.5 msaanulu SN sailuluaudaulaviududod

2.5.1 SN fimsarananauunulaaavdedu underlying dszianidendu
underlying uav derivatives auviszulusuii 6 aa 1

2.5.2 winmsasnulu SN azdinavinlvnasnusasiuuaunindgulag
niwdgudusdasidunindfunnasnuaursaaanule tJuwsidullaiu
MeTFIUIINRTIAINUATAL International Swaps and Derivatives
Association (ISDA) uastiluniwdduniauisauldaudia’le laanauns
AINU AR, sdavinlrlinsilawadayatAmdunisanu

2.5.3 lunsdiviiilu SN defidadvuavinauldausia faan SN dasfusan
TWnasnuanunsalaaau SN dvnannauasuany tia uxa. sasua'le

2.5.4 lunseiviiilu SN mmuamu‘lumaﬁsvmﬁ ¢iavils1ngn i SN Hud
:nmﬂ‘a"\n;]“lusuunwauammmana”l, doifluinansuleairlvassssy

Wiandfuasina was uaa. davdtiiunisialvfidannavdusaan SN
Fesialiinaunisainu

2.5.4.1 Tvigjaan SN aaﬂmmmuuamﬂmﬁsswao SN 'ﬂommmmﬁms
mu‘;mmmnum‘lﬂu‘lumsmmmﬁmmLLamius"nnmauamu’mjaaa
AR Ti uaa. mmum 15 uaziugavinauasuaasifiay ol tunsein
Judvnaduiungavinnisuas uaa. IWAIUIAULAYUIIYRATEAEITN
aaluuvinnsdnlal

2.5.4.2 lunsdlAdamanisalidonansenusasiaiuag SN atndl
Had1dey Niaan SN e idluyarlgfsssuuad SN €9 uaa. Wui

fui 2 : ninddulssianmiag CIS
asdiilumibainsaanagmalafodunguunalusrolseine
siavinaisuiduazundninailunisasnudof

1. daamniduasiuldanmdninasilunisasnuiiudady
w"arimumﬁm%nmswmsmamsﬁm/h"l,ﬂ‘tumuﬁ 12@2.1-23

luniauasnanu CIS srvilszna (invested fund) Ailugoti
2.1 msaanuavnisd@uanaagaalanisinAuguasasniienu
maﬂsumﬁmmnumuamuuanmwuu,aummmeziamwanmwum
Lﬂuamﬂnmummaa I0SCO wialflumiranasnasnu CIS
avissing (mvested fund) Afinsdazelunaradaendnniwe
evlsananiilusguntnuas WFE

2.2 CIS operator aavnasnusynanatnaalsnisiriduguanag

giui 2 : nindduilssianmiag CIS
asdiilumiainisaanagmalaiodunguuialusrolseine
sasinasuiduazundninaailunisasnudof

1. fiaamniduasiiuldamdninanilumisasnuaiudadutadiivue
aim%nmswmsmomnﬁuﬁﬂﬂ‘lua’mﬁ 12a22.1-23

tHumihanavnasnu CIS fvissmanfianwaizdoti
2.1 msaanuavnisiduamnaagaalanisiifuguanasnidanu
moﬂsumﬁmmnnmmmuuanmwuu,a aaadaznanannswddodiu

fundnandeyaay I0SCO wiaifluniiauasnainu CIS fvlseinaTifinng
darnalusaindamnavdnnindelsunaidusgungnuas WFE

2.2 CIS operator aavnasvusvnanagmalanisiifuqguanasniiau
Arduquaniiusudnanieynas I0SCO
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Mummumﬁ’umuaﬁLﬂuamﬁnmﬁ’mmao I0SCO

2.3 ﬂs"mﬁmmnnmuamﬂauamwu'ar.lmna'rmmmnﬁ‘lvm'rm
AuATAY @amuamommwamu musadadsanaiaiineu
ANUR

2.4 tunsdiilunsasnulumiianasnasnu CIS arvilssina
nasnudvnasasfinsidanisginlimwzasdfimadnduluns
wmsanmaaasiiunisthasawindu LLavuu’iﬂmumsaomumu
(hildfunsasnulumihauasnasnu CIS snodsemadaiiunasnu
FIUNaIANAINUTUNIAILYIY)

2.4.1 fimsaanulunsnddudoilulssinnuazaiiaufelfui MF
(investing fund) ausaasnulaludagiu > 80% wasyam
ninddugnduasnaanu CIS avilssinaiiu

va o

2.4.2 fimsasmuluninddudalaisdirunaaudasiu (pro rata)
usd lenatiuliaundninaad single entity limit 2as MF
(investing fund)

2.4.3 unwsaamu‘tumwuauma‘lmﬁmuammuammu (pro rata)
ua?lewaliuldeunaninaat product limit dvsunswdguiiiiu
SIP wag MF (investing fund) iu

2.4.4 finmsasnulu derivatives ﬁtﬂuvl,ﬂmvnué“mnm‘m' global
exposure limit 2ag MF (investing fund) #u

2.5 aseidl MF ﬁiﬂamu (investing fund) (dunasusiuflainas
nAaInu CIS svilssinadagnadnu (invested MF) siavlilanasnu
ﬁﬁa"m:rmzmuaoLﬁmﬁ’nnamusmﬂmﬂai Lg"ul,win‘]unszi’tﬁﬁmm
Influnaviulsgiamisagfaniiaasnu el Taa'ladsuaiu
Wiurauanndifnulaanaunisasnu uaa. dasdalvfinisilaie
daya wanamNINy uayAsssufianiiAmtasiunisaenulu

dnwarsanad lilunils’adurusaa

2.3 unsdli MF llasnulumihauasnasnu CIS srgdsaina nasnu CIS
ddsuinadvnaneavadmalaudaninarinisidugua nnsaan AsiEua
8 LazNITInMsRINIunasnuiagavnuataguaglssinalu

3. ﬁs%mﬂmmm.mu,amﬂauamwmr;lmnmmmmsms‘lum‘mmuﬂsao
NROVIUBLI'NLWEI\‘]WB‘VI\‘IH mmmm.iaﬂsumﬁmmuﬂa'lumuuﬂ

4. tunsaiilunrsasnunas MF Tuniiiauasnasnu CIS arvilseinea
nasnudenanaasinisidansdtulilangasdiimaindulunisuinis
anwaaadiilunsthas iy LLavuuiﬂmﬂmsaomumu (LailedAunns
aanulumiiauavnasnu CIS moﬂsumﬂ«ﬁoLﬂunaomusanmaammaamu
Tunavruviv)

4.1 fimsasnuluninddudaiulssinnuasufiaderdudi MF anansa
aunulaludasiu > 80% vavyarintdduguniuasnasnu CIS
AT ALY

4.2 fnsasnulunsnddudialdstdmwaaudagiu (pro rata) wa
lanaliuldenundninauad single entity limit aas MF 1y vieill wdninauad
Fanan'Lildfunsdinsweaduiiiilu SIP

4.3 fimsasnuluninddudaladsddinamudagiu (pro rata) ua?
lanaiduldenundninaiad product limit s wsuniweadunidu SIP uas
MF 1iu

4.4 finsasnulu derivatives Adluldauvidnineai global exposure
limit way MF u

5. nsaﬁﬁnaomus’mﬁlﬂLmaﬂﬂaomu‘luumwamamu CIS anviseine
naynu CIS snvissindsanaisias lilunasnunifidneagvinuagtfendu
navnusIlaeas L'iuuﬁil,ﬂunszﬁﬁﬁm'mmLﬂuuamﬂuﬂss‘iuﬁﬂﬁar{ﬁa
wiaaInu Ml Tea'ldsuamnuiurauanndinoulaafaunisainu
uaa. davialiifinsillainaaya L‘Wi]Naﬂ’J’mT]L‘]JuLLauﬂ’lﬁ‘i‘mLuﬂll‘l/l

Lnmmaonnmsaomu‘luanwm”mﬂm‘;"l,'a“‘luuuaaa“ﬁ‘mumﬂ

y a 4 P a
gun 4 : sInssulssiannstaTeaidayanunadu (reverse repo)
Taenduldonundnina i@ Tnauaaenssunis N.8.6. ATKUA

g 4 sanssudsuannisdalaafiduanadulus1olssne (reverse
repo)

it 5 : ganssudlszianmstviiundnniwe (securities lending)

Taenduldenundninarindnonuaaiznssunis A.a.0. i1Uua

Taaduldaundninaaifiatinauanenssunis a.a.0. Anua
duil 5 : gsnsrudsaannistifiuvdnniwglusnolsaina_(securities
lending)

Toenfuldaundninaaiid1inouaaenssuAIT N.8.0. AIRUA
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dui 6 §3n33015sLAN derivatives Tusnvdssine anu
nanLnLYiNTRINUAIL
SCBFST

1. dsvian underlying derivatives mnaomuavmnﬂuﬂﬁmmﬂm
RREY underlylng atinvlaatinilsndanaiaat1odil

1.1 daseanide

1.2 famuwanildaudu

1.3 wastin 12 credit rating w3a credit event (fusiu

1.4 gufivifaclsenauilugudviasdiudsain 1.1 — 1.3 vw¥a 1.6
1.5 gufiiifacelsenauiluduiionua 1.4

1.6 underlying AuaUAFTAUAMLATINANST N.A.6. AU
LANLGY

SCBAUD

1. dsgian underlying derivatives mnaomua ifluadaanle
siavfi underlying atinglaatnonilensavaraatirododl

1.1 mswnﬁumnamummsamwuim

1.2 daseaniie

1.3 dasuanildaudy

1.4 \a36in 120U credit rating w3a credit event (flusiu

1.5 gufififiasdlsenamilugudviasdiudsain 1.1 — 1.4 via 1.7
1.6 gufiiidavelsenauiluguiionua 1.5

1.7 underlying AumuRdTINUAMLATINATS N.8.0. AUUA
LANLGY

nanav

un3ei7 derivatives a@1989fusianzad underlying 296y sm’m
avdsdonaneaailusaiiaaiuniasiaiuag derivatives winifu
oil 57119 underlying  Auwitlailddudl w3a underlying  iilu
asAsznavunasduiidonad saoifluiinansuatiioniteuinouay
tlawwerliatvuwsvanasae

2. @auwlanisainu uaa. agadunisasnuly derivatives ‘le

saula
2.1 nsel MF “Lm"s;utﬁmﬁumsamu‘lu derivatives way underlying
2av derivatives Magasnuliatvdatauluiasenis

#uii 6 ;
[INuGil
SCBFST

1. dszian underlying derivatives Anasnuazinilugduan'lasai
underlying atinvlaatinontlaniaviaraatinafil

1.1 daseaniis

1.2 famuanildaudu

1.3 waséin 120U credit rating w3a credit event (fusiu

1.4 gufivifiasdsenauiluduavwiadiuiseny 1.1 — 1.3 w3a 1.6
1.5 gufivisiasesenaufluduiianuia 1.4

1.6 underlying umuidiinouanznssunis n.a.0. AMVUALANLEN
SCBAUD

1. dszian underlying derivatives ﬁnamuaz@n flu
underlying atinvlnatnonilonianaiaatingaail

1.1 nindduiinasnusunsaaanule

1.2 daseanide

1.3 dnsuanildaudu

1.4 \a36ie 120U credit rating w3a credit event flusiu

1.5 gufivifiaslsenauilufuaviadiudsen 1.1 — 1.4 via 1.7

1.6 gufivifiasesenauiluduiianuia 1.5

1.7 underlying uauidfnoruaaenssuns n.a.6. AUUALRNLEN
nnnav

lunsaiil derivatives a@19897Us1A 229 underlying 21961Y 5717 a19489
denansasiiumaniagiiu (spot price) wiasiadyadaraaloniin
(futures price) wihifu Wil seaae underlying  Auii'luladudl wia

underlying Ailuasdlsznavuasduiidonan saoiuisansuaing
nMvaNvuastlawe liatonnsnaiaae

2. Waulunisadny uaa. avsdiunisadnuly derivatives lesaiiia

2.1 nsdl MF 1esvuiAeAunisaonulu derivatives wag underlying a9
derivatives Nazasnuliatvdaiauluinsenis

2.2 Jlunsuaiduadyanlu derivatives atnalaatinondagot
2.2.1 derivatives on organized exchange

15305515t derivatives  Tuenviseind enundninauainig

aAdeua'lasaad
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2.2 dunisuinflugdeyeunlu derivatives  atnelaatnendosod

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &ail

2.2.2.1 nsdliilu OTC derivatives Tusinvilszine maauﬂﬁmmﬁan
dheviladluiifunnaitlaiuauannlvitsenaussaa derivatives fiatj
mMalansirdugualaamibauimduguadiundnninduazaain
nannineilusgundasaieyaas I0SCO wianiilusudnuas WFE

2.3 °lunsm1/|a savinisdrseuildranissenavdudiia
derivatives  &udnay duarifusdasiiunswdfuinasnuaiuise
aonule Wil Midnnasnuasilugidnssunauniaininidonay
JuarTufau

3. udnunauriisdunsedt underlying 1ilugaid

lunsdli derivatives i underlying \ugufiana..... dufidonarisas
fidnwae aodl

3.1 lugufiifinsAvuaignnsdrualiatredaiau Taafinisssy
wuavayauay underlying wiafladasreqinunldliuaisduia
uazfinsdruraduidlviduidaafuaiualutuuisauua
avAlsznauuasdyil Meil underlying wiailadadenarisasiinig
wRaulimmuanzaaaatiludasyee

3.2 luguiiifidnwaradislaatronis dodl

3.2.1 fufiid finsnszanadiaoiiaswa Taailuduiin
fnwougnile dodl

3.2.1.1 fufifiasAlsznavusazdifiinviin <
NINUA

3.2.1.2 dufiiasAlsznaudiladiuteditunin <
NInUA

‘lunszﬁﬁﬂuﬂﬂmmmwmam Tanasdlsenaudifusdaaitinviin
itAudanidiviualu 3.2.1.1

m-sﬂmsmwm:snszmﬂfi'mﬁnmn ;.2.1.1 wag 3.2.1.2 lusiagin
avAlsynauNiALIdaYAunaIAInIatlIiUALUNIRNINTAUN

3 2.2 gudfivifavddsenaufonuaiduniaiAnrdasdunasdinia
fudy wiadluduiisnanasdinsatintudy

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Mmiuluaundauly
ATUEIU el

fidnuazla
20% uadtIuiin

35% wadiiuiin

2.2.2 OTC derivatives gafi

2.2.2.1 nsdiiilu OTC derivatives Tusitvilszine m”aaﬁroja'fzyqywﬁnﬁhwﬁa
dluadyarailaiuaunalvilsenaussia derivatives  viaganalanns
mnuqua‘imwummuﬁﬁmgtaﬁwuuﬁnm%wﬂu,ammwé’nm%wﬂﬁl,ﬂu
fundnandgyuas IOSCO wianusurdnuas WFE

2.3 lunsdifazaasfinsthseniidianssonaviudiia derivatives &ugn
av Juatusasiuniwguinasnuaiusaaanule veil Liinnasnuag
LTl flangsunauvdafinifideuaugueriuinin
3. udnunaaiisndunsdt underlying (gt
lunsdifl derivatives  §i underlying (Hudufiany....
Aanmoug Aol

3.1 Hludufiifinsaiivuaignisdruialiadiedaiau Taafin1ssey
unavtaynanad underlying wailadasnogiiinnladlunisdiun uaziing
A aduilviiuihatuaiuanumansanuasasdlsenavaasdaud wosl
underlying v¥atladadonansasiinsindaulmamuaniivaainatioilu
adssae

3.2 flusuiivifidnrazatrolaatronde dofl

3.2.1 @Tﬂqﬁﬁﬁm'sns"ammaﬂ'mwmwa Toenflugaudi

o

AutisvnalIcad

a

Afidnwazladnway

3.2.1.1 dudiviasdlsznavusazifitinnin < 20% wastinnitnifonua
3.2.1.2 dudiviasdlsznaudiladundefiinniin < 35% wasniuiinifonua

‘lunszﬁﬁn‘]u"tﬂwmamwmam TaaavdlsenauddusasfitinniinlailAu
ans A vualy 3.2.1.1

m'sﬁa'l-szmlnjsnszmﬂﬁmﬁnmy 3.2.1.1 uay 3.2.1.2 lisiaviin
avAUsYAauNLALIdaIAUNaIAIKNI AU UALNIRINTUN

3.2.2 dufivifiasdsznavifonuaiiuniaiAadrdasdunasdindatiniudiy
wiaifludutisnavnasdrniatiniudu

3.2.3 dufidulauanain 3.2.1 was 3.2.2 Ailuldeudaulaasudiu doil

3.2.3.1 dluguiiifiavAdsenauiuasarsuiadugiinasnuaiuisa
aanulalaansg

3.2.3.2 dadmwaduainuaudadiu (pro rata) @fiaunieiinasnu
aamu‘tumwmwsaammwuu‘imumsauaﬂﬂwaLﬂu"LﬂmuMananm single
entity limit zagnasnuiiu

3.3 duduiinlasunisWau iaagaiunidanuindad auazvinnini'le
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3.2.3.1 luguiiifiasdsenamilunsiarsuiadyainainu
gusaasnulalnanss

3.2.3.2 dladwianduainuaudagdiu (pro rata) @fiauniein
naomuaomu‘tumwmsmaammwuuimumsoua’s"tmwmﬂu“l,ﬂmu
unantnauai single entity limit waanamuuu

3.3 Jdudufilafuniswaun taedariuifinnindadauasyin
winn'leat1vdsszann uaa. Muil uinilsingitganiudvnaiiiu
v3EnlutAIauaduaa. U Tusasdalininsnisilasduainy
Adaueanivnadseiamiatteidss&ninaiweae

3.4 fimsuaaeduiiiiuqatresaiasiiludsyimniuvinnssitudand
MsLEuatayatnvviuLKnan1Tal

3.5 °lun5mmﬂumjunauaumiﬂmmm fafldendIcasAIuIn

o

nndudsatnvuiivanlaviavaleang doil

3.5.1 ;naifaqifu (spot  price) wiasedea
(futures price) uasduA1Tnasfauai

3.5.2 Fufigudrinafdarividiuiaainmaidaaiunsasadayan
dameareminvasduslnadaviusladud1nil

3.5.3 swmasuuzyw.iaﬂmumoviu'mawaonnmju&umimﬁmqﬁmu
3.5.2

%

andaunaalIniin

3.6 tunsdivifduduiiiduia dufidenasdasaruiaianale

LURIAAYRE19AIANNTILIIULDINR UL U AATUDIUTEL VA TN

WaeUsENA UEaAIUIAMAINTIANRUATLAZLZAITT UAA. wRAIIW

Win'la13snsar i aaaWaiuduiidenanaunsageviaudng,
Wuda'leatmungau

4, wannarinsialufinfwdduiitisonasanisissniiaunisy

wnwWu (cover rule)

uaa.dasialifininddunasnasnuitinaninuarigainasasly
muaummewamamsvmnaamumamaaﬁwsvuumwamnvaama
derivatives &ugaavlinaaaarilaasnulu derivatives fu uay
uldenuiidinouaaenssunis n.a.e. Avue

o oo

5'. vaamnmfmmemumustumsaomummmaﬂszmmﬁ'aamm‘m

L&e
unseiil uas.aenulu derivatives 7 underlying %ail2&9ifie Ay

SWelduiay ammwmauomsaamu“lu derivatives danal1I6a
uldenuddiinuaazassunis n.a.6. AU

=9

at1vadszaN uaa. Ml wndsngiraantudenarnduvs¥nluiaiaza
U3, uRA.dusavIa lvilinasasilavduanudautonionalsslaiiatcng
fillss&@néawere

3.4 finsuansduiifugatrvsaiiasiulsyinnniuvinnsiiudaiinng
L§uatayatviuLanITal

3.5 ’tunlszﬁﬁ'u‘]usﬁ”ﬂﬁnduﬁuﬁﬂnﬂﬁmsﬁ AAffINaIsIRIAIUIUANNG IS
atvnilvatnelaniaviaraating avil

3.5.1 sei’qiiu (spot price) wiasadeyeyrdauaalomin (futures
price) was&ud1naduai

3.5.2 ﬁﬁﬁﬁuﬂ”ﬂﬂﬂﬁm%ﬁmmmmns‘rmﬂawu (spot price) w3asnan
fyandamaaironiin (futures price) nasdusmtnasaaidud lndusnis

3.5.3 -swmazycy'\{faﬂu'mmmummaaonumﬁuaumimnmmmn 3.5.2

3.6 lunsdinfluduiiduda duiidenansasdmnaiaalduvasziaya
g19d9anAsavIUAaIKIENI U1 NTRadUsEINA TN eI asvlsELnd ia
AUIAAINTIARUAILATLENIST LA uaaliiulain3En1sauaag
HWaluaafisenanausagsviaudasiudaldasioinunsan

4. uwannaYin1sIalulinsnaIuntiasnasani15d1senilaINN1TEHANY

(cover rule)

SILEN maaamlunmswuauﬂaonaamumnﬂmmwuawnamwmaaa‘tumumm
mewamamsvmnaomumamaoﬁwsvuumwamnmma derivatives &ugn
ad'linaannaiilaaonuluy derivatives  ifu waziiluldauiiginou
AOLEATINATT A.A.6. ATUUA

o aos

5. ManLnamnquLsmamsumsaomummmnﬂszmmﬁ'aammmLﬁm

unsdii uaa.aonulu derivatives 7 underlying ‘Lila&oferAunsnedu
muamm'mmammsaomu‘lu derivatives dunansiaadluldauiigrineu
AQLYATTUANT N.A.6. ANTKUA

6. uaninagitiuLdus nsun1sasnuluy OTC derivatives
us¥nian1seasialvifiziannaslu OTC derivatives @il

6.1 Waduanandhaniledmumauazuisyanefisssuuag derivatives i

'
a oo

uaa. nunniui 15 wasiudgavitavasusdazifiau weil lunsdiiiu
genaniiuiungavinnisuas uaa. idwaazudoyasigdsssunialu
Juvinnsda'ld

6.2 lunsdlfiinnanisalidonansznusasiAuag derivatives  aeinasdi
Tad1de TvgdauandndranilodiulauasudIyam1gfisssuuay
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6. nannaeiisdusg1nsunsasnuly OTC derivatives
w¥nianissasialvifitannaslu OTC derivatives &ofi

6.1 ‘lﬁﬁjﬁsuusuné‘no‘huuﬁamuqmuasﬁu,:imamqﬁﬁssuwaa
derivatives T3 uaa. nsunaiuni 15 wagiugavinauagusazidiay
Wil Tunsaiifudonaduiungavinnisuad uaa. WA MUY
wdayamgasssunaluiuvinasdaly

6.2 ‘lunszﬁﬁLﬁamsm‘rmiﬁdoman;zmndaﬂmmao derivatives
athvfivaddn gdyardnfaniisfuiaLasuIvyan1aassy
a9 derivatives 1% uax. nauiuai

6.3 adeuaandanflefiuaanlufinisaregiue derivatives  1ila
uax. savua’le’

7. udnnaiviududiniunisainiluadaanlu credit derivatives
vaa.avdfidanudauludod

7.1 LmLﬂuﬂammﬂu credit derivatives lstaniziianisanainu
W@aaLviniu

7.2 udlugdeyan’ldiawne credit  derivatives Vﬁﬁa‘fnwmzmaa
gInTIUMIaLisuLAavAugsnssuatnvuilvanvle dudl

7.2.1 Credit Default Swap : do'leud mmnao‘lugwuumjaﬂimu
mmLammum‘mmnLns;mlaom.lmmmmsn“lumsmsmumu
obligation wavskAWUAN obligation 1y 1mﬂﬂﬁmmmaﬂ1uswu“
NmﬂﬂsunummLauaumsuwnwumaumaoﬁ'\suwumwamnao«ﬁa
ﬂsunumwmauamamm credit event wuimmuuwaiuwamnawa
ﬂs“nummlﬁmmnmuummum (Tunsdl “Lmnm credit  event
°ua(smaamauaa‘lmuﬂsnmuummuﬂnm) eil 170 obligation ay
fitieomanisiien (Single Name Credit Default Swap) #3a
obligation uumﬂswnmsmmuum’lusgmuﬂsvnumwmamuuum
dhsenilifiaiia credit event dufu obligat|on smms‘lms'mm-mua
(flusnaiwsa (First to Default Swap) wiallaifia credit event fufy
obligation s1an1slasan1suilelunau obligation doariinisnse
Sjmnutawwﬂumumaoﬁuvlswusmuu LAUDANRIALATUATUUR
tfiatie credit  event  fiuAu obligation  wnasianslunyu
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : m“l,mu,n asanaslugiugda
Use numwmauwaoaumswuawaomanmnmsamawaa
NanaLWNUaLlaTun&unsneda19ae TaasanadsyAuanudaod

derivatives 14 uaa. nsuiui

6.3 adandndraniefusanlifinnsarogiue derivatives fia uaa. 5a9
ua'le

7. udnnaivindusiniunisainiluadaanlu credit derivatives

a va

uaa.avdfidaudanladoed

7.1 uinflugdeyanlu credit derivatives aangiianisananuide
wintlu

7.2 vindluadyanldianiy credit derivatives Aidnwaraa955n5TUNT
WisuLAavAugsnssuattaniivadnle deil

7.2.1 Credit Default Swap : do'leud msmnao‘luiwuuwﬁaﬂsunum'm
LammummmmLntmlaom.lmmmmsa‘lumﬂnsmumu obligation uav
iAWUAN obligation 1 Tmﬂmﬁmmmau“lumuvmnuﬂsvnumwmauau
msumnwumaumaoﬁwsuwummamnaaeﬁaﬂsvnuﬂnmﬁmLuamm credit
event wuimﬂamwa‘lumamnm«ﬂaﬂsunummLaﬂoﬂsnmviummum (‘lu
nsdlilailAn credit event mamnaoavauaﬂ‘lumﬂsnmvﬁuﬂmuﬁnm) vl
"1i31 obligation azdfitAaesanisiien (Single Name Credit Default Swap)
w3a obligation :mmu-s'lums«ﬁanmum‘luwmﬂﬂsunumwLamnuu'm
dhsendliiauiin credit event fudu obllgatlon smms‘lmmmmuomuﬁu
usn (First to Default Swap) wiawliaiin credit event fufu obligation
smms‘tmsmmsuuo‘tunau obligation ﬂoauumsﬁwsvswmnutawu’tumu
2a9funines ey uatannasazasuivuaiiiaiia credit event fudu
obligation nasan1sTunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leuA mmnao‘lugmvmjaﬂs”nu
mmLaﬂwaaaumswﬂmoaamnmmnmsamawaawamammumm"l,mn
AARUNTNEE1989 TaagaradseAuanuidafiaiseynwuiiazane
wamammu‘tuammammaami'\aaﬂmma‘maanuam‘mamuﬂmum"mn
avAu LLaumumamaa (61d1) vavyamIgAsITHTAIRUNITWEE19EY. Wiauan
nnmsmwﬂaﬂsvnummLﬁnoq“"iauwamammuua mumwu‘uu (d1d1)
wasyaA1LfsITNaaRUNS N 198 viduanalseAuaiudas auninag
LA credit event wiaasurdvuadaua (nsdilitAa credit event)

7.3 m”aohfﬁmm‘mmsg‘mmm?ir‘i‘mumiaﬂ International Swaps and
Derivatives Association (ISDA) Wsa&mmwmmgmaumummunmu

oo o

aansy defivannaidanuazaadl

7.3.1 fiualadieduldannguuie waslidaniawtdvdunguuiaines
nanninduazaaianannineanIanguunadu

7.3.2 ‘hifiviadimuaivihlidninavualiluanaisuvsniiviadgyanda
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NnueLYia:

Basitualue snuavidanlnsinisiau snaavidanlasenisiuaunlay Yaailszaoa
AsuAlac

msvwnwum“muwamammu‘luamwmmmaamwaaﬂmma’maa 218829 credit derivatives fua1vaadautde

Audasnaniioaufiazanasdu uasdiufianas (619) vasyad | 733 lifidadmualinasmudasznldanudameliungdean

HASTTNADIRUNSNEE19E0 Lwauannnmsmwﬁaﬂsmumwmﬁmm

TaunanavunuuazIufitiudu (615) vayam1afsssuzas

JuniwedarvdelvAdusuralszAualinuiday aunitaziie credit

event wiamsuritnuadea (nsdiliiAia credit event)

7.3 saslddyaunassruauiiivuatas International Swaps

and Derivatives Association (ISDA) wiadau1nssIudua1uT

finounaniy defivannasifidnmouzdot

7.3.1 dwaladdvdulaaunguune uazbidansaudedunguuiadn

MENANNIWELRTARNANINNTNENTANHUUEAU

7.3.2 “I,mnlamuummm‘mz?mﬁﬁ'fimumvl';”‘lum'\mstmmﬁw%a

fyandamaareming credit derivatives fudrodoidanidalal

7.3.3 “L:J:wamvmm‘lvmamumaom‘lﬁmmLaﬂmﬂ‘lmmaamm'\
dnsgiuns aansrunsasnulundannswauiansnaduau tiatdunswaluuas | dandrunsasnulundnniwtdusaniwgduau tiailuniwegtuaas
aanulu naInuNululdssnaAnazavlssing nasnuNululssnaAlazavlssina
NaNMINENIa | y5¥ndanisazasnuniandrionidsslamiiawizaananning | uigndanisazasnuniaudiomidsslamiianizannandnning niwddu
nindRuay ninddudu wiameanwalasitduadiolaadoniondanate | u wianeanwalanifduadrolnatondevdanaisadenuidsene
LW}“}E atvaunlszndaUrATINNIT A.R.6. uTalsznadItnu | AAgATINATT N.R.6. WIadseAARITNIIUAMEATINAIT A.R.6. ATUUR
nInedUAad AMUENTINNIT A.Q.0. Auadasaldidl uudlunsdiiaaeassunis | deealdil Luualunsdiiaaenssunis a.a.6.usad1TnouAsATTUNTS
AU A.8.6. 1328 10NIUAALATINATT A.R.6. Tauiutauusall | n.a.6. TWAuiuraumsafilsynidualaviatiuifnilssinnusadnmas

fAuii 1

dsearduAlandatiutfiulssiannsadneasaaInannswesa

niwddunsanisunnanualauiaau

dasdriunisasnuidmaaugaanningdunia
Adayay (single entity limit)

o

2in sznnnswedu ansdru

(% aav NAV)

1 | esnasnasging T dadagru
2 | en@saasgevlssing
2.1 nsaidl credit rating ag | Lidrdadaaiu

u 2 Fuduusnduly

2.2 nsdifl credit rating ae | TaitAu 35%

Tusyeiu investment grade

AIUXANTNEUTANSWEHRUNIAATUIRANNRTAETEAU

guii 1 : danFIunsasnuiidinaaugaanninggunia

(single entity limit)

Adan

2.1 nsdldl credit rating aglu
2 duduusnduly

2ia sziannswedu dns1872u (% wav NAV)
1 | asa@saadgine hiddndnsgiu
2 | anasaasgenvilssing i dadagru

2.2 nsdldi credit rating aglu
s¥6U investment gradeuwsisn
N1 2 FUAUWIN

iLAu 35%
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Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

weieinnIT 2 Suduusn

uule CIS

LidrAnans&Iu

uue CIS

TidAnans&I1u

Hurdanians®siauvin

Lfmmnﬁﬁ%mhnu%aﬁaan
Gl'smwsuam:rmuamo‘lm
atinonilododl

4.1 4 credit rating atlu
5¥6U investment grade

4.2 \fusurasaaudu Wil

W UNNAUIaa&1TN
FsunaiiludszAu
(hisnuldudnusaesians
WABUYINLS U N
Taniseavrinanis
gcfivouuasnadnu)

LitAu 20%
wialiAu 10% dladu
AsaInulusrvdssing
niainrssnWud
afidturatarvdssind
1aendanly credit rating
wuu national scale dfs
tiulderutnaneii
g1nvu n.8.6. Usgnd
ANRUA

WurAWsan @St g LY
WurdangFusnnIagaan
andsidnsazatnlaadig
nilodafl

4.1 4 credit rating atlu
J¥6U investment grade

4.2 \Jusuasaandu Wil
WL UK AR {1
FsunaiiludseAu

TaitAu 20%
via'litAu 10% daifluais
aynuluervidssinaniangd
AalsennWuligddliunag
dvdszind Taadanly credit
rating wuy national scale 9
Hulderuipauaindriineu
ALEATINATT A.R.6. UTeAA
Anua

m1§ns17‘iﬁ VM aUEATLEIU
Aol )

5.1 luasasuil #5113
nwunamu SN wIafnn
Arjaanindoduay
aguunelne wiaann
A9 5.6V UTEINAT
Tesuauaalvdsznau
15503 aW. Tudssinalng
5.2 &uaualudssind
ne

5.3 i credit rating aglu
s¥6U investment grade
5.4 fuasansiiaglu

s¥uu organized market
waaLiaULYin

LiAudasdofl uaus
daslaaggenin

(1) 20% w3a

(2) M utnuaInTI&IN

aanulu benchmark +
5%

aa o

m'\mimnanﬂm”mumumu
5.1 luesasuil mswmsno
uuna‘vn:t SN wia #nn i
aandnavduaunguuneineg
wIas2IaY 5. NVUsTIVA
Alasuauanalvdsznaugsaa
anW. Tudsyinealna

5.2 Juanasiddnwae
atnolmatrondododl

5.2.1 gaaniluuiinaa
neriiay

5.2.2 taandinisitlamue
fayatilunsm il iead
saaztdaaeu filing

5.2.3 lunsdldfluasiasiid
Amuaiursenill < 397 Ju
Tuueiuriaenu uayli'led
anearau 5.2.1 vi3a

5.2.2 ffiaszrnifiuauasnans
denansadiluyanacnil
5.2.3.1 sW. u9. 32 uA.
AUNYRUNLIEINFIA
ga11un1sLdu

5.2.3.2 su1A15ausdU

LitAudasdeil uauadasia
ATFININ

(1) 20% w3a

(2) ihmiinuasaasiainu
1u benchmark + 5%
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Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

n¥weudodl
6.1 aETARSNB UL
ATUaIUGIH

6.1.1 fluanasui an
g1sAvntiAanu SN waag
nn

6.1.2 i credit rating ag
Tuseau investment
grade

6.1.3 VL‘.TJumﬁmsﬁcjaan
Jaavtuaunguaneing
wastguazaas&@suuly
fdssna wiakaan
nd9dunIunguune
fvlsEne
(we'liisausanzasy sw.
fAUsENANleT
auanaldsznaugsia
aW. Tudszinelne)
6.1.4 fluasarsiiaglu
J¥uUUaY organized
market w3aLiauLvin

6.2 @515 Basel III 1]
credit rating atilusgau
investment grade wavat
Tuszuuuav organized
market w3aLviauLvin

6.3 §3n55GT MAdeuan
{i credit rating agluseau
investment grade

6.3.1 reverse repo

6.3.2 OTC derivatives

LiAudasded uaiue
daslaazgenin

(1) 15% (w3a'luvAu
10% wiaiflunisasnulu
avdszinansacfinigg
waWufigfiaiiunag
avdszind Taadanlad
credit rating wuy
national scale dsiilual
AU IU
A.8.6. UszAdAfInum)
wia

(2) dwmiinuasniwddu
avnulu benchmark +
5%

5.2.3.3 su1A1TaNA1s
JILATIZU

5.2.3.4 sunA1stfian1sineeg
LRYANNTAUNITLARAT

5.2.3.5 usEvaaIasad
Juidiaiatiande

5.2.3.6 suA1sWeIun

I NAIUUIANRILRSUUIA
giauuvseinelneg

5.2.3.7 su1Astfianis
fuaanuazindnunalssing
ne

5.2.3.8 sumsagaIuLuig
Uszind'lne

5.2.3.9 ua.
5.3 &uanaluldssinalng

5.4 i credit rating atilu
56U investment grade

5.5 °lunsa‘11‘7|'|,ﬂ1{m'1ms17iﬁ
Amiuaiuasenil

> 397 Ju Tuuaiuiasnu
siavduneifinuniaadiu
s¥uuuay regulated market

n¥wdduduuanwmiiaani
seyluaia 1 - 2a 6 (SIP)

Ay 5%

nyweaudodl
6.1 anasifidnmay
ATUEIUGVT

6.1.1 Huanasui asans
Awnilifonu wiadnaHaan
Inavducmunguune’lng uay
Wuaganasiuly
aviszind wiaaanInaadiu
ANAUINEENUTEINE (L6
hismanzuag sw.
avissinanlasuayaanlu
Usgnaugsia sW. Tulssine

ufulaiAudando uaus
daslaazgenin

(1) 15% (vi3a'laitfiu 10% wiia
Humsasnulusivilseimansa
WiasenwWudfigfiaiuna
svisend Taalanladcredit
rating wuw national scale 4i9
Juldeuinasidsgiineu
ARLYNITUANT A.R.6. Usead
Anum) ia

(2) ihmtinuasniwed&ui
aynulu benchmark + 5%
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URUEUR:
Jaaiscaea
Asuala

ywanawe - & mdunisasviulu derivatives on organized exchange
TlifisiaAvuatiedu (single entity limit) aavaduan

ne) wialiluasans Basel
III

6.1.2 4 credit rating a&lu
5% investment grade

6.1.3 Huanansidanuoe
atinvlaacinanile sl

6.1.3.1 gfaaniunidnae
sidaulu SET wialusanadia
MEANINNTNEIGINIUTTLNA

6.1.3.2 faandinmsilaing
sayatflumsildiead
Naazidaaauuy filing

6.1.3.3 Tunsaliiluasiansi
fimuuaiudssull

< 397 ju duusiuianu
waglilafidnasau
6.1.3.1 w3a 6.1.3.2 ¢iinnse
HARUAINATIENTEINAIG DY
Huyrpaadeil

6.1.3.3.1 umAacNL@
5.2.3.1- 5.2.3.9

6.1.3.3.2 amﬁumfnﬁu
senivlssinansenalng
Hugundn

6.1.4.3.3 &aniiunisdu

'
o a o

AvUsEnANTanugvinuag
wenfuyanamuza 6.1.3.3.1
-6.1.3.3.2

6.1.4 unsdlAduamansiis
Amuaiuhseull

> 397 Ju MuueJunamu ¢ag
dunzifinuniaat luszuuuad
regulated market

6.2 3nTaNdeil Nedeyand
credit rating atilusgau
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URUEUR:
Jaaiscaea
Asuala

investment grade
6.2.1 reverse repo
6.2.2 OTC derivatives

niwd&udunanwilaanniiszy
Tuda 1 - 2ia 6 (SIP)

swuAuluAY 5%

wainewia lunsalifluniweadudod LidvdadvuaiAadu single entity

limit wavyiuen faanasi@sviagduan uaIuansl
1. Judhnuiasna@swiauvindusdatianisativoiuaag MF

2. derivatives on organized exchange

! > o ) o o oa ..
Ui 2 : dasndIun1saINUNnAIWIMMINNENAINTT (group limit)

2ia dsziannswedu dns1au (% aav
NAV)
1 | nsasnuluniwdfuuas | Lildudanledasudeded

wsnnaudEnaglunau
Axnsiaandunianisian
Hlug&auanlugsnssunig
AT UAUUTEFNAINRN

wAuedaslaasganin
(1) 25% w3a

(2) imtinuasnsweadui
aynulu benchmark + 10%

wingg @ dusunisasnulu derivatives on organized exchange
lififiafviuatAendu group limit uava&aan

guii 2 : danFIunsasnuidIaaINnguAInIs (group limit)*

2ia

sziannswedu

dns1872u (% wav NAV)

1

AsaInuluniwdduuay
uIEnnausIEniaglungy
Aansdadunianisidniu
adyanlugsnssunivnisdiu
AUUFENAINE

o

BitAudas1 ladasiude doil
wasanTagganin

(1) 25% w3a

(2) ihmtinuasniwed&ui
aanulu benchmark + 10%

winewe : tunsdiiluniwagudotl lufitadvuaiAaidu group limit

1. Bushnuiaanasisuwindurdiatianisefiuvouaay MF

2. derivatives on organized exchange

guii 3 : dandrunsasnuiamIaaNlssanniwg&y (product

limit)
7ia sztannswedu dns1872u (% wav NAV)
1 | Sushaniaesans - NassianaduliiAu
Wisuwvinwuun B/E 45% adalusauiliieyd
w3a P/N Mduananiu (wialusauangnasnu
ngvanglng (lisyuée gudunasnuidiang

granlusvlszinauay
fidumnacona) tilug
aan A9 U3a

Tas9ns < 1 1)
- aasnveiululddunasnu
Maglasvnsniaangfeyan

guii 3 FasFiunsasnuidinaaudsaanningdu (product

limit)**
2ia Usztnnnswedu dns1872u (% uav NAV)

vJuelin B/E wsa P/N idid
uarasunguanalne (la
g luenvdssind
aavfifunnadenad) tilus
aan W98 wWiaadyan

o

Aol

savilifeyfiiuusiiilu MF Af
a1g1A9n1g < 11 Wiale
AUTALAILNDINY

- dasnanvsiulailadiu MF 7
angnNavnuAdILAaa < 6 Lhau
Wil Lawy MF i
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Jaaiscaea
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Adeyeyn doil

1.1 surmasuiasaniiu
Asdudngvane
wgiadedu

1.2 aw.

1.3 1.

1.4 ua.

1.5 uss¥wneainsag
Audariagandn
(Lisyudadushnnia
AR ULV URNA
AifngUseaemianis
ALfiuaunasNaInNu
uaznswgRuinasnu
1e3uTaunssudndan
NNAFEYYIAU reverse
repo #aa securities
lending »3a
derivatives)

Aunda < 6 (iiau viedl
W@WIgnaINuUndagn

Tasonsusaanaiodeuan =

11

1.1 surasusasaniiu
Msdurfingvinaane
Insodu
1.2 8.
1.3 1.
1.4 ua.

1.5 ussveaiasasduida
Aatadn
(Limndonswedui MFlasu
Taunssudnfinannadeean
AU reverse repo wia
securities lending #3a
derivatives)

anglasenis > 11l

ninedudofl

2.1 B/E P/N SN 1ii
Wauluvhaldausiaus
nasnulesiniun1styd
AMssuTaudniizansaslu
asaTlanuIEn5i
AQuINEAIuUa wiadl
Waulalvnasnuanunsa
aAuNaanaIaT e
2.2 WulnAnIanans
Winuwindusniis
szagannsEaLiu 12

nalssLansindu
aivAu 25%

ninedudoil

2.1 B/E P/N 7ifidauluviu
wasufiaus MF leaufiunig
TvfinssuTlaud&nsizansaslu
AsFTLEANIENsTANgMINE
Aviue viafidaululv MF
gunsanafuaanaansle
2.2 W¥urdhaniansans
Winuvindushniisfissasioan
AseALAY 12 1hiau

2.3 total SIP auia 6 a9
il

SCBAUD

Lgﬁivla{s?uz‘ioms'lmsuﬁ AT
Avuliionu AN WIaRI&TS
Basel III Mifiansausasuaiu
fodl

2.3.1 fidnmazau 6.1.3 uas
6.1.4 1a92ia 6 aIRIUN 1 :

syAuluAu 25%
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URUEUR:
Jaaiscaea
Asuala

Whau

2.3 total SIP anu2a 5

2avRIuil

reverse repo TaitAu 25%
securities lending TaitAu 25%

asansaail (total SIP) nadsztansiudu

5.1 amasuil asansie LiivAiu 15%
nilfonu Ann wianans
Basel III 'lsi'lsiagu
syuuuad organized
market WaalAauLYin we
3571 B/E uay P/N

TR IUNTRINUTAIUMNN
Waannintdaunsaadeuan
(single entity limit)

2.3.2 4 credit rating atjlu
s¥dusinnn investment
grade w3a'laifl credit rating

(daiilailaifun1sasnuuas
nasnunuila uaznasnu buy
& hold Miavnulu B/E P/N 15u
rnWaesIENSIViBLLYINEY
fn AfiargluitAvargnasnu
M3aTauNIIRINUAAIMF niafl

asaanulu derivatives wial

nineRudvnanidang
fanAaadiuaignaInu)

derivatives @il

6.1 hedging limit : LiAuyasmudasitag)

reverse repo

liAu 25%

securities lending

itAu 25%

N1312YiNg3N55U
derivatives 1l
Taniszaodiianns
anAMULELY
6.2 non-hedging global oTC
limit : AsLanvin exposure limit derivatives
5510351 derivatives - limit
o 6.2.1 nsdl
mu‘lﬂmramsam nadnu'lifinig iLAu 25%
ANULREN
RINULUL aag NAV
afuatau (Wilodfunns
o RINUAAY

1A a8 net
exposure MiLAa
nnsaInuly

nasnu fodl)
(1) naynusm

- i@
derivatives 1ae
favliutAu (2) naanu buy
& hold

SCBAUD

asa136ail (total SIP)

5.1 niwdfuauda 7 u
& 1 : dasarunsasnudi
Anamugaanni NI unia
Adeyan (single entity limit)
5.2 an&suil asasAsniifg
nu AN K3an1&15 Basel 111
AfFuduanmindaidinn
fsuay/viakaanasasvisn
ANansaaInuls (non-
investment grade / unrated)

syAuluAY 15%

SCBFST

Ao e

m’mmsmuaumummmmana
AfaTaEsuay gaanaansi
snnAsso RN lel (non-

liAu 20%
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Jaaiscaea
Asuala

100% uav NAV

6.2.2 ns5éil
naynufinig
aunuLIY
gfuafau

A11dq net
exposure A
nansaInulu
derivatives 1ae
YAAIAINN
LRUMagIR6
(value-at-risk :
VaR) uav
nanusiadiilu
Grofl

(1) absolute
VaR < 20%
229 NAV

(2) relative
VaR < 2 wih

(3) NaINUM
ANTUIMS
Fanmsialailu
fiaudaasiu
gAWARDY LAY
163aludi
AaanNRIAU
adeyanluns
AFIULUDY
feyan'lenn
AULAINTIAN
afigssu (fair
value)

investment grade / unrated)

SCBFST

asaseadl (total SIP)

6.1 vineRuanura 7 lu
dun 1 : dangrunsasnun
AN aan NI NI UK
adeyaun (single entity limit)
6.2 ®51&15 non-investment
grade / unrated weilaisandv
aasuil anasivniinonu
Ann wWiansa1s Basel IIT 1l
AnerayATULaIU il

6.2.1 ddnmazanu 6.1.3 uaz
6.1.4 wavda 6 uavsun 1:
AOTRIUMTRINUAFUIAUAN
KHaanniwealumdaaduan
(single entity limit)

6.2.2 i credit rating asilu
s¥dusnndn investment grade
waa'lufi credit rating

syAuluAu 15%

derivatives &l

7.1 a1 LiAuyaranudaiias

1NE5N55U
derivatives 1
fifnguseaan
Wianisan
AMLdnY
(hedging)

25




Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

229 VaR uav
benchmark
NUEILUG
“NsRINULLLY
afuaian”
RUNLANUIN
Asasnulu
fyandan
Aeminiifing
ENBLLUL
afuaiau
(complex
strategic
investment)
“3a ATRINU
ludyandas
UL
ANutudau
(exotic
derivatives)

nineRu doil
7.1 an&@1sAenilnonu
7.2 n51&15 Basel 111

7.2 derivatives 3a SN 7ifi underlying
tHuesaseu euza 7.1 - 7.2

nalsean
AU

Au 20%

SCBAUD

751815 Non-investment grade /
Unrated visiiatlusvuunad organized
market waglilaaglussuuuas
organized market waawvisutvinluda

5.1 68

Ay 15%

7.2 a5uan global exposure limit
1ing9n371 7.2.1 n3dl MF ‘Lsifinsaenuuuudusfau’
derivatives | ._. 4 s
o A1im net exposure MitinannIsasnulu
fduians derivatives Taasiag’laitiu 100% uas NAV
RAANULTEN
(non-
hedging limit
7.2.2 asal MF finsasnuuuudustay?
31fim net exposure MiAinannAIsaINuly
derivatives Taayam1mULREMAFIRA
(value-at-risk : VaR) aag MF sagiflugo
(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 i1 wad VaR uav
benchmark
naNELme : “AsavnuLLudutal” vunaaNu
eh! msamu‘tuz&gmvﬁyamum\mﬂwﬁ'ﬁna
gnsuuuguaiau (complex strategic
investment) w¥a nsasnuludeyendane
smihAiianuduaau (exotic derivatives)
nineidu dotl nadsgtanaiudu
8.1 anashoniiAvnu VsitAu 20%

8.2 @91&15 Basel 111

8.3 derivatives v3a SN 1l
underlying (duasia1saiu anu
2a 8.1 - 8.2

wihe CIS Adasduaunguune LidAndangiu
1na (Teantna CIS dunaazd
ulainadanAaadAuNINUTIN
wazhivinlviauidesuasnainu
suldsuuilasllacneg
HegAey)
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SCBFST TaitAu 20%
751813 Non-investment grade /
Unrated visiiatlusyuunad organized
market wag'li'laagTussuuuad

organized market waawvisutvinluda

5.1 6ha
9 | wiie CIS Adndeduaunguunaine NRTERT
(Teaniiae CIS dvnanasfiulaung anaIu

gaaAdaddunaInuIu wayluvinlu
ANuLdavuadnasnuulfauuilagll

atafidasgAey)

** pANELne zhw?umsamu‘(mﬁumqu%amnmaﬁanLﬁummﬁ'a
asatiivauaadnasnulifidadiviuatAadiu product limit

P ° v o oo o
12 saagtagauaInsaIwa Rsanmunantnaingdrinaulseane

AnRUR

! > o ! o o a vy P
dhundg: am‘ﬂmumsmmummu)mmummumu"l,ﬂmumu‘lu

Aan137iaanu (concentration limit)

91U (concentration limit)

! > o : o o P v ) = P o
sgun 4 : am"lmumsaomummmmm'mﬂ'nuumu"lﬂmmﬂu'lumm’a“l/l

2ia sstnnnsweau dns1872u (% uav NAV)

o

da

Uszinnnsweidu

dns1dru (% was NAV)

®aitAu 1 u 3 aasyamnidusu
(total liability) wavtaansraiiu
(auilaneliTusunsidu

1 | anasudl asansie
UiAINU A5&5
Basel III uazdAnn

Aaviaansalase | a1Ea)

nile naNEe: yaAuidusiu (total
(Linudeasansuil | liability) Bilvisfusiusanisidvi
andglng n15a1 Te'lasual9nn Alddng
wiannanviiniass | A19dne waznidunasidniis
avszing) ANMULAIaIALUSEN L2y 1§u

AfuainAanisiiaeddasdu 1ilu

1208

AU 25% wagdrurunila CIS
Woviumauad MF  w3anasnu CIS
fvlszna Maanmibatiu  uus
laFumnutiuraundrnau
A.a.0. laagadduniiea CIS uag
nasnuidadetulminfuuraén

2 | wia CIS vav
navnulanadnunile

1

A& aasAaniifenu
f51&15 Basel III wazdnnuad
{aansalaseani
(Lisudeanansuiininssg
mansannasuiaiass
A9UsELING)

1.1 TaitAu 1 Tu 3 2ayam
nildunensidu (financial
liability)! aavaanasa1sae
iy auiidlawel3luou
NS URINSUTAUTLESLIR
feydandga’ Taalulvitusiu
yarmiidudonanuaini
AfanaAmdasiucaan 1y
WudiuainAanisiiedziag
Au tHusiu

< &

el lunsdiigaanasanslai
fniidumoenmsiduaui
taaTitusunsidusaniy
saussazna s galula
dasiduluAu 1 Tu 3 uag
YRAINITADALRLLAUDUEAT
sseutafivasgaansaiiu
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wagfinsiguaanasapaInululg
N3

luseess uwalunsding
aananaslafinsiunuy
filing Tudneaziiluiasens
(bond issuance program) 1w
Aasanilunalasenis

1.2 lunsdiinasnuasnulu
ardsautailamiunsnans
aanluiuasd credit rating
aglusedusinil investment
grade w3a'laidl credit rating
Wuaa.aenuiianasnu
AMaldnsinnsuay uaa.se
vhenAuIuAuliAY 1 Tu 3
AaIYRAIANTAANLALLRUDUNE
asasdonanilunaase
wensgiviaanas lainsiu
wuy filing ludneazilu
1ms9n15 (bond issuance
program) TyRasauilusa
1As9ns

(das&ruanu 2.2 NailAddu
asdiilunsasiaaniag
yana fofl

1. aW. u9. ¥3a uA. AN
nQuuEIGagIAadgau
15U

2. sU1ATAaNRY
3. sUIAITANIATRILATIEA

4, sUNARANSINHATURY
gunsalnsineag

5. uss¥naaIasasRuLLiai
atiande
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6. SUNAITWRIUNIRUAR
AUNANRILRZAUNA LI DUUIAY
dssina'lne

7. suAsiianisvaanuay
ihuvsdseinalne

8. suIATARRULAIUTILNA
ne

9. ua.

10. &1 11un15153UsEKINe
suinanseamainenily
fgundn
11.qanfunsidusinodssnai
fianwazvinuagidenfuyana

A 1.-9.)
2 | wiha CIS aavnanula - NaitAu 25% wavduu
naINUNilY e CIS ianuauas MF
wianaInu CIS avdseind 7
aanuuaiu

- da2invsiuhilddunsaanu
tunsel foil

3.1 msaamuluniiae CIS uav
nasnuidadetiulminfizua
&N wazfinsiuauueac
aanuluvnivlealsiuainy
viurauanndineu
AQLZATINATT N.A.6.

= o

nil&uni9nsdu (financial liability) TiRTaNMNINAsFIUNTTY LTI
2anaNFTRINAN1ATAvITIuMSITuaINATF UM iy Taenilu
1ATFIUNTTILIIUN AR U AN UA TALALZNTTUATAINUANINTFIU
astigydenunguanainsiaizndwiliyd 1iauassIunIsNaIuUnIg
msduniiluieanfulusydusnna tau International Financial Reporting

1
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Standards (IFRS) »3a United States Generally Accepted Accounting
Principle (US GAAP) ilusiu
2 yufensaidehinsuinuanisiavinounisnduluasousnuadeaananans

“Woil msAmadasdiuauutamnanisasnunardanadiunisainu

HuldeudszmaaaizassunisiiduaaianuiicanIsasnuuaInaInu
wag/vranua latiuigu”

, o PN A e ea o (P
daun 5 : nsatliunIsilansnadunaInuaInauaNlfraan1s

aonulaidlullenudasngiunsainu

1. °lunszﬁ1’/’inqmuﬁmsaommﬂuwmuuﬁnansm‘ﬁ A1 UALG
saunindiunasnuiaaauidnildsundasldaudumve iz
aaduidlunsilluniwdduiinasnusnansaasnuladnsdalal ussn
Fnnsagsinfiunisaeaa‘lalil

(1) Favianulasssuneasidoafmduda 3w Sesduns
aINuLaziunIndRuNaauaNtif uarindosnanusadiitnou
Husindosnagauanailsyiod salufuvinmsdaanniuiiiansd
fanan aaanaudatAudiunnanulinussnians

(2) Amhaniwdunaaaaauiinalulandusnlaadiifg

U5y Tﬂﬂuwaowaommﬂudmm wei'laitAundt 90 SuNuweun
nindduiuznanasuifiuuaidunsdianua 4.

(3) laus¥nianisarunsaitninaniuwddununaauautd nia
mswuﬁummmamauﬁﬁﬁﬂmaunmLﬂaﬂuuﬂaovlﬂamﬂu"tﬂmu
nannaiidiIvuaua) U3snianmsagiavinsaoudayaiisiduia
I dasdriunmsasnulunindgudonan squm’mm“l,mmmu
niwddutuaanldniaiunnindfuiinsiddsundasnauaulia
udILensedl uazlidadesnaiuaasdTngIuAMEAITUNIT N.8.6.
uneIaderiguanailssiani analuiuvinnsdaanniuvitiansel
AINKT

2. Iunsaiﬁm%’wﬁﬁu‘luﬂmuﬁnaomuﬁmsaomul,ﬂu“l,ﬂmua”mﬁmu
msaomummuum usisiauinIsaInulifluldaudnsidiunig
aonutilunai 5 Jurinaisdasiadu TaadlaiAnannni1sasnuLiy
us¥NIan1Tazafiun1savsia’lulil

(1) iz”mvhs'mmuimussu;wﬂamﬁumﬁ'mﬁ”nﬂssmm CRETPRT!
dasndrunisasnu uariunnisasnubiduldeudnsidiunns
AINU LATIARITILIIUADRITNIIUAMLNTTUNIT N.R.60. TINNIIARY

, o PN o
#un 5 : asaiunsilianiwe{u

Py

Aasnumaaaauidnianisaonul
Huldeudasg&riunisasnu

SCBAUD

1.°lunszﬁﬁnaa‘v!uﬁmsaomut;ﬂu"l,ﬂmuuﬁnmm%ﬁﬁ’mumu,m'm'am
nindunasnufiaaauiavuldsunilaslduduva lvunaaaauialy
nmsilunindfuninasnuaunsaasnuladnealyl vs¥ndanisazdndunns
avsialilil

(1) iTmmswm’m‘lmﬂszusmauﬁumf‘imﬁuﬁa AU FaFIUNTRINY
uarununiwdduaaaauands wazdadesaoucaadiiinuaaenssunis
A.a.0. NUIavaaguanalsyiand Maluiuvitnisdaanniuniiia
AN eaanaudatAudIuINaNUlINLEENIanIs

(2) :iwn.'num%‘wﬂ‘ﬁuﬁmmmauﬁﬁmﬂ’LuT,amausnimqmﬁuﬁoﬂsﬁmjﬂ
aavdanutiudrda wa'liiAunin 90 JuduudTunniwdguluaia
aadutidriuueilunsdiannaia 5.

(3) davsdnianisarunsaiminaniwdduiiznaaaaulis vianiwggu
MﬂﬁmﬂmaunmmmaunmL‘]Jar;mu,ﬂaa"l,ﬂaul,ﬂu‘lﬂmuuamnmmmmvzum
&2 nsa:mammsavammswumuwauammnnf{a F1UIU daI®IuAT
aNulunSngRUGINaE1 subeuitladminanindg&uiuaanliwiaiudi
m%’wr;l‘a”uﬁmsn,ﬂauuuﬂamm&uu@ wanensal uaslvingesnavnusa
drfnouaaznssunis A.8.0. sIuvIadeluquanadssianl analuiu
nasdaanniuitinnsaisanan

2. °lunsm1’/’i1/1§wﬂﬁu‘luwmuﬁ'naomuﬁmsaomul,ﬂu"l,ﬂmué’ms‘mahums
ao‘mummv\um weisauinsaInubitduldaudangiunasasnuiilunan
5 Jurihnsfiacadu ‘Imuu“tmmmmnmsammwu UFENIRNITALALTUATT
macialudl

(1) ﬁm‘vi'ﬁmqmimﬂssuﬁﬂamﬁumﬁ'mﬁnﬂs:ﬂmm AU desdruns
aunuuaziunasaanulitiullauansdiunisainu uaziagesaou
dadTnIIuAMENTINNTT A.8.60. Lazyguanalsylad aaluiurinnisde
AATUATUITEZIAGINAT aRanuTaLAuLNaUTIIus¥niIans
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daguanalsylgdiaialuiurvinnisdaanniuvinnisgavinauas

52EZIA1 5 Furinn1sdanad aaanaudatiudiunnesuliviuiEn
ARAT

(2) "Laiamul,ﬁmﬁumm%wﬁa”uﬁLﬁuﬁm'sqmumsamuaund'\az
sunsaualatvitiuldeudangiunisasnuiAiviue

(3) walatviduldaudassrunsasnuidivuanialulaniausn
Taadfodvisylaminasefaonuiiudrdn uasasliiAussasiian
goll tiuueiilunsdianuaa 4

(n) 30 Juduusiudusausvaziartad luasanluidulday
dandiumsasnuianamulssanningsu susunisasnulu
WurdanIaan®sauvinkuda suandunsanidayanlaidu

(2) 90 Juduusiugarvinauadszasian 5 furinnisavnand &usy
nsaldulauaniiiaannnsaiany (3) (n)

4) LuansmmmmsmmsnLLn“’LmuLﬂu"Lﬂm‘mamswmumsaomum
AvuaLal USENTanIsariavinTautayatAmduda 31ulu
Fardrunisasnulunsndgudonaiy Hudeuiauisaudlalw
Lﬂu”l,ﬂm'mé”m'a'jshun'ﬁaomu waILeNTal LasIAITIE9IUGD
d1nou urvIndvsaguanalsziadinialuiurinnisdnann
'Jumummn“'lmul,ﬂu“lﬂmuaGmmumsaomuuu

(5) lunsdifinaenuiviurasusynlaiaebiduldaudnsidiu
AITAINUAAIUIAAINANNTaIuldLdaluAan1sAaIny
(concentration limit) uanmnmsﬂgnmmngaum 54a 2 (1) (2)
(3) uag (4) uar vIEnInnIseavaLiunIsaviialn

(n) vaiunsladnaani@aluudiunuiiAiudasndiunisanu
uwsnsaldnfunazauaisiaalasunisiauduanndrinou

(2) aadagiun1siariuniaannisiianunaniuqu wiafluduanau
Numsmmtaua«ﬁa ‘lunsmmmswﬂautﬂwumaanswmmmmuu
LR ms”mesﬁwuwaonﬂ:mmnm';Lﬂuwaiunaamuvlﬂmmamuw
nauumaanmmuuaummammmmmaammmumja

3. °Lunsa‘1ﬁnaomuﬁmsgmmﬂuwmué’mwauumiamuﬁ'ﬁmum
usisianfinsdidvealudl autfunglwluduldendassiunis

a oo

[9NU VsENIan1sazd fialvitduldeua 2 Teaaulan

(1) nsdiinasnuiinisasnunialadnaainnisilusdandnnine

(2) WHRINUANLANTUNFWHRUT L AUTATIRIUNITAINUIUNIIALRINTE
wAlaTw ﬂu"lﬂmnamwmumsaomummuuﬂ

3) Lm""Lm‘lﬁuJu"l,lJmuifmswz\humsamuﬁﬁmummﬂ'i,u'ianmgsnimu
Aflvdvilselamivadainuiiludde uasadlitAuszazIanaadl tiuue
lunselauzia 5.

(n) 30 Jutfuusiuiusavszazandod lunsdiR lidluldaudnngiunis
aanundnamudssanniwddu Srudunisasnululdudinuiansans
Wiguvindurn anantduniamdeantadidu anusgiui 3 luda 1

(1) 90 Futiuuaiuasuszazalfina1d drusunsaiaulauanviiaannnseal
auza (3) (n)

(4) mausa:n/mﬂmsun”’l,il"tmﬂu"mmuamswmumsmmummuumum
nmmammsa”ammsmmumanammnnﬂa AU dangrunisasnulu
n¥nddudonand nudeiuiausaudlals waringosnanusagiineu
AMEATINANS N.8.0. Lazyauanalselami analuiurinaisdaarnyunid
asualaawiuldanudasdrunisasnuiiy

anuluwssantefilvitinanlddunasnuniuflanaslugrudidunisasmulu
i aaInuuaInaINUINNIanianadnaInuaIvlssinaidngIuns
aunuidIwIaaIuauiziutaidalufanisiiasnu (Concentration
Limit) 1fuldamuvdninaeiidmdudasndiun1sainudonaid uasaunnis
asnuhiiluldaudandriunsasnuiiuiunal 5 fuvinnsiasadulae
fleAnannnsaenuiin Taalsiiiunsanuiiivualuta 3 unu

3. lunsdin1sadnuaadnasnuauta 2 Hssadaslusruniiunisasnuly
niIgAINUADINAINUTINUIANUIAURINAINUAIVUSELN AT AT 1’IUNST
aunuidIIaauauidiulaidalufanisiiasnu (Concentration
Limit) {HuldanuvdninaaiifenfAudns&iunisasnudinan wasaunnis
asnulidlullaudnsndiunmsasmuiuiiunai 5 Juvihnsdasady Taa
fleAnanATaINUN LENIan1sagaiiunsdesa‘ladl

(1) davirsaouiaszusnaasidaaidadulssan U das1&Iunis
RINU u,a"mmmsaomu”l,nLﬂuvl,ﬂmnammaumsaomu LREAARITIENY
fadIdnNUALATINATT A.R.6. u,auvmuawaﬂsu‘iﬂﬂu maluiurinniseda
ANTUATUSLAZIRGINAT ARanUIALALE LU U LIRS ENIAS

(2) ualaliiduldendasidrunrsasnudenanaralulanisgusning
arfivaviszlamivavasnuiiludrdgussaslitAuszasiial 90 Juliuwe
JUATUSEASLIRIGINATI
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Asuala

audagIunifiagifiniu
(2) nsdininasnulasunsngduuiannnisuianm

4, Iunsmmummamz&’wsammanﬂuau‘lmm‘tmns'ﬂmamms"l,u
frunsasfunisualaiialarsasnuiiuldaundninaaii
Aualuza 1(2) wiada 2(3) wiavs¥nianisfiautiiuinnig
gfiunsavnanazlidlulsylamisagainu viEniIanissuisa
ldaaaRfasdunisauaumanzanlalaadaseofivlsyiand
aavaInuiiludday wazazdosaouiAaifunisaifiunisuag
us¥nIan1sludasdenaisad1inInuAMLAIIUAIT N.8.0. wia
wihgasuuaziguanalsylamiuasnaInuINAauATUsTEZIAIN
gaguAlaliiduldaundninaaidanaid el TunsIaaesIeeu
dgonalidurianiigainu viEndanisaiuisasiiunsiag
FEnswmauwsuuulasaasusEnianisunule

(3) mausa:n/mﬂmsun”’l,mmﬂu"mmuamswmumsmmummuumum
n’mmammsauaﬂmsmmumanammnmja AU dangrunisasnulu
niwddudonand nudeiuiauisaudlals waringosnanusagiineu
AMEATINANS N.8.0. Lazhauanalselami analuiurinaisdaainyund
n'r:;'l,l,n”’lfuaul,ﬂu"l,ﬂm'mamswmumsaomuuu

(4) WwnsdAdunasusinflainas wnuisnianishisnansadiiuns
auia (2) vivndanisazlitduamianidaasnuuadnasnuiiuiiuiéu
aunMaziiulidaudansdrunsasmuamuindninaaiiivue

4. °lun'szu1/mamuqmsammﬂu"l,ﬂmuamswmumsamuﬁ'ﬁmumu,m'
siaundfinseidvsialuil auuna tluduldeaudasg&iunisasnu ussEn

a va

Fnnsazdfialitiluluaiuda 2 wiaza 3 udiusnsd Tauaulan

(1) nsmmnaamuumsaamumaimmnﬁ:nnmstﬂuwnauanmswumn
a’“mmumuammuuu

(2) nsmmnamu”l,mnm%ws;‘iﬁummnmsn‘%am

5. ‘lun'szﬁﬁﬁmm@m‘iﬁw%amq:hL:‘Juﬁ'uimﬁﬂﬁu’%ﬁmﬁmn'rs”l,u'anmm
gtfiunrsualaialinisasnuiulderundninaeinaivualuta 1(2)
wiada 2(3) wiauswnIanisfianuiuinnisafiunisavnardazluilu
Usgladdaagainu viEnianissrusaldaaaifiasitiiunisaiuaiy
wminngau'lalaasavdfivdvlssTaminadrasnuiludde wazazdosiasu
eaadunisaiiuniseadusdnianisludasdenarisad1ineu
ABLEATINNTT A.A.6. Qnaumuamuuaw@Ltawaﬂ?iuﬂumaonaamusm
AauasuszaznaisasuAlaliitiluldorundninaaisenay eil lunls
a9 avudvnaNTdugianiiaasnu vsEnIan1saiulsadLiung
TagidnswaunsuulivladuasusEnianisunule

SCBFST

1. °lunszﬁ17fnaa‘muﬁmsaomutlﬂu"l,ﬂmuuﬁﬂmmcr/i“v‘”ifi'mumLm'm'am
vlswﬂaumaomuuﬂmauﬂﬁﬁLﬂﬁﬂuu,ﬂao“LﬂauLﬂumm‘lﬁmmﬂmauﬂﬁ‘lu
m'sl,ﬂumgwuaumnamummsaamu"tm"ﬁnsia"m UIEFnIansagaLiunig
aoea‘lalil

(1) imyhswm’m‘lmﬂszusmauﬁumﬁmﬁnﬁa AU FaFIUNTRINY
uarununiwdduaaauands uazdadesaoucaadiiinuaaenssunis
A.a.0. NUIavaaguanalsyiand Maluiuvinnisdaanniuiiia
AsdlavNa eaanauIatAua e ulinusEndanis

(2) zi'mmﬂm%wr;i'ﬁuﬁmmmauﬂﬁmﬂ‘luiamausn‘imqmﬁaﬁoﬂs;’iwﬂ
padfadnutiludida wa'litAunin 90 Juduudiunniwdguluuie
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aadutidruusilunsdlauaia 4.
(3) daudsnianisaunsaiminaniuwdduiziaaaauis vianiwggu

mmmﬂmauﬂﬁﬁﬂmaumL:Jauuu,ﬂaa"l,ﬂaul,ﬁu“l,ﬂmuuamnmmmmvium
&2 tusa:mammsavqmmswumuwauammnni{a A1UIU das®Iung
aaNulunsndIuaunan sbeuiladminanindguiuaanliviaiudi
niwdIuinsildsuudasaauandd udiucnsal uazlidadesiaoiusa
dnviuaaznssuNIs N.8.0. UNITaRITiguanalsetaud aaludu

vinnsdaanniuiiAnnsdigenad

2. ‘lunjszﬁ‘v"im%wr;i‘ﬁu‘tumzusﬁ'namuﬁmsammﬂu”l,ﬂmué“msm"mms
agnuridiuue udsaunsasnubiduldaudasidrunisasnuiiluna
5 Juvinnis@iasiadu Taad'latAinannn1saanuiiy u3EnInn1sagefiunis
avsialldl

(1) davirsaouiaasrusaasidaaiiadulssan U das1&unis
aamuua“mmmsaomu"mLﬂuvl,ﬂmnam'\mun'lsaomu LREIARITIENU
fadIdnIUALATINATT A.R.6. u,auvmu,awaﬂsu‘imju maluiuvinnisda
ANTUATUSLAZIRGINET AranIUIALALE LU U LIS ENIaS

(2) LiaenuiAntGuTUNSWHIUNLAUTATIRIUNITRINUIUNTIATHINTD
uAlavitduldeudasdrunsasnuidiviua

(3) LLﬂ”’Lm‘luLﬂu"lﬂmuams‘mmumsaomumnmummﬂ‘tuianmusn’imr;l
Aflvdvilselaamivadainuiiluddey uasas'liAussay VG LTuwe
tHunsaianuaa 4.

(n) 30 JutfuusiuRusavszasnandod lunsddbiiuldeudasadrunns
aanundnaaulssanniwddu Srusunisasnululdudinuiansans
Wiguvinldurn auanduniasideyaldidu augiun 3 Tuda 1

(1) 90 FutfuusuasuszaznaFIna dvsunsaidulauanmiiaannnsdl
auza (3) (n)

(4) ma‘usa:maﬂm';'l,l,n‘“'l,il‘tmﬂu”l,ﬂmnam'lmumsaomumn'mumtm
wEnian1sasdavinsesutayatisiduda S1uiu damarunsasnuly
ninudanad Hudeiuianansaudlele uardnsesaousadrineu
AMIZNTINATT N.8.0. uarkpuanalsyiami analuiuvinnisdaainudiid
asuAlzauiiuldauaanarunisasmuiiy
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