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1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdnaluwaisylaming underlying (fluvuvida share warrants

1.1.5 anamuduifidnsasvituandmduanasuan 1.1.1 - 1.1.4 o
fnnuAEnTINNATT A.R.6. ATUUALNULAY

1.2 enawi

1.2.1 Wusiing

1.2.2 dnduado

1.2.3 Yun (hisruududasdnin unauwus wazas1ans Basel III)
1.2.4 BJE

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

1.2.7 luuansd@nilunailszlamind underlying luwusiiasvdaiug
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naNNAULINATUAIU Gl

2.1 'Lifidadivuaniadaulaivinlvigasnuiaisenaiuannninyadduanu
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1.4 @9&15 Basel 111
1.5 dnn
1.6 DW
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gusaanafuaanasasle)
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2.4 °lunssfiﬁn‘]umsamu‘tu B/E %3a P/N #iaanmasna&ssvnaln
\Wahszuilnisen B/E wia P/N  dvndnsasiinisiuariansa
FusavinaurAaaail
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2.4.2 sunAsaau’u

2.4.3 ﬁmmsajmsmmswﬁ

2.4.4 surAstianIsnEASLRLENNTAINTIAR AT

2.4.5 sunasWaiuiignuAauianarvuasauintanunslsying
nea .
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Naamwsawaanm Wednusudenanide (end) mumun”b”lu
B/E w3a P/N g

guii 2 ;. ninddudlszianmine CIS wile infra wagwiie property
asdiilumihafinisaanagaalaodungvanaine
sasinauauiduazundninaailunisainudeil

1. finawuiduaziiullaundninarilunmsasnuiduidmdudadiivuadvsues
fsmenmsldundldlugdrun 1 2a 2.1 - 2.3

2. lunsdldlunsasnulumida CIS nasnusiudognainu (invested MF) iavfl
ulamnansaanudadl (Lilddunisasnulumice CIS 2a9naINuINNAIAT
aanulunavauviv)

2.1 fnsasnulunswagudailulssanuazufiaudaddui MF (investing fund)
grusaaanule

2.2 dnsasnuluniwdfudialdigdwiaenudagiu (pro rata) ua?lanaiiull
aunanLnaai single entity limit aa9 MF (investing fund) tiu

2.3 ﬁmsamu‘tum%’wﬂ‘a“mﬁa‘tﬁﬁmmmmyﬁﬂahu (pro rata) ud2lanaciulyl
aunantaaad product limit &usunswedudiilu SIP uas MF (investing fund)

U

2.4 finsasnulu derivatives Ailuldanunaninauai global exposure limit uas
MF (investing fund) 9u

3. nsdivinagnuiililamu (investing fund) WWunasunuilawnas nasnumudagn
aunu (invested MF) siav'lildnasnunuiainas

guii 2 1 niwdiulssianmiae CIS e infra  wagnilg
property

asdlilumibanisaanagaaldiodunguunaine
savfinauanifuasndninatailunnsaonudoi

1. fiaaaufduasiiuliaundninaeilunisasnuiduldandu
AafiruadInduagsnmenistiu ldlugiui 1 2a 2.1 - 2.3

2. 1unszﬁﬁnamu“tﬂ§1mu°lunﬂm CIS 22y MF MF @ynaiead
fulguansasuavil (lildduasasnuluniie CIS aavnasnu
SIUNavANaINUlunaIAILYv)

2.1 fnsasnuluninddudailulssnnuasafiadmfuiinasnu
gusaaInule’

2.2 finsasnulunswdduisialdigdrwiaaudagiu (pro rata)
ua?lewalilulidaundninaiad single entity limit aavnagnuiiu

va o

2.3 finsasnulunswdduisialdidarwiaaudagiu (pro rata)
usdlenatiuldaundninaiad product limit dvsunswaguiily
SIP maanamuuu

2.4 dinsagnulu derivatives
exposure limit wasnasnuiiu

3. lunsdiiinasnusiuflawwasldasmulumide CIS 2as MF - MF
aonaneashiladnasnunuiainas

Adluldarundninaai global
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. W, 19. U3 UA. MNAYUULIIMEFINIFAITUNITLIUY
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8. suAsagauLvivlssnalne
9. aaifunsiusznivdsemanidsanalneflusuidn
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10. amﬁ’umslﬁumoﬂszmﬁmuam:rmumuaommnnwsuphnmu 1.-09.

8. suAsadaNLIlssInaE e
9. aatiunsdusznivlsemandsanalnadlusgundn

o a o

10. amﬁumﬂ@umoﬂszmﬁmuam:rmwmuaommnumnmn
au 1. -9,

guii 4 : gsnssulsuanastdalaaidaannadu (reverse repo)
nsaanulu reverse repo siagilutldenundninauaigos

1. adaan dasiuiifunnadeinaunsainiuagdauanlu reverse repo ey
AN lng

1.1 sn.

1.2 wv.

1.3 ua.

1.4 ua.

1.5 ussEnissduds

1.6 giUn.

1.7 nasnuiluy

1.8 fdfuamanfinguinaanizindedu

1.9 fhunzinmsuassgisanuianunguunaineaisdnsvudssuna
2. anansitalunisiia reverse repo siadiiluasanseaot

2.1 andimeiginauaranaisaiasgeavlsavea Taansdiiiluasiaisninsyg
avissinasaedl credit rating atlududy investment grade

2.2 B/E P/N_ iasidudn dnn wiaumsse asdu 7 sW. 9. WiasuASTS
n;_mmmawuammwu Husfinseniu mnmﬂmmaa”l,mnu 11

2.3 B/E w%a P/N 9 TSFC vlugaan AfiAvuaiuladiduaiudybiviu 270 Yuily

weiSuaaned LLauLﬂummmnmum“lmﬁutﬁamomuu‘s‘atﬁa”l,m”tﬁu

2.4 B/EP/N nIaANN mua'm“l,m,nu 90 Jutfuusiutiaan defi credit rating atinv
lnatroniladdl

2.4.1 diissue rating w3a issuer rating aglududuusn ‘Imﬂnsmmﬂu issuer
rating éiaviilu credit rating Alsunannsia credit rating svavdusan

2.4.2 {1 guarantor rating atlududu investment grade

2.5 m'\mwumumummaa"l,mnu 11 viffuvl deulusaiadauiaasiasud
usammayaswmmwﬁaaaua d1989 6 dofin1sidanasa a5y Taans
ssuildonansaedl credit rating atholaatronilogodi

guit 4 : gsnssudstiannisdaleafideyaraadu (reverse
repo)

asaanulu reverse repo saatiluliaundninaaisodd
1. adaan sdasflufiduanadeidaruisaidniug
reverse repo laaunguunelneg

1.1 sw.

1.2 us.

1.3 ua.

1.4 ua.

1.5 viEniseduds

1.6 sidn.

1.7 nasnuiuy

1.8 fifynnanfinguinaianisindedu

1.9 ghrusansuazrigiannianiunguunanelaianisuilseuna
2. anasnlalunisyii reverse repo siasifluasansdoil

2.1 e nasglnauazanaisniasgeavilseina Taansdiilu

deyaunlu

AsIRITANATFANYUTTL AR asdl credit rating atlududu
investment grade
2.2 B/E P/N 1isst3ucin Ann usamunsuﬂvﬁu 7 8. 9. "3a

ﬁmmsmunaummawwmmmu lugfiatsenniu dosiang
avtndalutAu 1 1

2.3 B/E w3a P/N TSFC lugaan AfiAvuaiuladiduanudli
vy 270 Jutiuusiuaane uwazsiludiidediivualaidusianie
auvisaudialaiiu

2.4 B/E P/N w3adnn ﬁﬁmq"lmﬁu 90 Jutluusjuriaan ded
credit rating atvlaatgnilasail

2.4.1 flissue rating w3a issuer rating atlududuusn Taansdin
vflu issuer rating siaoiilu credit rating #'lsiunannnsia credit
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2.5.1 4 credit rating suﬂuz&’uaﬂlu 2 duduusn wsa credit rating 53aZH1IT
Wisudesladu credit rating svazdudonanianud CRA lailsauiauly

2.5.2 {i credit rating szaizelaglu 3 duduwsn

2.6 msﬁmsmusﬁwmummaa“tmnu 1 maummumnﬂuu‘tummmsﬁamumswms

vmwsamyumgaswmmmtifanaua dvdsladesinsitlawasasisisany Ta
asasviigenasiasi credit rating atnelnatnavidadoil

2.6.1 §icredit rating -suuua'uaﬂ‘lu 3 dusiuusn wsa credit rating 53ELENIT
wWisuAe'leifu credit rating svavdudonanaiud CRA lefauanyly

2.6.2 i credit ratlng szazeaaiu 4 duduusn

2.7 nENERuAumURETnUAMLNTINATT N.8.0. ANUALANLEN

3. svagnainsiusyuiinag reverse repo siaglaitiu 90 Ju

a va

4, w”anfmumLﬁmﬁuﬁn‘%ﬁmﬁmmsﬁaaﬂﬂnmdm%nmsaamulu reverse repo a1
tnarinalnouAaaenssunNig A.a.60. UssnAfiInue

rating szaeuean
2.4.2 i guarantor rating atlusdudu investment grade

2.5 mﬁmsuu*ﬂoumﬂmmaa"Lmnu 11 ﬁﬁum%ﬁnu‘tumam*ﬁya
8as1&1Tndl m‘amumauaswmmmmaaaua”af'ma”avl,sfﬁaﬁn'ﬁ
\ainasasssau Taua&1suiidonaisacdi credit rating
atnvlnatraniloaail

2.5.1 i credit rating sz& uﬁuau“lu 2 duduusn wia credit rating
seaveiiaudee'lady credit rating szazdudonaniaui CRA
Tealsaumviau’ly

2.5.2 i credit rating szazamatlu 3 duduusn

2.6 mswmsuueﬁouammmaa“Lmnu 1 maummwmnu‘tummm
daunaasiansuil vasamwuauaswmmunifaaauaua'maovl,m‘?oun'ls
\ainasaans15au Taaanasuiidonansasd credit  rating
atvlnativniioavil

2.6.1 {i credit rating st vauau“lu 3 duduusn wia credit rating

syavamMinudesladu credit rating ssasdudonaniniud CRA
TeitFauiauly

2.6.2 {i credit rating szaizeniaglu 4 duduwsn

2.7 NINHRUBUAIUTAR TN UAUEATINAYT A.R.6. ATUUA
LANLGAY

3. szagnainsuhszuiinag reverse repo siae'liAu 90 Ju

a va

4. afmvuatRuAun ual. davilfiifdruiunisasnulu reverse
repo MuLNAUYNAIUNINUAMENTTUNIT A.R.6. UszAAAINUA

il 5 : 55nsudseianastvifiundnnine (securities lending)
saofluldaundninarilunisaonuedad

1. ddeuan siavfigdeuandndandodluglasuluaugnaliisznaugsia SBL1oe
lunsdiiadauandenannszvinnslugiusdiununadiy fiudasiuyaaadoiin
grunsadssnaugsAandasiiiufanislaaunguunalne

1.1 ff1la5uluauaailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 snaisaninininuasnisdvaanuvislseimaine

1.5 sn.

#uil 5 : ssnssudsuanastifinundnnine (securities lending)
saoiiluldaundninarilunisasnudad

1. adaan m"aoﬁﬁja“fsuuzywﬁf.\o‘hwﬁatﬂu@”’wﬁu‘lnaumﬂmﬁ
Usznaugsia SBLIaalunsalngdaandenarinssvinnistugiug

o & a

funuuaein finsdasiuyanadefinauisalsenaugsaansa
dfuAanislaaunguunalne

1.1 ¢le5uluayannisznaugsaa SBL

1.2 siwn.

1.3 nasnuiiuy

1.4 snasianiniinuaznsdeaanursilseneaing
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1.7 ua.

1.8 us¥wniszAudie

1.9 Non-retail PF

1.10 AavnuiuiiatinuliIwAs

1.11 ffyrradumuiainouiiruaifingu

2. uannIwevi Lyifia m”aaL'ﬂuué“nw;*wr;'iﬁagi‘tu;sun%mhnu&”nw?wﬂwaa@;luz‘l’%u
Winndnniweg wiandnninei sin. vinmiaduunansidaundnnswe

3. msnewialtanudnisydu uaa. sasaiunsaadl

3.1 ml,ﬁumﬂ‘m”ﬁmsnou%aL‘%ﬂnuﬁnﬂszﬁumm{ﬁmﬁmﬂuﬂszﬁumﬂﬁﬁu
nanniwe Taasdadiundnisziudoil

3.1.1 Juaa

3.1.2 anasandglng

3.1.3 B/E P/N iasiurn fnn usauuns"ﬂzéfu 7 §W. 19, WIasuANSNL
agmananrdadotu ufiaiszyniu

3.1.4 B/E wa P/N 1 TSFC (flusjaan vifidimuaiulaiduaudabiiu 270 Ju
Tuusiuaanmuaziiumndedarvualadiufianivamuiadia’laiiiu

3.1.5 B/E P/N w3adnn ifiarglitiu 90 Sutfuusiuiaan dedl credit rating
ar;ha’lmar.hwﬁoﬁoﬁ

3.1.5.1 {iissue rating w3a issuer rating atlugdugauusn ‘Imﬂnsmﬁ'lﬂu issuer
rating siavtilu credit rating Aleuannsia credit rating szaiy fusn

3.1.5.2 i guarantor rating atTududu investment grade

S da

3.1.6 a&1suilifl credit rating atlududu investment grade

3.1.7 wifedamszAui sw. Wuaanviudnasnuiiaiflulsediunisiu
nannindlyunnasnu

3.1.8 viuaanufiauluy SET Afisadaagludut SET50 il lunsdiinaonulid
ulaunamsamnuluasasnu nasnuazsunandseduaanan’la'le’

3.1.9 wiaainuuas MMF

3.2 mtuums‘iunaomuun'a"mawﬁvisaﬂsanﬂsamanﬂsunumu 3.1w3a

aaa

ffiunsleeiadudeasinal usEvdanisanansaieduznszuiitanain
nanilszAusIna N lalnanay

3.3 vhuihmdndsedueny 3.1 Minasuiinssudnalllauvzamasaniavinlul
grunsatfedueuvdandsyduiule tiuwaiunsiedurhseniiannzannaslu

1.5 sw.

1.6 wuv.

1.7 ua.

1.8 uswnilszAudia

1.9 namya’auuﬂﬂaﬁﬁuaﬂ niweu
1 Suundulyd

1.10 AavnuinwmiialinulgiswAs
1.11 fifyaaadumuiidiinouiruaiud

2. wANMFWEA YAy ﬁaatﬂuuﬁnm%wﬁﬁas;j‘tuszluu%mhn
nanninduasguaiudinnanning niandanniwdn sdn. vin
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dsyAunstisiuvdnniwed TaadaodundnilseAudodl

3.1.1 Jusa

3.1.2 and@inadging

3.1.3 B/E P/N nmswumn Ann wravursze pedu 7 sw. wo. wia
ﬁu']ﬂ']‘i‘l/lllﬂ{]ﬂjﬂﬂLQW'\”QG\G\\‘]‘ﬂu Lﬂuwumsvwnwu

3.1.4 BJE w3a P/N i TSFC luejaan A uaTuldiduaiud
“LitAu 270 Futiuusuaandiuaziudifdeivualaiidudanie
anunsaliialaiiu
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3.1.5.1 {iissue rating w%a issuer rating aglududuusn Taunseal
7y issuer rating siaviilu credit rating M'leu1a1nn1sda credit
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3.1.5.2 4 guarantor rating atludusdu investment grade

S da

3.1.6 as&suillnd credit rating atlusdudu investment grade
3.1.7 wifedamusyAuid sw. (uraanviudnasnuiiiaiuilsedu
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3.5.1 Wurnly sw. wiasuwiasifingrinawmwiziadeduy
3.5.2 tiasidusnuza P/N doil

3.5.2.1 1iasdusn wda P/N 7 aw. w9, viasumsidinguanaaniziadodu
Husifinnssrniu

3.5.2.2 P/N 7 TSFC fluaan AfAvuaiuladiduamudr’biviu 270 Susiuusu
aanda wanfludiidedmuataidudansaundadatleiiu

3.5.2.3 P/N Afianglaiviu 90 Juiiuusiuriaan defi credit rating atineniloating
Tagil

3.5.2.3.1 iiissue rating w3a issuer rating aglududuusn ‘imﬂnsmﬁtﬂu issuer
rating siasiilu credit rating A'lsiunannnnsda credit rating szasduse
3.5.2.3.2 4 guarantor rating atiTuadudu investment grade

3.5.3 asnad@saaiging

3.5.4 reverse repo &nFuasidsnaiging

4. fnwaguaranszdrdauasdauan Wildduanifidnrasuasanssdduuag
JayanenulszmadiinnuaazassumsiAundnninduazaa1auannineinale
dafiviuatAmdussuunudyanduuashviinvdnniwauasndniseAulugsnssu
Asduuasiviiundnniwe

3.1.9 uniaaInuuas MMF
3.2 mmums"lunaomuunssuamwsaﬂsanﬂsawanﬂsunumn

aaa

3.1 wdasfiunsinadzdudeasinalyl uaa. aunTatouLITy
uniltarannndndsedudenanlataanau

3.3 wWminndndsydueiu 3.1 ﬁnaomuﬁnssua’?mﬂﬂ’iaun“samu
dansavinliliaruisaioduaiundndseauiiule Tuwsiunis
mﬂnmsmumwamnaa“luﬁsnssums‘tuuwanmswuumao

3.4 FfrsvyaAInanlsyiu e Auu >
nlvidu

3.5 ‘lunsniﬁuﬁnﬂszfimﬂmﬁuam Tinduaadenadldasnu
Taaiuiluniweaudil

3.5.1 Jurnlu aw. wiasuasifingrunawwiziadedu
3.5.2 tiasiduelnusa P/N doil

3.5.2.1 ieswdudin wsa P/N 7 5. 9. Msaﬁmmimnngumﬂ
Lawwvamwmﬂuwumsvwnwu

3.5.2.2 P/N 1 TSFC fugjaan Afifnuaiulaiduaiudrlufu
270 Jutiuuauaandi uaniludiifedvualdidudiananunia
Wialeiviu

3.5.2.3 P/N ﬁﬁqulmﬁu 90 Jutiuusiuviaan defi credit rating
atnynilvatineladvil

3.5.2.3.1 diissue rating w3a issuer rating atlududuwsn ae
nsdiiilu issuer rating siaaiilu credit rating M'leuannsdn
credit rating szazfusae

3.5.2.3.2 i guarantor rating atlusgudu investment grade
3.5.3 an&@saaiging

3.5.4 reverse repo & usuasaITAAdgineg

4. dnwasuavasvardauasduan Wlddya Addnmasuag
fszdrdyuasdyaiaindszaddiinouaagnssuaisAfy
nanninLduazaaIanannIweIneradadinuatieIAussuuInu
feyanfuuasbiinndanniwduasnaniszAulugsnssunstvuay
Tvitunanniwe

100% wasyamInannswe
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2.

duii 6 :
J

§50550UseLan derivatives  Tusnddssind aunaninateinisaInu

= 2
=0

1sgLan underlying derivatives  finasnuaziinilugdaanlasacd
underlying athelnatinonilovidanarnatinodoil

1.1 1n-swuau1nnamummsaamu"tm

1.2 daseanide

1.3 dasuanildauduy

1.4 a36in 12fu credit rating wsa credit event (Tusiu

1.5 wvavd

1.6 dhsTudiu

1.7 sufinaududlaadoaed dudiduda dudvfiasdlsznauilugudniadiuils
au1.1-1.6%3a 1.9

1.8 qufiifiasdlsenauiluduiionn 1.7

1.9 underlying umuAdineIuAMLNTTUAT A.R.6. ATNUALRNLEY

lunsdil derivatives dn989Aus1A1aad underlylng 21961 s1Aa9899naN
saaflusiarilaaifunsasnatuag derivatives ity Wedl s1a1uag underlying
Aui'liilddudl w3a underlying  WiiluasAlsznavnasduiidonan saviiui
gansuattvnivvuailawne liadnounsvaiasie

2. Waulunisadny uaa. avsdiunsasnulu derivatives lesiaiiia

2.1 aseal MF 1esyutAaddunisaenulu derivatives  way underlying
derivatives Nagaynuliatrvdaauluiansenis

2.2 dumsuindlugdaanlu derivatives atnolaattontlodotl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gosi

2.2.2.1 asduilu OTC derivatives Tushaiszine m"aqﬁ&jﬁzycywﬁnv‘hwﬁuﬂuﬁﬁ
yanan lafuaygalidsznaugsia derivatives  Magaralanisiidugualos
m‘nuowuﬁ'\ﬁn@uamunﬁnw?wr;i‘uawmmviﬁnm%’wﬁﬁﬂuamﬁnmﬂ’mmao
I0SCO wianilusundnuas WFE

2.3 lunsdliagsasfinisissuilaaanissdonavduada derivatives
fuaiiusasiflunsndguiinasusnunsaasmule veil Lidinasmuazilug
Sunauniafininigeuauduiufioy

3. ndnnaaiiudunset underlying ludad
unseii derivatives # underlying iflugufioan 1.7 - 1.8 dufidonarisasd

Uav

v
a2

SIE\’I

Iﬂ]DCa

aa
&N

2).

2 6 : §5n3sulsian derivatives  anundninainisaInu

2
=D

1. iszian underlying derivatives Anasnuazitiuadouaunls
siaofl underlying athelaatinonilovidanaraatnodofl

1.1 mswuaumnamummsnamu%

1.2 daseanide

1.3 danuanildaudu

1.4 wa36in 120U credit rating waa credit event (lusiu

1.5 wnavdn

1.6 dhsTudiu

1.7 dufinaududrinadoaed dufiduda dudiifiasdlsenaudu
&uAnrasiulsenu 1.1 - 1.6 w3a 1.9

1.8 gufiiifiasmlsznamiuguiionu 1.7

1.9  underlying AumudiinouanznssuATg n.a.6. AKuA
LANLGAN

lunseli derivatives a1989Us1A@9 underlying 21961y swmﬁ
a”‘mﬁaﬁ’anmm"aotﬂuﬂmﬂaaﬁuV(spgt Jprice) M‘%aswméi’zysy'\ﬂa
aa9nn (futures price) wintlu vivil 51129 underlying au
713 ldd il w3a underlying A2 6

2 Afluavdlsznavuasduiigonain
gavflunaansuatnniteansuazilaxealiatgunsnanasae

2. Wwaulanisasnu ual. agadiunisasnulu derivatives ‘L

saiila

2.1 nsal MF “Lm”ssmr‘imﬁnmsamu‘lu derivatives WRE
underlying uav derivatives Magasnuliatrvdntauluinsenis
2.2 dunsuaiflugdeyeunlu derivatives atinolaatinenilogod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gl

2.2.2.1 asduilu OTC derivatives luilssina'lne dasfigdeyanan
fhevdodly sw. suasfifinguunaanisiadedy sunudaune
derivatives #3agjAn derivatives

2.3 ‘lunscﬁﬁ'azm”aoﬁmsﬁﬁmﬁﬁqﬂmsdouanﬁuvaﬁtﬁa derivatives
Jugaay Jualusaiilunindluiinasnuarunsaaanu'le vivil

vl o

'hnamuamﬂuwu&wﬁsnuaumauvmmaouauaumuunmu
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fnwouy doil

3.1 dludufidfinnsaivuaigarsdiuialiaretaiay Taafin1sssyunasiaya
229 underlying w3ailadasieqiinunlalunisaiwia wasinnsaunadadilviiy
faqtueuanuinusgNzavasdlsenavuagd il el underlying nsatilade

Fonansasiinisiadaulimmuanizaainatrailudaseae
3.2 Jdluduiiididnwavatnolaatovtle dofl

3.2.1 Fufiiifinnsnszanadiadioiawa Taeiudd
Aol

3.2.1.1 dufiiasdsenavusiazdifitiimign < 20% wanimiinonua

3.2.1.2 dufiiasdsenaudiladividlefinwin < 35% wasinutnifoviua
tunsaiiuldauanneaaia Tnaasdlsenaudidudasihitninbiiudas i
Avualu 3.2.1.1

mswmsmwmsﬂs"muumunmu 3.2.1.1 uay 3.2.1.2 Lisavtinagalssnaud
AgnzadAunadairsatiiuduuniiaisan

o aa

3.2.2 mjumuamﬂszgnanmwmLﬂumammﬁaoﬁ’umaomu“saﬁm’uﬁn wsailu
fafis A InasAInIaliuGY

3.2.3 dufidulauanain 3.2.1 uas 3.2.2 dduldenudauluasudaiu dofl

Nniidnvazlnansraiziily

3.2.3.1 duguiidfiasdlsznauiunsarsusadugrinasnuaiuisaaonu'le

18659

3.2.3.2 Lﬁammm}ﬁuamumuﬁﬂaﬁu (pro rata) &faunileinnasnuainulu
anasuiaduaniulaaasouddlanaiullaundninaa single entity limit
Aa9NaINUUY

3.3 luduiilasunswaun laegariudfisnmindadauasvinmindlaadie
Axszain uaa.eill vnilsingnaanfudenaiduuiEvniuiaianasuaa. uaa.
flusiadinWvifiuasnisilasduanudaudsnivnadsylauiaitofidss&ngnwene

3.4 finsuaavduiituqadiodaiiiasiulsziimniurinaisniudaninisiaua
dayaadeiutiannisal

3.5 °lunszﬁ1nmumjunauamm'inmmsm AAfidIARTIIGaIAINILRIAGILLTAENY
wilvatnglansanaluatng dodl

3.5.1 snaifaqiiu (spot price) wiasa&uan
AavRuA Taadauai

3.5.2 ﬁﬂﬁﬁuﬂ"ﬂnﬂﬁmsﬁﬁmmmmnswmﬂaaﬁuu%aﬁm ey undiaznaalvniin
Aavdua Tnadausidualadudinils

3.5.3 snandyandamaalvniniavasduauiiduariandaaiaiu 3.5.2

%
&

aunaareni (futures price)

3. uannaiviudunsdl underlying 1flugaid

unsdin derivatives §i underlying \Hudufian 1.7 — 1.8 dudl
AanaNcavidnrayaail

3.1 duguiidfiarsAivuaisnnsdrualiadietaay Taafiaisg
syyuLuaUayauay underlying  wiailadaea9 q Minunldlunis
A uagfinsawaduilviduilagiuauanumvansauuas
avAlsznauuavadnil il underlying wiadladudvnaricasiinig
waaulimemuanzeaaatiiludasyen
3.2 dlugufiifidnwazacnolaatroviodot

3.2.1 gufiifinisnszanadiatioiiaowa Taadludd
tadnwaeuilododl

3.2.1.1 @ufiviasddsznavusazdifiiinin <20% uastiuiin
NINUR

3.2.1.2 gudifiavdisznaudilagiudefiiinin < 35% wasituiin
Wonualunsaidfuldeusganzeain Taaavddsznaudidusasdi
i lilAudasddualy 3.2.1.1

m-sﬂm-smqunszmuﬁmﬁnmn 3;2-1-1 way 3.2.1.2 lisiasiin
avAlsynauNALIdaYAuNaYAInIatTUALUNIRNIITAUN

3.2.2 dufiifavddsznauionuailundaifertasfunasdinia
dnfudu wiafludufisianasArnsaliniudiy

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Miluldaudawly
ATUEIUGVI

3.2.3.1 fuguiidfiasddsznauiflunsiaisnsa
gaunsaasnulalnansg

3.2.3.2 mamu’smmummumuammu (pro rata) wilauniloin
naomuaomu‘lumwmsmaﬁmmwuuimumauaﬂmwatﬂu‘lﬂmu
wdnunauad single entity limit zagnasnuiiu

3.3 uduiiildsuniswannlaagaiuifianuidadauwazvin
wih'ldadnedaszain uaa. el wndsingiaandudenariiu
usEnluAiazay ual. uaa. dusasdalvfiunasnisilasduminu
dautanivnailsslamiatiofidsed@ngainean

3.4 fimsuaaeduiitiug adresaianiludsyimaiuvinnsrudai
fimssuazayaadvriuuansal

3.5 ‘lunszﬁﬁLﬂuﬁ?jﬁndnﬁuﬁﬂﬂﬂﬁm% safidenansasAuln
Nadndsatinvnilvatinlaniaviaraainavil

NN UL

Yeyauninaanu
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3.6 tunsdiluduiiduila duiidonansasdrmiaiaaldunasiayad19deann
ULV ENIUTIAATEaYsTINA TN awsas1v s WiaAIuIaIINTIAY
fuATuazusn1sn uaa. uaadliitiulainidnisdaruianagwaiunauisanan

frusadgviaudaniutdalaastoimunsau

4. nannarinsialufinsweaguniiaynaananisiissniiaiunaissanu (cover
rule)

vaa.fdasdalriinswdiunadnasnuifinauainuas uamwmaaa‘tumuaum
Lwmwamamsvmnawumamaoﬁwsvuumwamnaoma derivatives &ugaaa'ly
ananna1laainuly derivatives  iu waziiluldauidinouamenssunis
N.8.6. ANKUA

5. udnnariindud i niunsanuifiinalssaediiaananudng

°lunsm1/1 vaa.a9nulu derivatives 7 underlying “Lilz&oifenfuninetduiazan
mwmauomsaomu‘tu derivatives gonatisagiiullauiigrinouaaiznssunis
N.8.6. ANNUA

6. ndninariiadusInsunisasnuly OTC derivatives
wB¥niansaasdalvifidannaslu OTC derivatives &atl

6.1 ‘lﬁﬁjﬁm;y'l5nN'\wﬁommmuama”a:gamgﬁvﬁsswao derivatives 14 uaa.
nuNNIuA 15 uagiugarvinanasusasifan 19l lunasdaldiusinaduiunes
1innnszay ual. TdwanaswIvyargdsssuaaluiurinnsdaly

6.2 °Lunszﬁ17i'|,ﬁﬂmqmm‘[ﬁa’manszmmﬁaswmwao derivatives atinefifiagAay
ey dndravfisdrnanasuiIvyaniyfsssuua derivatives 11 uaa. sy
Wui

6.3 adananchandlefuaanluiinisaregiue derivatives iia uaa. sasua'ls
7. ndnnariRaududviunisainiluadoanly credit derivatives
uaa.avdfidaudanladed

7.1 whilugdayanlu credit derivatives laiamziianisananudaawiniiu

7.2 uiflugdaladanie credit  derivatives Afidnwaruasgsnssunsa
WinudavAugsnssuatinniloatinele doil

7.2.1 Credit Default Swap : Ao'lun msmnao‘lug'\u“ﬁsﬁvaﬂ?ﬁummLz?iuoshu
Lﬂsﬁmﬁlﬁmm“aoﬁ“ummmmsa“tumsmsvuumu obligation wavyARUAY
obligation ifu ‘Imumammmau“lumuuwmuﬂswnummLauanmsuwnwumumaa
?hmoummamnaosﬁaﬂsunummLﬁuotuamm credit event fulaaazfinalu
°uamnawaﬂs"nummmmmunmummum (‘Luns 7A'LiAa credit event
°uamnaoawauamummnmuummuﬂnm) 1ieil 13i31 obligation avfilneesans
Lien (Single Name Credit Default Swap) #3%a obligation fivarasansde

3.5.1 s1enilaqiiu (spot price) wiasmedgyadauiaaloniin
(futures price) uas&umtnadouai

3.5.2 ﬁ’?jﬁﬁuﬁ\"]‘iﬂﬂﬁmﬂfiﬁmmmmnswmﬂaaﬂ’u (spot price)

wianandyandauaaremin (futures price) aasduarlnafuai

fuArladua1nily

3.5.3 sieduandauiaareniniadefuduiigudiianfoai

au 3.5.2

3.6 lunsdiifuguficiuiia dufidonaridadriuiaiaaly

unaIARAYAEIIAIINTIEIIUAIRUILIUTIAAS VAV USTIVA TNY
I WUTTINA UTDAIUIAUNNTIAFUAILALUINITIA UK. LAAY
TiulaiignsAarmanasfWaiunsaiidena e nsasyviau
dasduda’ldadoinunsau

Py

4, nannaurin1sIalufinswesu
wAWuU (cover rule)

Uaa. saednluiinindduradnaanuiinaainuasiigninaaag
Iumuaumwmwamamsmnaomumamaaﬁwsmumumamnaa
Wia derivatives auamaa"l:;maam‘;a‘m”l,mmmuiu derivatives 1
LRLANUTIEITNIUAMEATINANS N.8.0. ANUUALRNLGEN

o ol o

5. vianLnzusmLwnwmmvisnmsaomummmaﬂszaomﬁ'amsam
ﬂ'J']lILE\IEI\T

unseii uaa. avnulu derivatives 7 underlying ‘Lild&adaiu
nfwdduiazanmudss nsasnuly derivatives  guna1a6iad
MNAETNNUAULATINANT N.A.60. ANUALTRNLEN

6. nanunariiidudmiunisasnuly OTC derivatives

uaa. sasdalifizannaslu OTC derivatives gofl

6.1 Iu"ﬁj&”cycywﬁnﬁhﬂuﬁommmuazuiagamqﬁﬁssumao
derivatives 11 uaa. nsunaiun 15 uariugarinavasuaasidiay
Wil Wwnsdlifudonaniusunaarvinnisaas uaa. Wdwnauay
wayamgfsssunaluiuvinnsdaly

6.2 lunsdiiiAnunnisalidonanssnusasinaag derivatives
atvitaddy aduandndhanilsdrunauasuivyariyfassy
a9 derivatives 1% uax. nauiui

6.3 Adyandndhavilfusanlifinnsaregiue derivatives
uaa. savua'le

owamamﬁnsvuumums”

Wia
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Avualviganadssduanuaeiminidisevilidawie credit  event  dudu
obligation '51r.|ms‘lm’mnﬁuuamusmusn (First to Default Swap) ‘Msatﬁamm
credit event fiufu obligation s1an15lasan1suilelunau obligation ﬁoauums
ﬂ15°51ﬂ1nutquviuaaumaaaumwusmuu uAdannaIaTATUAIKUALIaLAR
credit event dufiu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : F9'laun nsanaslugiugsdalszAuainy
Lﬁnwaoﬁumswumoaomanwnmsamawaowamammuma%mnmnﬁumswu
GRNHN ‘Imﬂwmuﬂs"nummLamnms“wnwu‘ma“mﬂwamammu‘luams'\mmma
dnsaaadiiavdsdudasnaniiaanuiiasanasiu u,aumumamaa (GRIDREN
yaAgGsssutaIRuUnIwda19ay Wiauandunisiigdalseduainuidaeasiau
wamammuuauaqumwmu (8141) vavyamgfsTsuaIRUNTNE a9 TUAY
WualszAuaINEaY Auninaziia credit event wiamsuAvuaaa (A9l
LAim credit event)

7.3 maa‘tﬁammmmsgmmumn’muﬂ‘lmﬂ International Swaps and
Derivatives Association (ISDA) usaz?fsuzmmmsswuaumumﬁunmuuausn dofi

aa o

dannadifidnuairdotl

7.3.1 finalaivduleaniunguung uazhidansaudodunguuiaindiandnning
LRYARIAUANNTWEUIAN YU LAY

7.3.2 “Lumlamuummmﬂuﬁwﬁmmuum"l,ﬂumswmﬂm\mumaé’mmvﬁamu

8291 credit derivatives fugnodoidaudell
7.3.3 ‘hifidadvualvinasnusasualdanudemaliunadayan

7. wannaritiutdudinsunisaniuddauanly credit
derivatives

a va

uaa. sasdfiiaudauladodd

7.1 Lmtﬂuﬂﬁmmﬂu credit derivatives latawistianisanainu
W@aaLviniu

7.2 wiilugdeyanlaianny credit derivatives ﬁvﬁ

ﬁsnssw‘%al,ﬁﬂnLﬁﬂaﬁ’uﬁsnssuammﬁaama‘lm aatl

7.2.1 Credit Default Swap : do'leun nsanaslugrussdailsyiu
m‘mLaﬂomumsmmmLnLrnlaam.lﬂawuawu'ﬁa‘lun'ﬁﬁwsmumu
obligation wavsknWuaIN obligation i Tmumﬁmmmau‘tuﬁwu“
mnuﬂsvnumwmﬁmumsvwnwumavmaoﬁw%\mmwamnawﬁa
ﬂsmum‘mtammam credit event muimﬂaunwawwamnao«ﬁa
UszAuaudssasuivuaviui (lunsdlil laiifia credit  event
daanavazdugaluiuasuiiruaaiudnd) et 1331 obligation

avfitiavsansiiia (Single Name Credit Default Swap) wia
obligation _fiuarasanisdeAitnua tvraalssAuadnuiaed
wiidhseniliflalAa credit event fudu obI|gat|on 5an15la
smmsuu\nﬂusmusn (First to Default Swap) wsaiiaifia credit
event 4udu obligation ,an1slaamsuiielunay obligation doag
un'rsﬂm's"s'lmnumwv‘lumuﬂaogjumwnswuuu WEADANRIAY
asudvuatiiaitia credit event fufu obligation nns1an15TU
n&u (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leud Msanaslugiuey
daiszAuaiuidasnasdunindaroaoiiAinainn1sanasuas
wamammumau“l,msnmnaumswumoao Taafuradssduainu
Lauonmsuwnwumaumuwamauumu“luamswmvmsaamwaaumm
dedsdudaneaniiaauiiavanaadu Ltavmumamaa (endl) vav
YAAATITHADIFUNIWE A9 89 Wauandunisigdalsziuainy
davarlaunanauunuuaza uiiindu (a1d1) vavyamILfAEITN
asduninedarodelvifuganalsziuainuidane auninaudia credit
event wiamsuAuadaa (Asaililia credit event)

7.3 m"ao‘l?j”a"“zumwmmsswumuﬁﬁmumimﬂ International ~Swaps
and Derivatives Association (ISDA) maammmmsgwuaumum
finunaniy defivannanifidnmaedod

7.3.1 finaladvaulaomunguing uazbidawiautdeAunguunaia
ALNANNTNELRTARIANINNINENIANY NN AU

o

ArOUSUDI
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NUNELYI:

BaviuAlae sngazdaninsINISLaN snaavidanlasenisiuaunlay aniszaiva
AsuAlac

7.3.2 “Luuwamuummm’mz‘a‘wﬁmmuum"b"‘lumswmsuuusaa’“mmw
dawnaaroming credit derivatives fudnodaidandalal
7.3.3 ifirasualvinasnusdavia ldanudavnalvunadeuan

dasduns | desshumsasnulundnninevianinddudu Wwadluniwddurasnamusiuly | dasndiunsasmulundnniuduianingduiu iladuniwegfu

aanulu dszinauasenglssing aavnaInusINlulssindnastvlssing

nanmInemIa | gndanisazasnunausemilsslamianizainndnning viwddudu via | vsFudanisazasnuniausromidsylamitanizannudnning

mongsuau | ypannalagiduatielaationilontavatsateanuilseaidaaenssunis | ninddudu vianeanwalaaidduadielaatrovilondavais

Lwya“ﬂf‘j n.a.0. wialsznafnuAaiznssunTT n.a.0. Anuadedalll uuslunsdl | adreauidsznidaaiznssunis a.a.6. wiadsenadineu

MINERULDY | Fagignssunis n.a.0.u3ad11nUAMENTINATS A.8.0. WANuiurauuiasl | Aynssunis n.a.a. Avuadesa’lld tTuualunsdii

A2INUTIU semaAudlansadiudulssiannsadnrazuasndnnindusansudfuvianis | asgnssuns a.a.a.n3ad1nuAMENIINNTT A.8.6. 1WA

wnanualaaidau

: > Y : o o v, [y = ' .
gui 1 : dansrunsasnuiidinaeugaanniwasuniaadan (single

entity limit)
2ia sztnnnswedu dns1872u (% wav NAV)
1 | annasnadging liddadangru
2 | en@1saasgenvdssind
2.1 nsdldl credit rating aglu 2 liddadangru

dusuuwsnduly

2.2 nsdlii credit rating aglu
5¥6U investment gradewsisiinii
2 dusuusn

aitAu 35%

uula CIS

LA ans&I1u

Wurdaniansmd@suiauLvingu

mnmwsmhnu%acjaanmﬁqwsﬁ
Aanwazaddlnaingniiofil
4.1 4 credit rating agjlusedu
investment grade

4.2 Jusuimsaandu et

winducdaviannasisguna
HuilsyAiu

TaitAu 20%
wia'livAy 10% dailunisanu
Tusinvdseinandanfinsenniud
Afarturageivdseind 1ag
tWRanlyd credit  rating Y
national scale doufluldaruinouai
AU n.8.6. Usznadivue

Lﬁuﬁauu%aﬁﬂszmﬁu,n”’mu%aLﬁmﬁuﬂszmmu%a AT UUDY
nAINNWEWIaNSNEIUNIANITIAANA TALIEAY

fuii 1 : dangrunsasnuiidinaaugaanningdumnia
Adeyey1 (single entity limit)

2ia sztannsweau dns1872u (% wav NAV)
1 | esnasnasging lidrdadagiu
2 | wia CIS LidAndassiu
3 | WuhnuIans s TaitAu 20%

o way

Lﬁﬂnm'u,‘\‘mshnmwsnmn
wiagaanandslanay
ativlnatanilenail

3.1 {i credit rating atlu
s¥@U investment grade

3.2 Jusuaisaaudu
el lwziulnnIan
fsnssuailulseiu

LitAudasdedl uaue
daslaazgenin

(1) 20% w3a

(2) Ainifnuasaansi
aynulu benchmark + 5%

4 mwvmsﬁ'ﬁ YR aLEATUAIU
fail )

4.1 Jdluesiasuil o9
fsfioniifionu wsa

Ann Nefaandnaedunu
aguanelna wiaanuuay
0. 69Ussnanlasu
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s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
AsLLA 1

(hinududnnsaesiansiiauin

Wurhniiianlssaodiiians
Atfiuauzadnasnu)

Ao o

mwmsmuanﬂmvﬂsnmumu
5.1 Lﬂumwmsuu ms1msnmu
Aonu wiadnn Meaandadetdu
auaguanglng wiaanunuag
sW.60UsEnanlasuauga v
Usznaugsia sw. ludssindlng

5.2 w&uaznalulssinealng
5.3 fi credit rating atilusgau
investment grade

5.4 Lﬂumwmsﬁaq‘tusznn
organized market wiatiauLvin

LivAudasdeil uauadnslaay
gon3n

(1) 20% w3a

(2) i ninuasanansianuly
benchmark + 5%

nwe&udodl

6.1 mswmmuﬁammtﬁﬂwﬁvamﬂ
lunszaudiameandnnindsiniy
Wavnu'liluas SET wianag
mmmeﬁamwa”mn%wﬂ‘sijoﬂszmﬂ
(wei'ldinubvanasungaanas
dsatsgninvafdunisualunei
anavihlvinsinaaunisidu
nanniwddaanalu SET wialu
aaALaIanIANTWE
avssing)

6.2_anasvuiiaaniaaud¥ni
Facvdulaidnanunguuna’ing
wianguanaenalseineg deiu
aasuiEndenadaualy
nszaudfamnandnnwgs iy
Wavnuiinliuas SET wianav
aaIALaIaNIANTWE .
Gvdszine (uelaisudusEnn
agsznInaiunsua lua i
anavihlifinsiinaauvuaan
anmsdamalu SET wialu

Liiudandet usuddnlaay
&9

(1) 15% (v3a'liiAu 10% la
tunsasnulusivdssimeansasi
aMsesunWudiniaiunag
fvszind Taalanly credit
rating wuu national scale 49
dHuldeunaaingrinou
n.8.6. UsyAdAA1nua) 3a

(2) twmiinuasniwdgunasnulu
benchmark + 5%

ayanalvdsynaugsia
8N, Tudszinalne

4.2 fupsasifidanmay
atnglmatondogod

4.2.1 aanifluusEnaa
neviey

4.2.2 aanfinsillaine
Aayatilunsmliiead
aazidaaa filing

4.2.3 unsaliiluanans
nifmuuaiuzseni

< 397 Ju duueiunamnu
wayli'laidnwagau
4.2.1 32 4.2.2 pjfinsy
HAWUMUATIFNIAINET
savdluypaadil

4.2.3.1 . uv. v3a uA.
AUAHRUNLINEILFTAR
gandun1sdu

4.2.3.2 fU1A1T2aNRY

4.2.3.3 su1A1TaNAT
JILATIEU

4.2.3.4 suesiia
AMSINBATURYRVINTL
ATLNBAT

4.2.3.5 UFTHENARIATAY
aumamaumﬁﬂ

4.2.3.6 sUIAIWeNUN
I NAUUIANRILRY
AuatiaNwIlssinalne

4.2.3.7 suasiianis
goaanuaziitinuu
dseind'lne

4.2.3.8 suiA1sa&au
urvdssinalne
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s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
AsLLA 1

aaALauanIANTWE
A9UsELING)

6.3 ﬁuﬁagi“lu’a:zwj'm IPO ia
Asaanstiinudiamaaiu 6.1
6.4 AATNRINHULATUEIU
Aail

6.4.1 duanansuil asansie
wilAvnu wiarnn

6.4.2 i credit rating agjluseau
investment grade

6.4.3 \fluanasiigaaningg
dueunguanglnalaziguanna
aastulusvlszing wiaf
aandadedumungvane
fvsENe

(uwei'lsisyusznzas aw.
avlssnan'lasu auaa
Usznaugsia sw. Tulssine
1ne)

6.4.4 Lﬂumwmsﬁarﬂusznn
2ad organized market 13a
WaULYIN

6.5 a31&"3 Basel III i1 credit
rating asilusgdu investment
grade uazatluszuuuag
organized market wiatiauLvin

6.6 DW i issuer rating agjlu
586U investment grade6.7
wiha infra wSawue property
Aail

6.7.1 wiha infra wsaniia
property Miaansiaudtaualy
nszauttanaudnnSwas Uil
Kavnuiinliluas SET wianav
aaALauanIANTWE
evdszine (we'luisandanuae

4.2.3.9 ua.

4.3 wuaaluldssna
ne

4.4 4 credit rating atjTu
5¥6U investment grade

4.5 lunseliunsians
nifinuaiuiissnil

> 397 Ju duuaiun
AINU siavdungiieu
waaatluszuuuag
regulated market

nywerdudot

5.1 anasnuian
nedinudaanalunseanu
Aa M aNIANTWIRUTUE
aoNuTlua SET (w6
lisyudeesiansnuiisaan
AINFTALIENINY
gciunisualutignans
vinlvifinsuinaaunisiiluy
nanniwedaaalu SET)

5.2 msjmfgmyﬁaanimﬂ
usEFnnInavdiulineu
aguanelneg deviuaas
viEndenandamnalu
Az UaENIANTWE
sfvsusasnuinlduas
SET (usilaisandeudni
agssudveiunisunly
wananavih luifinisiin
aauvuaanannnsdany
Tu SET)

5.3 viulagluszuite IPO
Wansaaneifiaudaua
mu 5.1

HufuliAudasdod
udweanle

ATFININ

(1) 15% w3a

(2) A niTnuasniwea ui
aynulu benchmark + 5%
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UUEUA:
Jaqiscaea
AsLLA 1

ﬁanmaﬁqgiszwhaml,ﬁums
ufluugnaravinlufinsiin
aaunihadinaNaanaNATia
aalu SET wialuaaiadauia
naNNIWERIUTTLINA)

6.7.2 wiha infra wsawihe
property Maglusynine IPO 1Wa
Asaansiiinudiaznaain 6.7.1
6.8 f5nsINAVE NAdyand
credit rating aglusedu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | wiwd&uduuanwmilanaiszuluy | Wihu 5%
2ia 1 - 2ia 6 (SIP)

winenug : &ndunisasnulu derivatives on organized exchange ‘Liflsiafinuua
tAendu (single entity limit) uavq&auan

5.4 anasTifiansae
ATUGIUGAV

5.4.1 fluss&1s Basel
II1

5.4.2 i credit rating agjTu
5¥6U investment grade

5.4.3 Hlupnansifiansay
atinvlnatitanile aail

5.4.3.1 ¢jaanlluud¥van
neideulu SET

5.4.3.2 tjaaniinsiilauwe
dayaflumsialdieed
Naagtaaamunuy filing

5.4.3.3 lunsdldduas
ssnfimuuaiudisenil
< 397 Ju duuweiunasnu
wayli'laidaneaiyaiu
5.4.3.1 »3a 5.4.3.2 §fi
AMITYANUAUANRTT
sananeadiluyanadeil
5.4.3.3.1 usmamuza
42.3.1- 4.2.39

5.4.3.3.2 &anunsdu
syuInvlsyinandssing
nailugundn

5.4.3.3.3 aaiunisdu
AUssinANIdnraLy
vinuaddnAuyARRAINLD
54.3.3.1-54.3.3.2

5.4.4 lunsaldduamansi
fmuuaiuiseni

> 397 u fuuaiunasmu
savdiungdauniaag Tu
s¥uuuav regulated
market

15




5.5 DW 9l issuer rating
atilusydu investment
grade

o o

{i credit rating atluszau
investment grade

5.6.1 reverse repo
5.6.2 OTC derivatives

5.7 v infra 3anuaa

'
oo o

property Miflans ey
ATUEIU Aoll

5.7.1 aanudaudas
waaagluszunine IPO
Lﬁanwsammtﬂpwfa
aalunszaudaue
NANVSWEHRIUTURRINY
M lduas SET (ueilai
Pufomiiadenaniiag
ssuieiiunasunly
waianavinlyfinsifn
aaunllacvnaIaaNn
annAsdaunalu SET)

5.7.2 dluwihauag
naINUNlulafianeay
AszanansaInuly
AansTAsaaofugIu
aFIMBUNIWE WIaRNE
A3t uILsiNgel
(diversified fund) anu
wuIMNeEineY
AUYATINATT N.R.6.

AnuUR

5.6 g5nssudeil Nadeuan
ilse
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6 | wiha infra wsamie
property 2adnadnund
ANBULNITINANTAINUY
TuAansTasedsgiugIu
ARIMITUNIWE WIa’NnE
A3t uILEIiNTEl
(diversified fund) e
L Ngtneu
ALYATINANT N.R.6.
Anua wasidneaeau
5.7.1

wie infra Lddnfm
ans1&IU

e property livAu
20%

7 | n¥wdduduuanwmiiaannii
seylulia 1 - 2a 6 (SIP)

saAuluAu 5%

winawe :lunsdiiilunswddudod LifiiadivuaiAadu single
entity limit aavfFurn faanaasviaadag wauansel
1. Surdhnniassd@swiguwvindudatianisafivouuas MF

2. derivatives on organized exchange

guil 2 : danFIunTaInuiAIaamuaauAanis (group limit)

il 2 : daFIunTRINUTIAIIIAAINARNARNTT (group

wnee @ usunisasnulu derivatives on organized exchange “Liifiziafinviua
LAY group limit 2avaReyean

limit)*
2ia sztnnnswedu dns1872u (% wav NAV) 2ia Usztnnnsnedu da51872u (% uav NAV)
1 | msaanulunindduuasudsvna | LBidudanladasvideded uaius 1| msaonulunindduaad | Lildudanladasmde dotl
uigniatlunguaanisida’du | daslaazgenin usgnnausEnadlu | ualusdnninazganin
wianstinfluadeuanlugsnssuy ARUAINITLA LI AUNTA
Q. nuw Uv“’ 1 ’ o 5 ' 13 [ 1 o 3
NATEUAULTENAINE (1) 25% wsa Arstdntlugdayaulu (1) 25% wea
(2) dnwtinzasnsnggunasnulu §INTIUNWIATEIUAY | (2) thmiTnuasniwea&uil
benchmark + 10% LIBENEINKATI

a9nulu benchmark +
10%

g
a

*panee: unsaiduniwddudotl Lifidadvuaiieidu group

limit

1. WBushnudaanaswiauwinlduriafianisaifiveuaas MF
2. derivatives on organized exchange

17
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UUEUA:
Jaqiscaea
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guil 3 : danadrunsainuiamIamulssanniweg&y (product limit)

(product limit)**

guii 3 : dandHun1saInuRAIIMMINLTTLANNINERY

2ia

sznnnsweidu

dns182u (% aas NAV)

2ia sztannswedu dn51872u (% a9 NAV)
1 | Surdhandaanasiiauvindu - nadsziananduliiiu 45%
#1n B/E w3a P/N Nlduananiu waalusauiliiayd (wialusau
nguunelne (lusrudesnanlu angnadnus nsunasnundang
fvUsEnAuasfifuAnafINE?) Tasens < 11)
Hukjaan §&9ane wiaadayan
ﬁ\‘lﬁ o v 9 _va o
. . aa - dasdvsululdAunasnun
1.1 sunaswiadatun1sWEund " o
ey anglAsvNITuIaaadyan
AYUINELANEIAAVTU “ o &
AdLrida < 6 Liau Neilllanny
1.2 sw. AINUNTa1EMITATINITUSTD
1.3 . angvivdeuan = 11
1.4 ua.
1.5 uss¥vneaiasasduidiaiag
ande
(Lisrudadudnniansans
wiguvinkduraniingUsssd
tNanTeILiuIIULAINDINY LR
ninddunnasnulesulau
ATsUENBINANNARYUIAN
reverse repo waa securities
lending »3a derivatives)
2 | niwd&udodl nniszansindu

2.1 B/E P/N fifidaulavinuildau
flausinasnuleaafiun1siuiinigiu
Tauanszansasluasaslaau
BAsnguanadiviue viad
Waulalvinasnuanusaznadus
aana&s L6

aiiu 25%

1

WunnnIansans
Wiguwinwuen B/E
wia P/N fifunnanu
aguangng (laisuée
g luevdszinduag
fifynranvna) luy
aan & wia
Adeueun odl

1.1 suasulasaniiu
nsLiunifingvane
wsiadedu

1.2 sw.

1.3 9.

1.4 ua.

1.5 ussEnaaIaTag
Audariatandn
(Laisyudanswedui MF
1aFulaunssudnaun
NNAFEYYIAU reverse
repo %aa securities
lending »3a
derivatives)

- AU LAY 45% ads
lusaufhfeydiuusiiu MF
niaglasems < 11
RAIANTAUDNENDINU

- dasnaveulilddy MF
MiagnadnuadLnla < 6
hau vivil w1y MF A
anglasenis > 11

n¥weaudodl

2.1 B/E P/N Aifiidaula
WntdRausiaus MF 16
gtfiunsiifinnssuiau
a&niizansasluasasle

syAuluAu 25%

18




Basiiualuv

s1Haztdan1ASINISLAN

P A
s1gaztdaninsynisnaatnlas

UUEUA:
Jaqiscaea
AsLLA 1

2.2 WuNAnIaaI s uLYinggy
fhanfiszaziiainisHhauiu 12
wHau

2.3 total SIP @ uaia 5 vavaudl

reverse repo

iAu 25%

securities lending

iAu 25%

asd1369il (total SIP)

5.1 as&svibildaangidauiy
nanniwedgaunaly SET wazlu
ARAdaT anANNIWEEILUTELNA

5.2 asasiililadamaadiy
nsveudam andnniwesnyus
aanuialduag SET uarzadnaia
damandnnindendsana

5.3 anasnidaznalunszaiuda
nandnnindsvusanuiialy
doatseninoualuiaaravinlud
AN UATIRITAIARIAANANA
asdaanalu SET wialunaiada
AMLNIANFNE R UTEINA

5.4 amansuil asansAendiaonu
AN W3ans a5 Basel III 71360
atTuseuuuas organized market
wialeautvin we'lisin B/E uay
P/N

nadsztansiudu
TaivAu 15%

AuIENTIAng Ve
Anua wiafidaulalu
MF gunsaanadusaan
ATRT L6

2.2 W¥udnnianas
Winuvin§usdnid
szazaNnsiAtiu 12
Lhau

2.3 total SIP mnuia 6
aavduil
(dafilaildfunisainu
wadnadnusIuile uag
nasnu buy & hold
aynulu B/E P/N SN
WurnnIans s
Winuwindusn Afane
Tiduargnadinu ia
saunITaINUAaIMF
waadinsasnulu
derivatives tialy
nindfudvnaidiang
fanndadiuang
NavNU)

reverse repo

1Au 25%

securities lending

13LAu 25%

derivatives dofi

6.1 hedging limit :
N5L2ANYiNgINTTU
derivatives 7
Yagiszavdiianns

LiAuyaraNudaiiac

asEnsTifiauiuAIN
dadiandInsasuay
Haanas&ITNeININNA
fusaasnule (non-
investment grade /
unrated)

1Au 20%
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UUEUA:
Jaqiscaea
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RAANULR

6.2 non-hedging
limit : n15wainvin
§3n55U derivatives
Adldiianisan
AN

global exposure limit

OTC derivatives limit

6.2.1 asainasnu'lid
nsaINuLuutuAaY

A4, net  exposure
Ainannisaanuly
derivatives Taasiag
TaitAu 20% wav NAV

6.2.2 nsginadnudi
ATaINULLUTUDY
A1A® net exposure
AAanmsaInuly
derivatives Taayann
ANULREMNEFIRG
(value-at-risk : VaR)
wavnasnusadily
il

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
i 2a9 VaR uav
benchmark

TaitAu 20% wav NAV
(LildAunisasnuua
nasnu doil)

(1) nasnusnuila

(2) nasnu buy & hold
(3) nanuin1suswIs
Fansialailuiianu

W egauaNINARaY
iy lddnlviidannay
Auadeyantunisa
sruzuasdayanlann
ULAUTIAELATITU
(fair value)

asd13694 (total SIP)

6.1 niwdIuaua 7 Tu
fun 1: danauns
RINUAFIAUKaaN
nintdIunsaadyan
(single entity limit)

6.2 #351&15 non-
investment grade /
unrated wei'liinaudons
g19udl asasAsuiiAionu
Ann Wiansa1s Basel III
nfidnazasuaIu sl
6.2.1 fidnwaizau 5.4.3
uag 5.4.4 uavda 5 vav
fun 1 denauns
RINUAFIAUKaanN
nintdIunsaadeyan
(single entity limit)

6.2.2 i credit rating agj
usedusinnIT investment
grade w3a'laid credit
rating

saAulutAY 15%

derivatives &l

7.1 asan
1NE5N554
derivatives 7
fiTnguszaoa
Wianisan
ALY

(hedging)

BitAuyaaanudagiifag

7.2 a1suan

global exposure limit

1Ng5N55U

7.2.1 asdl MF Lifindsadnuuuy

derivatives 7 | ffuafau’
filduiians

i1 net exposure ALARINAITAINY
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KUK : "NITRINY
wuuuAau”
RUEAININ AT
aonuludygndauna
Smiidnagng
wuuguaau
(complex strategic
investment) »3a a3
aonuludyandaus
MmNy
dfuaiau (exotic
derivatives)

»31&13 Non-investment grade / Unrated R
7iatlusyuuuag organized market uag'li'le’
atluszuunag organized market #3a
winunvinluzia 5.4 siae

litAu 20%

nAavNuINagIMIFUNINE / REITS

itAn 20%

wihe CIS Adadeduaunguunaine

(Teaniine CIS dvnanasiiulaunagananaag
Aunainusiu uagbivinlianuiavua
naInuNullsuwlasldatinefitasg1dey)

LA fdedns&iu

aaANuLey | Tu derivatives Taasiadliiiu 20%

(non-hedging | aad NAV

limit -
7.2.2 asdi MF finsasnuuuudueiau?
i1fa net exposure ALAAINAITRINY
1u derivatives TaayaaANuLEaMa
gu&a (value-at-risk : VaR) uagy MF
siagiflugotl
(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 w1 a9 VaR
aay benchmark
wNeLue : “ATaIuLLUtudan”
wnaauI nMsanuluduandana
SmihAinagnsuuuduaiay
(complex strategic investment) #3a
nmsasnuludeandazoaremindd
A ugiuaiau (exotic derivatives)

8 | navnusuagIMIuUNIwe / 1Au 20%
REITs
9 | wide CIS Adadeduaunguung | ‘WdiAadasau

1na (Teaunine CIS aunanacd

ulanaganAaaIAUNINUTIN

waglivinlauidaouasnasnu

Huldsunilaslilasineg

S HERTERT)]

 mnee @ dndunisasnulududhnuiansdsiviauvinbuy
Wnanisaiiueunagnasnulufidadivuaiieddu product
limit

L2 sypazidanuadnisaiuias WiRasanauvdninaeiigitnou
UsgniadIviua
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(concentration limit)

Uil 4 : SandHrumsasnuidnaauauisiuldsiudaluianisiamu

guii 4 : Sandrunsasnuidmmamuauisulagiudaly

Aan1sMadnu (concentration limit)

2ia sztannswedu dna51872u (% 2av NAV)

1 | vuzasusEnnaela | nanasnusinduaalsnisinnisuag uaa. 51

sanile tiendusasfiituiuiurasusgnsiudu < 25%
22931 udndaanifuariovuauasusiniiu
(Witfusyuniséiaviuuasnasnuneing)

2 | il anansae | bidu 1 lu 3 aasyaAviidusiu (total
wilAonu asans liability) zavsfaansatu (e udiidlauwealiluoy
Basel III wazdnn NSLURFA)
aavaanalane | winewme: yaaAnidusiu (total liability) 1ailu
nily fusiusaa1siduiiaisat sralasualonia
(Limudeanansuil | Arldanedredne wazniiduzasduiniaiu
Aes5ine g daeAuusEn vy WSugfiuainfanisi
vwiaanasuiinnatg | \Aendaedu usu
fUsELING)

3 | wida CIS aav ity 25% wagitwiuniiea CIS Wonuauag
nasnulanasnuuile | MF w3anasmu CIS svdseind Aaanwidesiu

uua lafuanuiudauanndiineiu n.a.6.
Taasaoiumiie CIS was  nasnuiidndedu
mindauadn wavdinisiauaanasasainulu
2907319

4 | v infra wav "aitAY 25% waddnuiuniie infra Wouuauag
nasnulanasnumi | nasnu infra Maanwizaiiu

5 | wiha property 2a9 | ity 25% wadinuiuniiae property iIuue
nasnulanasnumile | uasnasnu property Aaanuminaiiu

gia | Usztnnnswedu dn3187u (% a9 NAV)
1 | uaasuadnnale | na MF suduaalsnisinnisuasg
saudle URA. Nadefusasiinuuiuuag
13ENINAU < 25% wasduiu
&ndaandaaiovuauasuisniiu
(ldvusrunisdaviuuagnainu
Nefn)
2 | enaaudl amans | Bidu 1 u 3 zauadmidunie

Aonfifonu asans
Basel III uazdAnn
2adifaansalane
nily
(Linudeasansvi
andglng
wiaaanswil
AAd5EUTTINA)

A15w3u (financial liability)! wagsf
aanaan ety auidlawely
Tusunmsduduiusaussaziian
feydadge Taalaulviiusiuyas

v
S oo

nilgudenanvasdminiainu
Wenaaedukaan iy W@udfinain
AansiiAeaaadu (usiu

Wil nsedlfigaanasanslid
nildumoenisidumuiitiauelily
JuMTR¥udIMSusauss ez Ty
adn’ Wilddasauludu 1 u 3
2AVYAAINITAANUALLRUDUILAT
sseutafivasgaansaiuiune
A%e Liuuslunsdliigaananans'le
fnstiuuuy filing Tudnweaziily
159015 (bond issuance program)
Tidasanflusatasens

2.2 Wnsdiinasnuasnuluanans
aurafilamiuasasiaanivi
waedl credit rating aglusedusn
A7 investment grade wia'lid
credit rating TWuaa.aonuLia
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nasnuaalsniIsinnlsuasg
ua.nadefduInduliiu 1 Tu
3 2a9yaAINITRANLAYLRUAULAT
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