asvasdasualaniniduiasenisinnisnasnuaialeanisusinsaasusinianis

a
danainu

navnuttla'inanwiaiade datdauuus (SCBBLN)

nasnuilainawnaiade iu LOW VOLATILITY (SCBLEQ)

navnuttlaInawnsaiade yuduwaa (SCBINDIA)

navnuiila'inawnsaizeiiueisd (SCBEUEQ)

UNLLUR:
BasiuAla S1UALA LA TATINITLAN sraandaalasenisinaudlas Jaauscaea
nsunlaa
dArddaanu / Wiasin . ' wlalvindlul
fieny Fadunadwvitiasnsasnuaasnasnuivailssnaunisaiing | anudszad
AtauayanunInanadAtia IINAIAANYITILITINg Tuwaa AOLENSTUANST
Useanuagansariunisasnulunannine AfuaaIanu
. — , 7 1u.55/2559
szianuas Ussianzasnanninduianiwd&udu wiansmaannalagitdunazasnuly Uszinnuasndnuindusanindduau wiansmaannalanid | yaei nu.
wanninegwia | dssine aunazamuludsand : 14/2560 3a9
mf’wﬁauﬁu vs¥niansazasnuviausemdsslaaniiawizannanning niwddudu wia | vs¥niamsazasurausomdstlamianisanudnning | MIasnuuay
wanmamean | yipannaanifduatrelaationilavianatsaiienunilsendanznssunis | niwdgudu wiamnanwalaaifduatrelnatronfionia | nasnu
Walauigaun n.a.0. wiadsenasinuaaenssuns n.a.6. Avuadesaldd duudlunsdl | watzadreauddssnidaaiznssuns n.a.0. wialsenia
WKINU

NIAENTINNTT N.8.0.W3aFTNINUAMEATINATT A.Q.0. Wanuiutgauusadl
dszmAuAlanIatiuLiulssianniadnasaaInannswevsansweagundanis

'
aga

wnannalaeifa

dui 1 Ussinnuaraaauifualnsansmenisduni'il

1. dszanuagesians leun

1.1 es&@snu

1.1.1 Wu

1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdndlunaisslaming underlying (fluiunsa share warrants

'
oo o o

1.1.5 mswmsmuﬁ"umuam:rmzmuaqtﬁmﬁnmwmmumu 1.1.1-1.1.4 enui
g1nUAALATINATT A.R.6. AUUALANNLAN

1.2 esasuidl
1.2.1 Wusing
1.2.2 @uduadv

f1In9IUAUZNIIUAIT A.A.0O. Arvuadesalid uualunsd
NAMUYATINANT n.a.m.M“samﬁfnmuﬂmzqssums A.8.6. 1w
m‘mLﬁuﬂanu%aﬁﬂszmﬁunﬂwu%aLﬂmﬁnﬂszmmu%a
fneazAaInannIntnIansntgiuniansmnaannalaaisau

guii 1 Ussinnuaraaauifuasnsansmenisiduniil
1. Usstanuavasans lea

1.1 asasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnidlunadseaming underlying (fluunsa
share warrants

1.1.5 m‘nmsmuﬁumuam:rmzmua\nﬁmr‘mmﬂmmumu 1.11
- 1.1.4 gnuin&iinauaenssung A.8.60. AUUaLNNLAN

1.2 esasuidl
1.2.1 Wusiing
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1.2.3 vud (Linurudulasdnin unauwus uasas1ans Basel III)
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeuuanvdnanasdaiug

1.2.7 luuansdnalunaisylaming underlying luwusinswsaviug

1.2.8 mﬂmsmuauﬁﬁa”m:rm"muaamennmﬂmsv\umu 1.2.1-1.2.7

AMUTAETNUAMLNTINATT N.8.0. AUUALRNLAN

1.3 anasAmiinemu (Linuasians Basel I1I)

1.4 @5&15 Basel III

1.5 dnn

1.6 DW

2. paduifuadeIdIsUasrantnagiluniIsaInu
m%’wﬂﬁuﬁn?ﬁmﬁ’mmsa;mmsnaomuiﬁmu 1. saviinauauifuans1a1saiy
nanLnUinATUaIU 69l

2.1 lifidadnuaviadauluivinlveasmuianssyniuannninyaAduaInu
Tuaas

2.2 ssaulasufiale’ (saudensdlilu B/E P/N vifidauluvinulaufiaue
navsnuleaaiunsliiinisiulaudnaisansasluanaslaauisnisvingvung
Anua wiadtaulalnasnuaunsaznaduaanaasle)

2.3 mlauammnumswmsmnmmmmsmmsamm”l,mwammﬂsvnanmi
Asandadulaainulaatioaitama uavmanaswmmavmaunamumﬁssu
’imumauamnmmaomoaoa‘mmema:uamw‘?aaa”l,wﬁaamwm'\wanaﬂmn'ls
Fuflurisausulussdusnna

1.2.2 fmduady

1.2.3 Yud (lisruududasdnin unaywus wazasans
Basel III)

1.2.4 BJE

1.2.5 P/N

1.2.6 luddeuuanvdnanasdaiug

1.2.7 luuansdnalunaisylamivid underlying (fuwusiins

wIanur

1.2.8 asnasuilduiidnwazvinuasdfaifuasasuiaiu
1.2.1-1.2.7 AUTARITNIIUAMENTINAIT N.R.0.AIVNUA
LANLGY

1.3 mwmsﬁwﬁﬁomu (lisruesans Basel III)

1.4 @s1&15 Basel 111

1.5 dnn

1.6 DW

2. aauuavasIdIsLasnantnailunIsaIny

m%wﬂﬁuﬁn%ﬁmiﬂmswmmspaomu"tm”mym 1. daed
ARG 2R I®ITAIINRANLNUYITIATLEIY Al

2.1 ‘Lifidadvuaniadaulaivinliasnuinnsvyniwu
nnNyamiuaInuluasIais

2.2 awnsawl&aufiale (s udensdiddu B/E  P/N  iidi
Waulwihuuldsufiaudnasnulasidunishifinisiulaudnsd
Bansavluanaslaauisnsinguunadiuua wiafidauly
Tinasnususannaduraanasasle)

2.3 finyaRnAuasasd  vaa.sansandelaidaiun
sznaunmsiasandadulaaenuleaatodinaua wasivaya
sm‘mamauuamﬂmﬁssu ‘imﬂwauamnmmaomoaomn
Lmawauammaaa"l,m.iaammmuuammmsamﬁumuaam.l
Tuszduanna .

2.4 Iun'sla‘iﬁtﬂunjsaomuiu B/E #3a P/N 1iaanasnans
sunaniaszuilnise B/E wia P/N avndneasiinisiu
aianIasusaslnaynaaail

2.4.1 0. 9. W32 UA. AUAHUINLIAIEFIAIFAITUNITLIUY
2.4.2 sulAITaaN Ry
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2.4.3 ﬁmmsajmsmmswﬁ

2.4.4 suASLAaNITIAATSLRLENNTAINITIAM AT

2.4.5 1A 1IWRIUITRIUAIUUIAARIILRSAUIALI AN LAY
dszinelne .

2.4.6 surAstiansRvaantazintinusdsyineaine

2.4.7 sunasadganuuvvlsyinalne

2.4.8 aafunisiduselssnanidnrasvituasfaidunFy
fneu 2.4.1 - 2.4.7

Wil msanausamssnsaomnmmaotﬂumsanamams
susaawmmwsawaanm Wednulumndeaanida (619)
auisey'lilu B/E wi3a P/N s

fui 2 : ninddulssianmiag CIS
nsdiilumiainsaanagaalsodunguunaing
sasinamniduazundninaailunisasnudoil

1. finaanifuaziuldeundninailumsasuiduidndudaivuadmiu
ATIETNINSE U TdTudun 1 2a 2.1 - 2.3

2. tunsdiflunsasnulumie CIS nasvusiudognanu (invested MF) siaadl
ulanansasmudedl (Lilddunisasnulumiha CIS 2a9nadnusINNAIAIT
aanulunavdinmiv)

2.1 finsasnulunswddudailudsaanuazuiiaufiaddui MF (investing fund)
gunsaaanules

2.2 finsasnulunswddudialadizamuiaanudagiu (pro rata) udlema
Juldeundninauad single entity limit aas MF (investing fund) 1iu

2.3 ﬁmsamu‘lum%‘wﬁﬁutﬁ'a‘hﬁﬁﬁ‘mammnﬁmmp (pro rata) uad?'lawa
Juldeauvdninaed product limit &nsunswe&unilu SIP uas MF
(investing fund) wu

2.4 fimsaanulu derivatives Ailulidanundninaiai global exposure limit
aa9 MF (investing fund) 1y

3. nsdivinasnuiililasmu (investing fund) lunasunuflawmas nasnusiuds
gnasnu (invested MF) siavlildnasnunuiaiaas

giui 2 : ninddulssianmiag CIS
nsdiilumiainsaanagaalsiodunguunaine
sasinamunifuazundninailunisasnudoi

1. finauanifuasiuldenundninaeilumsasmuidudendy
dainuad niuenasmensdumn il lugiuni 1 4a 2.1 - 2.3
2. lunsdliflunsasnulumide CIS uay MF MF donanisiaadi
wgnamsasnudvil (Lilddunisasnulumia CIS aav
ADINUNUNAIATARINUTUNIAILYIY)

2.1 finsasnulunswddudailudsaanuazuiaufiafui
naINUAUITaaINUle

2.2 finsasnulunswddudialdizauiamnudagiu (pro
rata) ud?lawaiuldenundninaiad single entity limit uas
nasnuly

2.3 finsasnulunswddudialadizduiaaudagiu (pro
rata) ua?lanaiduldenunaninaei product limit dwiu
nwdguilu SIP maonaomuuu

2.4 fimsasnulu derivatives Aduldaundnineaad global
exposure limit aasnasnuilu

3. lunsdiinasunufiawmasldamuluviida CIS uas MF MF
aonansiavhildnasnunuilanas
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guii 3 : nindgulssianidurinniaanasiauindunin
saailududnvzaamasuiauwindurdnuaseFudndeil

1. 8W. W9, U3a UA. MNAYUNNLINEIEFIAARANTUNTLIU

2. SUNANTAAURY

3. SUNANTANANTRILATIYU

4. sUNASHANSINEATLRLENNTAINNTINE AT

5. nssﬁmmmmaoﬁutﬁaﬁagmﬁﬂ

6. sunAITWRIUNIRIMAVUIANRLREAUAtiaNL AT N TnE
7. suasiianisdeaanuazinainwrelsemnaing

8. sunmsagarutmslssina’lng

9. aatiun1sduseninvdseimaidsunalnadugundn

10. garfiunisdusvdssinaniidanwasvinuasfedusiuninau 1. - 9.

guii 3 : nindgulssianiduriniaanasiauindunin
saailududnvsaamasuiauwindurdnuaseFudndei

L BW. W9, U3 uA. euAuINaaIagIAaganiundu

. SUNANTRANRY

. FUIANTANANTRILATIEU

. FUNATRANTINHASUALANATAINTIA AT

. ussEnaaasasdudiafiagande

6. SUIATWRIUTIRINAIAUIAARLRLAUIA L ANLAIUTELNA
1ne

7. suaNsuianissvaanuazinuelssimalne
8. suATARRNLUILsTINA e
9. aantiunsdussninvdsemandsanalnadlugundn

10. aanfunsdusholssnanidnwaizvinuadidenAusFunin
g 1. -9,

g A W N =

' a & Py P
fguii 4 : gInssndssiannsdaleafideyenunadu (reverse repo)

nsadnulu reverse repo siagilutldaundninawaigod

o

1. ddaan daviluiifunnadefinaunsainiuagdouanlu reverse repo ‘L6

amunYuuang

1.1 aw.

1.2 we.

1.3 ua.

1.4 ua.

1.5 vsEnisedusie

1.6 sin.

1.7 nasnuiluy

1.8 Adyamanfingminaawsiadedu

1.9 fhusnunsuazsdgianuiasuaguunainaiaisnisulssuna

2. anasilalunisvia reverse repo sadifluasaseoti

2.1 andsmaiglnauazanaisniaigavilsung Taansdliflunsansanass

avilsesindsiagdi credit rating atlududu investment grade

2.2  B/E P/N 1tasdusn Ann wiaviudsvasdu M sw. u9. wiasuiasisd

guit 4 : g3nssulstiannisdataafidyariadu (reverse
repo)

asaanulu reverse repo saatiluliaundninaaisodd

1. adauan saofluiiduanadeiidauisainiugddauaniu
reverse repo laaunguuneineg

1.1 sw.

1.2 us.

1.3 ua.

1.4 ua.

1.5 usEnilszAuda

1.6 sin.

1.7 nasnuiuy

1.8 fifynnanfinguinaianisindedu

1.9 &RIusrdasuazIgIgIniaaunguuiginerIaianis
Juilszane

2. anansiilalunisvia reverse repo sadifluasansdod
2.1 andsmasglnauasanasandgevlssing Taansel
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naummaww”ﬁ’mﬁv’oﬁu Husfinsenniu defianapanda’laiiu 1 1
2.3 B/E w3a P/N 1 TSFC iflugaan Afifnnuasulaidusudaliviu 270 Suliu

& ol

u,muaanm u,aynjummmmuum‘lmaumamomumama"l,mvm

2.4 B/E P/N wiadnn Ay laivAu 90 Tusiuusiuiiaan dofi credit rating
atvlnatvniioavil

2.4.1 fiissue rating w3a issuer rating atilududuusn ‘imﬂnsmmﬂu issuer
rating siaviilu credit rating Aleu1annisda credit rating seels fusn

2.4.2 i guarantor rating atlusdudu investment grade

2.5 mswmsuwﬁoumﬂﬂomaa"l,mnu 11 ﬁffumtﬁﬂu‘lummmsﬁamﬂmswms

vm visamm.lana‘nmmmL?.tanaua“moaa”l,mionmsl,ﬂmwumamﬁ'ﬁmﬁu Tnel
mswmsuumnmma\m credit rating amo’tmamwuomu

2.5.1 {i credit rating seee aTuaﬂ“lu 2 duduusn uia credit rating szavaIN
wiauAesledu credit rating svasdudonanneud CRA 1aiBauidayly

2.5.2 {i credit rating szaizaiaciu 3 duduwsn

2.6 mwmmumua’mmmaa"l,mnu 1 maummum auluaaiadaneas

msuumamwayaswmmuuﬂanaua d98eladeinisilainasassIsaizy
Taaasasuiidenasasd credit rating atinolaatnoviilodofl

2.6.1 {i credit rating umz&“uaﬂu 3 dueiuusn wia credit rating S2aENIN
Wisuneladu credit rating svasdudonanianiui CRA leufauiieu’ly

2.6.2 {i credit rating szaizeniaglu 4 duduwsn

2.7 M¥wHRuAumuI&ITNUAMENTINAT N.8.6. AUUALRNLEN

3. seaga1Insutsyniiuas reverse repo siaglaitiu 90 Fu

a oa

4, w"aﬁ'mumL'ﬁ'uLﬁuﬁn%ﬁ’mﬁﬂmm"aoﬂﬂumaim%’nmsaomu‘lu reverse repo
MULAUYINRTAIUAMLZATTUATT A.R.6. UTenIAAINUR

Huasasaadgenvilsyinasiacii credit rating agludusu
investment grade

2.2 B/EP/N 1asurn Ann Msauunsumau 7 sw. 9. wia
surAsifinguanawnisiadedu Huginiseynwu defiang
avtndaluvAu 1 1

2.3 B/E wi%a P/N 1 TSFC Lﬂuwaan A MuaTuldiduaiud
LaitAu 270 Tusfuuaiuaandl uaziiludideiualadiduiiia
mauuiauialeiviu

2.4 B/E P/N wadnn fiflangliiAu 90 Sutiuusiuriaan ded
credit rating atinvlaatnoniloqoil

2.4.1 {l issue rating w5a issuer rating agTudusuusn Taunsedl
7iilu issuer rating siaailu credit rating #ldunannn1sdn
credit rating svazdua

2.4.2 i guarantor rating agjTududy investment grade

2.5 anasuiidefiangeandabitiu 1 1 Adunsdouluaaie
daraasiarsnd Msamw”auaﬂmmmvﬁaﬁauaza"wﬁo"tm"‘ﬁ\‘lﬁ
Astlainasa@Is1sunY V’Imﬂmﬁmwuﬁonmadaoﬁ credit
rating atinvlaatinoniivaail

2.5.1 fi credit rating szamzduaglu 2 Suduusn w3a credit
ratlng szavamisudesledu credit rating stasdudanan
MU CRA latdsauiau’ly

2.5.2 {i credit rating szaizeaiaciu 3 duduwsn

2.6 mwmmumumﬂmmaa“l,mnu 1 Lﬂaummumumuuiu
mmmjamﬂmwmsuu usammauaﬁmmmmanaua 21929
1edofinisidanasas 51Ty ‘imnmswmsuumnmmaou
credit rating atinoleatrondledodl

2.6.1 fi credit rating szamzduaglu 3 Suduusn w3a credit
ratlng seagaIinuAaa'lady credit rating sve azdudonan
A U7 CRA latisauiiauly

2.6.2 i credit ratlng szazeamMatlu 4 duauunsn

2.7 NIWHRUAUANTARTAIUAMLATINATT N.R.60. AINUA
LANNLAN

3. szEgnaInsulnsyiiuag reverse repo siav'laitiu 90 Yu

a va

4. damunuaiudui uaa. dalfifsmiunisasnuly
reverse repo MULNULNFITANIUAUZATTNAIT N.R.6.
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dsenAfiIvium

gl 5 : gsnssudlssanastviiundnnine (securities lending)
siaoiluldaundninarilunisasnueod

1. ddaan sasfigdyandndaniadugiasuluauanaivilsznaugsia SBL1ag
lunsainadayandunannszvinnslugiuzdiununasiu whusadiluyanadvil
AdusadsznaugsAaniadiiuAanislaaunguuneineg

1.1 {1la5uluauanailssnaugsia SBL

1.2 sin.

1.3 nasnuiiuy

1.4 suasianisindiuaznissdvaanuisilseinalng

1.5 aw.

1.6 uy.

1.7 ua.

1.8 usnilszAudiia

1.9 Non-retail PF

1.10 AasnuinuiiatinugswAs

1.11 fidyaradumuiardnouivuaiinigu

2. n&NNIWET Lviti m"a\‘]Lﬂuuﬁnm%‘wﬂ‘ﬁagi‘tugnn%’nanmﬁnm%wﬂwaoquﬁ%n
dandnnswe wiandnninegy suv. vinmihiduunangidaundnnine

3. manaunsaisaandnisydu uaa. sasaufiunisaad

3.1 ﬂ"]Lﬁumslﬁﬁn'ﬁﬂw‘%aL‘%unuﬁnﬂszﬁummjﬁuLﬁ'atﬂuﬂszﬁumﬂﬁﬁu
nanning TaadasilundnidszAudvil

3.1.1 WJuan

3.1.2 ana@saassing

3.1.3 B/EP/N iaswiurn dnn visavmnsvﬂ”au 7l 5W. 19, W3asuIANINL
ngummawuammmu Husjfinseyniu

3.1.4 BJE w3a P/N i1 TSFC iflujaan fidiviuaiuldidusudr’liviu 270 Ju
HuuaiuaanduasiudmAderivnualdidudanaruniadialaiiu

3.1.5 B/E P/N w3adnn Afiang LitAu 90 utfuusiuiaan dofi credit rating
aaho‘tmasmuﬁoﬁaﬁ

3.1.5.1 diissue rating w3a issuer rating aglududuwsn Tmunsmmﬂu issuer
rating siaviilu credit rating m“memnmsam credit rating szayduson

| =
dun 5 :
lending)
siaviuldenundninaailunisasnuavil

grnssulsstanastdunanniwe (securities

1. adauan saviiadeadndrandadusglasuluayanalv

Usgnaugsna SBLT,G\ﬂ‘lunsa‘iﬁﬁjﬁmmﬁﬁoqa:nnszvhms‘lu
sruzcunuuadiin findaviluyanadvinaruisailsznay
fgsfandastiuAanislaaunguuiaing

1.1 f1la5uluaugailsznaugsia SBL

1.2 siwn.

1.3 nasnuiiuy

1.4 snaisianinininuasnisdeaanuwvisilseneaing

1.5 sw.

1.6 uy.

1.7 ua.

1.8 us¥nilszAudia

1.9 naomudayuﬂﬂaﬁﬁgaﬂ
aawe 1 auunnduial

1.10 naynuinwmilalinunguns

1.11 fifuAraduamuiditnouiuatRuGu

2. ndnndnddvifiy dasdlundanindiaglussuuiucn
wanniwduasautdsudAnaANIwe usananniwdn sdv. vin
winAduuansdaundnnswe

3. manevialsaandnisedu uaa. sasdfiunnsdedl

3.1 si’uﬁums‘lu“ﬁn'ﬁnm%aL‘s‘unuanﬂsunumnwumwamu
szAunslviiunannswg Taadaflunaniseiudoti

3.1.1 Judn
3.1.2 anad@isnadging

3.1.3 B/EP/N s UNIA Ann vi'sauunsuﬂuau 7 0. u9. W32
ﬁmm'smunaummawwvaﬂmmu Hupfinseniu

3.1.4 B/E w3a P/N 1 TSFC Lﬂuwaan AfiAuaiuldiduaiu

flivAu 270 JutuuasuaandiuasiiudiAdedinualadidu

u/

fRUADINRINULGRETE




Basinalua

s1azldanTATINISLAN

P )
sgazidanlasvnisinaan a1

URUEUR:
Jaaiscaea
Asuala

3.1.5.2 i guarantor rating a&lududy investment grade

3.1.6 anaswilnf credit rating asglududy investment grade

3.1.7 wifedamuszdui sw. Hugaanliudnasnuiiaiiludsydunnsdu
unannindlnnnasnu

3.1.8 viuaanzideulu SET vifinadaagludui SET50 vietl lunsdiiinasnulsis
ulenamMsanuluasamu nasnuaziunandsydudunadlu'le’

3.1.9 wihaasnuuay MMF

3.2 mmums‘lunaomuun'ssu&wﬁmaﬂsamsaouanﬂsunumu 3 1 w3a
ffiunslagiadudeazinal uts¥ndanisanansaduznszuiitanann
nandszAusvna Nl lnawau

3.3 vniwmdndszAuaiu 3.1 Minasnuiinssudnalilauniamadaviavinlu
lignunsafeduaamanaseiuiule tuusiflunsivduihszuiiaudaanaslu
335U IENNRNNINE TuLag

3.4 ssoyamnaniseiu o §uiu = 100% wasyamuannIweA iy
3.5 ‘tunsa‘ifiua‘]’nﬂizﬁmﬂm@uam Tiduaaaina 1 ldasnulaaiuilu
nFNeRuavil

3.5.1 Jdurnly sw. wiasuasifingrinaawiziadoduy

3.5.2 1asdusnnia P/N ﬁoﬁ

3.5.2.1 1iasdurn wia P/N 1
Husinssyanu

3.5.2.2 P/N 7 TSFC lugjaan ffiinnuaiulaiduaudr'bivdu 270 Jutiuus
Juaand waziudmAderirviualadidudianleanunsacia'laiiu

3.5.2.3 P/N fiflagliviu 90 Sutfuusijuriaan defl credit rating athonile
atngladvil

3.5.2.3.1 i issue rating w3a issuer rating asglududuwsn ‘imﬂnssﬁmﬂu
issuer rating siaaiilu credit rating Mlsunannnisda credit rating szazdusae

3.5.2.3.2 i guarantor rating atiTugdudu investment grade
3.5.3 anainadging
3.5.4 reverse repo & usuasaITAIAdgineg

4, dnwazuardasvdrduuacdaan Wilddyanifidnwasuazansedidauas
JeyaenulssmadiinouaasnssunsiAuudnninduazaaiananninegin
dradafitnuatAmdussuuanudygriunasiduvndnniwduasnanilssdulu
asnssunsiuuazlvinnannine

7 aNW. 19, maﬁmmsmunaummawwvamff\aﬁu

Wameauvzauialeiiu

3.1.5 B/E P/N w3adnn fifiargliiAu 90 Sulfuusiuriaan def
credit rating atvlnattantivavil

3.1.5.1 fiissue rating w3a issuer rating atlugduduusn Tae
sy issuer rating siagillu credit rating Aldunannais
e credit rating svazdua

3.1.5.2 4 guarantor rating atludusdu investment grade

3.1.6 asaswiliidl credit rating  aglududu investment
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3.1.7 wiledad1dseAui sw. dugaantviunnasnuiiaiilu
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3.5.2.3.1 fiissue rating w5a issuer rating aglududuusn
Taansaiiiilu issuer rating siagiilu credit rating 'ldunann
A6 credit rating szavdusag

3.5.2.3.2 {i guarantor rating a&lugdudu investment grade
3.5.3 anainadging
3.5.4 reverse repo & uiuasaisnasgineg

4, fnwazuazasrarduaadduan Wildduaifidnway
wazdszdAgaasdyaandssamAd TN uAmEATINAIS
Ardunannintduasaarandanninedineradadivuataardu
sruudu dygrfnuastidundnninduasnanilszdulu
gsnssunsiunazlviinndnnine

navnu SCBBLN uar SCBINDIA
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1. dszan underlying derivatives Anasnuazdilugdeyaniaaasii underlying
atolaatrenidondanaruatinododl

1.1 faruwantldaudu
1.2 underlying Auauid1inouAmenssNNIg N.8.6. ANUALRNLEN

unseiil derivatives anodofusnauag underlymg 29611 Aia18eFIna
sinaiilusaniaqiiuvdasiauad derivatives wintiu viodl siauas underlying 8 au
7Alsilddufl v3a underlying Mifluasesznavuasdudisonan sandluisansy
atvnanvatlane liatannsianaele

2. Waulunmisainu uaa.aganfiunisaenulu derivatives lesaidia

2.1 nsdl MFI“L@fszuLﬁmeumsamuiu derivatives wag underlying 2ag
derivatives Nagasnuliatdaiauluinsens

2.2 dunsuaidlugdeyantu derivatives atnolaatinondododl

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &l

2.2.2.1 asdlflu OTC derivatives Tuilssinea'lne siavfiadansndanidaiu

N, ﬁu’]ﬂ'liﬂllﬂf,]ﬂll’]tlLQW’IUQQQG‘IJ‘H gunudamne derivatives wIaKAE
derivatives

2.3 ‘lunsn‘iﬁaw”aoﬁmsﬁ'ﬁwﬁmr;lmsdouanﬁuﬂ“wvtﬁa derivatives &ugaay
Juetlusaviilunsndgunnasnusnunsaaanule el ludnnasnuaziilugd

navnu SCBBLN uay SCBINDIA
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faun 6 : §3nsulssLan derivatives auunantnaainisaInu
Avil

1. isvian underlying derivatives inasnuazainilugdeuan

A T T
=1

"eisiavdi underlying atinvlnatnoviilovidananaatirosotl
1.1 dnsuanuldaudy

1.2 underlying AumuRFITINUAMLATINATS N.8.0. AUUA
LANLAY

lunseilii derivatives @1989Us1A @9 Underlying 296U T1A1
1/1a‘maomonmmaotﬂus‘mmﬂawu (spot price) ~usasIA

aizysymamﬂlmmm (futures price) ity Vel s1A2@9
underlying aun'liladudl wia underlying 7iiluavesznau

aavdiidgenay sailuiaansuationiemvnazdaiwely

ALV WINALAIE

2. L?iau"lmmsaomu uax.azstiunsasnulu derivatives 16
fatia

2.1 nseil MF leiszyiAandunnsasnuly derivatives uay

underlying as derivatives Mavasnu'liatotaauly
TAs9ns

2.2 dlunmsdluadayanlu derivatives atinalaatinonis
A9l
2.2.1 derivatives on organized exchange
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3. naninarinisialufinsnaduniiaswasanisissriiaunisenniu (cover
rule)

UAA. m"aoﬁm‘tu"ﬁm%wﬂa”uwaonaomuﬁﬁﬂmmwua”uamwmaaa‘tummum
mewamamsmnaomumamaomsmummamnaoma derivatives &ugaaa’ly
aaaana laasnuly derivatives  fu wasifluldauidrinuaaznssunis
N.0.6. A1KuUA

4, m‘a”mnmsvi‘l,ﬁuLﬁuﬁm%’nmsaomummmaﬂ?mmﬁ'aammwmz‘im

Iunsm‘m uaa.a9nuly derivatives 7 underlying ‘Liln&adendunindduniazan
AMuLdB9n1Taanuly derivatives gonasaiiluliauidrineu
AQLENTINNIT N.Q.6. AINUA

5. ndnnarivindudiniunisasnuluy OTC derivatives
ws¥nIanseiasdaliifiziannaslu OTC derivatives ofl
5.1 Iuﬂammanmwuommmua udvyargGsssuay derivatives W ula.

a ol

nunaiun 15 uagiugaviavasusasidau Wil lunsdiiiusonaduiunea
vinnsuas ual. dnauazuIsyasgdsssunaluiuvinnsda’l

5.2 lunsaiiAnansaifidnansznusasiatuas derivatives atnofiiasa
1u"¢j§i’agzywanmwuamuamuauuamamqmﬁssmao derivatives °Lvm% ¥n
FAATNTIUNUT

5.3 Adauandndhaniedusanlvifinnsarogiue derivatives wia uaa. sasua'ls’
6. nanunaaiiadudnsunsiniuadauanly credit derivatives

o va

uaa. savlfidaudauludodl
6.1 uiflugdeyanlu credit derivatives lalawiziiansananuidasiviniu

oo o

6.2 L°1|”1Lﬂu¢ja?zyag1"l,m”l,aw1” credit derivatives VifldnsaizuavnInITUUIa
WinudaeAugsnssuattondoat1ale dodl

6.2.1 Credit Default Swap : 9'dun msmnaaiuﬁwuuwﬂaﬂswnumwmam
mumsmmLnLmuaom.lmmmmsa‘iun'm}ﬁmumu obligation wavKAWU
a1u obligation i Tﬂﬂﬂamm'maﬂ‘lugwu"wmﬂﬂsvnumwmamums”wnwum

vmaamsvmumwamnawaﬂs“numml,ammamm credit event fulaaagd
wa‘mmamnaofﬁaﬂsunummLﬁuaﬂsnmmummum (lunsdinlaitAa credit event
°uamnaoa”auamimuﬂsnmuummuﬂnm) woil Maidn obllgatlon ayditiey
s1ansuied (Single Name Credit Default Swap) w3a obligation fiviaiasianis
sﬂ\‘lm'vmm’mmnﬂﬂsunummLﬁmuummﬁﬁmumamm credit event munn
obligation swmi‘tmﬁr;m'lmual,ﬂusmu,sn (First to Default Swap) vi'samama
credit event dudu obligation s1aa1slasianisuilelunau obligation doazd

2.2.2 OTC derivatives @il

2.2.2.1 asaiilu OTC derivatives uilseinalng dagd 3
ﬂﬁmmwanmwu\nﬂu aN. ﬁmmsmunaummawwvamﬁ\‘lﬁu
gaunudaue derivatives waaK@A derivatives

2.3 ‘lunsmma”maoun‘n‘?j'\s"uumumsaouanaumma
derivatives auaﬂao &uaniusaiunswdguiinasnuaninsa
aunu'le woil “menaomuautﬂuwuammnuanmanuumm
uav&ueiufay

3. nantnauvin1saaluinswegu
AsznWu (cover rule)

URA. m"aﬁm‘tu"ﬁm%wﬂﬁumaonaomuﬁﬁﬂmmwua”ﬁamwcqa'a\‘l
‘lummumwmwam anmsEinaInuanae aoﬁwsmumumamnao
\ia derivatives auamaa"l,maamnmm“tm aonulu derivatives 1u
wastiluldenudiinouaaenssuns n.a.a. Auue

o oo

4. ManmmwwuLmJmwsnmsmmummmaﬂszaomﬁaam
AULEEY

unsdin uaa.amulu derivatives 7 underlying ‘Lilaf&aifen
mswuﬁummammwmﬁmmsamu‘lu derivatives @vnaTsiay
Hlullauidinouaaiznssunis 0.a.6. Auua

5. udninauaiifisdugmniunisaenulu OTC derivatives
uaa.sadalvifiannaslu OTC derivatives dofl

5.1 Iﬁvajﬁiynpﬁm’huuﬁomummamﬁauamr.!ﬁﬁssuﬂao
derivatives 19 uaa. nsunaTun 15 waziugarinauagnaae

AIwaganisiIssuiiay

viau weil Tunsaliiudenaniuiuvanvinaisuas uaa. 9

ArnaazuIvyangfsssuaaluiuvinnsdala

5.2 tunsdidiAnnaaisalidonanstnusasiniuag
derivatives atofivusddgy Wigdeyarandhanflvdruianas
LAY RANEATITUAAY derivatives TuEnIan1sns1uiuni

5.3 adeyanandhantiviuanaulvifinnsanvgiue derivatives ila
URa. savua'le’

6. nantnaraitintdugrnsunisntfluaddaanly credit
derivatives

a va

uaa. sasdfiidaudauladodd

6.1 nilugdeyaunlu credit derivatives 1aanisianisan
ANAULEEINTTL
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msﬁwszswmﬁumwggiumuﬂuaaﬁum%wﬂ‘ﬁmfu widannaIazATUAIUALLD
vAie credit event 4udu obligation nasan1stlungu (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : do'leun nsanaslugruzgdailseiuai
Laﬂamaoaumswmawaomanmnmsamawaawamammuma""l,mnmn
Juniwdanvds ‘imr;lmnﬂﬂs"nummmmums"wnwum"amwamammuiu
dasaefiniadanaaadifiarvdsdudanaaniiaauiazanasiu u,aumum
anay (a1d) aasyangfsssuuaIduningaivds Lwauannnmsmwﬁaﬂsvnu
ANULEHIALTAUNAA DU UNULAY mumwmu (d14) vasyaAIgAsITULAY
funindaedeAukanelseAuaiuda auninanfa credit event viaasu
Aviuadeyan (nsdiliiAe credit event)

6.3 saslddyanassruauiiiinuaiae International  Swaps  and
Derivatives Association (ISDA) viadgauassiuduauidrinouaaniy
dofidannaonifdnmauzdod

6.3.1 fimalddvduladamunguung washidavdawtdsiunguunaineiananniwe
LRLHAAUNINNIWENITaNYNUNLEY

6.3.2 ‘Wififafvuaiivinlidniviimualiluanasuvieniivia
ar9mini credit derivatives Huarvdaidaude’la

6.3.3 ‘lifiriaAvualvinasnudavaaldanudanialvune

¥

angauna

Adean

o

6.2 wnilugdeyanldianiy credit derivatives Afidnwaizuag
g3nsUNIaLiaULALvAugsnIsNatvuiivat1ela il

6.2.1 Credit Default Swap : do'leiun msmnaa‘lumuvwﬁ‘a
ﬂs"num'\mauamummmmnmmaonnmmmmm‘lums
fisyniinu obligation w29 KNWUAIN obligation iU Tan
m&’mmmaﬂ‘tusmuwmﬂﬂsunummLﬁuoumsvwnwumaumao
ﬁws“wumwamnaa«ﬁaﬂsvnumwmammamm credit event
mu‘lmuamwa‘lwuamnaoszjaﬂsvnummLamﬂsumuummum
(“lunsmm”l,mnm credit event ﬂamnaoauauamlmumumuum
amulnd) edl i obllgat|on CRUNTH R TIRREtoT ) (Smgle
Name Credit Default Swap) w3a obligation fivarasanisds
muum‘gu@muﬂsunummLauonummmsmumamﬂ credit
event €4udy obligatlon sanslasamsudailusiausn (First
to Default Swap) wiaifiaifin credit event fluffu obligation
sumslaranisuilolunay obligation mmumsmswﬂmnu
Lawwv’tumuﬂaoﬁumswyswuu usdiannadazAsuAIuaLia
tAim credit event  4iudu obligation  wnasraAslungy
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiud nrsanaslugiug
fdfasyAumnundasuasdunindardeiiAnainaisanaduas
wamafuLmuma”"l,mnmnaumswumaaa TaapugdszduaIu
Laﬂanmsuwnwuma =nﬂNamammu‘luamsmommaamsw
[audIiarvdefudnsinaniinauiazanasdu WaY &rudi
anay (615) nayaALasITunaIRUNSwEa19av Wauandu
msmwﬁaﬂsunummLﬁﬂoauiauwamanLmuLLaumumwwu
(andl) vavyaagAsssuaasRunindarvasidugunadssdu
ANULAEY AuAasLAa credit event wiamsurdtuuadey e
(nsat'lsiviim credit event)

6.3 ﬁaa‘l’ﬂ”ﬁmmwmms’mmuﬁﬁmuﬂimr;l International
Swaps and Derivatives Association (ISDA) wiadeyan

oo o

IATFIUAUMNARTNUEaNTY Fofiiaanaefifidnmasdotl
6.3.1 finalddvdulaemunguune wazbidandawtdaiunguune
NEEMANNTNHURYARAUANNTNEUTaN U aaU

6.3.2 "anuamuummm‘mawﬁmn‘mum“l,'a"‘lumrla'rsn,mmu
maammwamumwmm credit derivatives ffugtedidan
WRer'lal
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1. dszan underlying derivatives ﬁnaomua§L°ﬁ1Lﬂuc-jél”fyap”l,m”m”aoﬁ
underlying atinglaatinonilaniaviaraatinafoil

1.1 niwd&uiinasnuanunsaainu'le

1.2 daneands

1.3 danuanildaudu

1.4 a3éie 12 credit rating w3a credit event (Husiu

1.5 underlying Auauid1fnouamenssung n.a.6. AuuaLRNLEN

lunseldi derivatives a19defusaruad underlylng 21961U s1Aia98edenan
siavilusiaifaatiuniasauas derivatives winiiu viodl snanuas underlying
Auililaddufl wa underlying Mifluasdilsznavuasduiidona saoilui
gansuatignieavuaziaingliatgunsuaiasae

2. Waulunisainu uaa.aganfiunisaenulu derivatives lesaidia

2.1 nsdl MFI“L@fszuLﬁmeumsamuiu derivatives wag underlying 2ag
derivatives Nagasnuliatvdaiauluinsens

2.2 dlunsidluadaanlu derivatives atinolnatinontogod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &l

2.2.2.1 asdlflu OTC derivatives Tuilssina'lne siavfiadanandanidaiu

N, ﬁmmsmunaummawwuammﬂuu gunudamne derivatives wIaKAE
derivatives

2.3 lunsdlfiagaasfinsthseutidanssonavdudiia derivatives &ugaav
fueiludasifluninduninasnuanunsaaonula Vel lainnasnuagiiuil
AndFunavmsafiviinidonauiuaATuinu

3. ndnnaainsialuiniwiduniaswasanistisyniiauaseniy (cover
rule

URKA. m"aoﬁm'tuumswuﬁumaonaomummzumwLLauuamwmaa\fluﬁwmuﬁ
Lwuowamams”mnaamumamaomsmummamnaoma derivatives &u&mao"t’;
maaﬂnmm”l,maomu“lu derivatives ffu waziiluldanuidriinouaaenssunis
N.8.60. ANUUA

navnu SCBLEQ

1 o . . a '3

daum 6 : g5nsudlszav derivatives anuvannaleinIsaINu
Avil

1. Uszian underlying derivatives Ainasnuaginilugdeean

4
o o

@sadl underlying atinglnatnonionsananaatrofoil
1.1 niwduiinasnuanansoanule

1.2 daseanis

1.3 dnsuanildaudu

1.4 wa36ie 120U credit rating w3a credit event flusiu
1.5 underlying AumuidinuAMLATINATS N.8.0. AUUA
VALY

lunseili derivatives 81989 Us1A2@9 underlying 296U T1AY
iavdedvnanaagiilusianifagiiu (spot price) ~usasa

aizysymamﬂlmmm (futures price) ity Vel s1A2@9
underlying aun'liladudl wia underlying "iiluavdsznau

aavdiidgenay sailuiaansuatroniremvnasdaiwely

ALILWINAUAIE

2. L?iau”lmmsaomu uax.astiun1sasnulu derivatives 16
gatia

2.1 nseil MF leiszyiAsndunnsasnuly derivatives uay

underlying as derivatives Mavasnu'liatotaauly
1As9ns

2.2 \dlunsuanudu
fil

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ol

2.2.2.1 asduflu OTC derivatives tuilssine'lng sasdl
adeyandndhandoliu sw. sunmsifinguunawnizindedu
drunudiawune derivatives wiati@n derivatives

2.3 lunsdlfiazaasfinshseutidianissdonaviuafia
derivatives ugaay fuArtusadiiluningguninasnuaiuisa

Adeueunlu derivatives atinalnatinonils
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4, nannariRnLdNEInuNsaINUiTnalssavdiiaanmuLdag

tunseii uaa.a9nulu derivatives 7 underlying ‘Lild&adenAunsngduniay
ammmtﬁmmsaumu‘lu derivatives denasadifiuliauiiarineu
AQLENTIUATT A.R.6. AINUA

5. ndnnariviudusgviunisasnulu OTC derivatives
us¥nIanseadalvifizannaslu OTC derivatives gadl

5.1 ‘lmammanmuuuammmua udvyaagasssuuay derivatives 1w uaa.
nsunautl 15 uazugavitauasusasidau ot lunsdiifudenaiilu
Jungavinnsuad ual. WewauasuIvyamafsssuaaluiuvinaisda’lal

5.2 ‘lunszﬁﬁ'tﬁmmqmmiﬁa’oNanismusiaﬂmmao derivatives atinsfitiag1Agy
Tiadauandnfanfefmuianasuivyanitfisssuuad derivatives 1usEm
AAAITNTIUNRUTA

5.3 Adauanandanivfusanlvifinisatogiue derivatives wia uaa. savuale
6. naninariisdudnsunsieiniluadannlu credit derivatives

uaa. savlfiifaudanludedl

6.1 uiflugdeyanlu credit derivatives laianziianisaamudaoviniiu

6.2 uhillugdgyanlaianne credit derivatives Mifidnwazaasgsnssuvia
WiauLAagAugsnssuatnonilvacnela Aol

6.2.1 Credit Default Swap : do'leiun msmnaaiuﬁwuuwwaﬂswnumwmam
mumsmmmLntmlaonnmmmmsa‘tums‘msvuumu obligation wavirARY
a% obligation iu ‘imﬂﬂammmaﬂ‘lugwuwwmﬂﬂsunumwmamnmsuwnwum

umaamsuwumwamnaoﬂjaﬂsunumml,aﬂmnamm credit event fulaaagd
wa‘mmamnaoﬂaﬂs”nummLﬁuaﬂsnmmummum (lunsdinlaiiAa credit event
°uamnaomauam‘lmuﬂsnmuummuﬂnm) watl 1aidn obllgatlon ayditiey
s7ansied (Single Name Credit Default Swap) wsa obligation fiviaiasianis
mnmum“lvimnﬂﬂs”nummLauauummms”uumaan credit event mmn
obligation swmi‘tmﬁr;m'lmual,ﬂusmu,sn (First to Default Swap) vi'samama
credit event dudu obligation s1aa1slasianisuilelunau obligation mmu
msms”ﬁmnul,awy"lumuwaaaumswusmuu uidannaazATUAIUALilD
tAm credit event dudu obligation wnasanslungu (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : do'leun nsanaslugruzgdailseiuaiy
memaoaumswuawaommmmnmsamawaawamammuma"”msnmn
Juniwdanods ‘Imnmnuﬂsunummmﬂaumsywnwumumuwamammu‘tu
dnsasiintadnnaandiiaredefudnsinaniiaauiiazanasiu uazgiun

aonule Wil Binnasmuanilugfidnssunauviadiminise
wauguatufany

3. nantnarinisanlulinsweadun
AseeANY (cover rule)

uaa.sasdalvifinswddurasnasnuifinaunnuazisnin
maao‘tumummLwmwamamsmnaomumamaoﬂhsmumu
dannadiiia derivatives Augnaslinaannaflaasnulu
derivatives ffu wasiiluldauiainuaaenssunis n.a.a.
Ainum

4. nanunaifiudusniunsasnuiiia
ANULREY

unsdii uas.aonulu derivatives 1 underlying 13il2&9
LmmnnmswuﬁumavammmLﬁﬂamsaomuiu derivatives
genansaaiiuldauidrinouamenssunis n.a.6. Avua
5. udnnariindusiviunisadnulu OTC derivatives
uaa.savdnlifitannaslu OTC derivatives dosi

5.1 ‘M@jﬁmzywﬁnv'hwﬁaﬁwmmgmmﬁouamqﬁﬁﬁmao
derivatives 11 uaa. nsunaiui 15 waziugarinauadwaay
iau Weil wnsdlidiudonailuiunaavinnisuas uaa. W
AnatazuIvyamgdassunaluiuvinnsdaly

5.2 lunsaliiAiaanisalVidenanssnusasinay
derivatives atnefivaddty WiRdeyandndhanilofmmaunay
LIIYRAEATITUUAY derivatives TUUFENIAAITNI I LAUNA
5.3 adeuaadnshantivAuaaulviinnsategiug derivatives Lila
uasx. sa9ua’le’

6. nannaiAndugInsunsindlugdauaniu credit
derivatives

o va

uaa. savlfiifaudanludedl

6.1 uiflugdayanlu credit derivatives aanaianisan
ANULREILYINTY

6.2 whnilugdanldianiy credit derivatives il ”p‘]:rmwao
ﬁsnssuv\samtmLﬂﬂannﬁsnssuamwuoamoim fil

6.2.1 Credit Default Swap : do'leud nsanaslugiugeida
ﬂi”nummtauamumsmmmnmmaonnmmmmsa‘lums
shseniiau obligation  wavsmnWua I obligation  Hu Tas

owamamﬁnsmumu
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AULAEIATTAUNAA L LN ULAY mumwmu (614) vavyaAIgfAsITNAAY
ﬁumswﬂmoao‘tunnqmﬂﬂsunumwmﬁm aunNasLAaa credit event wiaasu
Anuadaan (nsdiliulin credit event)

6.3 ﬁao‘lﬂf&”mmwmmsgwumuﬁﬁmumimﬂ International ~ Swaps  and
Derivatives Association (ISDA) wsaamm1mmsg’maumummunmuﬂamn

oo o

muwamnaamuanﬂmumu

6.3.1 dfimalddeduldarunguuna uazlidansawtdedunguuradinedls
naNNINELRTAAAUINNINEUTaNYNUNLEY

6.3.2 "LMMamuummm“lviam'ﬁ'vlmuum‘l’ﬁumwmmmuuma
8UUTA credit derivatives fuanoaodaude

6.3.3 ‘Lufiradmuatnasnusavualaanudavalviungdeyan

e tau

Adyan maﬂ‘lugwu”wmuﬂivnummmuaumsvwnwumavmao
msuwummamnawaﬂsunummmmmamm credit event
ﬂuimuauuwa‘(,uﬂamnaasﬁaﬂsynummLﬁuomsnmuummum
(‘lunsmm“l,mnm credit event 2annavazdugaluiuasuiivua
audnd) viedl 1uin obllgat|on avfitiaganisiien (Single
Name Credit Default Swap) w5a obligation fiviaasansds
muua@u@muﬂs"nummLauouuu'mﬁ']svuumamm credit
event duAu obllgatlon sanmslasansudadlusausn (First
to Default Swap) viauflaiAn credit event fiufu obligation
sunslasansuilelunau obligation sﬁoavun'\sﬂﬁﬁ"ﬁmnu
Lawwu‘lumumaoaumswgswuu usdannavarAsuAivuaLiia
vim credit  event  4uAdu obligation  nas1aNsTunN|N
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiun aMsanavlugIug
faailseAuanudauasdunintgarvderiiinainaisanasuas
wamammumadmnmnaumswuaﬁaﬁa Taaiunalsziuniy
Lamnmsuwnwuma :nﬂwamammu‘luamsmommaamw
aaufiarvdsdudnsnaniianiuiiazanaddu Way &1u
aaay (d1d) nasyamgAsssunaIRuniwedaivay Wiauandu
m'smmjaﬂsmummLauoau‘lauwamauLmuuaumummeu
(and1) pavyaagfassnaasRuniwdatvaslidusunaissiu
ANULALY uAINALLAR credit event wiamasuAtuuaRaN
(nseiliLAm credit event)

6.3 sasldFayu1asgruaiuiidivuaiag International
Swaps and Derivatives Association (ISDA) wsadeyean
assudumuidTnuaansy Foflannasifidnwadof

6.3.1 fimaladdedvlaaungnune uagzlidaniaudedy
nQRUNEIIMARANNINLLRLARANRNNTNEUITaNH LAY

6.3.2 “lnm.lan’mummmﬂuawﬁmmuum"ln“’tumwa'mmwu
usaﬁmmvﬁamﬂmmmm credit derivatives fug1vasidan
WRe'lal

6.3.3 ‘hifizadvualvinasnusasraldanu&amalvua
Adeyan
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Asuala

navnu SCBEUEQ

! > - - 'y < o &
d&Hun 6 : ﬁ‘iﬂ‘i’ﬁlﬂ‘igtﬂm derivatives ATNURALAUNATTRINUNIUY

1. idszan underlying derivatives Anamuaziilugdayan'lssacit underlying
ativleatitsutlaniaviaraatinafoil

1.1 fauanildnudu
1.2 underlying AuauAd1inouAmenssuAIs n.8.6. ATVUALRNLEY

lunsdifi derivatives av9dsfusaaas underlying 2196y -s'm'mmoaomnm'a
siaaflusailaqifuvdasiauas derivatives winiiu el sanuag underlying A
A'Lilddudl v¥a underlying Afluasdilsznaunasdudidonan sailuiuansy
atnonFvuasaine liatsunsnaiuale

2. Waulunisainy uaa.aganiiunnsasnuly derivatives ‘lasaiiia

2.1 nsdl MF eszyiAmAunisaonuly derivatives  uay underlying  uas
derivatives Nagasnu'liatvdaiauluinsenis

2.2 dlunsuidluadyanlu derivatives atinolaatnonddagot
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &ofl

2.2.2.1 nszun]u OTC derivatives luilszindlng maouﬂammwanmwuomu
SW. sUNATTIRNUINELRNIEIadedu grunudawne derivatives nIaEAN
derivatives

2.3 tunsdidazsasinstssutidaonissonaviudfa derivatives Sugaav
aumuumaatﬂumswnaumnaomummsaaomu"lm ot Tidnasnuagiilud
Anasunauwiafiminfidonavdudariuiaiu

3. ndninarinisialufinsweiduniiaswasanisissniiniuaisenniu (cover
rule)

URA. m"aoﬁm‘lu"ﬁm%wnﬁuﬂaonaomumuﬂmmwuavﬁamwndao‘luﬁwumﬁ'
mewamamsvmnaomumamaoﬁws"‘mumwamnaoma derivatives &ugaad'ly
aaaanaf laasnuly derivatives  ifu uazifluldanidrinouamznssunis
N.8.6. ANKRUA

4, vizil“nansz/ﬁ,ﬁnLﬁndwﬁnmsaomuﬁﬁj"maﬂszmmﬁ"aamm'lm,ﬁm

°Lunsm1/| uaa.adnulu derivatives 7 underlying Lild&9denfunswdduiiazan
m'nuaﬂamsaamu’lu derivatives fona1dsadtiluldarudrineu
AOLZATINATT A.A.6. ANUUA

5. ndnnariindusiniunisasnuluy OTC derivatives
usENIan1seiaiatrfiziannaslu OTC derivatives ¢adl

navnu SCBEUEQ

] = . . o rs

Uil 6 : 53nTINUsTLAN derivatives anuunantnaginIsaInu
Aol

1. dsyian underlying derivatives mnaomuaumtﬂuﬂé’mm1
16isia9dl underlying atinvleatuiiovianaluatnodotl

1.1 dasuanildauidu

1.2 underlying AumuainouAmensTNAT A.R.6. AUUA
LANLAY

lunsdifl derivatives 1989us1Amaad underlying 296U 57107
1/1moaomonmmaotﬂuswmﬂawu (spot price) ~usasIA

aizysymamﬂlmmm (futures price) Wity Vel s1A2@9
underlying aun'liladdudl wia underlying 7iiluavesznau

anvdiidgenay sailuiaansuationiremvnazdaiwely

ALILWINAUAIE

2. Lfiau"mesmmu uaa.gaLdunsaInulu derivatives ‘Lo
gatia

2.1 nsdl MF "lm”szw‘imaﬁunwsapmu‘lu derivatives uay
underlying  uav derivatives  iazasnuliatvdataulu
1A59A15

2.2 \Jlunsuiilugdeanlu derivatives atnglnattonde
Avtl

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gofl

2.2.2.1 asdudflu OTC  derivatives  Tuilszina'lng sasd
adyandndranilody sw. surasAdngruunaaniziadedu
fdrunudiaune derivatives wiara derivatives

2.3 Iunm‘iﬁwm“aoﬁmsﬁwswﬁmumsa’quanﬁuﬁnﬁa
derivatives ugaay Juartusadtiunsndduninasnuainisa

aonu'le ﬁoﬁ ”Lai‘i‘mamuam‘]uwuawﬁsnuanmanuu‘mm
uauRueTufau

3. ndnnaainsIa IR NS we Ui
AsznwWu (cover rule)

nm.m"aa:‘z“m‘mumswuauﬂuaanaomummmmwua"uaimwmaaa
‘Iu:hmum LW EIWaG an15en A2INUAIAG aamsmummamnao
wla derivatives ﬁuamm“bmaamnmm“m a9nulu derivatives Hu

owasiamsﬁ'\swﬁmu
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5.1 °lv\ﬂa‘“amnanmwuommmuauuwuamﬂmﬁssumaa derivatives 14 uas.

nunniun 15 uagiugaviavasusasdau Wil lunsdiiiudonadiuiunea
vinnsuas ual. dnauasuIsyasgdsssunaluiuvinnsdal

5.2 lunsdiiAnansaliigonansznusanauas derivatives atnofitiasTai
Iﬁrojﬁn&mpanquuammmuawuwuamqmﬁssuﬂao derivatives “lu‘u% 2N
ANITNIIUAUNA

5.3 adanandhaniefAunanliifinisa1egiue derivatives iia uaa. sasua'ls
6. naninarivisduginsunseiniluaduanly credit derivatives

o va

uaa. davlfidaadauludodl
6.1 wniluadauaulu credit derivatives ‘laiawiziianisaaanuidaoivinguy

Y

6.2 Lﬂ”ﬁLﬂuﬁjﬁzymﬂmamu credit  derivatives MfidnealzuaIgINIINUIA
Winudeedugsnssuattoniloacnola doil

6.2.1 Credit Default Swap : Go'ldud n1sanaslugruzgdailseduaiudae
mumsmmmLnm°uaom.lmmmmsa‘iumsﬁﬁuuumu obligation wavKAWU
a1u obligation i ‘imﬂﬂ&mmmaﬂ‘lug'm"wmﬂﬁsvnumwmamums”wnwum

umaoﬁwsuwumumamnmeﬁaﬂsunummLﬁﬂamamm credit event dulaaazd
N&‘lumamnaosﬁaﬂsvnummLamﬂsumviummum (lunseinlaitAn credit event
°uamnaoa"&um‘lumﬂsun’mummuﬂnm) woil 1aidn obllgatlon aydiie
s7ansiien (Single Name Credit Default Swap) w3a obligation fiviaiasnanis
sﬂ\‘lm'vmm’mmnﬂﬂsvnummLﬁmuummﬁﬁ”uumamm credit event munn
obligation swmi‘tmﬁr;m'lmual,ﬂusmu,sn (First to Default Swap) vi'samama
credit event fudu obligation s1an15lasansuielunau obligation maun
mﬁhsuswmnmawuiumumaoﬁumswmsmuu usdannadazAsuAIuaLiia
\im credit event dudu obligation nas1an1slunan (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : Ao'leun msmnao‘lug'\uuwﬁaﬂsunumm
Lsmwaoaumwuawaommmmnmsaﬂawaawamammumau"l,mnam
Junindanvas ‘Imﬂmnnﬂsmumwmamumsvwnwumavmuwamammulu
dnsasiinzadanaandiiardefudnsnaniduauiiazanasiu uaumum
aaay (a1d) aasyangfassnuadduninegaiody Wiauandunisigdadlsedu
AU EIATTAUNAA L LN ULAY mumwmu (1) vavyaAIgfAsITNUAY
Auniwdaredelvidusanadseduaiuda auninazudin credit event wiamasu
Anuadaan (nsdiliulin credit event)

6.3 61ao‘lﬂuammwmmsgﬁumumnmumimﬂ International Swaps and
Derivatives Association (ISDA) wsaamm1mmsg’maumummunmuﬂamn
dofiviannasidanwawdoll

u,a::Lﬂu“l,ﬂmmﬁahﬁfnmuﬂmvnssums N.Q.6. ANRUA

o oo

4. uanmzuwwuusmmvisnmsaomummmaﬂssaomﬁ'aam
ﬂ'J']lILE\IEI\T

unsain uaa.aemulu derivatives 7 underlying ‘Lilzt&adiendu
nindduntazananudasnisasnuly derivatives Gana1isiag
Huldeudidfnouamenssunis n.a.6. Avua

5. udninaaiiindusgmsunisasnuly OTC derivatives
uaa.sasinlvifiiannaslu OTC derivatives ol

5.1 ‘l'ﬂ”cajz&”cyapﬁnv’hwﬁoﬁ'mazp.l,l,amdagamqﬁﬁsswao
derivatives 1% uaa. nsunniuni 15 uariugavinauasuaae

wiau Wil Tunsdliiudenaduiunanvinaisuas uaa. 9

ArnaazuIvyangfsssuaaluiuvinnsdall

5.2 lunsdifitAninnnisalidenansenuaasiAi1uad
derivatives atinefiiasg 1Ay Wadaandndrantivdruiaua
IR ATITUAAY derivatives TWusEnIan1sns uviud

5.3 AdauanandhanieAusanlvifinnsaregiue derivatives iila
uax. savua’le’

6. naninaaitiutAndiniunisiiniuddaanly credit
derivatives

U, siagfi audauludod

6.1 winfluadaanlu credit derivatives 1alannzsianisan
AL Raawiniu

6.2 wilugeyanlaianne credit derivatives muan::rmwuao
ﬁsn'ssuu‘%amﬂfum‘”ﬂoﬁnﬁsnssnamauuaamaim Godl

6.2.1 Credit Default Swap : do'leud nsanavlugiugeida
ﬂs”nummmuamummmmnmmaanummmmsa‘lums
ahseuniinu obligation wadKKNWUAIN obligation iy Tan
ﬂammmaﬂ‘lugmuwmuﬂ'sunummmuoumsuwnwummmao
mskummamnawaﬂsvnummmﬂomamm credit event
wu'tmuauuwawﬂamnaaeﬁaﬂsunummLﬁuomsnmuummum
(‘lunszum"l,nvl,n@ credit event dannavazdugaluiuasuiiviua
amulad) edl i obligation avfitiaganisiien (Single
Name Credit Default Swap) w5a obligation fiviaasansds
muum‘luwmuﬂsunummLauouuumﬁwsmumamm credit
event fiufu obligation s1anstasanisviailusiausn (First
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6.3.1 fimalddvduladamunguuneg washidavdawtdsiunguunainaiananniwe

LRLHAANINNIWENITaNYNUNEU

6.3.2 "Laiﬁw"arimumﬁv‘iﬂu"ﬁmﬁﬁrimum“l,ﬂumﬂmsummuusaa"“mmvﬂamﬂ
a9 credit derivatives fuaneaoidauidelal

6.3.3 ‘lifiriadviualvinasnudasaldanuamalviuagdan

to Default Swap) wiaiflaiAin credit event fluffu obligation
samslanansuilolunax obligation mauumsmsuﬂmnu
Lawwu’tumuﬂaoﬁumswuswuu usdannadazAsuAIuaLiia
\im credit  event  dudu obligation  masan1slungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiud nrsanaslugiug
fidalsiuanudasasdunintadoiiinannnisanaduas
wamanLmumavvlmsnmnz‘q‘umswumoao TaapuadszduaIy
Laﬂanms"wnwuma a‘mmamanLmu‘luamimomvisaams-\
[andiiarvdefudasaaniianuiiazanasiu uay &rud
aaay (d1d) uasyamgfAsssunaduniwdaivay WiauanAu
msmNeﬁaﬂs“numwLaﬂoa"‘IauwamanLmuua"mumwumu
(endl) vavyaAgAsssuaasRunsndatvaslidugunadsydu
ANULAEY AuAasLAa credit event wiamsudtuuaRy N
(nsat'laiviim credit event)

6.3 ﬁao‘lﬁz\?mmwmmssmmuﬁﬁmumimﬂ International
Swaps and Derivatives Association (ISDA) wsadeyeun
WasgIuduauiaineueaniy defitiannasviddnwadot

6.3.1 finalafledulamnunguung uaylidawsauteiunguine
INEEMANNTNHURYARAUANNTNEUIaN U EAU

6.3.2 ‘Lififadvuaivinlid@ngidnualiluasmasuond
iadeandaraaronind credit derivatives sfuansdsiday
W’

6.3.3 lifivadivualinasnudavaaldanudanialvun
Adeyan

aa

Uszianuasnanninauianindgduiu uian1sminanualand
Avlseng :

n‘%ﬁmﬁmmswaomum%aLLmomﬂJ'ssimjﬁl:awwmnua”nm%wti‘ m%wﬁﬁuﬁu
wiannanualagigduatrvlaatrvuflondanaraatrvaruidssad
AMLENTTUNIS A.Q.6. WIaUseNAITNIIUAMLATINAIT N.R.0. ATUUA
susa’ldll uualunsdliaasnssunis A.8.6.15a811NIUAENITUNNT
n.8.60. anuiuraundafidsenmanalandatiuidnilssianvsadneasuag

aoa

naAnswgusanswgdunianisnnannalaeisau

Auriazasnulu

o

Wil nMsaenuluasmasusadayanlusivlssnd asasusadayandonaiisas

2
wwuaznaviaflunisvindyanludsanaiiniianuifuguasiundnniwe

ﬂszgamwawﬁnm%‘wﬁu%am%wﬂﬁuﬁu “wianTuInanNalaala
aunazasnulusvlseine :
viEndanisazasuitaudmilsslasiianzannanniwg
nindgudu wiannanwalaaisauadivlaaiinilensa
natgadIIMNNUIENIAAMEATINATS A.8.6. NIaUssn A
frdnouaaznsTunls A.8.6. Anuacvsallid uudlunsal
NIABLEATIUNIT A.Q.6.WFadTNIIUAMENTINNTS N.a.6. 10
anuiutaunsafddsendaualavsaltmuifuilssiannsa

fnwazrasndnnintutanindfuvianismeanwalaaidau
Wil nsasnulussasusadualusiodseng asansvmia
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waraanandnningiiusundnaniiauas I0SCO wiafinsdaunalunaiada
anandannswesarvlszinaniidusgundnuas WFE  wiafluasi@isuasus¥ni
Ansvuaziguaznalu GMS

2wl 1 dssnnuaraaaifuasasansmenisiduniay

1. dszanuavesaisevissing leaun

1.1 esvasnusvlssina

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnalunaisylaminid underlying (iluvuvsa share warrants

'
oo o o

1.1.5 mswmmuﬁumuanumzmuaqtﬁmﬁ’nmswmmumu 1.1.1-1.1.4 enuv
g1NIIUAALATIUNTT A.R.6. AUUALANLAN

1.2 anawildedssna

1.2.1 Wusiins

1.2.2 fudundo

1.2.3 Yud (lisruvududasanin uday
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug
1.2.7 uuaasdndlunaiszlaminid underlying (lusiusiasvdaviurg
1.2.8

Qs

Uus wagas&1s Basel III)

. mwmsuﬁﬁuﬁﬁé“m:rmz‘vi'maoLﬁmﬁymwmwﬁmu 1.2.1-1.2.7
MNNFUNINUAULATINATT A.R.H.ATRUALNNLAY

1.3 mwmsﬁwﬁﬁomumoﬂszmﬂ (lisumsans Basel IID)
1.4 e9&19 Basel III envilseing

1.5 dnn avlszind

1.6 DWW snvissind

2. aauiuavasIdIsLasnantnailunIsaIny

NFWHRUNVIFNANITAzRNTaaINUlanIN 1. daviinaandfiuasnsiasaiu
nannuinasuaIu fotl

Fouandonansasiauannaviailunsvindyanludsenand
wiaoufIfuguas I udnninduaraatavannineg iy
sudnaieyuas I0OSCO  wiadtfinisdamalusnaiadauns
ndnnsudarlsenaiilluzsundnuas WFE  wisawfluasans
a3 ¥ndadouasiguaznalu GMS

uii 1 dssnnuazaaaifuasasansmenisiduniay

1. dszanuavesaisevissing leaun

1.1 esvasnusvlssine

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnalunalsylawming underlying (Huviuvia
share warrants

1.1.5 m’mﬂ‘;muﬁ’umuanﬂmzmuamﬁmﬁnmwmmumu 1.1.1
- 1.1.4 snun & nauaignssuns A.8.6. ATMUALANLAY

1.2 easuiiendssina
1.2.1 Wusing
1.2.2 @uduads

1.2.3 vuq (hisyuuduldasanin udauius wazasans
Basel III)

1.2.4 B/E

1.2.5 P/N

1.2.6 luddguansdniviaziia
1.2.7 Tuugaed@ndlunaisyiea
v3avug

1.2.8 emansviiauifidnwagvinuasdmduasansviany

1.2.1 - 1.2.7 enundiinonumagnssunis N.a.6.A1uue
LANLGY

1.3 anasAeniidenusvdssing (Lisuesans Basel III)
1.4 e9&19 Basel III snviseing

1.5 dnn avlszina

1.6 DW gihvdsyine

%

wug
149ist underlying (fusiusiing
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2.1 lifiradnuaviadauluivinlveasmuianssynfuannninyaAduaInu
Tuasais

2.2 ssaulasufiale’ (saudensdlvdlu B/E P/N ifidauluinal§aufiaue
navnuleaaiunsliiinisiulaudnsisansasluanaslaauisnisvingvung
Anue wiadvaulalnasmmuaiuisaznadugaanasasle)

2.3 ﬁm"anal,r‘i'mﬁumswmsﬁn%ﬁ’mﬁ’mmsmmsaml"'\ﬁo"lm"l,ﬁammﬂsunanms
Rasandadulaaanuldatioaiaua LLaumauas'm'maumauuamum'ﬁssu
‘Imumauamnmmaomoaamnmewaua‘mw.iana"l,mmammmwammms
Fuflunisansulussduana

2. aadutRaaInsIgIsuarvantnauyilunisasnu

m‘iWEISiuVI']J‘SHVIQﬂﬂW‘SQ mmsaaamu"l,mmu 1. siaodl
mmaunmmaomﬂmsmuuamnmmmmnmu GI\TLI

2.1 “aifidadivuaniadaulaivinlvgasnuiiaiseynwy
nnnNyamduaInuluasais

2.2 swsawldeufiale (swdensdldilu B/E P/N - 14
Waulwihuuldsufiausnasnulasdunishifinisiulaudnsd
BFansavluanaslaauisnsinguunadivua wiafidauly
Tinasnuausannaduraanasasle)

2.3 ﬁﬁaumﬁ'mﬁumﬁmsﬁn%ﬁmﬁmn'lsmmmlmﬁﬁovlm“tﬁa
ndsznaunsiarsandadulaaevuleatvsiiaua wasi
dayasaidsviauyargisssy Tnadayadena1isnasade
nnunastayaifadaladedavinarundnimarsduiud
ganfuluseduana

2.4 lunsdidmflunisasnulu B/E wia P/N  iaanasans
aunaniadseniinigei B/E 13a P/N  sunaisiavfinisiu
aianiasusaslnaymaravil

2.4.1 0. 9. 32 UA. MUAYUNNLIAIEFIAIFAITUNITLIUY
2.4.2 gaffunisidusdsenaifidnwasvinuaaidenfusFu
neu 2.4.1

Wil mianamamssnsaamnmmaotﬂumsmmmams
suiaawmmwsawaanm Wednulusndeaanida (618)
auisey'lilu B/E wi3a P/N s

fui 2 : ninddulssianmiag CIS
nsdiilumibainisaanagmalafodunguunalusrolseine
sasinamnifuazundninailunisasnudoil
1. fiaausudiGuasiiuldanundninailunsasuiuda dfurdadivuad iy
A51&81TNI9NTE UM U Tugiun 1 2 2.1 - 2.3

lunibauasnanu CIS srvilsznea (invested fund) Ailugoti
2.1 msaanu,aumsmuamﬂar;imn‘lsfm'srhﬁumLLamaouummumoﬂsumﬂﬁ
mnnmuamuuanmswuu,aummwﬁamwanmswu*ﬂmﬂuamﬂnmumwao

IOSCO wiaiflumiranasnasnu CIS sheilsuine (invested fund) Wfinnsdia
aalunanadamnendanindeslsananiuaundnuas WFE

2.2 CIS operator aavnadsnugynanatnalsnisiriduguanasnilaiudrfu

fui 2 : ninddulssianmiag CIS
nsdiflumibainisaanagmalafodunguunalusrolseine
sasinamniduazundninaailunisasnudoi

1. finasuliduaziuliaundninarilunisasnuiduidaddu

sainuedIUFuATIENITNI9ANTEI Ul lugud 1 2 2.1 -
2.3

oo o

tHumihanavnasnu CIS fvlssnanfian et

2.1 asaanuasnsiduaznaatmalsnisAduguanag
Muwa'\umaﬂsvmﬁmmnmuamumnmwmtavmmmsﬁamﬂ
Manmswmjamuamﬁnmummao I0SCO mamuuumwaa
naynu CIS fvlsunaninisdaelunaiadamandaniwe
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auaiiilusundnaniigyuas I0SCO

2.3 ﬂs"mﬁmmnnmuamﬂauamﬂmnmsmna‘rmu‘msms‘lum‘mmuﬂsaa
waomuamommwamu musm‘uaﬂsumﬂmmunmumuum

2.4 Tunsaiilunsasnulumitanasnasnu CIS arvisaind nasnudena?
sasfinsindanisginlilawensdfivainidulunsuimsanwaaasiunig
fhaTiniu LLau:Ju‘iumﬂmsamnumu (LildfFunmsasnulumiiauavsnasnu
CIS moﬂs"mﬁeﬁmﬂunaomusanmaammaomu‘lumaomum)

2.4.1 finsaonuluniuddudoiulssanuazafiaieldui MF (investing
fund) anansaanulatudasiu > 80% uavyarniwaiugnivasnasnu CIS
AvUsTINALY

2.4.2 fnsasulunswadudialdssamwaaudagiu (pro rata) ualema
Huldenundninaad single entity limit aas MF (investing fund) 1y

2.4.3 :Jm'samuiumwuaumaimﬁmuammuammu (pro rata) wa3'lena
luldaundninaad product limit & nFuniwe i&uviilu SIP uas MF
(investing fund) Wu

2.4.4 finsaynulu derivatives Adluldaundninauad global exposure limit
aa9y MF (investing fund) 9u

2.5 sl MF #A'ldasnu (investing fund) ilunasnunuflamas nasnu CIS
svssnadegnadnu (invested MF) sagliiladnasnuifansaizvinuas
WenAunasnusIuiainas vuwslunsdiifinnuiniunaziludsy lomisa Wéia
wiaanu Wil Tagldfuamnuiuzauannarinoulaanaunsainu uaa.
savdalviinsdawnedaya inauanuiniy uazAsssULlaNALAEI TRy

AsaInuludneardinalilunied fatfudn

svszmaniusungdnuas WFE

2.2 CIS operator 2avnasniuamvndnagnalanisiidugua
aavuihanuiifuguaniiiusuntassieuas I0SCO

2.3 lunsdin MF Wasnulumibauasnasnu CIS svlssnd
naynu CIS sviseindAdananeavatinialananinaeinig
AAUQUA A1TAAN NISLEUAIE LazNITInNTEIUTLNEINY
tNaKaInusataauadlseinalu

3. ﬂ‘i“’L‘I/lﬁ‘Vlﬂ']ﬂ‘]JG\LLE\]ﬂTSLE\’iua‘].I']EIMu'JEIG\\‘]ﬂEQTJlIlﬂGl‘a'ﬂTﬂ‘Vi
ﬂ'J']ilﬂllﬂ‘SFJ\'l NE\IGVIHBEI'IOLWEIOWBVIOH Gl']ﬂJ‘i'lEl“ﬁaﬂiuLVIﬁ‘lﬂ
grilnounivius

4. tuasdliflumsasnuaas MF lunirauasnasnu CIS
fvilszind nasnudvnalsainisidanisqiinlilanizasal
ummmLﬂu°i,umsnsmsamwmaaaLﬂumsﬁm'mmmu wagd
u’iumﬂmsaomumu (hildfdunsasvulumiiazasnasnu
CIS sivilssnaduilunasnumunasdfamulunasdiuvig)

4.1 fimsasmulunsnadudoiulssanuazadiauiasui MF
funsaasnulaludadiu > 80% vavyarnintdugniuay
nasnu CIS sinvussinaiiu

4.2 fnsasnulunsnddudialdsddwiaandagiu (pro
rata) ua?lanaiiuldenundninaiai single entity limit uav
MF 1fu vl uantnagidena 1 lilddunsdinswe&uiilu SIP
4.3 fimsasnuluninddudaladsgsnaaudagiu (pro
rata) ud?lawaiduldenunaninaiai product limit dwiu
nine&uniilu SIP uay MF 1iu

4.4 finsasnulu derivatives Adluldauvidnineai global
exposure limit was MF iu

5. nsgifinasnunulanasldasmulumicazasnasnu CIS .
avdszind nasnu CIS srvlseinaanatisiadbildnasnund
fnerazvinuadtdedunasnunuilaiaas L'iuuﬁil,ﬂunszﬁﬁﬁ
anuAniunazilulssinmidasiamihaaenu viedl Taelasu
mmLﬁuﬂaumndwﬁnmuimunaumsaamu URA. 6aIInTull
nsitlanadaya mmwammanﬂuuaumﬁssuLuﬂu‘mnLmlao

m.lmsmmu‘luam:rm.,mna’n”l:;“’tuuuoamjmumr;l
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g 3 : vinduilszandudhnlugandunsduavlssinaniansans
AvUsEnAN BV UANA
saofluduchnvasmasisuwindurdnuaseFurndodl

1. §W. W9. %32 UA. MNAHYUUILIAEFINIFAILTUNITLIY

2. sanfumsdussuinvdsenaidssnalnadusundn

o a o

3. amﬁumslﬁumoﬂszzmﬁmuanﬂmumuaommnnmnmnmu 1.-2.

g 3 : vindguilszandushnlusgandunisduanvilseineg
wIansaTavLsELATILA ALY UHNA
savfluduchnviasnasiisuwindurdnuaseFurnddl

1. §W. W9. 32 UA. MNAHUUILIAEFINIFAILTUNITIY

2. gantfunisduseninvdsenanidsenanedusunda

o a o

3. amﬂumslﬁumoﬂszmﬁmuanﬂmumuaommnuwsnmn
au 1. -2,

g 4 : gsnssuseannstataafidununadu (reverse repo)
Tamiluldaundninaaiigiinuamuenssuns A.e.0. A1KuA

dui 4 : gInssudssannsdateafidyanmaduly

avilseine (reverse repo)

Taeduldaundninaaiisdiinouaaenssunis n.a.6.
ANUR

#uii 5 : ganssuilseannslviiundnniwe (securities lending)

Taeduldaundnnaaiisdiineuaanssunis n.e.6. A1UUA

guil 5 : gsnssudssiannstiviuvdnnswdluarodseing
(securities lending)
Taaduldaundninaaiidiinouanenssunis n.a.6.
ANRUR

naynu SCBBLN uaz SCBINDIA

shi;uﬁ 6 : g3nssudsyian derivatives Tuavdseine aunantnaginIsaIny
A9l

1. dszian underlying derivatives ﬁnaomuaskmLﬂuﬁja?synujﬂsm”aoﬁ
underlying atinglaatitonilaniavialaatiiofoil

1.1 danuanildaudu

1.2 underlying umuiidinouaaznssunis n.a.6. AUUALRLLEY

unsdii derivatives a1989fusia1aas underlylng 2961 AT 198edenan
siagiilusimanilaafuniasiatuas derivatives wintfu woil sna1uag underlying
Aui'lilddudl w3a underlying  Adluasdusznavaasduiidonard daviiui
gansuattvnivavuastaine liatounwsuanaeae

2. Waulunisany uaa. asawdiunisasnuly derivatives lesiaiiia

2.1 nsel MF 1eszuuAnIAun1saInuly derivatives  wag underlying zav
derivatives Magasnuliatrstdaauluiansenis

2.2 dumsuindlugdaanlu derivatives atinalaattontlofodl

navnu SCBBLN uwaz SCBINDIA
duil 6 f3nssulszian derivatives
naNLNULINITRINUAIL

1. Uszwan underlying derivatives Anasnuaziainiilug Adeey
1eisiadi underlying atinglaatnovilonsaviaraatrododl

1.1 dauanildaudu

1.2 underlying AuamuAETINIIUAMLNTINATT N.R.6. AITNUA
LAHLAN

lunseili derivatives 81989 U5 A 2@9 Uunderlying 296y T1AY
narsdedenansaailusiailaadiu (spot  price) wiasan
ﬁzyapsﬁamﬂlmmﬁw (futures price) ity Vel s1A2@9
underlying auwn'liladdud wia underlying itiluaveisznau

Tusvdseind au

aasduddenay davfluneansuatranitvanuasitawwe'ly

AENILWINRELFIE

2. Waulumsainu uaa. azanfiunisasnuly derivatives Lo

salla
2.2.1 derivatives on organized exchange o . 4 e -
o 9”" 9 2.1 nsdl MF "Lmssummnnmsapwu‘lu derivatives  uway
2.2.2 OTC derivatives vl underlying a9 derivatives  Magasnu'liatrviaiaulu
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2.2.2.1 n'szﬁl;ﬂu OTC derivatives Tusnvdssing ﬁaoﬁ&j&mayﬁnﬁmuﬁmﬂu
taymranladuayginlissnaugsia derivatives Magnalansiduguales
vimﬂcnurhﬁj.l@gu,am"’muﬁnm%wa‘iuazmmmua"nm%’wﬁﬁLﬂuauwﬁna1ﬁmwao
I0SCO wianflusudnuay WFE

2.3 Iunszﬁﬁaus{aaﬁmsﬁ'ﬁmﬁ@ﬁumsa’ananﬁumtﬁ'a derivatives &ufaa
ﬁumuuma\‘lLﬂumswuﬁumnaomummsﬂaomuim Woil TiTnasnuasiugd
&nasunauwiafiminfidonavdudariuieaiu

3. ndnnarinisialufinudduiiuiasnasanisiiszuniiauaisyuniu (cover
rule)

URA. m’aaﬁm‘luumswuaumaanaomumnmmmwuauuamwaaaoiummum
Lwuowamamsmnaomumamaamsmumumamnmma derivatives &uamaa"l:;
maamm’m"l,maamu"lu derivatives 1{u waziuldauddrinsuaaenssunis
N.8.6. ANUUR

4, viananwwnLmJmwsnmsaomummmaﬂszmmﬁaammwmﬁm

ungein ual.anulu derivatives 7 underlying ‘Lilad&sfieAuninegdunagy
ammnmz‘immsaomu’tu derivatives d9natlsadtiluluaruidrinenu
ALYATTUATT N.Q.0. ATKUA

5. ndnnariindusiniunisasnuluy OTC derivatives
usENIan1seiaialrfiziannaslu OTC derivatives ¢adl

5.1 ‘luﬂammwanmwuommmuauuawamumﬁssm.lao derivatives 14 uaa.
mswnmmum 15 uaziugarvinauavusasifiiay Woil TunsdiATudanatilu
Jungavinnsuas ual. Bidwnanasudsyasgdsssunaluiuvinnsdald

5.2 lunsaliAnamsaifidnansznusasauas derivatives atnofifaddny
TadauandndraniivFuiauasuivyanigfassnaad derivatives  TW uaa.
NIUAUNA

5.3 Aduanandhaniefusanlvifinnsarogiug derivatives iia uaa. sasua'ls’

6.udninaaiviudus miunsainiluadaanlu credit derivatives

a va

uaa.azdfidenadauladed
6.1 uiflugdayanlu credit derivatives lalawiziianisananuidasiviniu

6.2 uiilugdeya'ldiawne credit  derivatives Addnwara2955055UU3a
WiauAavAugsnssuativuiivadale dudl

6.2.1 Credit Default Swap : @o'leud m'smnaa‘lugwuumjaﬁsunumwmam
mumsmmmLnm°uaonnmmmmsa‘tumsﬁwsmumu obligation wavrynWu
a1 obligation 1u Taaadyaniiaglugrussanalssiuanudaoiaiseyniu

1A59A5

2.2 dlunsuainudlug
Aol

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi

2.2.2.1 asdlilu OTC derivatives Tushilszind sasfigdeuean
ndhandofudduananldivayaralvlssnaugsia
derivatives  MiaganalanisArdugualaaniiaaiuinAugua
rundnninwduazaaravanniwdiiusurdnaideyaas
I0SCO wianiflusrudnuay WFE

2.3 Iunsm‘ma favfinisdnseuiisianisgonaufudiia
derivatives auamao uarifusaaiuninagfuiinasnuaiunse
aonule il Wiinasnuanilugidnssunauniadninige
navduaiiudau

3. unannaringIatuiinswesu
aseunWu (cover rule)

uaa.dasdalufinsnaddunadnasnuiiaaninuasigain
maao‘lumummmewamamsmnaamumamaoﬁwsmumu
dannadiila derivatives auamao”l,maam‘;a‘m“l,maamu‘lu
derivatives 1fu uaziiluldaudadrinoruaaznssunis n.a.o.
Anua

eunlu derivatives atholaatrouile

owamamsms”uumu

4. ndnnariviudusiniunsasnuidiaglszaediiaan
ANULE e

Tunsdld uaa.agnulu derivatives 7 underlying Litaifo
WaAuniwddunazannlinui&aonisasnulu derivatives
danansagtiiullauisdinouaazassunis A.a.6. A1uuae
5. ndninariisdusdniunisasnulu OTC derivatives
w¥ninnissasdinlvifitannaslu OTC derivatives &ofl

5.1 Iﬁrojﬁn&liywﬁm'huuﬁammmumuﬁmamqﬁﬁssuwao
derivatives 19 uaa. nsrunajun 15 naziugavinavasunae

a oo

Wiau el lunsdliiudenarnduiunanrvinnisuas uaa.

Arnaazudvyangfsssnaaluiuvinnsdala

5.2 TunsdldiAininanisalAdonansenudasiaiuag
derivatives atofivusddgy Wigdeyardndhantlvdruiaunas
LIINRANEATITUUAY derivatives TW ual. nsuiudi
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"maoms"wumumamnawaﬂs"nummmmmamﬂ credit event fulaaagd
Na‘hmuamnaaqjaﬂswnummLauoﬂsumuummum (Qunsdiiilaitfia credit event
dannavazdugaluiuasuiviuaatudnd) Wil i obllgatlon CAURTHN
s7ansien (Single Name Credit Default Swap) w3a obligation fivaiasianis
mmuum“lvimnﬂﬂsunummLauauummmsmumamm credit event ﬂunn
obligation smmﬂ(n'nﬂmsvm\nﬂusmusn (First to Default Swap) visamamm
credit event fudu obligation s1aa1slasianisuilelunau obligation ?‘?oa“u
msmnswmnumwgﬂumumaaaumswusmuu usdannaIarATUAIYUALITD
vie credit event 4iudu obligation nasan1stungu (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : Ao'laun msmnao‘(uswuvwﬂaﬂsvnumm
Laﬂaﬂuaoaumswmawaomanf-nnmsamawaawamammuma""l,mnmn
Juniwdanvds ‘imr;lmnﬂﬂs.,nummmmumsuwnwumuamwamammu‘tu
dasasvindadanaandifiadefudnnaanidaaiuiiazanacdu u,aumum
anay (a1d) aasyangfsssuuaIduningaivds Lwauannnmsmwﬁaﬂsvnu
ANULAHIALTAUNAA DL WNULAY mumwmu (d14) vasyaAIgAsITULAY
Runswedarvdeluusanalseduaiudes aunitandin credit event wiaasu
Avuadaan (asdililAa credit event)

6.3 saslddyauinssruauiniivuaiae International  Swaps  and
Derivatives Association (ISDA) viadganuassiuduauidrtnouaany

oo o

«ﬁonmamﬂaomnanﬂmumu

6.3.1 dimalddvdulaannguuie uavbitansawtdeAunguuiaines
NINNSNELRTARIAUNINNINEUTaNY NN LAY

»

6.3.2 "I,mman‘mummn‘fluavlﬁmnmum“l:i‘lumswmsl,moviﬁvi eyayudiaune
a29Min7 credit derivatives fugnodoidanidalal
6.3.3 ‘lifiriaAualinasnusdavialdanudamalvungean

5.3 Adauanandhaniefusanlviinisaregiue derivatives iia
uRa. savua'le’

pudninatritAntdudiviunisiiniluddaanly credit
derivatives

o va

vaa.avdfidanudauladoed

6.1 LmLﬂuﬂa““mmﬂu credit derivatives ‘ldtawiziianisan
AMuLEnILYiniTY

6.2 wnilugdayanldianiey credit derivatives s NN aLZADY
g3nsUnIaLiaULALvAugsnIsNatvuiivat1ela Gl

6.2.1 Credit Default Swap : d9'ldun nsanaslugrusyda
ﬂs.,numwmamamummmmnmmaonnmmmmsniums
sisyniinu obligation w29 NWUAIN obligation iU Tan
m?fzucmman‘tusmuwmﬂﬂsunummLﬁuoumsvwnwummmao
ﬁwsuwumwamnaa«ﬁaﬂsunum'\maﬂomam credit event
mu‘lﬂua”uwa‘lwuamnaoszjaﬂsvnummLamﬂsumuummum
(Tunsein "L:gmvm credit event Aiannavazdugaluiuasudiviua
amudnd) el 1aidn obligation AzfitReTanIsLG e (Single
Name Credit Default Swap) w3a obligation fivarasanisd
muum‘gu@muﬂsunummLauouummmsmumamﬂ credit
event €udy obligatlon sanslasamsudailusiausn (First
to Default Swap) wiafiaifin credit event fluffu obligation
samslanansuilolunax obligation mauums‘ma‘uﬁmnu
Lawwu’tumuﬂaoﬁumswyswuu usdannavazAsuAiIvuaLiia
tAim credit event  4iudu obligation  wnasraAslungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiud nsanaslugiug
fdalsyduanudasasdunindardoiiinannnisanaduas
wamanLmuma""Lmsnmnz‘a‘umswmmoao TaapuadszduaIy
Laﬂanms"wnwuma =nﬂNamammu‘luamsmommaamw
[audIiavdefudnsinaniinaiuiazanasdu WaY &rui
anay (615) nayaALasITunaIRUNSWEa19av Wauandu
msmwﬁaﬂsvnummLz‘iﬂoaviauwamanLmuLLa“mumwwu
(endl) vavyaAgAsssuaasRunsndatvaslidugunadsydu
ANULAEY AuAIasLAa credit event wiamsurdtuuaRey e
(nsat'laiviim credit event)
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6.3 m"ao'l‘zj"z\?mmmmsmumuﬁmwumism International
Swaps and Derivatives Association (ISDA) wsadeyeun

aa o

IassIUdumNATnuEaNTY Fofivannasfifidnmaded
6.3.1 dimalddvduldarunguuie wazlidansauwdody
ARUINEIMENIANFNLUREARIA NI NNTNETNTangUUNE AU

6.3.2 “Luumanmummm‘lviam'ﬁmnmum“l,ﬂum'lmﬂmwu
maﬁmmeﬁamumwum credit derivatives ffuaredidan
W’

6.3.3 ‘lufiradmualvnasnusavualdanudavialvua
Adeyan

navnu SCBLEQ

Eﬁ‘l:!ﬁ 6 : g3n3sudsyian derivatives Tuavidssined arunaninaainisasnu
Avil

1. dszran underlying derivatives
underlying atinolnatnonilovidanaraatinodiofl

1.1 mswuﬁumnamummsnamuim

1.2 daseande

1.3 danuanildaudu

1.4 wa36in 120U credit rating w3a credit event flusiu

1.5 underlying Auauid1inouamenssunTs n.a.6. ATVUALRNLEY

unseiii derivatives d19d9fusia1uas underlymg 21961 57A18198969na17
siadiflusiarilagifuniasiaruas derivatives winifu eil snauas underlying

auii'lilddadl wsa underlying  AdluasAusznavaasduiidonary daviiui
gaysuatnFvuvuazilaiualiagounananasi

2. Waulunisany uaa. asawdiunisasnuly derivatives lesiaiiia

2.1 nsdl MF 1eszuiAnIAunisadnulu derivatives wag underlying uav
derivatives Mazasnuliatnotaauluinsens

2.2 dumsiaindluddeanlu derivatives atnolaatrondododl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi

2.2.2.1 asdidlu OTC derivatives lusinvlssing saviiadauanandrandoiily
taymranleduaygnlidssnaugsia derivatives Magnalansiduguales
wihauAfuguas undanswauaraatanannswanidusundnaiauag

‘VIﬂEJ\‘]‘VI‘L!Q iflug&yanlesasd

il s~

navnu SCBLEQ
#IU 6 : g3n37uU58LAN derivatives
nannaLrinIsaINUaIl

1. Uszian underlying derivatives inasnuaziainilugfoan

€ T T

Tusvdseing anu

=1

1eisiaadi underlying atinalnatnevilovzaviaraatinododi
1.1 niwdduiinasnuaiuisaaonule

1.2 daseande

1.3 danuanildaudu

1.4 wa36in 120U credit rating w3a credit event (flusiu
1.5 underlying SuanuiadiinauamensINAIS A.8.6. AU
LANLAY

unseil derivatives d1989Aus1A11a9 underlying 296y 7A0
1na’maomnmmauﬂuswmﬂaanu (spot prlce) uIasIA

fyeundamaaronmin (futures price) wintiu vietl s1Auas
underlying duvi'lutladufl v¥a underlying Aifluasdilsznay

aavdufigonay davflurinansvationitevuasitlawwely

ALILWINARNEIGIE

2. Lfl‘iau”tilmsaomu uaa. agetfiunisasnulu derivatives ‘16
galfla

2.1 nsdl MF “Lm”szw‘iuaﬁunwsamu‘lu derivatives  uay
underlying  aav derivatives  Mazasnuliadvdataulu
1As9ns

2.2 dunsuidluaduanlu derivatives  atnalaatinandle
Avil
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I0SCO wiatifluaurgnuas WFE

2.3 tunsdliagsasinisthssuiidaanissonaviuada derivatives Sugaav
fuariiusaiduniwdduiinasnuaiunsaasnule ot linnasnuazidugs
andTunaunsafivihAdonaugudtuiaiy

3. ndninarinsialiinindduiiiaonasanisiseniinuaiseuniu (cover
rule)

U, maaam‘mumswuauwaanaamumuﬂmmwu,auuamwc-mao‘lummum
mewamamsmnaomumammﬁwsvuummamnaoma derivatives &uana'ly
aaanla laaonuly derivatives i wasiluldauidrinouaaznssunis
N.8.60. ANKRUA

4. 1/1amnmwwuLmJmvisumsaomummmﬂszmmﬁaammwmé’lm

unseii uaa.a9nulu derivatives 7 underlying “Wil2&ofefunsneduiiag
anAudnIn1saInulu derivatives fonasavtilullauddrineu
ARLYNITUANT A.R.6. A1NUA

5. udninaadifindugmsunisaonulu OTC derivatives
w¥ninnissadialvifitannaslu OTC derivatives &afl

5.1 ‘lﬁﬁjﬁmcywﬁnNwﬂuﬁomuumuamﬁogamqﬁﬁvssagmao derivatives W uaa.
nIuNniuf 15 wazriugavinavasusazifau Wil lunsaiiiudenardu
Jungavinnszas uaa. B anazudvyamgdasssuaaluiuvinnaisdaly
5.2 ‘lunszﬁﬁLf‘mmqmmﬁﬁa’owanssﬁmmas‘mmaa derivatives atingfivdad1dey
igdeyarandranilodruiauazuivyarigfisssuuas derivatives 19 uaa.
NIUAUNA

5.3 Adyanandraniaunanlvifinisarogiug derivatives wia uaa. sasua'ls
6.ndnnariRIdu T unsiniluadauanly credit derivatives
vaa.avdfidanudauludod

6.1 wniluadauaulu credit derivatives ‘laiawiziianisaaanuidaaiviniguy

6.2 wniluddaldianiy credit  derivatives Aidnwousua955nIsTUNITD
WisuAavAugsnssuatvniivadle ¢l

6.2.1 Credit Default Swap : do'leud msmnao‘lug'\u“wﬁaﬂsvnumwmam
mummmmLnr;mJaom.lmmmmsa‘lumsmsvuumu obligation wavirnRU
a1 obligation 1iu ‘Imﬂmﬁmmmau“tumuwmnﬂﬂsunumwmauaumsuwnwum

umaoﬁwsuwumumamnaaeﬁaﬂsunummLﬁﬂamamm credit event fulanays
wa‘mmamnaasﬂaﬁs"nummLammumuummum (lunseinlaitha credit event
dannadardugalutuasudtviuaaiudnd) wedl Lidn obllgatlon Azdiien
s1an5Léen (Single Name Credit Default Swap) #3a obligation fiiaaeas1ens

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gl

2.2.2.1 asdlilu OTC derivatives Tushoilszine siasfigdeyean
Snc'hﬂ‘viﬁoLﬂuumuﬂﬂamlm%naumm’tﬁﬂsznanﬁ‘sﬁa
derivatives  iaganalanisAAugualaaniiasiuiidugua
srundnniwduasaaranannindiusurdnaidgyuas
I0SCO wianifluaudnuay WFE

2.3 lunsdifiazaasfinisiissniiaranisdonavdudda
derivatives &ugaag Judtusdaiiuninddunnasnusnsa
aonu'le Vvl ”Lu"j'lnamuamﬂuc«”ﬁﬁwﬁsnuanuianvmmao
uauRueTufau

3. udntnarinsIalsindwedu
AsznwWu (cover rule)

uaa.fadaluiinindgunadnasnuifinaniwuasianin
ﬂz\iaoiu:hu:)umquowamamsvmnaamumamaomsvuumu
dannadiia derivatives ﬁuamaahmaamamm“Lmawu‘lu
derivatives 1fu waziiluluauaritnoruanaenssunis n.a.o.
Anua

4. ndnnariviududiniunisasnuififaglssaediiaan
ANULE L

Tunsell uaa.aonulu derivatives 7 underlying ‘Lilafds
WenAuniwdduniazanaiudaonisasnuly derivatives
genansaailuliauidrinouamenssunis a.a.6. Avua
5. udninaaiiindusamsunisasnuly OTC derivatives
w¥ninnissadialvifitannaslu OTC derivatives dofi

5.1 ‘lﬁﬁj&"fyzy'\5nv’hwﬁoﬁ'lu'amuasuﬁo:gamqﬁﬁssumao
derivatives 13 uaa. ns1unniun 15 uagiugarvinauasuaas

a oo

owa(siamsﬁ'\swﬁmu

Wau vhetl lunsdliiudonarduiunaavinnisuas uaa. W

AnaazuIvyangfsssuaaluiuvinnsdal

5.2 lunsdifitAninnnisalidenansenuaasiAi1uad
derivatives atinefiiad ey Wadaandndrantivdruiauay
wIINRANEATITUAAY derivatives 11 uax. ns1uviudi

5.3 Adauandndhaniefusanlvifinnsaregiue derivatives iila
uaa. savua'le
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doimualiguodssAuanudaefiminiizhseniidaiin credit event fudu
obligation '5'1s;lms‘lm’mmsuuatﬂuswusn (First to Default Swap) visamamﬂ
credit event fufu obligation s1n15las A suielungu obligation ﬂomu
n'lsmsvswmnumw:lviumwuaaaumswusmuu usdannaIarATUAIUALITD
i credit event 4udu obligation nasan1stlungu (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : do'leiun nmsanaslugiugsdalszAuainy
Lﬁﬂwaaaumswumoaomanmnmsamaomamamammuma%msnmn
Juniwdanvae ‘ImﬂNmﬂﬂsvnummLaﬂoums"wnwuma"mﬂwamammu‘lu
dasasiindadanaandifavdedudnnaandaaiuiiazanacdu u,aumum
anav (a1d) aasyangAsssuuaIduningaivds Lwauannnmsmwﬁaﬂsvnu
ANULEHIALTAUNAA DU WNULAY mumwmu (d14) vasyaAIgAsITULAY
Runswearodeluduganalssiuaiudas aunitania credit event wiaasu
fAviuadeyan (nsdiliiAn credit event)

6.3 savldFeauiasgruauidiviuaiae International  Swaps  and
Derivatives Association (ISDA) viadgauassiuduauidrinouasany

oo o

«ﬁonmamﬂaomnanﬂmumu

6.3.1 dinalddeduldarunguuie wazhidansantdedunguurainela
nANNSNELRTARAUINNTNEUTaNY NN LAY

6.3.2 "meamv\um/n/n‘m.ﬁm'ﬁmmuum“l,ﬂumﬂmsummuusaa"“mmvﬂamﬂ
§29MINT credit derivatives fuanoaadande 'yl

6.3.3 ‘lifiriaAualvinasnusdavialdanudamalvungean

6.uanLnaaitintdudiniunisainflua&aanly credit
derivatives

a va

uaa.azdfidenadauladed

6.1 umﬂum?zumﬂu credit derivatives ‘ldtawiziianisan
AMuLEnILYiniTY

6.2 uflugdgyanlaianne credit derivatives Mifidnmezuas
f3NssUMIanULAasAuGsnTINat1Iuiivatnele dotl

6.2.1 Credit Default Swap : do'leun msmnaa‘lumuvwﬁa
ﬂiunummtauamumsmmmnmmaonnm‘mmmsa‘iumi
firsyndinu obligation w29 NWUAIN obligation iU Tan
m&’mmmaﬂ‘tuﬁmvwmﬂﬂsvnumwmﬁuoumsvwnwumavmao
ﬁﬁuwumnmamnaa«ﬁaﬂsunumwmammamm credit event
mu‘lﬂna”ma‘lumamnaoszjaﬂsvnummLvamﬂsumuummum
(Tunseln'laivAia credit event 2annavazdugaluiuasuiviun
aulna) el i obligation a8 ITREN (Single
Name Credit Default Swap) w3a obligation fivarasanisd
muum‘luwmuﬂsvnummLanouummmswuumamm credit
event dudu obl|gat|on smms‘lmmmsuuoLﬂusmu,sn (First
to Default Swap) wiaifiaifin credit event fluffu obligation
sumslaranisuilolunay obligation mavumsmsvﬁmnu
Lawwu‘lumuwaoaumwgsmuu uidannadazAsuAivuaLiia
tAim credit event  4iufu obligation  wnasraAslungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiud nsanaslugiug
fifasyAuanundasuasdunindddeiiAnannaisanaduas
wamafuLmumau"l,mnmnaumswumaaa Taaunalsziuniu
Lamums"wnwuma =nﬂNamammu‘tuamr\mmmaamsw
aaudIavdefudnsinaniinaiuiazanasdu WaY &rui
anay (615) nayaALasITunaIRUNSWEa19av Wiauandu
msmwﬁaﬂsvnummLz‘iﬂoaviauwamanLmuLLa“mumwwu
(andl) vavyaagAsssuaasRunindarvaslidugunadssdu
ANULALY AUATINALLAR credit event wiaAsuAVuARQN
(nsat'laiviim credit event)

6.3 ﬁaa“l’ﬂ”ﬁmmwmms’mmuﬁﬁmuﬂimr;l International
Swaps and Derivatives Association (ISDA) w3adeyan

oo o

mmg‘maumummunmuﬂamn «ﬁoumamnaomuanwmvmu
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6.3.1 dinaladedulanrunguuie waslidaniawtody
ANUANLIMIANINNTNLUREARAUINNTNENTaN YUY
6.3.2 “meamuummm’tm‘dwﬁﬁrhvium“b“’tumﬂzﬂsl,l,muu

Msaammmamumwmm credit derivatives ffugtedsidan
el

6.3.3 ‘Lifiriadvualnasnudasraldainudanialvun
Adayeun

navnu SCBEUEQ

a"n;sﬁ 6 : s3nssudszian derivatives Tuevilszine arunaninaainisasnu
Avil

1. iszian underlying  derivatives ﬁqamuamm (Hug
underlying atindlaadronfionianaiaatingaail

1.1 viwdduiinasnuanuisaaonule

1.2 danuanildaudu

1.3 gufindududilnadaad dufiiduida dufiidacdlsenaudududviadn
wdseau 1.1 - 1.2 w3a 1.5

1.4. gufiiidasdlsznauiuguiiain 1.3

1.5 underlying umuiidinouaaznssunis n.a.6. AUALRLLEY

unsdi derivatives @1989fusia1aas underlying 27961y AT 198edenan
siagiflusiarilaqifuniasiaruas derivatives winifu eil snauas underlying
auii'lilddadl wsa underlying  Widluasdusznavaasduiidonary daviiui
gaysuatnFvuvuazitainaliagounananasie

2. Waulunisany uaa. agawdiunisasnuly derivatives lesiaiiia

2.1 nsel MF 1eszuuAnIAun1saInuly derivatives wag underlying zav
derivatives Magasnuliatrstdaauluiansenis
2.2 Junmsuindug&eeynlu derivatives
derivatives on organized exchange

2.2.2 OTC derivatives gofi

2.2.2.1 asdiilu OTC derivatives Tusinvilszine G{aoﬁﬁjﬁmmwﬁnﬁhwﬁmﬂu
faumranlasuaygalvissnaussia derivatives NagnalansiAuguales
nihanudArduguasiundnninduasaarandanningniduaudnsntgyuag
I0SCO wianiflusudnuay WFE

2.3 lunsdifiagsiasiinisthseuiisianissenaududidia derivatives &usnas

an'lasagd

att9laatoniiofafi2.2.1

navnu SCBEUEQ

Uil 6 ﬁsnssuﬂs;:mm derivatives
naAnLNUYINITAINUAIY

1. iszian underlying derivativesIﬁnamuamﬁuﬂu
1esiavdl underlying atinglaatngnilanaaviaraatingy

1.1 viwdduiinasnuaiuisaaonule
1.2 danuanildaudu

1.3 aufinguiudlandad dufisuida dudl
HuRuansadiudsenn 1.1 - 1.2 w8a 1.5

a oo

1.4. sudiiifiavelsenaududutionn 1.3

1.5 underlying fuauidTnouAMEATINAIT A.8.0. AUUA
LAHLAN

‘lunscﬁﬁ' derivatives anvaviusiA1uad underlying 2inv6iu 51A1
Navdedunarisasiiusaiilaaiiu (spot prlce) “3a91A"
ﬁmmwwamumwm (futures price) wintiu vietl s1Auas
underlying duvi'litlddufl v¥a underlying Aifluasdilsenay
aa9dufidenay saailuiinansuatronireunsuazdamely
AHILWINALAIE

Tusvdseind anu

uﬂ-l_, u

3
&
U

ifiavddsenay

2. Lfl‘iau”tilmsaomu uaa. agetfiunsasnulu derivatives ‘16

falila
2.1 nsdl MF "Lm"szm?‘imﬁ’nn'\sapwu‘lu derivatives  uag
underlying  uav derivatives  Mazasnuliadrvdataulu
15903

2.2 dlunsanflugdeyenlu derivatives  atinglnatnoudle
@vfi2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives @il
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fuariusandunwdfuinasnuarunsaasule Vel Wiirnasnuaziduegf
AndsunauniainiNndsnauuallufio iy

3. udnunaurivisdunsedt underlying tilugaid

unsei derivatives i underlying fludaufiain 1.3-1.4 dufidonaridasd
anMaUg (il

3.1 dluduiiifinisaivuaisnsdaiwialiadedaay Taafin1ssryunastaya

aav underlying wiailadaa9qAtiunldlunsdruia wazfinsdruaaudlv

luilaatiusiuanumansanuadasdilsenaunasdudl Wil underlying  w3a
fafadonarisasinistadanlmiananneaarnadrofludaseara
3.2 \fluduiiifidnwazatiolaattonds doil

o ool

3.2.1 Fufivifinisnszaradatiaiiaswa Taatdugud
grofl

3.2.1.1 dufifiasFlsznavusaseifiinin
3.2.1.2 gudiviasddsznaudiladindeditinm
uasaiAduldauaniienala Taaasalszna
Anualu 3.2.1.1

AsHAITAUIAITATETRNUTAAN 3.2.1.1 uas 3.2.1.2 Lidaviinavadsynaui
LAgNAavAunaIAInIanNuAuNIRINTAN

3.2.2 sudififasddsenavfonuaiiuniaiAsddasdunasainiatindudu wia
HudatisrarnasArvsatindudiy
3.2.3 gufidulauanain 3.2.1 wae 3.2.2 Miluldeudaulaasuaiu doil

Afidnuasladnuasni

20% wastnnnInue
< 35% wastinutinionue
uausasitiinin LiAudas 7

<
1in

3.2.3.1 fuduiinfiavdlsznauiluasarsudadyanaasnusiuisaanu'le

RN

3.2.3.2 dladmnauduasnuaiudagiu (pro rata) w@faunilsinnasnuasnulu
anaswiadyaniuleaasouddlanatiuldaundninaai single entity limit
AINAINUTTU

3.3 dludaiidlaFuniswan taasarfiuifianuindadavasinmindlaadie
dxsvann ual.ieil mndsngiaantfudenaniiluuiEnlueiavasuaa. uaa.
TudasdalviiniasaisilavAumnudaudonionadssladiatoidssdngaw
Gl

3.4 insuaaedudiifuqadrvsaiiaiulssimniuvinnssirudaiinnsaua
dayaatvriuLuansal

3.5 IunsmmLﬂumjunauﬁumiﬂﬂﬂmm aaflsvARIIGaYAIUIUINAGILLS
atnniivatilandanaiaatie Goil

2.2.2.1 asdlilu OTC derivatives Tushilszind sasfigdeuean
5nvaiﬁoLﬂuumnﬂﬂamvl,m%’uaumm‘tﬁﬂisnanﬁ,sﬁa
derivatives WatianalsnisArdugualaaniilaauiiAugua
m"wm&’nm%wﬁuasmamua”nm%wti“v"il,ﬂuamﬂnmﬁzgmaa
I0SCO wianiflusudnuay WFE

2.3 Iunsm‘ma favfinisdnseuiisianisdonaufudiia
derivatives auamao uarifusaaiuningfuiinasnuaiunse
aonu'le’ mvau Lidnaanuanilugfidnasunaunsaininige
wauguaAufau

3. uannawaiindunsgt underlying (flugd

a

unseii derivatives i underlying \udufiain 1.3-1.4 el
MIARNIGIHANIFUY 69Tl

3.1 Lﬂumjﬁﬁﬁmsmuumﬁmsmmm"l:;”aai’m‘ﬁ@Lau Taafing
seywuavdayauay underlying wiatladusineqniiunladlunis
Awa uazdinsdrwaduidlvifudaaduaiuanumuizay
wavavAlsznavuasanil el underlying  wiadladadvnand
savinisimdanlmanuanneaainasiniluddszeas

3.2 dluguiiifidnwazatiolaatonds doil

3.2.1 gufiiifinsnse ALEIDEIILALIND Taedududing
dnmalodnwazuis dodl

3.2.1.1 dufliasdlsznauuaasdafiimidn < 20% wasimilin
NINUR

3.2.1.2 mjumamﬂsmanm‘lmmuuauumun
ininonue

°Lvunsm1m,ﬂuvl,ﬂmagamwmam TagavAdsenauadIdusdavd
WnilnldiAndennavualy 3.2.1.1

ATRATANNITATEAEIuTAAIY 3.2.1.1 uay 3.2.1.2 ‘Lisag
MavAdsynautiedasAunaIAIBIatNUALNIAINTAUN

3.2.2 dudfinifiavAdsenauavinatidunsaifardasdunagen
wialnTudy wiafluduiisnanagansainiudu

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Miiuldaudanla
ATUGIU Aol

3.2.3.1 lugufiifacdisznauiluasiarsuiaduainanu
g9 NUlaTaansd

3.2.3.2 ladmaduainuaudasiu (pro rata) &fiaunde

35% uav
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3.5.1 snanilaqiiu (spot price) wiasadyaaaunaalroniin (futures price)
was&umtnaduai

3.5.2 ﬁﬂﬁﬁum‘iﬂﬂﬁ’msﬁﬁmmmmnSjmﬁaaﬁum%aswmﬁmmvﬁyawm
fninuasdua tnadasidurladuainis

3.5.3 siedandamasrsminiavasduduiidud taadaeianu 3.5.2

3.6 lunsdiiifludufiduiila dudidonansdasdruiaiaaldunasdayadiede
AANLUAaININEIUNAATAaYUsENE TN anTacvlTEINA UasIuIAaNN

5118 UAILATUSNST Uaa. uaneluitiulaI1IEnsAuauavs W uidudl
AunaNnasadgzviaudaduia’ladatranuncan

4, vantnarinsialvfiniwgduniasnacnanisiissniiauaisenwu (cover
rule)

URA. maaam‘mumswuauwaanaamumuﬂmmwu,a"usimwmaaolummum
mewamamsmnaomumamaoﬁwsu‘i@umwamnaoma derivatives &uana'ly
aaanla laaonuly derivatives i waniluldauidrinounaznssunis
N.8.6. A1KkuA

5. 1/1amnmwwuLmJmvisumsaomummmﬂszmmﬁaammwmé’lm

ungein ual.anulu derivatives 7 underlying ‘Lilad&sfeAunsneadunay
ammmmuamsaomu‘lu derivatives @9natlsadtduluaruidrinenu
AQLYATTUANT N.A.6. ATRUA

6. naninaaiintdus nsunisasnuluy OTC derivatives
usEnian1seaiatlvifiziannaslu OTC derivatives &ofl

6.1 ‘luﬂamm'\anmwuommmua udvyarefsssnua derivatives T uaa.
msmmmum 15 uayiugavinauasusiasifiau Woil TunsdiATudanarilu
Fungavinnsuay uaa. Lirwaazuivyamadsssunaluiuvinnisdaly

6.2 ‘lunszﬁﬁLf‘mmqmmﬁﬁa’owanssﬁmmas‘mmao derivatives atingfivad1dey
igdeyardandranilodruiauazuivyarigfisssuuas derivatives 19 uaa.
NIUAUNA

6.3 Adayanandhaniefunanliinisaregiue derivatives wla uaa. sasua'ls
7. ndnnariviududviunisuiniluadauanly credit derivatives
vaa.avdfidanudauludod

7.1 windlugdeuanlu credit derivatives laianisiiianisanaudeagviniiu

7.2 udlugdeanldiawe credit  derivatives Afdnwazuadgsnssunsa
WisndavAugsnssuatianileainale doil

7.2.1 Credit Default Swap : do'lsud nmsanaslugrusgdatssduaiudes

'hnaawuaawu‘lumwmw%aé@apﬁuiﬂumsgua‘a"tm"wmﬂu“l,ﬁ
aunantnaed single entity limit aavnasnudiu

3.3 dludufidlasunisiaiun taagatiuidauindadauay
rinninNleat19ddszann ual. ned nindsinginagardu
gonatiuus¥nluedanaduaa. uaa. dusdasinlviiuiasns
{flavuanudaugenivnadseiamiatrefilss&naniweas

3.4 finsudavdaiiuqadronaiiaailudssimauvinniseiiu
Janfinsiduarayaatioiuiueanisal

3.5 IunmmLﬂumﬁunauauminﬂnmm dufidenanicag
Aunaandulsadtoniatnelavidanaiaadng doil

3.5.1 snanilaqiiu (spot price) usaswmazysgmamﬂmwm
(futures price) wav&uA1TnAfuwi

3.5.2 dufidudinadaaifidruiaainsailagduniasad
deyagdiaanaarominuasduarlnasausidgudrladuainis

3.5.3 adyandamnaareniniaededuduiduarTna s

a1 3.5.2

3.6 lunsainfududiduida dufisdonaisavdiuiaiaalal

Lmaiw"aagaa"wﬁotnrmucnwuaomummusmmsmaoﬂssmq
Tnanzas1vdssind nFadA 1 uIUINNIIAIFUAILALUTATN
uaa. uwaadliiulainignisAuiauadfwauduidinan
gusagzviaudnsducialaatroivungsu

4, nannaginisialufinswedduiuiaswasanisiissuiianu
asernWu (cover rule)
uaa.fasdalufinsnddunadnasnuiiaaninuasigain
mao‘lumummLwﬂowamamsvmnawumamaoﬁﬁ“uumu
dannadiila derivatives auamao”l,maam‘;a‘m“l,maamu‘lu
derivatives tfu waziiluldauidrinoruaaznssunis n.a.o.
Anua

5. udninasiindudiniunisasnuniiinalseaediiaan
AULREY

unsdiid uas.aonulu derivatives 7 underlying  “hail2&9
Wiy Auniwd&uiiag ammwmﬁuomsmmu’tu derivatives
gdonansaiuldauiditnouaaenssunis a.e.6. A1uua

6. naninaaiiudusnsunisasnulu OTC derivatives
ws¥nIanseasdaliifizannaslu OTC derivatives ofl
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mummmmLnr;rruaom.lmmmmsn‘lumsms”uumu obligation wavKnWU
a1 obligation 1iu Tmﬂmﬁmmmau“lumuwmnuﬂsunummtauanmsuwnwum

umaoﬁwsuwumumamnaaeﬁaﬂsunummLﬁﬂamamm credit event dulnaass
wa‘mmamnaasﬂaﬁs"nummLammumuummum (lunseinlaiiha credit event
dannavay auam‘lummnmuummnﬂnm) Woil aidn obllgatlon CRAUS TN
578n5L6e7 (Single Name Credit Default Swap) w3a obligation fiviaiasiunis
dornualviguiedseduanudaefivinvarsevildiaiia credit event munn
obligation smms“tﬂs']umsuuamusmusn (First to Default Swap) usamamﬂ
credit event fdudu obligation s1an15lasansuielunau obligation maun
n'ﬁﬁ'\s"swmnutam“‘lumumaoaumswuﬁﬂuu usdannaIaTATUAIVUALITD
\im credit event dudu obligation masian1slunan (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : Aa'lun m'smnm‘lugwuumjaﬂsunumm
Laﬂwaoaumswuawaommmmnmsaﬂawaawamammumaﬂmnmn
Junindanvas ‘16\ummﬂﬂsvnumwmﬁmumsvwnwuma“muwamammulu
dasasiinsadanaandiiardefudnsaaniduaiuiiazanasdu u,a.,mum
anav (a1d) pasyangAsssuuaIduningaivas Wiauandunisigdailseiu
ANLEEIATTAUNAA AL ULNULAS mumwwu (61f1) vasyamIgAEITNUAY
&unswearodelvduganalssiuaiudeas aunitanda credit event wiaasu
Anuadaan (nsdiliulin credit event)

7.3 saslddyanuinssruaiuiidiivuaiaeg International  Swaps  and
Derivatives Association (ISDA) wsa5nmmnmsswuaummmmun\‘nuﬂamn
dofitiannasriidnasdoil

7.3.1 finaldfvdulaarunguuiea wazlidaniautdodunguuiaiiglsa
NANNINELLRTAAONANNINENTaNY NN LAY

7.3.2 ”Lu'ﬁ‘u”aﬁmumﬁm‘tﬁa‘“mﬁﬁﬁmum"l:ﬁum'lmmmuuusaﬁmmwﬁamu
891U credit derivatives fuanoaoidaudelal

7.3.3 "ifirasvualiinasnusdavaldanudamalvunadaan

6.1 ’Lu"ﬁjz?zyzmSm'hwﬁommmuasuﬁmamqﬁﬁsswaa
derivatives 14 uaa. naunniui 15 wasiugarvinauavuanay

a oo

Wiau el lunsalitiudunarniuiunaarinnisuas uaa.

AnaazuIvyangfsssuaaiuiurvinnsda’ld

6.2 “lunszﬁﬁtﬁmms]mszﬁﬁdowans:ﬁmuﬁ.aswmwao
derivatives atiofitusdey Wiadeyagrdndhantlodruiaunas
wIIYRANEATITUAAY derivatives 11 uax. nsuiudi

6.3 aduandndhaniledusanliinnsaregiug derivatives iiia
uRa. savua'le’

7udninaaitRuidusdiviuniseinfuadaianlu credit
derivatives

vaa.avdfidanudauladod
7.1 LmLﬂuﬂa““mmﬂu credit derivatives ‘leilanigiianisan
AMuLEnILYiniTY

7.2 uilug&eyan'leianny credit derivatives muanwmwmao
ﬁsn'ssw%al,ﬁﬂuLﬁmﬁuﬁsns'suammuaamaim odl

7.2.1 Credit Default Swap : d9'ldun nisanaslugrusyda
ﬂsvnummLauamummmmnmmaonnmmmmm‘lums
sisyniinu obligation w29 NWUAIN obligation iU Tan
m?fcucmmaﬂ‘tusmvwmﬂﬂsvnummLﬁuoumsvwnwumavmao
ﬁws“mumwamnaa«ﬁaﬂsvnum'\mammamm credit event
muimﬂaunwai,wuamnaoqjaﬂsunummLau\msnmuummum
(‘lunsmm"l,mnm credit event dannavazdugaluiuasuiiviua
amudnd) el 1aidn obllgatlon Azfit e anIsLG e (Smgle
Name Credit Default Swap) w3a obligation fivarasanisd
mvmum‘luwmuﬂsunummLanonuummsmumamﬂ credit
event fufu obllgatlon 'a"mﬂ'li‘lmsmn'\wuoLﬂu's'mu,sn (First
to Default Swap) wiaifiaAin credit event fiuffu obligation
samslananisuilelunax obligation mauumsmsuﬁmnu
Lawwv’tumuﬂaoﬁumswyswuu usdiannadazAsuAIuaLia
tAim credit event  4iufu obligation  wnasraAsTun]y
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiud nMsanaslugiug
ffasyAuanudasuasdunindadeiiAnannaisanaduas
wamanLLmumJLmsnmnaumswnmaao Taaunalsziuniu
W@aefinnsewniudazitananauunuludnsaeiniadns

29




Basinalua

s1azldanTATINISLAN

P )
sgazidanlasvnisinaan a1

URUEUR:
Jaaiscaea
Asuala

aaadiidvdvAudasinanidaaiuiazanafiu uasdIud
anay (615) nayaAgasITunaIRUuNswea19as Wiauandu
msmwﬁaﬂsunummLz‘iuoauiauwamanLmuLLaumumwwu
(endl) vavyaAgAssuaasRunindatvaslidugunadsydu
ANULAEY AuAasLAa credit event wiamsudtuuaRayan
(nsat'lsiviim credit event)

7.3 dasldfyanuiassiuaiufidinuaiae International
Swaps and Derivatives Association (ISDA) w3adeyan
WAsFIUAUMNARTnUEaNTY Fofitiaanasfifidnwasdot
7.3.1 dimalddvduldaiunguuie wazlidawsauwdody
ARUINEIMANINNTNLUREAR NI NNTNENTanYUUNEDY
7.3.2 "Luuman‘mummm‘luﬁmﬁﬁ'fimumvl,'f‘lumswmmmuu
iadeandamaaronini credit derivatives sfuansdiday
Rl
7.3.3
adeuan

lifiriadvualnasnudasraldainudanialvun

dnsdIung
aanulu
wanniwgusa
vinduau
waLilu
niweHRUUDY
ADINUTIN

dasndrunsasnulundnniwadusaniwdgduau waifun
TudseinAnasavlssing
UIENIANITAITRINUNTaLAIVMIUTLTamULRNIZNANANNTWE NTWEHRUdY

wiannanwalauisduatielaatroniioniavaraatiearuvilsznnd
AMLENTTUNIS A.Q.6. WIalseNARITNIIUAMLATINAIT A.R.0. ATUUA
suaa’ldil uualunsaliiaaznssunis A.a.a.u3adn9IuAMLNTITUNTS
n.8.0. anuiudaunsadidsenaualandaviuifndssianusadnerazaag

aoa

nannswduianinddunianisneannalaeisau

&uu adNadINUIIN

] > 'y ; a o 1 [y ’s = ' .
g 1 : denndiunsasnuiidiwaaugaanniwtgduniaadaan (single
entity limit)

2ia Usziannswedu dn9187u (% a9 NAV)

1 | esnasnadging i dadangru
2 | ana@saassevlssing
2.1 nsdldl credit rating aglu 2 | ludrdedasaiu

dusuwsnduly

2.2 nsdifl credit rating asilu TaivAu 35%

dasdrunsasnulundnniwadusaniwagdudu iaiilu
nindfunavnasnunnludssinduazangdssing
UIENIRNITATRINUNIaLFIIMIUTZTaMILRWITINANIANTWE

niwdgudu M%ammanwa‘imﬂ")ﬁﬁuaﬂwimaﬂ'\mﬁw%a
wargatvaunlszndAUEATINAIT N.8.0. Wialssna
fdrfdnounaznssunis .0, AMnuacsealilid tuudlunsal
NiALEATITUNIT A.Q.6.WFadITNIIUAMENTINNTS N.a.6. T1
m‘mLﬁuﬂanu%aﬁﬂszmﬁun”’twu%aLﬂmﬁnﬂszmmu%a
fneazAaInannintnIanintgiuniansmnaannalnaisau
fuii 1 : dangrunsasnuiidinaaugaanningdumnia
Adeyey1 (single entity limit)

2ia Usztnnnsnedu dn51872u (% uav NAV)
1 | es&195aasglneg liddadnsgIu
2 | an&IINATg liddadagru

avssine

2.1 ns6didl credit
rating aglu 2 dudu
wsndiulal
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5¢61 investment gradeusisinnn
2 duduusn

uue CIS

LA dadnaiu

Wurhawiaa&siguvingu
rnvigFusnuIaaanasI®5H
anwagatnvlnatnanileavil
4.1 1 credit rating agluseau
investment grade

4.2 \Jusuasaandu Weil
WEEHUANANIAATRNTNIFUNR
Huilsydu
(hisnuldudnusaesians
Wisuvinduihnifiinassaad
WanseLiuunaInaInu)

TlaitAu 20%
wia'litAu 10% lafluais
avnulusivdseinaniand
ArsenaWulindidalriunag
drvdseind Taadanty credit
rating wuy national scale 9
Wuldeuinasingiineiu
n.a.6. UsgnAdnue

2.2 nsaidl credit
rating atilusgau
investment gradeusi
f1N31 2 FUAULTA

aitAu 35%

'
o a o o

m‘mmsmuanﬂm%mnmumﬁ
5.1 lluasdsull asa1sng
nilAvnu wiadnn NKfaan
Jaavtuaunguanang wia
f121UaY FW.A19UTENAT
TeFuauanalvilsenaugsna
sw. Tudszina’lne

5.2 wwuamalulssinelng

5.3 i credit rating atluseeiu
investment grade
5.4 Lﬂumﬁmsﬁaq‘lusznu

organized market #3a
WiBULYIN

Liiudandet uauddasia
AFININ

(1) 20% w3a

(2) Yinifnuasaasianu
1u benchmark + 5%

wiha CIS hidndAadaaiu
WurAnianans iAiu 20%
WisuinBuehaefiy | y3alaiAu 10% daidluns
thavsarfaaneanansilt | gonyulusieilssinavsagd
anwazadnslaacg AsyynWufigfidriunag
NIaIU frvdseind Taaidanla

4.1 4 credit rating agj
Tusgau investment
grade

4.2 Jdusunaisaaudu
Mol lwziunnKiIa

credit rating wuy national
scale gadlulupuinausii
g1n91UAULTATINANS

n.8.60. UszAdfdIiue

n¥wedudod

6.1 mwmsmuﬁammtﬁuwfa
mu‘tunszmuifamwﬁnm%wﬂ
frudusaenumlduas SET
Vsauavn AR LA BRI NNSWE
drvdseine (udhisudasans
NUNKaanAIIRTALITENIN

LitAudnndedl uauddannla
ATFININ

(1) 15% (wea'lvAiu 10%
iaflunisasnulusvilszine
waaniinsyyniuigiaiunas
frviszind Taaldanle credit
rating wuy national scale v

asdsTsguaLily

Usziu

asEnsifidns e LivAudasdet uauadnm
AsuaIUGAILl Taazgann

5.1 dfluasasuil o
fsionilifionu wsa
ann Neaandaaadu
aunguIngng wia
U SN,
avUszinanleasu
auanaldsznaugsia
an. Tuilszinalng

5.2 flusasansiid
anazatnlaaing
wilvdodl

5.2.1 aanifluusEn
aaneiiau

5.2.2 #aaniins
(awadiayailuns
Ml Teadfisaayidaa

(1) 20% w3a
(2) Ainifnuasaansi

aynulu benchmark + 5%
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dfiunsuAlamgiaravinug
nsuinaaunsilundnnineda
a1alu SET wialuaanadaue
nanninedsinvlssine)

6.2 @s'lummu‘v"iaanimu%ﬁ’m
Aasvdulaiinaunguung
navianguunaavlssna
deiunasui¥ndenanidae
lunszanudiameandnning
&3y waenundlduas SET
wiazavaaadaznanannIwe
dvdseine (uelisudusEn
Natszrnvanidunisualuime
nianavihlifinsiinaauyu
aanannstiaznalu SET wia
luaaadauanannine
avszine)

6.3 vutiagluszuing IPO 1ia
Asaaneisudamaniu 6.1
6.4 aRIsTSdnasATEIY
Aol

6.4.1 ILﬂumwmmﬁ A&
Auniifienu wiafnn

6.4.2 i credit rating agjlu
F¥@U investment grade

6.4.3 \fluanssiigaanindy
dueunguanelnauaziaua
aesaEsiulusvlssing
WIaRDANIAAILUAINNHUNNE
Avssing
(we'liisausanzasy sw.
asznanlasu ayaalu
dsznaugsia sw. Tulssina
ne)

6.4.4 fluamansiagluszuy
2av organized market w3a

Hluldaanaueivistnou
n.a.6. Usgnddium) uaa
(2) tutnuasninH&un

aynulu benchmark + 5%

e filing

5.2.3 Tunsaididluas
ssnfiamuaiuiseuil
< 397 Ju duusiun
aunu uayli'led
aneagenu 5.2.1 via
5.2.2 pjfinsernwWuay
mswmsﬁavnahwfa\nﬂu
uAAanIll

5.2.3.1 aw. ud. 3a
UA. AIUARUUNLINGIEY
gsfiagaun1sdu

5.2.3.2 suA152auiu

5.2.3.3 suATa1Ag
JILATIEU

5.2.3.4 suiAstia
AMSINBATURYRVINTL
ATLNBAT

5.2.3.5 us#vaaIae
savRultanagaide
5.2.3.6 suasWen
FIHNAAUUIANRILRE
AURLaNUUAIUTEING
1ne

5.2.3.7 suiAstiia
ATRIaanLRLUILLN
wrvdsesnalne

5.2.3.8 suiAsasgau
wrvdsenalne

5.2.3.9 ua.
5.3 w@uaualy
dszind'lne

5.4 {i credit rating atj
Tusgeiu investment
grade
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WiBULYin

6.5 as&ns Basel I1I 1t
credit rating atlusediu
investment grade wavatlu
syuuuad organized market
wIALARULYIN

6.6 DW i issuer rating asjlu
F6U investment grade

6.7 §3nsTUG9E Madeeund
credit rating atlusediu
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

5.5 lunseliifluns
ssndimuaiuaise
wil > 397 Ju fuue
Junanu saviiu
neifirundaalu
syuuuad regulated
market

7 | wiwdguduuanmdiaanniszuly | laidu 5%
2a 1 - 2a 6 (SIP)

winaue @ & mdunisasnulu derivatives on organized exchange “aii
dafrruatAaiAu (single entity limit) aava&auan

6.1 amasnuiian
nedaudanaluy
ATTANULaY
NANVSWER TR
aonuiialiuag SET
viavavaaadiaun
NAINNTNEGUTELNA
(we'ldinufivanasnu
naanasasae)
seudeiiuasunly
wiaanavinlyiinig
Winaaunsiily
nanniwddaualuy
SET wialunaiada
WM LNIANNTNE
avUsELng)

6.2 anasnuiaan
TaausEnNInseduli
Nenunguanelnania
AguINaEvlsEINe g
WULAILIENAINRT
ataanalunszanuda
WMENIANIWERINTUY
aonu'ladaag SET
wiauavaaadiaune
nanniwdsnvlsuina
(wa'llisrudusEniiag
stuiefiumsunly
waanavinlviinng
Wnaauiuaanannng

suAubiAudadil
wAueanla

ATFININ

(1) 15% (wiahitAiu 10%
diaflunsasnulu
avdszinanIaniinige
wAWudigdiaiuiag
avdsyind Taedanty
credit rating wuy national
scale gatfluldeuinauain
gilneuAmenssunIg
n.8.6. dsgAAd1num) uaa
(2) AiniTnuasniwea ui
aynulu benchmark + 5%
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dawalu SET wialu
aRada AN ANTNE
avissing)

6.3 viurtaglusening
IPO wansaanzidau
Hauraeu 6.1

'
oo o

6.4 aAITNAIN WUy
ATUEIUAVT

6.4.1 (Huanasmi
adsAoniifonu
wWiadNNNIHaanIA6Y
duenunguang’lng
LasLEUaLaFITUY
Tusvdssind wiagy
aandnavliuay
ARVINaEvUsEINGA
(wei'lsisyusnanuay
SN.6N9UsELNAN 165U
ayaalvdsynaugsia
a0, Tudssina'lne)
wiaiflunsans Basel
I11

6.4.2 i credit rating aj
Tusgdy investment
grade

6.4.3 fluasansiid
anuazatlaadg
wile doll

6.4.3.1 sjaaniluusEn
aavziidaulu SET waa
Tupanadawna
naANSNEG9USTINA
6.4.3.2 t{aanfins
Weawwaayaiiluns
Wl Teedinaasdan
g filing

34




6.4.3.3 lunseiviiilu
aEsndfiuaiuy
asyuil < 397 u 1y
wiTuraonu wazlils
fidnwauzaun 6.4.3.1
13a 6.4.3.2 gjiinsy
HANUANAIIRNST
dgendndaailuyana
Aol

6.4.3.3.1 umPARENLA
5.23.1- 5239

6.4.3.3.2 &aniu }
A5LIUTENIIUTEN AN
dszndlnadugundn

6.4.4.3.3 &anifu
AT usvlsEnang
Fneasvinuadlienau
1yAARAM N 6.4.3.3.1
-6.4.3.3.2

6.4.4 unseiiifluam
snsfifiAmuauzsmil
> 397 u fuuaiun
AINU At uney
winaglusyuuvay
regulated market

6.5 DW 9 issuer
rating agluseau
investment grade

6.6 §3nITUGIE 7
Adeyeyndl credit rating
atlusyéu investment
grade

6.6.1 reverse repo

6.6.2 OTC
derivatives
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7 | viwdRudu suAubiAY 5%
uanflaannszylu
2a 1 - 2ia 6 (SIP)

vinawne lunsdidunsweaduded LufidasiviuaiAmdy
single entity limit wav5unIn Waanasasusasdeyan
wRIuengel .

1. Wurhaudaanasisuvindudatianisaiivuaasg
MF

2. derivatives on organized exchange

] > o , a o oa ..
#un 2 : dadIUNTRINUNAIWIUAINNFUAINTT (group limit)

guii 2 : daFIunTRINUTAIIIMAINARNARNTT (group
limit)*

2ia sztannswedu dns1872u (% wav NAV)

2ia Usziannswedu dns1872u (% wav NAV)

o

1 | msasnuluniwdguaasusdnnn LivAudasladasudedt
usHnnaglunguaanistdardu | udwedaniaazgenin
wianstinllugayanlugsnssu o e

NS UAULFTENFINK N (1) 25% wsa

(2) iniinuasninaduiaonu
1u benchmark + 10%

wineug @ dusunisasnulu derivatives on organized exchange “Lsifiziarinuue
vienAY group limit uavaFeyan

1 | nsasnuluninwddu | hidudasladasivils
avUFENNALIENNaL | Al uadusdnslaasge
TunguAanlstdardu | A
wianstinilug&auan
o o : [v) <
Tugsnssumonnsdudy | (1) 25% wia

UIHNAINE (2) ihniinuasnswedudi
aynulu benchmark +
10%
* B P a PSR A v o a Py
wanang: tunsaliilundweaduseil Liddaivuatiaddy
group limit

1. Burhaudaanasisuwindusdiauianisaiveiunag
MF
2. derivatives on organized exchange

guil 3 : dandrumsasnuidrsaulseianniwegdu (product limit)

9ia sztannswedu dns1872u (% wav NAV)

1 | Surkhansaesasvisuvingu - nadsziansinduliuiiu 45%
#hn B/E wia P/N fififunaa wanlusavilved (v3alusau
amunguueing (lisyudesnan angnaINudIvTunaIuitay
Tuenvissinauaviiyana Tasens < 1 1)
gena) tlugaan c{éi"a:i'm "3a

] > o s a o o Py
fun 3 : dasndunsasnuifsImI ANl aANNIWE U
(product limit)**

navnu SCBBLN, SCBINDIA, SCBEUEQ

2ia sznnnsneau da31872u (% uav NAV)
1 | Sudhnuiaasnans - syuiulailAy 45%
wWisuwindusn B/E wanlusauTlfyduue

wia P/N idduaaamu | 1du MF fifiargiasens
< 11 Biaduausay
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Adeyeyn doil

1.1 suwesvisagantumsidui
fnguanaansindedu

1.2 8.

1.3 1.

1.4 ua.

1.5 ussﬁmmmmaoﬁmﬁ'aﬁaq
ande
(hisyudadushnniansans
WinuvindurnifiingUssaed
WansafiuouzaInaInu
warninedduiinaonulaiulau
nssudNSnanngFa
reverse repo w3a securities
lending w3a derivatives)

- dasnesiulildfunasnui
anglasvNsuTaanaduan
Anda < 6 tiau vietliany
nasnuifiangiolasenisusa
angiodeyan > 11

n¥negudoil

2.1 B/E P/N AAfiidauluviu
wasusiausnasnulasiifiunis
Tvfinnssulaudnsizansaslunn
AFlaauIsn1siinguanafviua
wiafidauluvinasuanuisazny
Aupaanasansle

2.2 Wudnnians&siauLvin
Wurhafiszaznainisehaay 12
Liau

2.3 total SIP mu2ia 5 navdiu

=1

u

nadssansiudu
LaivAu 25%

aguunang (laisiude
g lusvdssinduad
fdyaranvna) iluy
aan KF9IE u3a
Adauey eafl

1.1 suasuiasaniiu
A unfinguune
WRWILIRGITU

1.2 sw.

1.3 wv.

1.4 ua.

1.5 ussEvnaaInTag
Auwdariagandu
(Laisrudanswerdun MF
1aFulaunssudnaun
NnadIaN
reverse repo wia
securities lending #3a
derivatives)

agNAINU

- daanveiululaddu MF
MiagnadnuaILnte < 6
hau vivil lawy MF A
anglavns > 11

reverse repo

LAn 25%

securities lending

LAn 25%

asasdeil (total SIP)

nalssansIndu

ninedudodl

2.1 B/E P/N #Afidaula
vuu&auiaws MF e
afiunslrfinnsiulau
&ndiaansadluanasle
auIENITIng Ve
Aviue viafidaululu
MF &unsaanaducaan
As&5 16

2.2 (udhnniansas
Wsuwindudnig
szazannsHAtiu 12

syAulutAu 25%
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5.1 anasnliladaanzdauduy
nannindgaunaly SET wazlu
paIAdauanaNNSNERNUsEInAE

5.2 anasnlilddauaagiy
nsvaudamandnnin ganiu
a9nuiilduag SET uavzadnain
damandnnindsrodsana

5.3 anasfidamalunszaiuda
andnnTwdE T uRIN U
doagsenioudlumnaiaravinu
finsinaauasassInaIaan
annnsdaznalu SET vialu
aaadaunandnninedsrolssna

5.4 anasuil anaisAendifenu
ANN 3aas a5 Basel 11T 7A'lsi'lel
agTuseuuuad organized market
wIaLAaLLYin wei'lasIu B/E uay
P/N

Ay 15%

derivatives @il

6.1 hedging limit :
N15L2NYiNgINgsU
derivatives 1
Tagiszaodiianns
anANALEES

LilAuyaAANULEHATTaL

global exposure limit

OTC derivatives limit

6.2 non-hedging
limit : As@nYin
15n554 derivatives
Adldianisan
AMLnY e net

6.2.1 nsginasnu’laid
ATRINULLUTUADY

Adnannnisasnulu
derivatives 1mai6iag
1%LAu 100% wav

LaivAu 25% wav
NAV
(Lildfunsainu
229n29NY Foil)
(1) nasnusuila
(2) nasnu buy &
hold

Lhau

2.3 total SIP eu2ia 5
wavaull ua'lisiubean
g9l anasAsuiiAionu
AnN WansIa1s Basel 111
niidneazasudaIu 6ol
2.3.1 fidnwazenu 6.4.3
wae 6.4.4 uava 6 uav
fun 1 : danaums
AUNUNANAeNaanN
ningRunsagdeyan
(single entity limit)

2.3.2 i credit rating
aglusedusingd
investment grade
13a'laifl credit rating
(2afbildfun1saonu
wadnadnuuile uay
nasnu buy & hold 7
aynulu B/E P/N SN
WurnAnIans 11T
Winuwindushn A
ang'litAiuangnasnu
"3a5AUNTRINUADY

MF s3adinnsasnuly
derivatives tiialy
ninddudvnaridiang
fanadasduang

NadINu)

reverse repo

3Au 25%

securities lending

13Au 25%

total SIP de'leuA

saAuluAu 15%
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NAV

6.2.2 nsginasnud
ATRINULLUTUADY
A14m net exposure
Adaannsasnuly
derivatives Taayaa
ANULRAMLFIFA
(value-at-risk : VaR)
aavnaInusadtilu
doil

(1) absolute VaR <
20% uag NAV

(2) relative VaR <2
1111 w29 VaR uav
benchmark
RUNELUE : "NITRINU
wuufuatau”
RUEAININ ANS
aanuludygndaa
amiifinagns
wuuguaau
(complex strategic
investment) w3a A3
aanuludygndaa

(3) nagnunsinig
UMIsiansiia
Vitvifiaandaosu
gmMwasad Lau 16
Falvifidannasdu
aAdayaunTunnsane
Frusaasdauanlana
AULAINITIANELRETIN
(fair value)

5.1 niwdRuanuda 7 Tu
fun 1 : dandiuns
QNUTIAIMMNLaAN
nindtunsagdauan
(single entity limit)

5.2 asansnil asansie
nilfonu dAnn wianm
&5 Basel III vifidus
anuidaridiesans
way/viaKaana&IIN
snNAsITaaInuls
(non-investment grade /

unrated)

derivatives doil

6.1 A5 LilAuyaA1ANULE a9 g

1N85N55U
derivatives i
fiTnguseaoa
Wanisan
AR

(hedging)

6.2 a1stan global exposure limit

1ingsnsTU 6.2.1 nsdl MF Laifin1saenuuwiy

derivatives v | fuafau’
ladianns
AAAMNLEEY
(non-
hedging limit

A1in net exposure MLAnannnns
a9nulu derivatives 1atisiaglaitAu
100% uav NAV

6.2.2 n3di MF fin1sasnuuuy

Huafau’

i11n net exposure MLAinannnns
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S1ndaNY
qfuaiau (exotic
derivatives)

naynu SCBLEQ

#31&135 Non-investment grade / Unrated e
Matlusyuuvad organized market uagli'le
atiluszuuuav organized market w3a
Winuwvinluda 5.4 ena

iiu 20%

navnu SCBBLN, SCBINDIA, SCBEUEQ

#31&135 Non-investment grade / Unrated e
Aatiluszuuvad organized market uagli'le
agTuseuuuav organized market n3a
Winuwvinluda 5.4 ena

iiu 15%

i CIS Miadoduaunguunaing (1o
wihe CIS sunanazfiulaunagannaasiu
naINuTIN uarbivinlanudasuadnadnu
uldsunacliatefiaddey)

LA dednssiu

aynulu derivatives 1aayaminu
WRevagosn (value-at-risk : VaR)
229 MF siaaiflugodi

(1) absolute VaR < 20% uas NAV
(2) relative VaR < 2 i1 21ag VaR
2a9 benchmark

NG : “ANTRINULLLTUdau”
wnaaNuI Msasnuluduanda
aaminifinagnsuuududay
(complex strategic investment) #3a
nsasnuludeandamnaarominid
auduadau (exotic derivatives)

7 | wiha CIS Midadedumungvang | Lisrdedasnaiu
Tna (Iaanila CIS dynaagd
ulaingfanAaaIAUNAINUTIN
warlivinlwanudavuasnasnu
suldsuuilasiilatnof
HadAgy)

 mnawe @ dndunsasnululdusdhnuiannasivisui
Wushaianisafiuuzasnasnulifidadivuaitaafu
product limit

12 sqpagiduauadnisaina WRasaaundnLn i
grnudsyaidadiviua

navnu SCBLEQ

2ia sztnnnswedu da31872u (% uav NAV)

1 | Sushauwsansans - syuAwhiiu 45%
wWinuwinduen B/E wanlusauilfeydiiune
w3a P/N fifiduamacy | (lu MF Aifiaglasenis
aguang'ng (Lisiude < 11 vladaeusau
shanlusvilszinanas angnavnu
ddurracona) tuy | - dasaesiuliladdu MF
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2an KF9IE U3a
Adauey dufl

1.1 sunmsnsasaniiu
nswiurifingvane
LWTIRGITiU

1.2 aw.

1.3 wv.

1.4 un.

1.5 ussEneaaInsad
&wdariagandu
(LaiTyndonswedui MF
1aFuTaunssudnaun
NnauInu
reverse repo wia
securities lending w3a
derivatives)

2NENINUAILNRD <

viau viedl lawig MF
anglasenis > 11

6
o o
nu

n¥weduaodl

2.1 B/E P/N Aifidaula
vuuldausiaus MF 6
sdiunislviinnsiulau
Andaansasluanas'le
AuIENsTIngViINE
Avua wiaddaulalu
MF shunsaana@ugaan
A&7 L6

2.2 W¥udhnniansans
Winuwin Ui
szaznansaLAy 12
Liau

2.3 total SIP auzia 6
AU

AU LAY 25%
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(daflbildfun1saonu
aavnavnunuile uay
naynu buy & hold 7
a9nulu B/E P/N SN du
FnusansIdsIviuLYin
Wuen AfiargliiAuang
AINU K32TaUMNTRINY
a9 MF wiafinsasviuluy
derivatives tWalu
NINLRuUAINE NI
gaaadaviuaignasnu)

reverse repo

13Au 25%

securities lending

13LAu 25%

'
oo oo

asESNNAUGUAIIL
idadiandinasuay
Kaanas1&1snenINa
gusaaanuls (non-
investment grade /
unrated)

1Au 20%

asd1369il (total SIP)
6.1 ninedRuaura 7 lu
& 1 : danauns
AINUNANAUENEDAN
nindtuvsagdauan
(single entity limit)

6.2 A51&15 non-
investment grade /
unrated wei'laisIndens
fsudl asa1sAvuiinonu
Ann Wiansa1s Basel 111

oo o v, o &

NUNNBAUTATUAIU AU

6.2.1 fidnwrauzaun 6.4.3
wae 6.4.4 uava 6 uav
grun 1 : danarums
ANUTIAIMNKaAN
nintgiunsaasuan

syAulutAu 15%
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(single entity limit)
6.2.2 i credit rating agj

useduaInIN

investment grade wa'li

11 credit rating

derivatives dofi

7.1 a1suan
1iNgsns5U
derivatives 1
fiTnguseaoa
Wian1san
ALY
(hedging)

BitAuyaaanudasiiag

7.2 asuan
1iNgsns5U
derivatives 7
fldvians
aAAMNLEEY
(non-
hedging limit

global exposure limit
7.2.1 nsdi MF “Lifinnsasnuwuy’
fHuafay

i11n net exposure MLAinannnns
aunulu derivatives TaasiaglitAu
100% a9 NAV

7.2.2 asdl MF fin1sasnuuuy
Huafau’

A1An net exposure MLAinannnns
avnulu derivatives TaayanInu
&Reuvnagade (value-at-risk : VaR)
229 MF siagiflugofl

(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 i1 wad VaR
2a9 benchmark

naneia : “Asasnuluuduadau”
wnaANN Msasmuludyanda
aawminifinagnsuuutuday

43




Basinalua

s1azldanTATINISLAN

P )
sgazidanlasvnisinaan a1

URUEUR:
Jaaiscaea
Asuala

(complex strategic investment) w3a
AsaInuludandannaaroniinig
aNugiudau (exotic derivatives)

e CIS ﬁﬁmfe'ﬁumungumu
1na (Teauniine CIS suonaagd
ulangganAaadILNaINUITIU
wazhivinlvianuduuasnasnu
snldauuiladlilaenod

HagAey)

LA daansgiu

 mneia @ dndunsasnulududhnuiaanasiiaui
Wwurdnwansadiueuzagnasnubiddaniinuanelfu
product limit

12 sqpavidaauadnisdaruliar RN undnLnaLein
ghrilnvudseadniviun

(concentration limit)

! > o : o o P v = P =
sgun4: am‘iﬁmumsmmummu)mmum'mumu"l,ﬂmul,au“luﬂamimaw]‘u

! > o ! o o a vy P
d$hundg: aGmmumsmmummunmmummumu"l,ﬂmumu

uAan1siiaanu (concentration limit)

2ia sstnnnsweau dns1872u (% wav NAV) 2ia sztnnnswedu 3518721 (% uav NAV)
1 | uzaswsEnnala | nnnasnusinduaialednisinnisuas uaa. 1 | iuzasvsEnsnala | va MF shuduaialenig
sauile sraf e dusasfidnuiuiuaasuiEnsiudu sauile I0N15UDY LA, FNELHEIAY
< 25% wavimnudniaani&ueioviunuad favidtuiuunagusiEn
Ny AU < 25% wasdruiu
(Litfusruniséiaviunasnasnunesing) &ndaani&uoonuaua
2 | asasudl asansae | livdu 1 3 vasyasviidusiu (total wrniiy
nilfonu asans liability) aavaansiatiu (audiidawelilu (livusiunisdavunas
Basel III wazann JUNTLIURIFN) naINUNEANL)
2a9aanalase | wunewn: yaAwiausiu (total  liability) 2 | ananil asnansAe | hiAu 1 lu 3 aasyaruidy
nils i lWiTusIus an1sidIniinisal she'lesu wilAonu aans n9nsidu (financial
(Linudeamansvil | armih e ldFnadieane warnilduvasdnd Basel III uazAnnauas| liability)! wasaannsans
Aas5ine AfiauiAgidasAuusEn iy WGugiuann Waanmalasauidy | ey anuddlauweliluoy
wianaIniiniass | Aansiiidedasdu (usu (limudanansuil | msdudviusauseasian
avlseine) aMasging fiydadge Tae'lailvtusiu
viaanasniinnasg | yaruiddudonanuasdnd

44




Basinalua

s1azldanTATINISLAN

P )
sgazidanlasvnisinaan a1

URUEUR:
Jaaiscaea
Asuala

A
o

e CIS vav 1tAu 25% vasdrurunira CIS  Wenum
nasnulanasvunile | 289 MF wianamu CIS svilsuind vaan
wihaiu Guualesuanuintauaingdiitneu
n.a.0. Taasadiiiumiha CIS 129 naInuv
fadodulminfauaidn uazfinsiguaznasa
HaInululoning

avilssing)

AdauALdasfugaan
Ly WudfinainAanisi
Aenaaadu (s

Wil Wunsdiinaanasansli
fniidumoenmsiuaui
daeTiTusunsidusgniy
sauszazna iy dasn’ 1w
TddasgrulaiAu 1 Tu 3
2aIYRAINITADAURLLAUA
mﬂmwmsmuﬁaﬁﬂaav{aan
sthnflusaads tiuusly
nsdinkaanasanslafinsiu
wuy filing ludnwazilu
1mas9n1s (bond issuance
program) lviwansanilusa
1A59A5

2.2 lunsdifinasnuainulu
anasamutaiiamiuas
fsriaanlviiuasd credit
rating atlusedusiinii
investment grade w3a'lid
credit rating Tviuax.asnu
Wanasunaledn1sinnis
UK. UG AUTINAUT
tiu 1 Tu 3 2avyaAnlsaan
LRZLAUAALATIHITAINAT
dluseese uusnsdiigaan
aslafinsdunuy filing Tu
anwazilulasenis (bond
issuance program) 1
Aasaniunalasenis

(fa5adrunu 2.2 Lilddiu
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nsaldluasasiiaaniag
UAAR Al

1. 8W. u9. ¥%a uA. AU
nuuUEIeIagsAagaIiu
LS

2. 8U1A1AaURY

3. sUIANTANATRILATIEU
4, sUIAISLNANTTLAMATULRY
gnnsalnIsINEAS o
5. ussEnea1asavduLdan
atiand

6. SUNIAITWRIUNIRUAR
AUANRIURZUUIAE DN UAY
Uszna'lne

7. suAsiansgvaanuay
iinuvisdssinalne

8. fuUNAITARRINLIAY
Uszindlne

9. 1a.
10.&010UNISIUTERIN
Ussnandssnalnendu
&undin

11. gandfunsiduenvlssing

NiandazvinuadLfendu
yanaau 1.-9.)

e CIS vavnadnu
Tanasnuntly

- LAy 25% wagdiruiu
wiaa CIS Wenuauas MF
wianamu CIS shodlsuind 7
aanuiieiiu

- denavsuhilddunsainu
unsdi ol

3.1 msaamnuluniiae CIS uav
naINuURIadotiulnains
AN uagdinsiauaung
pagavnuluvneiaelesy
ANNLiuaLAINFTAY
ARLYNITUATT N.R.6.
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! yil&un9nnsidu (financial liability) Wvfansananuanasgiu

msnmﬂmwaanmswmmona‘n"l,mammoumswumummsgm
asiigy iy Temduwinessrunsnanumemsiduisiivua
‘T,mﬂﬂmunssumsmmummmsgmmsnsyﬂmungyimsmmu
Jdwiieyd wsauasgrunsaaumInsduiiluiaaniu
Tusgduanna tau International Financial Reporting
Standards (IFRS) »3a United States Generally Accepted
Accounting Principle (US GAAP) tilusiu

2 syufvnsdldliasuiivuanisiavinsunisiiuluasousnaa s

2anNaIN&T

“Weil MsAmadadiumuuTaunansaInuLardnsIdiung

aonu Bitdluldenulszndaaznssunisiduaaianuinee
ATRINUAINDINY LAY/ WaanualutAuLan”

Py

fAuii 5 : msafiunsdanswegdu omummmaunwsamsaomu“l,mﬁu“l,ﬂ

ANSRTIRIUNTRINY
1. Iunsm‘mnaomuumsaommﬂu“tﬂmwananmmmuummmammwﬂﬁuﬂ
aomuuﬂmauﬁﬁﬁLﬂaﬂuLtﬂao”l,ﬂaul,ﬂummwmmﬂmau Alunsudunsweagun

nasnusTaasnuladnaaly usEnIanisavsfiunsdesa‘laldl

(1) ':vahswumu‘Imuszuﬁuazlﬁumtﬁmﬁuﬁa AU FARIUNTAINULARY
Tunnindguaaaaduild wazdnaeraaudadiingiu NUNIARIAaNaLa
wadselaad Maluuvinnisdaanniuniiansaldenand ARAAAUTALAUFILUN
U linusEnInnig

2) swwmumswuﬁummmmauummﬂ‘LuTamaLLsnTmumuomﬂs“iu‘ﬁu‘uam
aonuiludrdny uelaitAundt 90 Juiuusiudinwdduiumanaauidiiuwe
unsdiauza 4.

(3) davsEniansannsaimihanindfuimanaauls wianindduina
ﬂmauﬂﬁﬁﬂmaunmLﬂaﬂuu,ﬂaa”l,ﬂaul,ﬂu“l,ﬂmwamnmmﬁﬁmumuaﬁ UsEN
Fan1sasdavinsaoiudayatisiduda $1uru Sasrdrunisasnuluniwegdu
GIA&TI sHufoTuiladvinansndiduiuaanliniaTudnsweaduinig
aaunlasqaaniid udusnsdl uaslidadesaoucadiilnaiuaasnssung
A.8.6. NUNITARITWHguarnalssland araluiuvinasdaanniuiiiinnsel
AR

2. lunsdiinindduluaagiinasnuinisasnuiiluldaudnsndriunisasnui

guii 5 : nsandiunisdianindfuiamuziaaaauiidnia
asasnuliduldeudasaiunsasnu

1. "Lunssf‘n?‘inaomuﬁmsaomuu‘]u“l,ﬂmuua"mnmsm'ﬁﬁmumm

o o

mammswuaumaomuuﬂmaunmmLﬂﬁuuLLﬂao"LﬂauLﬂummﬁ

aaaaauidlunisiiluniwdduinasnuaruisaaanulasn
aalld vsEnInnisagafiunisaasia’lalil

(1) ﬁ’m‘vhs'lumu‘lﬁmussys'\uamﬁﬂmﬁ'mﬁ“nifa F1UU
dasdiunsasnunaziuninindIunanadula uasiass
19U TANUAMZATINAT N.A.6. INNITARIGDHAULA
wadsyladd araluiurvinnisdaanniunifiansdlaonann
aaanuTaLAud e UlInudEniIans

(2) I manindduiuiaaaantidaialulaniausaias
Ardflvfivisylaminavasnuiiludrdey wea'lsitAunda 90 uilu
waiurnindduiumnanaauidiiuwaiiunsdiaiuaa 5.

(3) dlavsEnianisauisaitminaninddununanau sl
mamswuaummmﬂmannmuﬂmannmLﬂaﬂuuﬂao"l,ﬂaul,ﬂu”l,ﬂ
muuamnmmmmuumum UFEFNTANTALIAVINTIEUADYR
WAenAuda duiu aasdunsasnuluvinddudunaid sudv
'Jumvlﬂawuuwumswuauuuaan"lﬂusamﬁm%wﬂﬁuﬁms
tlagundasaaaulde uaiuansdl uasliiadosaviusa
g1inuauznssunTs N.8.6. NNV TNauaNasy a2l
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Avua wadauinsasnuliduldeanudasngrunisasnuiilunan 5 Juvinas
Ancafu 'Imm”l,ml,nﬂmnmsmmul,wu us¥nIan1sazaiiunsavsia’lylil

(1) Favirmenulassyusnaasidaaifeddulssan 31uIu dasarunisanu
waruiinsasnubidluldaudasdiunisamu uardadesaousasiitnoiu
AIZNTINNS N.R.0. NUTsTadesagguanailszlaminialuiurinnsdaainiu
vinnsgavinarasszaznal 5 Jurinnsdnand aranaudatAudunsaulini
UIENIRNT

(2) "Lajamul,ﬁmﬁumm%wdéuﬁLﬁuﬁm'nd‘;umsamuaunhazmmsaun“’tﬂu‘lﬁ

Huldenudanaiunsasnuidiviua

3) LLﬂ”’L&l‘LﬁLﬂu“Lﬂmué”mﬁai";umsamuﬁfimumn'm‘lu’ivamau,sn’imﬂmﬁoz‘io
sylaamivavaenuilludida ussasliiAuszaznaidell tiuuaiilunsdianu
1ia 4

(n) 30 FSutiuusSudusaustazantad luasdidliduldaudasdiuais
aununAaeINlszianniwddu Srudunisasnululiudianiansians
Wiguvinkdurn anantduniamdayanladidu

() 90 futfuuafugavinanasszasiian 5 Jurinn1sdenan & nsunsdidula
uanuiiaannnsdionu (3) (n)

4) manmmammsmmmLm“’l,maul,ﬂu“l,ﬁmuamswmumsawumn’muml,m
UFHENARNITAL ammswmuﬂauammnn'ﬁa A1uu dasigrunisasnulu
NN UFING udeTuiaursaudlatiiluldaudnsi&runisainu
waILANTEl wardadusaousaditnou Iuiiinsedanauanalsela
mu'lmummsnmmmumummn“’lmul,ﬂu"l,ﬂmuam"lmumsaomuuu

(5) lunsdifinaonudviuaasusynlalaabiduldaudnsgriunisasnui
AmaauaNufidnlaidalufanisiiasnu (concentration limit) uananng
dfitideushui 5 242 2 (1) (2) (3) uay (4) uar vsEnianissadsiunisaod
Pl

(n) sariunsladngaani&esluviuinmuiiAudasaiunisaonu tiuusnsel
Fnfunazanaisiaaldsunisiauduanndrinou

(1) amﬁmmumsnauumaammsummamnﬂn manum‘nawauwumsmwm
Lﬂuaﬁa Iunsmmmswﬂﬁmﬂuuuﬂaonsnmamﬂvmuu u,a“ms"l,mmeﬁ\muﬂao
nsrmmna‘nLﬂuwa‘lunaomuvlmmvisaLﬂuwaavgumaonswmuuaunwsamnam
MeasvinAtduada

3. lunsdivinasnusinisasnuiiluliaudasndriunisasnuiinuaussauns

aeluiurinnsdaannTuniAnnsdidonad

2. Iunszﬁﬁm%wﬂa“u“luﬂm:ﬂﬁnaamuﬁmsaommﬂu‘lﬂmu
das1dunsaInuindivue wesaniaisasnuliiullau
dasiarunisasnuiiunai 5 Juvinnsdasadu Taadldiie
AINMTRINULRY VFENIRATAzaLTun1savaa‘lalil

(1) iTm/hswﬂmu'imuszu'lnuamﬁumﬁ'mﬁuﬂssmm AU
aandrunsasnuuaziuinisasnubidduldeudasdiunnsg
AINU LATIARITEIUADANTAIIUAUENTTUAT N.Q.6. LAY
Wauanailszladd araluiuvinnisdaanniuasussasiian

va o o

f9na17 AaamuTaAudunsanuliius¥nians

(2) "Lajammﬁ'uLﬁmuw?wr;i’é’iu‘n?i'Lﬁuims'lahunjsamuaun'h
aggusawalabitiuldeudargiunisasnundivua

(3) uatalvitfluldaudasdiunisasnuidivuanialulania
wsnlaadfedvilsslaminasiaenuiiudrdng uadas iy
szaza1evll tiunsilunsdiannaia 5.

(n) 30 i’uﬁuLwﬁuﬁvusanswznmﬁsy‘ﬁ unsdidibiuldenu
dasdiunisasnuiidrnianndssianningsu druiunis
aanuludurdnusaasasiisuvindudin auaniliunsacm
feyaun 123U eugrun 3 Tuzia 1

(1) 90 JuffuuaiuasusrasIa1dona dusunsdduln
uanuiiaannnsdianuda (3) (n)

(4) ma:usa:m'»mmmn”’l,w‘lmﬂu"lﬂmuamﬁmumsaomum
ATNUALR? nsmmammsauammwsmmumauammnnﬂa
F1UIU Fasdrun1saInulunIndgudenan sIudeTun
grusaudla’le uasdngesrausadiindnuaaenIITNAIS
n.a.0. uargauanalsyiami aaluiurvinaisdaanniuiisiang
Lm“’l,maul,ﬂu“l,ﬂmuamswmumsaomuuu

(5) lunsdiinasnuiiviuzasusinlatag liuldaudasiau
A1saINURAIuIaaINAINdRIulaidaluAanisiainy
(Concentration Limit) e ufidvualugiui 4 uanainans
ﬂﬁﬁ’ﬁmuma (1) (2) (3) uag (4) ua?r v3EnInnTazaILtdunIsg
Aatlaae

(n) vaiunisladndaanifasluudnuuiiAiudasigiuns
f9NU LTuwsnsddniunaranaisiaalagsunisiaufuain
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Asuala

asdidasialdd aulumatvliluldaudasndiunisaimu usEnianisay
Ufialuiiflulidenuda 2 Tauaulan

(1) nsdifinasnuiinmsasnunialadniannnisillugiandnnsngaudasuii
atLauIU
(2) nsdiinasnulaiunsngduuiannnisuianm

4. lunsdifimaaaidaniamainiudulavinlviussndanisliaiuise
gfiunsualadialvinnsasnuiiluldeundninagiidiviualuda 1(2) wiaza

2(3) vsausEnIansiANuiuIINsaLiunsaenaazlidudsylamisacy

N viEnIanisansaladgasidasiiuasaiuanuunzanlalaaeag
Afledvilszlaminasaonuiiludrde uazazdesraouiimduniseiunis
wavusEnIanslusasdenanaadidnoiuaasnssunis A.8.6. HHanhaaInu
uaziguanaisylavduasnasnununauasuszazaieaunlulviiulle
nannagifgna1l Nuil Tun1sIagsIe9IUaIN&NTUAUHIaNnUIARINU VTN
FansausastiiunisiaaisnisinauwsuudvladuasudEndanisunule

g1UNIUALLATINANT N.R.0.

(2) aadasrunisiaiuniaannisfiaruramiuau wiafiudua
wauwumsmmmuaeﬁa Iunsmmmswﬂﬁmﬂwuﬂawsmmm
neiiiau u,avms"l,mmquuﬂuaonswmmnmuﬂuwa‘mnamu
"I,mnvjsaLﬂuogaavguﬂaanmmuuaummamnqmmmaa'mm
Ruadia

anulwssanidedlininunlddunasnusiuflawnaslugiuiiy
ATRINUluRIIEaINUAAINAINUTINKIANUILUDINAINY
svlsunafidasidrunisasnuidiviaaninanudisdivlads
‘lunamsmaamu (Concentration Limit) 1flu'ldaunaninauad
WAEIAUFATIRIUNTRINUFING wsisaun1Taenuliiiul
muamﬁmumsaomuuutﬂunm 5 Juvinashasadulaadile
WinannIsaInuiiy Taalvadiiunisauiidivualuda 3
wnu

3. lunsdinisasnuzatnasnuaua 2 Issadadluarudiilu
AN ulunIaaInuaaInaINUsIUNIaniIguaINaINu
avlszinafidasdriunisasnuidriuaauauiiciuleida
Iunamsmaamu (Concentration Limit) (fu'ldaunaninauad
Lnmnnamwmumsaamumnm) ugganinsaInulaidulal
muamswmumsmmuumﬂunm 5 Juvihnsfiasiadu Taadils
ARNNATAINULIAN V3ENIansaganiiunsdosialyi

(1) évai'lﬁﬂmuimus::u’a:’1uastﬁumﬁ‘mﬁuﬂszmm AU
damiunisainu uaziunnsasnulidlulleudasdiunsg
AINU LATIARITNEIUADATNIIUAENTTUNAT N.Q.6. LAY
Wouanalszlanwil analuiurinnisdaarniuasuszaziian
AInaM aaanaudatAudiiuinanulinusEnians

(2) ualalvitiluldenudasdrunsasnudenannialulania
usntaadfivdvilsyiaaminaviasnuiiludrdeussaslitiu
szagIan 90 Julluuaiuasuszasiiandinad

(3) L:Jansa:m'emmsu,n”vlmuLﬂu“Lﬂmuamﬂmumsaomum
ANNUAULR? :u-n:mammsauammsmmuwaumnmnuifa
F1uU Fasdrun1saanulunsnd&udenand sIudeTun
grunsaunla’le vazdagesnaiusagiinoiuaaznIsNAIg
n.a.6. wazauanalszlami aaluurinnisdaanniuidans
wrlaauiluldeudasdiunisasnuiiu

49




Basinalua

s1azldanTATINISLAN

P )
sgazidanlasvnisinaan a1

URUEUR:
Jaaiscaea
Asuala

(4) Wwnsdddunasnunuflamas mnusEnianislisgunsa
atflunisanuda (2) uvsEndanisazlil@uaznaniiaainu
zavnasnulduiindnaunitaziulldaudasizriunisamu
MuivanLnaLiA UG

4, ‘lunszﬁﬁnamuﬁmsamul,ﬂuu”l,ﬂmné”msm’aumsamuﬁ
Avuaussaufinsdaladvsalid audutnaTiliduldeu
damdiunsainu BEnIansazlfialviuldeuea 2 wia
2a 3 uAIuansdl Tnaaylan

(1) nszﬁﬁnaomuﬁmsaomgu%aida"mﬁmnmsn‘]us{ﬁa
nannindaudagrundiaidiniiu

(2) nsdifinasnulaFunsngdusnainnisusanm

5. Iunszﬁ.ﬁﬁms}ﬂmiﬁw‘%ams]:hLﬂuﬁuimm‘tﬁu%ﬁmﬁmms
lignunsadfiunsudluiialinisasnudluldenundninaad
idviualuda 1(2) wiara 2(3) wiavd¥nianisdanuiuin
Asafiunsaenanazlidulsstamisagainu us¥NInng
funsaldaaaiidasdidunisaruanuvuizanlalaasag
Afledoilszlaminasiaonuiiludrdey uavazgesaoutiaiy
Asetiiun1suasuI¥nIanislutiasdvnasadrinenu
ABLZNSIUATS A.R.6. HHanaasnuLazyguanalsylaniuag
nasnununauasuszazafsasunlalviiluldeumaninaad
Aana el Tunsdagesiaiudvnanlvduianiiaasnu
usEnIanIsanisadiiunsiaaignsinanwsuuiulasuag
IEFnIanmsunu’le

guii 6 : msasnulidluldauuiaunanisasnuaiunisiautiolszianuas

A2INU

1. lunsdiinasuiidagiunisasnubidluldauulauianisainuaiunis

Fautvdsuianaanainu viEnianssasaiiunsdesalyi

(1) FavirnenudmAdumsamui biduldeuuTainanisamu wiauiomana
At nsasnuliduldenuutamanisasnu wardadesaviusadiiineu
NunvIndsagguanallszlaminnaluiuvinasdaanaiunlauduldeuulaue

AsaIny aaanudatAud e ulinusEnianis

(2) adiunmsuAlalidagriunrsasnuuasnasnuiiluliamuiauanisainu

g 6:  nsasnulituldanulauianisaenuaiuns
FaudvdszinnuasnaInu

1. lunsdiinasnuiidasrunisasmubiiuldanutauanis
AINUAINAITTALLYUTTLANADINAINY UTENTAAITEAAY
siiunisdesia‘laldl

(1) Favirsaowimdunisasnuiliduldauulaunanis
AINU WauInaKanvinluiinsasnulaiiuldauutaus
ANTRINY ULRLAARITIEIUADRIUNITUAUTATIUAT N.R.6.
Putiiadesagauanalsyiaminialuiurinnnsdaann yui'll
duldenutaunanisasny aaansudaiAuaiiunsanu’lii
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