asvasdasualaniniduiasenisinnisnasnuaialeanisusinsaasusinianis

i‘lanaomu
nasnuilalnawdiadasasviiaaiaiialnt (SCBEMBOND) navnuttlalnawadizd Tnavaa uaus (SCBGLOB)
UG
Basitualue snuavidanlnsinisiau snaavidanlasenisiuaunlay Yaailszaoa
AsuAlac
dArddaanu / WGy . . wlalvindlul
fieny Aadunadwvitiasnisasnuaasnasnuivailssnaunsadunadiauay aNsend
ANUMINgAadAta Tudvddnrividsngluimidalssianuasdnngiu AOLENITUANT
Asasnulunannswe AAuAIIaNY
, — . — 7 1u.55/2559
UssLanuay UssLanuasanninduwianiwgiudu wiansmieankalaaifaun | Ussianzasnannindunianingfgudu wransvinnannalaaisdunay LAY N,
wanniwguia | azasvululsuna : aunululssing : 14/2560 329
mf’wﬁauﬁu uiEndanisazasnuniaudinidssladdianizarnnuanning | BsEnIanisazasnundawsdiomilsylamiawizanuanning niwd&udu | nsanuuay
wanmamean | yiwdguau wiavnanwalagifduatreleatihoniloviavaluadng | iamnannalaaidauatnlaatronilovianaiaatiranunilsena naInu
HATAEIBAUN | GayddsznidaaiznssuAs n.a.0. wialsznrAd1dnenu | AaeAsINNIs A.8.6. WialszmARTNUAMEATIUNT A.R.6. ATRUG
AWRAINU AMZNSIUATT A.A.60. Anuadeaalilil uudlunsdiiinaznssunis

N.8.0.15a8 10N 1uAMZNTINATT N.8.0. I uiudaunsad
dsgardualandatiutfudssianniadnralsaaIna nNIwenda

'
aoa

nindduniansminannalnaiaa

duii 1 Ussinnuaraaauifuasasansmenisiduni'il
1. Usstanuavasans lea

1.1 easnasud

1.1.1 Nusiims

1.1.2 fdundd

1.1.3 vuqd (Lisuviuduilasanin unauWus wasas&1s Basel
I11)

1.1.4
1.1.5
1.1.6
1.1.7
Yur

1.1.8

B/E
P/N
luddyuandnaiasdaiug

'
ool

lunaasanilunailssTaming underlying tluWusiinsuia

AR Tuilaunfianrazvinuadtfenduasasuiionn 1.2.1 -

gasialdl uuslunsdiiaaiznssunis A.8.0. 13 a1 TNIUAMZNTINNTS
n.8.6. Wanuwiuraunsailszndwnlavbatminidulsannnsadneag

'
aga

AINFANTNENITANTNERUMIANITMINADANRLALITA

gl 1 Ussianuaraaauifiuadnsasmanisnduriail

1. dssianuavanans leud

1.1 ananswil

1.1.1 Wusiing

1.1.2 fdundo

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

1.1.5 P/N

1.1.6 ludAeyuanvdnaniasdaiug

1.1.7 luuaasdnalunailsylamivid underlying fuwusiasusaiurg

1.1.8 easuiiduifidnrazvinuadmduasaisitiony 1.2.1 - 1.2.7
MU EITAIIUAMUENTINATT A.Q.6. ANUALRNLGN

1.2 anasfmiifonu (lisruesians Basel III)
1.3  @91&15 Basel III
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1.2.7 anuAaingIUAMENTTUAIS N.R.0.ATUUALANLAN
1.2 anasAiifenu (Linuasans Basel I11)

1.3 @s1&15 Basel III

1.4 dnn

2. aauifravaIsLasnantnailunIsaInu

m%‘wﬂ'ﬁuﬁn%ﬁmﬁﬂmsazmmsaamuiﬁmu 1. siavfinauaniifuag
ATIEITANURNLNLINIATUEIU Gl

2.1 ‘Lifigadvuaniadaulaivinlviasnuiinnseyaiuuinnia
yaaduasnuluasans

2.2 sunsawldausiale (sHudenseiniilu B/E P/N vifidauluvinu
wasufiausnasnulaaidunistvinisiulaudniisansasluas
g15laamuisnsinguuiadaivua wiafidaulalvnasnusuisa
AEAUNDANATIRTL6)

2.3 fiyaimduanasiuignianmsaunsadelaiiatimm
sznaunsiarsandadulaasnuldaiivsinagua wazidayasan
maumauuamnmﬁssu TaadayadIna1IAaIa19aINAUNAIaNAT
\Hagalddedavinanundnimnsduiiuideausulussduanna

1.4 dnn
2. aaauifinasnsdsuarnantnaeilunisanu

mswn&umnmmammsaummsaaamu"l,ﬂmu 1. maammaunﬁmaomwms
mnuamnmmmmnmu mou

2.1 ‘Lifiradvuaniadaulaivinlvigasnuiiaissyaiiuinnninyasdu
anuluasans

2.2 susawldsufiale (saudensdiviilu B/E P/N vddaulavinul&au
uaLu;mmmu”tmmLuumsluumssu'iauﬁwﬁLsﬂnsaolumﬁmﬂmmmﬁms
mngumun‘mum wsanLoau”lm‘mnaamua'lmmmmuwaanmswms“l,m”)

2.3 fidayaifmAuns1&si uas. mmsmmm“l,mLwammﬂsunanms
Asandadulaaenuldatiediiaua u,a.,umauaswmmaumauuam
8AEI5U ‘ImﬂwauamnmmaaawaomnwawauamL?jana”l,m.ioamm
mu‘mammmsaul,ﬂumuausn’i,usumumna

2.4 unsdiilunisasnulu B/E w3a P/N flaanasansdenaniiiaingg
1iln1sd1 B/E wsa P/N mnmma\mmssnanamasusaoimuuﬂﬂamu
2.4.1 0. 9. ¥i3a UA. AIUAYUNIEINEILFIAARANTUNITLIY

2.4.2 suATaaN&U

2.4.3 ﬁmmsajmsmms'\zﬁ

2.4.4 suastianIsLNBATLRYENATAIATIAN AT

2.4.5 ﬁmmsﬁ@uﬁamﬁwumnmoLLawumﬂamLmﬂszmﬁ“Lml
2.4.6 suastianissvaanuazinnuslsyinalne

2.4.7 sumsagaiuunvlsunalng

2.4.8 d&andunisiiusivissindnidanwrazvinuadtd e AuTudInau
2.4.1-24.7

woil msa’nausamssnsaomnmmaoLﬂumsmmmamssmaoNmznu
mawaanm Wedtmusudenanide (d1) mm/lsun”l,ﬂu B/E w%a P/N
Fel

guii 2 : nindduilszianmihe CIS
nsdllumiiainisaanaganalaodunguanaine
savfinauantifuasndninaailunnsaonudod

1. fiaamuiduaziuldenmadninailunsasuidudedy
AdainuadInsuad@Tnnswur ldlugiun 1 94a 2.1 - 2.3

2. lunsaiilunsasnulumia CIS nasnusudegnasnu (invested
MF) siasiulaunamsasnudell (Lilddunsasnulumia CIS uag
NINUNIUNAIATNRINUTUNAIAILYIY)

gl 2 niwddulssanmiie CIS
nsdlflumiiafinisaanaganaladodungvangine
savfinauantifuasudninatailunnsasnudoi

1. fiqasuifuaziuldamdninasilunsamuidudadudanivus
gnfuanarsmunaduiludlugiun 1 242 2.1 - 2.3

2. lunsdiflunisasnulumiag CIS uas MF MF dsnamsasfiulawnans
avnuavil (Lilddunisasnuluniia CIS aasnasnusiunasnasnulu
NaYAILYI)




Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

2.1 fimsasnulunsnddudaiulszianuazufiiaidiodun MF
(investing fund) &usaasnuls’

va ol

2.2 finsasnulunswdduiialadidamuiaaniudagiu (pro rata)
ud lsinatiuliauvdninaad single entity limit 2as MF
(investing fund) tiu

2.3 finsasnulunswddudialdizauiaaudagiu (pro rata)
udlenatduluaundninaad product limit S usuniwdguiiilu
SIP wad MF (investing fund) 1iu

2.4 fimsaonulu derivatives Adluldanaumndninauad global
exposure limit was MF (investing fund) fiu

3. nszﬁﬁnamuﬁwamu (investing fund) Wunasnunuilaeas
AaINUINGIgnaINu (invested MF) savlildnasnunuilainas

2.1 fimsasnuluninddudaiulszinnuazuiiaidedsui nasnuaiuise
aanu'le

2.2 finsasnulunswdfudialdiddwiamudagiu (pro rata) ua?
Tanatduldaunanineaat single entity limit uas nasnuilu

2.3 fnsasmnuluniwdfudialdigawiamudagiu (pro rata) ua?
lanaduldenundninaiad product limit dwsuniweaduiiu SIP uas
2a9INaINUlYU

2.4 dimsasnulu derivatives Adluldauvidnineai global exposure
limit wasnasnuiy

3. lunsdifinasnunuflawmasllasulumite CIS uas MF MF denam
siavlildnasnunudainas

fuii 5 : ganssudlszianmstviiundnniwe (securities lending)

savtiluldaundninaailunisasnudod

1. adauan m"aoﬁcsjstycy'\ﬁns’hﬂvri’ion‘]uc{”tm%”u‘luaumm‘lﬁﬂsznan

5313 SBLIaalunsdlngdyandunanaszvinnislugiussununacsy

fin WansadiuyeradeiinaruisalsenaugsAandasfiuAanisle

aunguuelne

1.1 ¢le5uluauaailssnaugsia SBL

1.2 sidn.

1.3 nasnuiuw

1.4 suiasianiminiduaznissdvaanumsilseinalng

1.5 sw.

1.6 wuy.

1.7 ua.

1.8 w3¥wnilsziudia

1.9 Non-retail PF

1.10 nasnuinwmiiatinugisuns

1.11 fduanaduamuidiinouivuaiuby

2. ndNNIWET Wity m"amﬂuuﬁnw?wﬂﬁagi‘lusznn%uﬂmué’nm%’wﬁ

wavAuLdSuENANAANTWE wiandnaning sun. vinmihduue
ghaunannIwe

gl 5 : ssnssudseannistvifiundnniwe (securities lending)
saoluldaundninaurilunisaanudod

1. adauan m“agﬁvjﬁzyapﬁm’hwﬁaLﬂusf’tr’ﬁninaucym“lﬁﬂs:manﬁsﬁa
SBLIaalunsdliagdayandunannssvinnslugiusdiunuuavniiu wiusag

o

dluyaeadeiiiaiuisalsenavgsAavisasiiudanisidaunguuneging
1.1 ¢'le5uTuauanndsznaugsaa SBL

1.2 sidn.

1.3 nasufiuy

1.4 suasianininiuaznsavaanunalssnaine

1.5 aw.

1.6 9.

1.7 ua.

1.8 us¥wniszAudiia

1.9 naINURIULAARTITIYAAINTNERURaIHRINULARTSIEdILE 1 a1u
unduly

1.10 AasnuiuiiatinulinswAs

1.11 fidyaradumuiditnouiuatiudu

2. nanMIWEA W r;\”aol,ﬂuué“nm%wﬂy"iar;j’tusznu%’mljnma”nm%wﬂmm
gudfusananning wianaaniwdy sun. vinwindduuransidau
NINNINE
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3. Msnavsaifuandnisydu uaa. sasafiunisaad

3.1 mLﬁums‘tﬁﬁmsﬂw‘%aL‘%unuﬁnﬂszﬁu@mjﬁuLﬁ'atﬂuﬂszﬁu
AstuBinndnning Taasagiilundnilsydusoll

3.1.1 Jusa

3.1.2 an&1sansdging

3.1.3 B/E P/N 1instdusn Ann mauunsumau 7 5W. 9. wda
ﬁmmsmnngumuLawvamm‘uu Hufinnseniu

3.1.4 B/E w%a P/N 1 TSFC iflujaan Mfidivuaiuldiuaiudr’li
vy 270 Susiuwstuaandiuaziudidedvualadidudianisan
viauialeiu

3.1.5 B/E P/N w3afnn ﬁﬁam"tmnu 90 Jutiuusiuviaan dd
credit ratlng atnolmatrondledodl

3.1.5.1 {iissue rating wi3a issuer rating agluduuusn Taansdif
\lu issuer rating siauiilu credit rating Aleunannsina credit
rating szazfusiae

3.1.5.2 {i guarantor rating atludueu investment grade

S aa

3.1.6 as&19uilndl credit rating atTusdusu investment grade

3.1.7 wilsdamszAun sw. dugaanviunnasnuiiaduilsedu
AMsAundnnindlyanasnu

3.1.8 vuaansidaulu SET Aifiadaagludud SET50 ot u
nsdivinasnulifiulauanisaamnuluaasnu nagnuassy
naniszAusunalaile

3.1.9 wiaasnuuay MMF

3.2 mLuums‘mnaamunnssuamw-samamsawanﬂsunumu

aaa

3.1 mgmtuums‘lmmﬁauma”uwam UIENARNTRINTOTIAY
dszniitarannuanilszAusena N laiaawau

3.3 wuthudndszduau 3.1 Minasnuiinssudnalllauvdaana
siansarinllbisnusatvduaunandssAutiule uueiiuns
fledudsenilanutannaslugsnssunsTiiinvanniwe futav

3.4 sseyamudniszAu o &uu > 100% wasyafInannIWeT
Tty

3.5 Iunsaiﬁuﬁnﬂgzﬁutﬂm@uam Tiihduaadnanldasnuiag
Wurlunswedduaoil

3.5.1 Jurnly sw. wiasuasifingrinaawiziadoduy

3. Msnanasunndnisedy uaa. dassiunisdeil

3.1 mLﬁums‘lﬁﬁmsawu%aL‘%ﬂnuﬁnﬂgzﬁummjﬁmﬁ'mﬂuﬂszﬁums
Mitinndanniwg Taasaailundnilsziudeil

3.1.1 Wudae

3.1.2 anasnmadging

3.1.3 B/EP/N nmwumn fAnn nIarunsze azdu 7 5W. U9, UEasUIAIST
un:,mmmaww"ammmu Husfinseniu

3.1.4 B/E wsa P/N 1 TSFC flugaan Afidviuaiuladiduaiudr iy
270 Yutiuusiuaandivasiudiifoiinualaiidudianiearunsaialel
AU

3.1.5 B/E P/N w3adnn a1 laitAu 90 Fusfuusuiaan defi credit
rating atnvlaatranfiogadl

3.1.5.1 fiissue rating waa issuer rating agluduauusn ‘imﬂnssﬁmﬂu
issuer rating siaaiilu credit rating A'lsiu1annnnsda credit rating szavdu

@l
3.1.5.2 4 guarantor rating atilududu investment grade

3.1.6 as@1swiliif credit rating aglududu investment grade

3.1.7 wile&amdsedud sw. Hugaanhiuanasnuiiailulszdunisdu
nannindlyuanasnu

3.1.8 vuaanuideulu SET  Afisedaadgludud SET50 woil lunsei
navnulifiutauransaanuluas1&1Inu nadnuazFunanilseiudvna
Tai'le

3.1.9 wihaaymuuay MMF

3.2 mLuums‘lunaomuunssuawﬁ'wsaﬂiauﬂsamanﬂsunumu 3.1 wsa

aaa

ffiunisTaaisdudeazfinaly vsEndansanaunsativduzisyniitanain
nanlszAusIna1I LA TaawaY

3.3 sihuimdndsedueu 3.1 Mnasnuiinssudnaliiaunsannasania
vililignusaivduaunandszAuiiule uueiluaisieduzissuiianu
dannaslugsnssunmsivliunanniwe dulag

3.4 sseyadmdnisedu o &utu > 100% vasyasudnniwevilvifiu
3.5 °lunszﬁ1ﬁu§nﬂszﬁutﬂm3uam Tiihuaasenanldasnuiaaiuiily
NIWERuGIl

3.5.1 WSuehnlu sw. wiasuimsifinguanaanie
3.5.2 tasdushnwia P/N doil

Incadu
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&

3.5.2 1finswdudnuia P/N suil

3.5.2.1 1insidusn wsa P/N 7 aw. we. vasuimsisinguana
wwzdaavduliluriniseniu
3.5.2.2 P/N TSFC dlugaan AdAvuaTuldiduaiudr’biviu

270 Sutiuusiuaand wasilugideivualdiduifanivaiunia
wia ety

3.5.2.3 P/N vifianelaitAiu 90 Jutfuusiiuiaan dofl credit rating
atinoudlvatnoladeil

3.5.2.3.1 i issue rating #3a issuer rating atlududuusn Tag
nseiviily issuer rating siasiilu credit rating Aldinannnsin
credit rating svaizdusae

3.5.2.3.2 i guarantor rating atlududu investment grade

3.5.3 asa1snndging

3.5.4 reverse repo &11suas&IIAATF N

4.  Fnwazuaraseadnuaddunn WldduanAidnrasuay
fszdrdguasdyaraindseaddrinoiuasznssunisiifuy
nannsnduaraaananniwedIineradadiiviuatAsIAuszuueiu

deyandunashiundansnduasndnilssdulugsnssunisiunag
Tdunanniwe

3.5.2.1 1asdurn wia P/N 7 8. u9. wdasurAsAinguuaaniy
Foavduiiluiniszeniu

3.5.2.2 P/N 7 TSFC \flugjaan Afirnuuaiulaiduaudalaiviu 270 Juiiy
usifuaane uasilugndedirualdiduifianivanuuiaiiialeaiiu
3.5.2.3 P/N fiflaaglivAu 90 Jutfuusfuiiaan defl credit rating a1
ntlvatvlndail

3.5.2.3.1 #iissue rating w3a issuer rating atlududuisn ’imﬂnsmmﬂu

issuer rating eiaviilu credit rating Alsu1a1nn1sda credit rating seevdu
FEl

3.5.2.3.2 {i guarantor rating atilududu investment grade

3.5.3 anaisnadging

3.5.4 reverse repo auiuasidsnasgine

4., dnvazuavarscardyuacdayar IWldduaAidnrasuay

fsvdrAuaddaananlsgaas1dnIuAULATTUATAIAUNINNTNELRY

o

aa1andnNIngIdIadad vuaiAsifussuuauduanfinuaslvfiu
nanninduaznanisedulugsnssunsunasivifiuvdnniwe

' | . . o s o &
fui 6 : §3n3sNUsvian derivatives aunanAainTaINUAIT
SCBEMBOMD

1. uszian underlying derivatives mnaamuavtmtﬂuﬂﬁmmﬂmmaa
fi underlying atinolaatinnilovisanaraatirosodi

1.1 fanuanildaudu

1.2 underlying AuanuiidiineuAMEnsTIANS N.8.6. AUUALRNLAN
SCBGLOB

1. dszuan underlying derivatives finasnuaziiniugdaan'ls

siasfl underlying athelaatinonilevdanaraatrodiofl
1.1 niwdguinasnuainsaaenu'le

1.2 daseaniis

1.3 dasuanldaudu

1.4 wa36in 120U credit rating wia credit event (flusiu
1.5 wnavd

' = . . o - o &
dui 6 : §3n33NUsvLAN derivatives aunanLAainTaINUAIT

SCBEMBOND

1. uszian underlying derivatives mnaamuavtmrﬂuﬂﬁmmﬂmmaau
underlying atinolaatinilovidanaraatirosodi

1.1 dauanildauduy
1.2 underlying 8uauiidineuAMENsTUANT N.8.6. AUUALRNLAN

SCBGLOB

1. usuvian underlying derivatives 1/maomuautmmuﬂﬁmmﬂﬂmaau
underlying atinolaatnoniovtanaraatafod

1.1 mswuaumnamummmamuim

1.2 danmane

1.3 danuanildaudu

1.4 a36in 120U credit rating w3a credit event 1flusiu
1.5 vavd
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1.6 dufinguiudrinadaa duiliduia dufindasdlsenauiu
&uAnrasiulsenu 1.1 - 1.5 w3a 1.7

1.7 underlying AuauaiTnuAMLNTINAIT N.R.0. AU
LNHLAN

nnnav

lunseii derivatives an9dafus1Aaas underlying 2inasiu swmm
dvdvdonansasilunailaaiuriasauas derivatives Wity
il s9Auase underlying uiilailaddudl vsa underlying iy
avAilsTnavuasduiidona sasduiaansuatnoniteanouay
Wane liatunsnaiase

2. Wavlansainu uaa.azdndiumsasnuly derivatives lssiaiia

2.1 asdl MF ‘a5z Wendunisasnulu derivatives uay underlying
2av derivatives Magasnuliatrtdaiaululasens

2.2 dlunsidugdeuanlu derivatives atnslnatinondogodi2.2.1
derivatives on organized exchange

2.2.2 OTC derivatives il

2.2.2.1 nsaiflu OTC derivatives Tudszina'lng saviigdayandnde
wilotflu sw. ﬁmmsvmngummawwuﬁmmmu funudamne
derivatives w3ati@n derivatives

23 unsdiviagsiasfinszrssuiidranisdonavduddia derlvatlves
auamao uentfusiaadunswe aumnaomummsaaamu”l,m viodl "L

val o

Fnamuasilugfidanssunauvizaiminndeuavduatufonn
3. udninauaiiandunsdl underlying (flugeufi (aw1z SCBGLOB)

unseiii derivatives i underlying (flugiafiau.... dufidenarisas
fdnwouy dodl

3.1 Lﬂuﬁﬁ'ﬁﬁﬁmsﬁmumiﬁmsmmzu”l,';”ar;ijoﬁ’mau Taadinsszy
wuavdayauay underlying wiatadusneqninunlalunisaiuion
uasfinisArwmadaidlviduiagiuainaliutuuissguaay
avAlsznavwavauil viell underlying  wiailadudunaisasiinig
waaulmeuannzaataatailuddseeg

3.2 flusuiiiifidnwazatrolaatronde dotl

3.2.1 mﬂﬁﬁﬁmsﬂsuammammwuowa Taenflueaid

= o

Snuazuily doil
3.2.1.1 ¢ufiiiage

Afidnwala

Usenavusasdifiinign < 20% wavtiiuiin

1.6 sufinaududiaadoed dudiduda dufiidasdlsznauilududnsa
Ausen 1.1 - 1.5 wsa 1.7
1.7 underlying umuiig1tinguAUEATINAIT A.R.6. AUUALRNLEN

nnnav

lunseiii derivatives d@1989fusnAa1uag underlying 21961Y IAE1989
genansadiiumaniagii (spot price) wiasiadyadamaalonin
(futures price) wihifu Wil sreaae underlying Auii'liladdudl wia
underlying Ailuasalsznavuasduiidonan saofuiaansuaing
R R NI TR R NI [T N P LT R NIRRT R Rl

2. Waulanmsasny uaa.avafiunisasnulu derivatives ‘lasaidia

2.1 nsdl MFlemvi?dl!Lfd]l endunsasnulu derivatives uay underlying uav
derivatives Mazasnuliaivdniauluiasenis

2.2 dunsuiniluaduanlu derivatives atnolaattonilododi2.2.1
derivatives on organized exchange

2.2.2 OTC derivatives il

2.2.2.1 nseiflu OTC derivatives Tuisuine'lne maouﬂammanmwua
vy sw. sunasiiinguinawngiadedu drunudane derivatives wia
¢{@A1 derivatives

2.3 ‘lunszﬁ‘.ﬁ'azﬁaaﬁmsﬁ'ﬁmﬁsﬁs;m'lsa'auanﬁuml,ﬁa derivatives &uga
av fueilusaiiluninggunnasnusnunsaaanule il lidnnasnuay

vl o

Lﬂuwuam'ﬁwuanmanuumaauanaumuunmu

3. ndnnaiisdunsd underlying \flugati (tawnz SCBGLOB)
Tunseiii derivatives i underlying fudufianu.... dufidenardcasd
anray sl

3.1 fludufiviinisArnuaignisaruralliadvdatau Taafinisse 1
uwnavtayazad underlying wiaiadasnogiiiunladlunisdiun uainig
arnaaailiidutlatiuaiuanuunzanuasasdlsynauuagaadl ot
underlying w3atladudonansasiinisiadaulmauaneaainattailuy
dasyvee

3.2 ludufiifisneazatiolaatnondds dodl
3.2.1 m.iﬁﬁﬁmsnsuawmam\uwmwa Taeniuguiivisian

wazladnualy

3.2.1.1 dufiviasFlsznavuusasaifiinin < 20% waninnitnienue
3.2.1.2 dudiiaveisenaudiladiniefinniin < 35% wagtininionua
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Wanua
3.2.1.2 dufifiavddsznavdiladniefiiwiin <
NINUR

°Lunszﬁ1’7in‘]ul"h]muannzmam Taaaddlsznauddusasfitiinin
LiAudennavualuy 3.2.1.1

AIRAITANAITATEAEEINTAA N 3.2.1.1 uay 3.2.1.2 Bidagin
avAsznaufiAentasAunasaniatinfuduunmaisan

3.2.2 mjﬁmuaaﬂﬂszzﬂanmumLﬂymamuwaannmamm%a
iTudy wiadludufisnanagansalsiudu

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Miduldeudaula
ATUGIU Aol

3.2.3.1 tlluguiiifiasddssnamiunsarsuiadyg1iinaonu
funsaanulalaansg

3.2.3.2 mammmwuaomumné&mu (pro rata) i@fiaunilen
naomuaomuiumswmsmaﬁmmmuimﬂmsoLLm"meaLﬂu"Lﬂmu
ndnunauad single entity limit zagnasnuiiu

3.3 Jdududilafuniswaun taadariuifianindadawasyin
wii'ldad1edaszann uaa.vieil windsingitaanfudenarndu
uiEnlutaianaguaa. uax. duaasdalviviasarsilasduainy
dAnuedanvnalselandatiofidss&nsaiwea

3.4 insuaasdadisuqatnesafianiulszinnnuvinnsriudans
MsLduatay v iuLuanITal

3.5 lunsdldilluduiinguiuarlaadaed dufidenarisasdruio
nncmnisatnynilvatrslanianaraadne aoll

3.5.1 ;naifaqiiu (spot  price) wiasnadeyaddauaalonin
(futures price) uasduA1nasfiauai

3.5.2 ﬁﬂﬁa’?umimﬁ’meﬁﬁmmmmnswmﬂaaﬂfuu%aﬁm Jeyaun
dfaaaaninuadur Tandausridudladuainils

3.5.3 snandgdaraaroniniaededudufidud taafaainiu
3.5.2

35% waviuiin

3.6 tunsdiiduduiiduia duiidonaisdasdiuiaiangle

LURIUDYRETIIAINATIEIUADIUUILIIUTIAANTURIUsELNA TN

W3aG1IUTUNA WIDAIWIAUAINTIAIRUAILAZUZNNIT LR, uaaIlW

Win'lai3gnsdr i auadWaiuduiidenanaunsaseviaudn,
Wula'leatmungau

tunsdiAdluldauanieaaia Taaadddsenaudrdudasfinnidn'lailiu
ans A vualu 3.2.1.1

ATsRAITAUIAITATEAaUINTAAIY 3.2.1.1 uay 3.2.1.2 Lidagiin
asAlsznauiAendasAunadniatiuduuimaisan

a o a

3.2.2 mjumnamﬂiznanmguumLﬂuvisammm”aonnmaoﬁm‘%aﬁ'\ﬂ’uﬁu
wialfluduiisnainasainiatindudu

3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Miuldaudaulaasudiu dotl
3.2.3.1 dluguiiifiasAlsenauiuasasusadugiinasnuaiuisa
NuUlataansd

3.2.3.2 dadmwmaduainuaudadiu (pro rata) @fiaunieiinasnu

aamu‘tumwmwsaammwuu‘imumsauaﬂﬂwaLﬂu"LﬂmuMananm single
entity limit waanamuuu

3.3 luduiiilasuniswau Taagariuifiauinidadawazvinnini e

at1vadTEAIN uaa. Wil mndsingiraantfudenarnduvs¥nluiaiaza
JURA. URA.NUusaITalMTiunasnsilasduanudaganivnalsyiadiiacing
fidszdnsarneae

3.4 finsuaasduiifugattvaaiiiasiulssinmniuvinnnsiiudaiiinng
LuatayatviuLianisal

3.5 ‘lunsmmLﬂumﬁunauauminﬂnmm aafigenaisasAIuIaNGINLS
atinnilvatvlavdanataatte Goil

3.5.1 s1ailaqiiu (spot price) wiasmanduandauaalroniin (futures
price) uav&uriinasaai

3.5.2 ﬁﬂuﬁﬁuﬂ"ﬂnﬂﬁmsﬁﬁmmmmns‘mmﬂawu (spot price) w3asian
fyandaunaareniin (futures price) 2asdurlnasaaidudladuainio

3.5.3 swawammw%amwmwuwmawaonumjuaum‘imnmmmu 3.5.2

3.6 unsdiifluduiiduia dudidenansdasarmalaaldunasaya
avdvaneuAaIMinaIuNtNseadlssndlnaniacvlsevng wia
AN TIA&UAILAzUSNST LRl udasliiiulaInIsn1sAwaaag

o o o

HWauaAfidenanausagzviaudaiiuiialaadoinungau

4, yannarinsialvifinwdduiuisswasaniszhssriinunnssniu
(cover rule)

URA. m"aoﬁ’m‘lu"ﬁm%’wﬂ‘.ﬁumaonaomuﬁﬁﬂmmwummmwmaao‘lummum
mewamamsmnaomumamao‘msmummamnaoma derivatives auam
av'linaaanai'laasnulu derivatives ffu uazifiuldausriineu
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4, yannarinsialvfinswedduni iaowasanisaiseniianunise
wWAWY (cover rule)

URKA. m"aﬁm’tu"ﬁm%wﬂauwaanawumuﬂmmwua“uamwmaao’tu
mmummewamamsvmnaamumamaomsvuummamnaoma
derivatives auaﬂaa”lnmaamumm"l,mmmu‘lu derivatives ifu wag
uldenuddiinouaaznssunis a.a.6. Avua

5. viannaueiininsgnsumsasnuniinadssaediiaanminuiag

Tunsdii uaa.asnulu derivatives 7 underlying Lilat&oidi ey
m%wuauma“ammwmammsaamulu derivatives gonatisagtiuly
MUARTAIIUAMEATIUATT N.A.6. ANUUA

6. udnnariAndusviunsasnuly OTC derivatives
WENIanseasialvfizannadlu OTC derivatives giafl

6.1 "Lu"ﬁjSTsuumné‘nv'hﬂyiﬁammml,l,ama"mamqﬁﬁﬁum@o derivatives
T ual. nsumniui 15 uaziugavinauasuaazifiau violl Tunsdin

Jussnandluiungarvinnsuas uaa. WWanauazLIIYac1LAaTY

maluiuvinnsdaly

6.2 ‘LunszﬁﬁLr“mms}mmiﬁaimanssmnsiaﬂmmao derivatives ating
fitadfgy Mafuandadranfisdmnauasuivyamigfassuuag
derivatives TyiusEnIans NI LU

6.3 Adeanandavilvausanliifinisategiug derivatives wia uaa.
Tavuale

7. nanunasiiuiugniuniseingluaduanlu credit derivatives

a oa

uaa. savUfideudauluded

7.1 meLﬂuﬂamm'ﬂu credit derivatives 1atamnzianisanau
WHeowinifu

7.2 vindluadyanlsdiang credit derivatives AidnwauzuagsnTsy
waiguiRaviugsnssuattvuilvadvla dofl

7.2.1 Credit Default Swap : Ao'leiun msmnao"tugwuvmjaﬂs”nu
mwmammumsmmmanmaan1|mmmmsa’lum?ms”uumu
obligation wavr{knWuaIU obligation i ‘immﬁmmmau‘lusmv
mnﬂﬂsvnummLamnmi“wnwum"maaﬁ'\ﬂaumwamnaoﬂa
ﬂsvnummmmmamm credit event mu‘lmﬂa”uwa“mmamnaosﬂa
ﬂsvnumwmﬁﬂ\msnmuummum (lunsal “Lmnm credit event
°uamnaaa“auam‘tuaumun‘mummnﬂnm) Wil i obhgatlon i
eansiaen (Single Name Credit Default Swap) waa obligation

ALEZNITUNTT N.R.6. ATUUA
5. udnnaritiudud i unsaInuiiing lssaeaiaanauLdn

Tunseii uaa.a9nulu derivatives 7 underlying lailai&odenAuniwe&un
a”ammwmammsaomum derivatives sanasagiuldaudsineu
AOLTATINNIT N.R.6. ATAUR

6. ndnnariiNdusIsun1sasnuluy OTC derivatives
wEnIanseasialvifizannaslu OTC derivatives 69fi
6.1 Wigdeyeundndevidednnauazuisyanadsssuuas derivatives T

A, NunATui 15 uagiugavirazasusazidau vieil lunsdiiiiudenan
Wutungavinmsuas uaa. dnauasudayamigdassunatuiuvinns
da'l

6.2 IunszﬁﬁLﬁmmmmsniﬁdqwanszmmias'mwao derivatives atinodi
HedAgy Diadgyaandhantlduauasudvyangfsssuuad derivatives
TWUsENIAMIN AU

6.3 Adeuanandenioauaanliinisaregiug derivatives iia uaa. sasua
16

7. ndnunarivinduswunseindluddaaniu credit derivatives

a va

uaa. savlfidamudaulugodd
7.1 uhnlluaeyanlu credit derivatives latawisiianisananudeatviniu

7.2 vindluadyaldianng credit derivatives AldnwazuagsnTsuviza
WigulAeAugsnssuattnilvaela auil

7.2.1 Credit Default Swap : d9'leiun m‘mnao‘lumuumjaﬂsunumwmam
mumsmmmLnﬂwa\annmmmmsa’tumsﬁwsvuumu obligation navs
nAWUGIU obligation i ‘imﬂﬂammmau‘lugmuwmﬂﬂsunumwmamu
msmnwumaumaommaumumamnaosﬁaﬁsunummmml,uamm credit
event wuimﬂa”uwa“lvmamnaoqjaﬂs“nummLammumuummum (‘Iuns i
TliAe credit event °uamnaoauauam‘tmumun‘mummuﬂnm) Woil Wi
obligation agfiaesIaATsLAad (Single Name Credit Default Swap) wsa
obllgat|on numuswmsmmuum‘mmnﬂﬂsvnummLamwummsmu
Watia credit event wunn obligation 51nms‘tmswumsuumﬂuswusn (First
to Default Swap) 'wsamamm credit event dusu obligation amslasanns
nilolunau obligation qjaa"umsms”swmnumww“‘lumumaoaumswuswuu
uwAtannadarasuitnuaiaiia credit event dufu obligation nasansiu
n&u (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'loiun nwsmnm’tugmw{eﬁvaﬂszﬁu
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fivanenansderimualianadssiuaudasfimindtnsswiiia
vim credit event dudu obligation swms‘lmmmmﬁoLﬂuﬁuttsn
(First to Default Swap) waaifiatfia credit event fiufu obligation
smanstanamsuiielunau obligation doags AssTIMAuRANIY
°lumuwaoau1nswmwuu usliannasazasuivuaialia credit
event fuAu obligation nnsanslunau (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnao’tumu”wﬁa
ﬂi"nummLaﬂwaoaumswma'\aaommmmnmsamaowaowamammu
AaglaFunndunsneda19de 'Imlmnﬂﬂsunummtamnmsywnwum
a“:nﬂwamafuLmuiuamsmomusaam'smaﬂmmmoaonnamsmanmu
auiazanadiu ua"mumamao (61d1) pavyaA L ATITHADIRUNIWE
a1989 Lwauannummwﬁaﬂ'sunummLaﬂoauiauwamammuuaw
fHurinduy (6741) aasyadgfassunasiunintda1dsiiiusang
UszAuAnuLday auninaztia credit event wiaasudnuaaN
(nsei'liiAm credit event)

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

7.3.1 finalafivaulaaunguung uaylidawiawteAunguanain
MENIANINELRTARANINNITNENIanYUINEEY

7.3.2 ”l,um.lamuummm‘luﬁmﬁﬁfimuﬂ“b”’tumﬁmmmuuma
z\?suzuvﬂamumwum credit derivatives fugnodoidaualy

7.3.3 hifidadmualinasnusavialdanudamalinnadeyan

mwmﬁuwaoﬁum%wﬂ'a"wﬁoﬁLﬁmznnmsamaomaowamammuﬁa%m%’nmn
Jumniweanoae TmumnﬂﬂswnummLamumsuwnwumauamwamammu‘lu
amswmmusaamsmaummmoa\mnamswmamnumumaumnaonu LL&uE’\iJu‘VI
anad (615) ayagAsTITnaaIRuUNIwEHa 1989 Wiauandunsiieda
ﬂsunummLauoauiauwamanme,l,aumumqumu (6131) wavyaALATITY
waRunineaodelidugnaisziuanudng auninazifa credit event
wiamsurivuadan (nsdilitia credit event)

7.3 sasliduanunassiumuiidivuatas International Swaps and
Derivatives Association (ISDA) maammmmgmaumummun\nuﬂausn
dofivannaoridanwosdod

7.3.1 finalafivaulaanunguang uazhidavdaugeiunguanaiiaa
NIMINELRTARAUINNINENIaNY UL AU

7.3.2 "Laiﬁw"arimumﬁﬁﬂu"ﬁmﬁﬁﬁmum“L’a“’Lummmmwuu“sa Jeuaundia
aaIININT credit derivatives fuanodoidaudalyl

7.3.3 ‘lWfidaivualnasnusasraldanudamaliung&aan

'
4 o

UTLLANAIURINNSNEUTANTNERUD YU UTan1TUInaAKNATABIEAUN

ARINuUlucslsEna :
uiFndanisazasnuniandrvnidseiaduianizannnannine

m%’wﬂauSu wiavmeanwalaaigduatnlnatvuilsndanaluadng
aruvidszArdAaMsnTINAIT N.a.0. wialdszndaidnou
ALENTIUATT A.R.6. Anuaavsa‘ldil tTunalunsdiianaynssunis
n.a.m.M%az&mfnon;ﬂmznssums n.a.6. WWauiunaunsad
dsgardualandatiuifulssianviadnraizuasnadnninegnda

aoa

niwddunianisnnannalauisau

Wil nMsaenuluanasusadayanlusiolsang asEsWIadaN
denansasiduanaviaiiunisvindyanludssmanivianu
Arduguasiundannintuazaaianannineiilugudnanioyuas

'
d 4 o

UTLLANURINRANIWEUIANTWERUAU BTan1TVIRaNNRTABTIEAUNAY

aanuluevlssine :
UIENIRAITATRINUNIALAIIMUTE LMW T ANANNTNE NFWeRuaY

‘vi"sammanwaimﬂﬁ%ﬁuama‘lmashwfiw"sammﬂathomm/”iﬂssmﬁ
AMZNTINAIT N.Q.0. WialszniAdITnITuAMLNTINAIT A.R.6. ATNUA
susa’ldil uualunsginaaznssunis n.a.a.wsad1TnouAMEATINANS
n.8.6. TWanuwingauudafidseardualavsamiufndssianisadneog

aoa

yagndnnFwguianinddunianisneannalaeisau

Woil Asasnuluasiasuladayqrtudivlssing ansrsudadaya
G‘\”ansh‘m”am,auamr;m%an‘Jums*vhzii”mmﬂuﬂsumﬂﬂﬁuﬂ:umumﬁnmm
muvianmswuuammwanmswﬂmﬂuamﬁnmumwao I0SCO w3ai
asdaanalunaiadaznandnnswdenvlsemaniduaundnuas WFE wia
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I0SCO M’%aﬁﬁmsﬁamﬂ"tummWﬁamwﬁnmiwﬂmaﬂszmﬁﬁn‘Ju
&udnuad WFE wiadluasiasuasus¥nindnaviaziduaualy
GMS

dui 1 Ussianuaraaauifuadnsansmenisiduri'il
1. Ussianuavanasandissineg leua

1.1 anasuilsielsana

1.1.1 Ausiins

1.1.2 dndundo

1.1.3 Yud (lisruududasanin vuday
II1)

1.1.4 B/E

1.1.5 P/N

1.1.6 luddeyuanvdnanasdaviug

'
ool

1.1.7 luusasdnadlunadselaming underlying (fuiusiinsusa
wua

1.1.8 mswmsuuaumuam:rm.,muaommnums‘nmmumu 1.2.1-
1.2.7 euisdtinouAmenssAIs A.8.6. A NUALRNLEY

1.2 anasAviifenueedsung (lisruesans Basel III)

1.3  @91&19 Basel III envilssina

1.4 dAnn envdseind

2. aaduiduadasIdisuasantnagilunisadnu

msws;laumnsa:maﬂmsa”mmmaamu"l,mmu 1. maanmmaunﬁwaa
mswmsmuuanmmmmmnmu mu

2.1 ‘Lifidadvuaniaidauludvinlvigaenuiinnszynawuainnii
yarmwuaInuluasans

2.2 sunsawldausiale (sHudensdiniilu B/E P/N vifidauluvinu
waguiauanasnulasifiunistiiinisiulaudnisansasluns,
g15laamuisnsnnguuiadaivua wiafidaulalvnasnuaiuisa
aAuaanadITle)

2.3 fiiyaiRmduanasiuigniansaunsafelaiiatim
sznaunisiarsandadulaasnuldaiivsingua wazidayasan
ma“mauuamﬂmﬁssu ‘imsmauamnmmaomoaammmawauam
Hadalddeinvinaundniznnsauiluieansulussdusna

[ s

Wus uaras&1s Basel

duasansuasusEnidadouasiguamnaly GMS

gl 1 Ussianuaraaauifuadasasmanisnduriail

1. Usstanuavasasevudseing laun

1.1 emasuilsnedsena

1.1.1 Wusiins

1.1.2 fdundd

1.1.3 vud (Lunuudulasdnin udautus uasasans Basel II)
1.1.4 B/E

1.1.5 P/N

1.1.6 ludduansdnaviavdiaviug

1.1.7 luuaasdnalunaisyiamiid underlying luwusiasusaiurd

1.1. 8 ms‘mmsuuaumuam:rmvvnuaommnnms‘mmmumn 1.2.1-1.2.7
MU EITAIIUALEATINATT A.Q.0.AAUALANLEN

1.2 anasfviifenusodsuina (Lisuesans Basel III)
1.3  @91&19 Basel III anvilssina

1.4 dAnn enviseine

2. aaduifinadnsIdIsuarantnagilunlITaInu

m%wﬂﬁuﬁn%ﬁmﬁmmsazmqmamu"l,ﬂ“mu 1. daviinaanifuasnsians
MUNINLNUYINATUEIU A9l

2.1 ‘Lifivadvuaviadaulafivinlvigasmuianseyniuninnityaa iy
aunuluasians

2.2 ssawldsufiale (saudensediviilu B/E P/N viddaulavinul&au
faugnasnuladiiiunistviinisiulaudndsansasluasanslanuisnis
Anguanaivue viafidaulalvinasmusansanaduraanasnansie)

2.3 wuauammnnmwmsmnsmwammsmmsmmm"l,mwamm
sgnaunisiasandadulaainuladatodiiagua u,a“nmauaﬁmm
dzviauyaayAsssu ‘Imﬂﬂanamnmmaamaaammmawanammaaa
“Lmeﬁ\mmmmu'wammmsamﬂumﬂausniuszmnmna

2.4 lunsdiviiflunisasnulu B/E wa P/N fiaananansdonaniiiaise
uiln13@1 B/E w3a P/N svnansasiinissuarianiaiusasinaunnadil

2.4.1 8W. 9. %32 UA. MIUNHYUUILNEILFINAIRONTUNITLIY

2.4.2 ganffunisidusielssimanidnragvinuaideddusFurinaiu
2.4.1
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woil msmuawsamssusaomnmmaoLﬂumsmaausamssnsaowa"“\amu
"3a aanm W uusudeeanids (e19) mmns"n“h”‘lu B/E w3a P/N
fiel

guil 2 1 nindduilssanming CIS
asdilumbhafinisaanagaalsodunguanalustodssng
siasfinauaniiiuasudninaiailunnsasnudod

1. finasuliduaziuliaundninarilunisasnuiduidaddu
m”afhvmma’im’s“nms‘mmsmomsﬁuﬁ‘;lﬂ‘lu&"mﬁ 14922.1-23

lumihauasnasnu CIS svilszina (invested fund) ilusiodi

2.1 msaanuaznsiduamaagaalansiduguanasniiasu
moﬂmmﬁmmnumLLamu'wanmwuuammwﬁamwanmswuﬂa
lussngdnaniiayuas I0SCO wsaflumiiauasnasnu CIS
svseine (invested fund) Afinsdanelunaradaendnnswe
snvlsemanidlugundnuas WFE

2.2 CIS operator aavnasnuavnaNatnalsnisAiiduqguanag
mihanuiduguaniiiugundnasieyuas I0SCO

2.3 ﬂsumﬁmmnnmuamﬂ,auamwmnmnmmmmsms‘mmm
ANATAY waomuamommwamu ausadailsanaiaiitneu
ANRUR

2.4 tunsaiilunsasnulunitanasnasnu CIS arvilsanea
nasnudsnasiasfinsndansbulimwzasdfiwaintuluns
wsanwaaadiiunistinsawiniu uazfiulaunanisasnudotl
(hildfiunsasvulumiiazasnasnu CIS moﬂs“mﬁ*ﬁotﬂunamu
FunadAiaInulunagaAILviv)

2.4.1 dnsasulunswddudodlulssianuasuiiofadui MF
(investing fund) ausaasnulaludasiu > 80% wasyad
niwdRugndragnagnu CIS avdssinadiu

2.4.2 fimsasnulunindduidaladsgsinaaudadiu (pro rata)
udlenatiuliaundninaad single entity limit zas MF
(investing fund) u

2.4.3 fnsasnulunswgdudialdiddwaaudagiu (pro rata)
ud?ldnatiuldaundninaai product limit dusunswedguiiiiu
SIP aay MF (investing fund) iu

2.4.4 fimsanulu derivatives Aflu'ldauvidninauai global

guil 2 1 nindduilssianming CIS
asdiilumbafinisaanagmalatodungvanalusolsang
savfinauaniifuasudninaailunisasnudod

1. finaruliduazsiullaundninarilunisasnuduidalfuianinue
aim’s“nmswmsmomn@uﬁﬂﬂ‘lua’uuﬁ 12221-23

tHumihanasnasnu CIS fvlssnanfianwateaadl

2.1 msaanuavnsiduanaagaalanisinAuguazasniieu
moﬂsummmmnnmu,amuvianmswnummmmﬂamwanmswueﬁomu
fundnaseyuay I0SCO wiallumitauasnanu CIS fvdseinaninng
damelunaindazandnnsudadssnaiidusundnuas WFE

2.2 CIS operator AasnavnusdnaNataalanisifuguanaIniILIu
n’mumummﬂuam?jnmnmﬂaa I0SCO

2.3 lunsdii MF Wasnulumiauasnasnu CIS d1vdszna nasnu CIS
Ghoﬂszmﬁﬁonahm“aoaq‘mu‘lefuﬁmnmsm’n'\smﬁn@ua n1saan AsLEuUa
278 LREATIRMATAINTUNaINULNaAINU Lt aauaIUsTNATTY

3. ‘ﬂ‘iuL‘Vlﬁ“I/lﬂ']ﬂ‘]JG]LLRﬂ?‘itéiua?.l']ﬂﬂ‘u’.lf;lﬂ\‘]ﬂa']'nﬂﬂﬁ]iﬂ']‘ﬂ‘l)lﬂ?'mﬂﬂﬂ‘ia\‘)
waomuammwmwamu mu'ﬂuﬂaﬂs"mﬂmmunmumuum

4. tunsaiilunsasnuuay MF luniiauasnainu CIS arvilssinea
nasnudvnansasiinsidansitulimmzasdifivadndulunsuims
gnwaaadiiunisthaswindu LLauuuiumumsmmumu (hilaffiunns
asnulumiiauavnasnu CIS moﬂswmﬁmLﬂunaommmmaommaamu
TunavAuviv)

4.1 dnsasulunswddudoilulssianuarafiafadui MF ananse
asnulaludnsiu > 80% navyarnswdaiugniuasnanu CIS
AvUsTIN ALY

4.2 fimsasnuluninddudaldsddinamudagiu (pro rata) wal
lanaiduldenundninaiad single entity limit uas MF {1 vioil wdninauai
donadhildfunsdinswd&uiiiy SIP

4.3 finsasulunsnddudialdstdmwaaundagiu (pro rata) ua?
Tanatduldeunaniaaat product limit &usuniwea&uniilu SIP uag
MF {Tu
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exposure limit uas MF (investing fund) 1u

2.5 nsdi MF ldasvu (investing fund) lunasmusiufianas
nasnu CIS svilssinadegnasnu (invested MF) saglailadnasnu
ﬁﬁz&’nnmumuaommnunaomusmﬂmma‘;ﬁ Vuueiflunsdindaiu
Fnfunanilullsziamisagfantiaasnu el Tea'ld3uau
Winrauanndnulaanaun1saIny uaa. sadialiinisdaixe
Zdaya wanaa NIy LLaumﬁssmuum/lmuwaanumsamu‘tu

Snmazdonanliluniedaduuse

4.4 finsasvulu derivatives Adluldaundnineaai global exposure
limit way MF iy

5. nssﬁﬁnamuswﬂmLmaﬂﬂamuiuuummaanmmu CIS sinvissine
naynu CIS Gmﬂs::mﬁﬁana”nsfaq"Lai‘lﬁnaomuﬁﬁa"m:rmvmuaommm.l
nasnunufaiaas uuaiflunsaindanuiniuuaniulsslamisagda
wiiaaeny Wil 'imﬂ"l,msnmmmmjanmna’hunmu‘imﬂnaumsmmu
uRa. savdnlviinsidainadaya mmwammmmuua"mﬁisnLuﬂum

Lnmmaom.lmsmmu‘luam:rm.,mna'n”t';“’tuuuaaaﬂuﬂmumﬂ

il 4 : g5nTsulseannstataaiiduanunadu (reverse repo)
Tadluldaundninariiainauaaenssunis n.a.6. Avua

g 4: ﬁiﬂiill‘ﬂ‘iul,ﬂ‘l/lﬂ'l‘i‘ﬁaiﬂ
repo)

TaefuldaundninaaiidinouaaenssuAT N.a.0. AIRUA

fideyaunadulusivdsyine (reverse

guii 5 : gsnssudlssianashviiundnnine (securities lending) diui 5 : gsnssudssiannistvfiundnniwaglusiolssineg (securities
. . o . lendin
Tamfuldanundninaaindriinauaaenssuns 1.8.6. AMuuA ':g) . . ]
TaaifluldaunaninaindriinouaaenAssnnis A.8.6. ANUUG
&uii 6 §3n554158Lan derivatives usnolszina e | @u 6 @ gInssuilszian derivatives  Tusnodlszine aundninaiainig
nanLnLYiNITRINUAIL [INuGil
SCBEMBOND SCBEMBOND

1. dsgean underlying !
fiavdl underlying a&ndlnatranfionsavialaaaoavil

1.1 niwdguinasnuainsaaenu'le

1.2 daneands

1.3 danuanildaudu

1.4 wa36in 120U credit rating wia credit event flusiu

1.5 underlying AuANMF1TNINUAMLATINAIT N.R.6. ATUUA
LANLAY

SCBGLOB
1. iszian underlying  derivatives #inasnuasinilugdeua'ls

siavfl underlying atinglaatnonilavavaraatrofodl
1.1 niwdduiinasnuaiuisaaonule

1.2 daseande

1.3 danuanildaudu

1.4 wa36in 120U credit rating w3a credit event (flusiu

derivatives inasnuasidnidugdeyan’le’

1. Usean underlying  derivatives mnaamuautmt‘ﬂuﬁj ey
underlying atholaathondowianansadedod

1.1 mswuaumnamummmamuim

1.2 daseanie

1.3 dasuanldaudu

1.4 wa36in 120U credit rating w3a credit event 1flusiu

1.5 underlying umuiig1tinguAmEAINAIT A.R.6. ANUALRNLEN

a'lasagd

SCBGLOB

1. isziav underlying  derivatives Anasnuazinilug
underlying atinglaatrsnilansanaraacinaanail

1.1 niwd&uinasnuansaasnule

1.2 danmanie

1.3 dasuanildaudu

1.4 a36ie 120U credit rating w3a credit event 1flusiu
1.5 nav@n

ey lesinad
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1.5 nasen

1.6 duilinguiudilaadaei dutdiSuida dud fifiavddsznauiu
ﬁummamuﬂsmu 1.1-1.5%%a 1.7

1.7 underlying AUAUTAFTAIIUAMLNTINATT N.Q.60. AU
LRHLAN

nnnav

unsdil derivatives a19dvfusianuas underlying 296y smwl
avdsdonaneaailunarilaqiiuniasnaiuag derivatives winiiu
il 5719 underlying  Auwitlailddudl w3a underlying  iilu
asAlsznavnasduiidonad savifluinansuatiioniteuinouay
tawwerlyadrunsvanasie

2. wWaulunisadnu uax. agandunisasnulu derivatives ‘L

saidla
2.1 nsgl MF ”Lm“smtﬁmﬁnmsaomu’lu derivatives wag underlying
2av derivatives Magasnuliatvdatauluiasenis

2.2 dunsuinflugdeyeunlu derivatives  atnelaatnendosod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ¢ail
2.2.2.1 nasdliflu OTC derivatives lusinvissine sasfigdeyanan

<
>

mwuoLﬂuumnﬂﬂamimsnaumwm’(uﬂsvnanﬁsna derivatives 7ag
mu‘lmmiﬂjnn@uaimwmuo‘mmnn@uamuuanmswmtaummm
nannineilusgudnsieyaas I0SCO wianiilusudnuas WFE

2.3 °lunsm1/|a favfinisdiseuilaranisgenavduaiiia
derivatives auamao uatfusaiilunswdduinaonusiunsa
Qv ule Wil Laidnnasnuasiilugidnssunauusaininidouay
&ueifufeny

3.  uwdnwnaeiiuidunsd underlying
SCBGLOB)

Tunsdlfl derivatives
faviianway duil
3.1 Lﬂuﬁﬂj'ﬁﬁﬁmsﬁmumiﬁmsmmzu”l,';”ar;ijoﬁmau Taadinsszy
wuavdayauay underlying wiailadasieqinunldluaisduia
wazdnisdrumraddiliiiuilaafuaruaduivuizauaas
avAlsznavwavauil viell underlying  wiailadudunarisaciinig
waaulmeuannaaiaatinailuddszes

a

dudafi  (veawiznas

fi underlying Jlugaufian 1.6 dufidena

1.6 dufinduud1lnasouei dufilduda dudivifiasdilsznauilududnsa
fAusen 1.1 - 1.5 wsa 1.7
1.7 underlying Aumuidiinouanznssunis n.a.6. AUUALRLLAN

nnnav

lunseiii derivatives d@1989fusnAa1uag underlying 21961Y IAE1989
genansadiiumaniagii (spot price) wiasiadyadamaalonin
(futures price) wihifu Wil sreaae underlying Auii'liladdudl wia
underlying Ailuasalsznavuasduiidonan saofuiaansuaing
R R NI TR R NI [T N P LT R NIRRT R Rl

2. Wau'lamsadnu uaa. aganfunisasnulu derivatives ‘lesiaiiia

2.1 nsdl MF 1eszuAendunisasnuly derivatives wag underlying 2ag
derivatives Mazasnuliatrotarauluinsenis
2.2 Jdunsuindluade a1 lu derivatives
derivatives on organized exchange

2.2.2 OTC derivatives @ofi

atnolaat1ondiofeii2.2.1

2.2.2.1 asduilu OTC derivatives Tusheiszina sasfigdyandnd anil
dlufiduanailasuauanalvilsenaussaa derivatives  vaganalsns
Afuguataanianuifuguasiundnninduazaarananniwe iy

fundnaseyuas I0SCO wiavilusundnuas WFE

2.3 lunsdlfiagaasfinsthseuildianssonavduaidia derivatives &ugn
a9 Juetusadtflunsweafunnasnuaiunsaadnule il Liinnasnuay
Lﬂuﬁﬁﬁmmunauusawummnanaumuunmu

3. uaninaiisdunsdt underlying 1flugdi (lawiznas SCBGLOB)
Tunsein derivatives i underlying fludaufinin 1.6 dufidonandcad
ANy Gail

3.1 (lugufiifinnsaivuaigansdruialiadredaiau Taafin1ssey
wravtayauad underlying wiatadasitoqiinunlalunnsauin uaziinig
Awaduitvifuiaatiuaiuanuviicauuasasdlsenauaasdadl vioil
underlying w3ailadudonansasiinisiadaulmauannzaainattailuy
adsyae

3.2 luguiiifidnwaratnolaatnonils dotl

3.2.1 ol fiifinnsnszanadiatainona Taeiluduing
nilo foil

3.2.1.1 duiiviasdlsenavusazdfitinuin <

o

neausladnraLy

20% wasintinionua
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o

3.2 lugufiifisnwazattolaationis dodl
3.2.1 dufififinnsnszanadattaiaswa Taaduduiinisnwasla

o &

Fnwousnils 6 ou

3;2'1'1 Fufiiage
NINUA

3.2.1.2 dudiviasdisznaum ladinidefitiinin <
NINUA

tunsaiddluldauanaaia Tauasdlsznaudidusasfitinniin
LiAudsnnaivualuy 3.2.1.1

m-sﬂmsmwm:snszmﬂfi'mﬁnmn ;.2.1.1 way 3.2.1.2 lusiagin
avAlsynauNALIdaYAuNaIAInIatNNUALNIRINTUN

3.2.2 dufiiifiasddsznauionuaiiluvdaiisrdasiunasdinia
drudu wiafludufisianasArnsaliniudy

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Miuldaundauly
ATUEIU sl

3.2.3.1 fluduiiifiacdlsenaufunsrarsns adey

Usznauusavdifinutn < 20% wastiuiin

35% waduiiuiin

Anasnu
graunsaasnulalnansg
3.2.3.2 ladwianduasnuanudadiu (pro rata) afiauntedin

naamuaomuiummmsmaﬁmm’muimumsol,l,m"l,mwal,ﬂu"l,ﬂmu
ndninauad single entity limit zasnasnuiiu

3.3 flugudinlasuniswaunlnaaarfuifiaiuildadawazvin
wii'ladad19daszann uaa.viell windsingitaanifudenardu
U3ENlutAZazadIula. ua. dusdaddalivinsarsilavdumliny
Aaeanvnalseiamiat1eilss&nanineas

3.4 finsuaaeduiiiiuqatresaiiagiludsrimniuvinnssitugand
MsiRuatayaaLviuLKaNsal

o

3.5 °lunsm1/|Lﬂumiunauaumiﬂﬂﬂmm aaflsdenacasAIuIn
:nnmu,']J'sammuoamo‘lmmaumﬂamo Aol
3.5.1 ;ameifaqiiu (spot  price) wWiasiAFadanIaaIINUN

(futures price) wav&uaA1TnAfaUY

3.5.2 Fufidur1lnafariidruiaainsnaidaaiunianaidauan
damnaarominuadud TnAsuaidua1 ladudnds

3.5.3 swma’“zgsyvﬂamﬂmouﬁmdwﬁonnmjuﬁum"ﬂﬂﬂﬁ’mm‘mu
3.5.2

3.2.1.2 dufiiaveisznaudiladiniiefinniin < 35% wagtininionua

tunsdiAduldauanneaaia Tasasddsenaudrdusasdinnidn’liiAuy
ansnfualu 3.2.1.1

ATsRAITAUIAITATEAaUINTAAIY 3.2.1.1 uay 3.2.1.2 Lidaviin
asAlsznauiAendasAunasdiviatiniuduuiiaisan

s aa

3.2.2 gudivifiasdlssnauifonuaiiluniaiAaidasfunaainiatiniudy
wialfudafisnainasdniatindudu

3.2.3 sufidulauanain 3.2.1 uay 3.2.2 Ailuldeudaulaasudiu dodl

3.2.3.1 Hluduiiifiasdlsenamiunsiarsusadayauninasnuaiuisa
anulalaanse

3.2.3.2 dadmwmaduainuaudadiu (pro rata) @fiaunieinnasnu
aamu‘lum‘]mmsaammmuimﬂmsoumvlmwaLﬂu"Lﬂmuviamnmm single
entity limit maonamuuu

3.3 luduiiilasuniswaiun laagariuiianuinidadawasvinnini e

at1vadsEaN uaa. Ml wndsngiaantudenarniuvs¥nluiaiaza
JURA. uRAdudasialviiunasarsilasduanudaasnnailsslamiacng
filse@naawere

3.4 finsuaasduiifugatrvsaiiasiulsimniuvinnsiiudaniinng
I§uatayatviuLanisal

3.5 ’tunlszﬁﬁ'Lﬂuﬁﬂﬁnduﬁum’imﬁmeﬁ AAffInaIsIAIUIUANNG IS
atvnilvatnelaniaviaraating avil

3.5.1 sailaqiiu (spot price) wiasmanduandauaalroniin (futures
price) uas&udInadaual

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

3.5.3 -swmaaalcy'\{faﬂu'mmmummaaonumﬁuaumimnmmmn 3.5.2

3.6 unsdiifluduiiduia dudidonansdasarmalaaldunasiaya
d1vdvannsnaviuaasniasIusIdnsuadlssna lnandacnivlseing nia
AAANNTIAEUATILAZUSNIST LR udaliiiu eI B nsA T wIauag

o o o

HWanuazfdenanaunsagzsviaudanduialaatnanuneay

o

4, pannainisIaluinsweaunionasanisainseniinunIszunwu

(cover rule)

URA. sfao:‘a”m‘lﬁﬁm%wﬂ‘.ﬁ'wuaonawuﬁ'ﬁﬂmmwLLa“uamwnam‘lummum
Wi wasianiszinasnualasiaghseniiautiannaaiiia derivatives auam
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3.6 tunsaiAlludufiiduia dudigonarisasdiuiaTaale

LURIUDYRET1IAIANNTIEUADIUUI LU AATURIUsELNA TN

WaEUsLINA UEaAIUIAUAINTIANRUATLAZLZAITT UaA. WRAITW

Win'laI3gnsdr i auadWaiudutidenaNansaseviaudng
Wutda’leatrmungau

4, wdnnarinsdalifiniwdduniaonasanisiissniiannnise
wnWu (cover rule)

\IGER sfaaﬁm'tﬁﬁm%’wnﬁuﬂaanaomumﬁmmmwLLa“uamWﬂaaolu
mu‘;umwmwamamimnaomua‘mamaaﬁ‘rsmumwamnvaoma
derivatives &ugaavlinaaatialrflaasnulu derivatives u uag
uldenuddinuaazassunis n.e.6. AU

unantnagiRaLdugInsunIsaInuniiinalsesediiaanmlu

,_
‘mﬁ”
=
<o

unsdif uaa.anulu derivatives 7 underlying ‘hailatadiendu
N¥WgR UMY ammmtﬁmmsmmu‘lu derivatives fana1I6a9
uldeuidiinsuaaiznssunis a.a.0. A1uua

6. uaninauriiudnaniunisasnulu OTC derivatives
U¥ninnissasdinlvifitannaslu OTC derivatives &afl
6.1 ‘Mrojﬁzyzy'lﬁnr}hﬂuﬁamuqmuazu:imamqﬁﬁssuﬂaa
derivatives T3 uaa. nsunaiuni 15 uagiugavinauagusazidiay

a o o

Wil Tunsdiifudonarduiungavinnisuad uaa. WA MUY
wAvyamgasIsNAaluiuvinnsdnly

6.2 ‘lunszf‘n?‘iLﬁﬂmamm‘iﬁa’owan;zmmﬁaﬁmmao derivatives
atviivaddy MvaduadndianfisdruauazuIoyangfsssy
a9 derivatives 11 uax. nsuviuvi

6.3 adeuaandanflefiuaanlufinisanregiue derivatives  1ila
uRa. savua'le’

7. vdnunariviadudmsunisuindluaduanlu credit derivatives
uaa.azlfidandautuded

7.1 windlugdeyanlu credit derivatives 1etans ganIsanA
Wdeawvingdu

7.2 wiluadaya'ldianay credit  derivatives

o

ﬁiﬂ‘i‘ill‘l/i‘iaL1/IF_I‘]JLﬂﬂ\iﬂﬂﬁiﬂ‘i‘iﬂaﬂ']\'lﬁu\'laﬂ'miﬁ AIU

7.2.1 Credit Default Swap : do'leiun msmnao‘luﬁmumjaﬂsunu
AuLdnesuLAsdaTitAmTasAuauaIIsatun1sinsEntiany

Afidnwazuag

ad'linaannaiilaasnulu derivatives  iu waziiluluauisgineu

AOLZATIUANT N.A.6. ANUURA

o aos

5. MamnnmnquLsmmmumsaomummmﬂﬂszmmﬁ'aammmLa‘im

unseii uaa.aonulu derivatives 7 underlying ‘Lila&odierAuninedu
mauammwmauomsaomuiu derivatives @nansiaadluldauiigrineu
ALLATTUATT A.Q.6. ATRUA

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

6.1 Waduandndhaniledmumauazuisyanfisssuuag derivatives i

'
a oo

a3, N51uUNnTuf 15 uaziudgavinanasudazidiau Woil lunsdivisu
genatiuiungarinnisuas uaa. A uauwazuIsyaagfassunalu
Jurinnsdnly

6.2 lunsdlfiinnanisalidonansznusasiAuag derivatives  atinosdi
Tad1de TvgdauandndranilodiuiauasudIyam1gfisssuuay
derivatives 19 uaa. nsuiuv

6.3 adandndraniefusanliifinisarogiue derivatives fia uaa. a9
ua'le

7. vdnnariviududviunsuiniluadoanlu credit derivatives
uaa.avdfidaudanladoed

7.1 Vm"uﬂuc:ja’“zysyﬂu credit derivatives ‘lsilanziianisanmuidag
Wintlu

7.2 vindluadanldianwiy credit derivatives Aidnwaruasgsnssunsa
WinuAavAugsnssuattvniivadnle dudl

7.2.1 Credit Default Swap : do'leud msmnao‘luiwuuwﬁaﬂsunum'm
LammummwLntmlaom.lmmmmsa‘lumsmsmumu obligation uav
WyNWUAL obligation 1 ‘Imﬂﬂﬁmmmau“lumu”mnﬂﬂsvnumwmauan
m-suwnwumaumaoﬁ'\maummamnaoeﬁaﬂsunummmmL:Jamm credit
event wu‘iﬂﬂ::uuwa‘lwuamnmsuaﬂswnuﬂ'nuLamﬂsumuuﬂmum (“lu
nseiiilsitAn credit event diannavardudaluiuasudiviuaninilnd) oil
"1i31 obligation azdfitAaesianisi@en (Single Name Credit Default Swap)
w3a obligation :mmu-s'lums«ﬁamvium‘lviwmﬂﬂsunummLaﬂowu'm
dhsendlidlauiin credit event fudu obllgatlon smms‘lmwmmuamusw
usn (First to Default Swap) wiawllaifin credit event fiufu obligation
swmﬂmmmsuua‘lunan obligation «ﬁaauumsﬁ'\iuswmnutawuiumu
2a9funinesaidy uatannasazasuitvuaiiiaiia credit event fufu
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NnueLYia:

Basitualue snuavidanlnsinisiau snaavidanlasenisiuaunlay Yaailszaoa
AsuAlac
obligation wavsinWUA L obligation 1y ‘imﬂﬂ&mmmaﬂ‘lugwuv obligation nasanlslungu (Proportionate Credit Default Swap)
WanoUsyAumdsintsvyniuriazdaszisudunndannasda | 7.2 Total Rate of Return Swap : do'laun msanasluguzgdalsziu
ﬂsvnumwmﬁmmamm credit event fulasazfinalvizannasia anudssuasdunindarodeiiinannnisanasuasnanauunuiag sy
Usziuanadssasuimunviud (°lunsm1/|“l,mnm credit  event | gqpgunswdanede TaaganalszAuanuidaofianseyniuiiazing
LRLUDEEE auam‘lmumnmuummnﬂnm) Wil 1371 obligation as nanavunuludanasiniadanaasdiavdiiudaneanidaaiuiazan
fivieesnansidiad (Single Name Credit Default Swap) w32 | qafy uaraiuiianas (endl) vasyaeadsTsuuasunindaode Wauan
obligation :mmﬂswumseﬁomvium‘lviQmﬂﬂs“numﬁmamuuum AunsiidadszAuanudasazlaunanauununazdiudiindy (d15)
dszunildfiacie credit event dudu obligatlon swms‘lmmmmua ﬂa\wamqmﬁﬁwmgumwﬂmmﬂmuQmﬂﬂsunummLgm AunIAY
\flushausn (First to Default Swap) wialfiaiiia credit event 4UAY | Ap credit event vitansurtvuadaian (n3ei'bivAin credit event)
obligation s1an1slasian1suilelunau obligation doazfinnsainse . o S .
A ALLANE TR LU B AU VBN 61U Wa T 26 A aIaEATU AL 7.3 mao‘lﬁammmmsg'\umumn‘mumiaﬂ International Swaps and
4 = . & A ... | Derivatives Association (ISDA) Wsa&mmwmmgmaumummunmu
Wlawie credit  event  fufu obligation  nasranslungu oo
) : tausy dofivannaorifdnmasdod
(Proportionate Credit Default Swap) L L
7.2.2 Total Rate of Return Swap : do'leiun msmnaa‘tugwuzcﬁa 7'%'1 vuwwa‘l?jmﬂu"temgn@ﬁmu u,a::"l,zgmmusaLLﬂonunaummmm
. - e e nanniwduasaaanannintduianguunadu
UsgAumnuiiavuasdunindarvdonitinannnisanaduay . L . P
HARAULNUTAAY AT uANGun3wdano8e TaagunadssAuanudaed | 7-3-2 "Luwuamuuc-mm‘mawﬁmnmum“h“’tum'\a'rsu,muuma fyeydia
msuwnwumawmuwamammu“luam'mommaamwaaﬂmmmoaa eIl credit derivatives fuarodoidaudsly
Audaseanidoaiufiazanasdu wasdiurianas (614) vasyan | 7.3.3 ‘Lifidadmualvinasusasualdanudamaliunadaa
HATTINUDIRUNTWE B89 LWBLLE\)ﬂﬂ‘]Jﬂ']TV]N‘ﬁaﬂ‘iuﬂuﬂ'J'INLé’lﬂ\ﬁu
TaunanavunuuazIuftiudu (615) vayam1afsssuuas
JuniwedarvdeldusuralszAunlinuiday aunitaziie credit
event wiamsuAMuadeaa (Asaililia credit event)
7.3 sfao‘lﬂj"ﬁzuzmmmsmumm/"irimum‘imﬂ International Swaps
and Derivatives Association (ISDA) maammwmmsgwuaumnm
finounaniy defivannasifidnmoizdot
7.3.1 dwaladdvdulaaunguune uazbidansaudeAunguuiadin
MENANNIWEHLRLARIANINNTNEUTaN U8
7.3.2 “Lmnlan‘mummm‘lum/lﬁmnmumvlﬂumswmﬂmmuma
fyandaunaaroming credit derivatives fuaododandatl
7.3.3 "L:J:Jmamvium‘mnamumaom‘lﬂummLammﬂ‘lmmaazysun
dns&uns danshunisasnulundannsndniansnaduau tiatdunswaduuas | dadrunsasnulundanniwdusaniwagdudu tiatluniwegiuaas
aunulu navnusuludssinduazavdssing navnusuludssindnazavdssing
nannindwsa | yagndanisazasnuniausronidssTamitawizainudnning | us¥ndanisazasnundaumomilszlamitawizanudnning niwdgu
MaWERUAY niwdiuau wianeanwalagifauatvlnadvuilonianare | au wiamaanwalaaifduadrvlnadtronilonianaroadionunissnd
Lan“ﬂf'j at1vaNszAIAAMENTINAIT A.8.0. WialszndA&ITTneIY | AMEASTUATS A.R.6. wialszAdaTINIIUAMZNTINATS A.R.0. ATUUA
nINeFUUa AMLYNTINNNT A.R.6. Avuadisa'lud tTuudlunsdiiiamenssuns | desaluil uuslunsdifiaaienssunis a.a.0.u3ad1nouAMEATTNATS
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AINUIIN

A.8.0.15ad1TNNUAMLNTINAIT A.R.0. Wanuiudaunsadl
dszarduAlaniatiutfiulssiannsadneasaaInannswensa

aga

niwddunsanisunanualauiaau

A.8.0. Wanuiuraunsafilsznaualandainidulssinnuiadne e

oo

yagndnANFNEuEanSnadunian1snnannalauiaau

- o ; o . co
sgrunl: amwmumsamummmmmu@aanmswua

(single entity limit)

Faqayan

5.1 ifluasasuil asans
AuntlAonu wiadnn N
22NARMITUAINAH NN

g 1 dnsnarunisasnuidruaniugaanninggunsa
adeauan (single entity limit)
2ia UsztAnnswedu dns1au
(% 2av NAV)
1 | esnasnasging T dadagru
2 | an@smasgavlssing
2.1 n5difl credit rating ag | Lidrdadasgiu
Tu 2 duduusndulyl
2.2 nseldl credit rating ag | LAy 35%
Tuseeiy investment grade
WEAINIT 2 AUAULIN
3 | wiha CIS idAndngiu
4 | Yudhnniaasa@siiauLvin TaitAu 20%
Lou&l1nmwsnﬂ1nn§a@aan wialsitAu 10% wiaifluas
anaEsiiansazaiile aanulusrvdssinansasil
EIIUUIGIU AszANulinfisattunag
4.1 i credit rating aglu arvlsyineg Taatdanly
5¢@U investment grade credit rating wuu national
4.2 fusnasaandu vhi | scale doduliauinaiaivi
wwwdudhaviaenasd | U0 n.a.a. dsenid
FaunaciluilszAu gty
(himnldudnusansans
WABULYINLI U N
Taniseavriianis
AU ULDINDINU)
5 | anasiddnwairasuaIu LiAudandod uaue
Godl aanlaazgenin

(1) 20% w3a
(2) iutinuaIn&IN

5.1 luesasuil Gl‘i'léﬁ‘a‘ﬂ\‘]
uuqmu v3adnn MKaan
Inavtucmunguune’lng wsa
§121Ua9 5N, ANUTLINAN
Tesuauanalvilsenaugsia
aw. Tudseinalng

5.2 dluanansviddnmas
atnvlaatinvnfladoll

5.2.1 gaaniiluyiinaa
ngLiiay

2ia sziannswedu dn51872u (% a9 NAV)

1 | esnansmasgine T dadagru

2 | ana@isnasgenvilssing i dadagru
2.1 nsdldl credit rating aglu
2 duduusnduly
2.2 nsdldi credit rating aglu | LAy 35%
s¥6U investment gradeuwsisn
171 2 duauwsn

3 | wiha CIS i dadagiu

4 | Wurdhawiaasasiiiguin TaitAu 20%
WurnAgFudnuIaaan wea'lsiAu 10% aflunis
anasfidneuzailaaing | qenulusilssnaniasgiinise
wdlogadl waWwusipfidatunagavdssing
4.1 i credit rating agTu Taedanly credit rating uwuy
5¥6U investment grade national scale dorflulalanu
4.2 \flusunansaandu wWei | \nawdinddnoruaasnssunig
wndurauiansasi n.a.6. UszmaAimua
FsunaiiludseAu

5 mswmsﬁﬁa”nmmumnmumu LitAudasdedl uauadasia

ATFININ

(1) 20% w3a

(2) ihwiinuasaansiaenuluy
benchmark + 5%
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s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

lng wiasanuay aw.
avdsEinan laTuau6
WdsznaugsAa sw.lu
Ussinelne

5.2 «&uauraluldssina
e

5.3 {i credit rating atglu
F6 U investment grade

5.4 Jfuamansiiatlu
5uu organized market

aynulu benchmark + 5%

nIaLviauLYin

nind&ugot LiAudandod uaus

6.1 anansifidnwes danlaazgonin

ATUEIURIT (1) 15% (w3a'luivAiu 10%

6.1.1 fluanasuil an Walunsasnuly

fsfandiionu wiarnn snvlsuinaniaiinigy
wAWudigdaiiunag

6.1.2 i credit rating agj
Tusgsiu investment
grade

6.1.3 VL‘.TJumﬁmsﬁcjaan
Faavtuaunguaneing
wastguazaas&@stuly
fdssne wiaraan
nd9duaIunguune
fvlsEne
(we'liisausanzasy sw.
fAUsENANleT
auanaldsznaugsia
sW. Tuilsena’lne)
6.1.4 fluasarsiiaglu
J¥UUUaY organized
market w3aLviauLvin

6.2 a5&15 Basel III 1
credit rating atiluszau
investment grade uagati

pvdszine Taedanta
credit rating wuy national
scale doidluldauineuain
g11lnvu n.a.6. Usyand
fAinum) nia

(2) iwiTnaasniweadui
aanulu benchmark + 5%

5.2.2 taandinisitlamue
fayatiunsmlliead
saazidaac filing

5.2.3 lunsalddluesiasiid
Amuaiursenil < 397 Ju
Tuueiuriaenu uayli'led
aneazau 5.2.1 vi3a

5.2.2 {finsznRuNeTIS
denansadiluyanacil
5.2.3.1 &W. 9. ”3a uA.
AUNYNRUNLINEILFIA
ga11un1sLdu

5.2.3.2 suAsaausu

5.2.3.3 suA1TanA1s
AU

5.2.3.4 sunA1stfianIsineeg

LREFUATAINITLATAS
5.2.3.5 usTEvAaI6aIaY
Ruitiatiatiande

5.2.3.6 AT

AT NAAVUIANRNILULRSUUIA
giauuvseinalne

5.2.3.7 suiAstians
gvaanuaziiinuvivilsying
ne

5.2.3.8 sumsadgaIuLuiag
Uszind'lne

5.2.3.9 ua.
5.3 wuamaluldssinalne

5.4 {i credit rating aglu
5¥6U investment grade
5.5 lunsaldiflupsiansid
fimum‘iujzhswﬁ > 397 Ju
TUUsTUNRINY siaaliy
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s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

Tuseuuuav organized
market W3aLyiauLvin

6.3 gInssudoil Madaan
{i credit rating agjTuszau
investment grade

6.3.1 reverse repo

6.3.2 OTC derivatives

nedauniaaglusyuuuag
regulated market

7 | n¥wdduduuanwmiiaannd | ‘WivAu 5%
szyludia 1 - 2ia 6 (SIP)

ywanawme @ & mdunisasviulu derivatives on organized exchange
TlifisiaAvuatAedu (single entity limit) aavaduan

n¥weRue9il

6.1 aasTifianwae
ATUGIUGVIT

6.1.1 Huanaui anans
Avnilifionu wiadnnviaan
Facvduaunguanging uay
WWuaganasiuly
avissind wiaaanInaadiu
amunYuINasivdszine (e
Lisusanuag s,
avissinanlasuayaanlu
Usznaugsia sw. Tullssina
1ne) wialfluasans Basel
III

6.1.2 4 credit rating a&lu
5% investment grade

6.1.3 luanansiddnwes
ativlnatitnile 6ol

6.1.3.1 gaanunisvan
sidaulu SET wialusanadia
AEANINNTNEIGINIUTTLNA

6.1.3.2 faaniinmsilaing
sayaflumsinlliead
Neazidaaautuy filing

6.1.3.3 Iunm‘iﬁtﬂumﬁmsﬁ
fimuuaiudssull

< 397 ju duusiuiainu
waylilafidneazaiuy
6.1.3.1 »3a 6.1.3.2 gjiinsy
HANUMIUATIEIHINRIE DY
Huypaadeil

6.1.3.3.1 umAacNLa
5.23.1- 5239

SuAubiAudaN G uaus
daaslaaggenin

(1) 15% (vi3a'laitAu 10% ia
unisasnulustvlssimansasy
finnsznWulingdaiunag
frvilsuind Taadanldcredit
rating wuu national scale 4iv
Huldeuinaaingineu
AOLEATINNTT A.R.6. Usznd
fAinum) nia

(2) imtinuasnindduiiaonu
1u benchmark + 5%
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s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

6.1.3.3.2 &aniunisiu
synIvlsyinandssinalne
Husungn

6.1.4.3.3 &anumsiu
pvdssinaniansaizvinuag
wenfduyaranua 6.1.3.3.1
-6.1.3.3.2

6.1.4 lunsddfluamnansid
Avuaiurisenil .

> 397 Ju duueiunamu sag
dunzifistuniaat luszuuuag
regulated market

=

6.2 §5n5INGYE NAdyand
credit rating atilusgau
investment grade

6.2.1 reverse repo

6.2.2 OTC derivatives

nindduduuanwiiaaniisey
Tuda 1 - 22 6 (SIP)

swAuluAY 5%

wanewia lunsalifluniwadudod LiddadvuaiAadu single entity

limit waveFusn aanadviaadag uauansel
1. Judhnuiassna@swiauvindudatianisaitiivoeuaay MF

2. derivatives on organized exchange

guii 2 : dasFIunsaInuidIIaaINAaNAaNIs (group limit)

il 2 : danFIunsasnuiidIaaINngNAINIs (group limit)*

2ia

sznnnsweiau

dns1au (% was NAV)

vsEnnnusEnaglungu
AxnsiAandunianisian
Hlug&auanlugsnssunig
AT UAUUTEFNAINRN

2ia ssinnnsweau dnsau
(% uav NAV)
1 | nsasnuluniwdfuuas | Lildudanledasudeded

wAuedaanlaasgnin
(1) 25% w3a

(2) imtinuasnsweadui
aynulu benchmark + 10%

1

AsaInulunindduuas
uIEnnausEniaglungy
fansaadunsanisiinilu
aAdyanlugsnssun1nNIsIY
AUUSEFNAINATI

@

LiAudanledasvde doil
wasanTagganin

(1) 25% w3a

(2) imtinuasniwea&ui
aanulu benchmark + 10%

*panenve: uasaidluniweagudeil ”Laiq‘im”aﬁmumﬁmﬁ’u group limit
1. Judnusassn@suisuvindunintianisaitiiveuuag MF
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Basinalua

s1gazdan1nsINISLAN

P A
s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

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

2. derivatives on organized exchange

guii 3 : dandrunsasnuiamIamNlssanniwg&y (product

limit)
9ia sztannswedu dns1872u (% wav NAV)
1 | WSushnwiansans - nadszansiuduliulAu
Wisuwvinwuun B/E 45% adalusauiliieyd
w3a P/N Miduananiu (wialusauangnaanu
ngvanglng (lisyuée dgudunasnuidiang

g lusvdssindauag
fidumaacona) tilug
aan A9 U3a
Adayey dofl

1.1 suasusasanu
AMsLuAfinguiune
RWITARRITU

1.2 an.

1.3 1u9.

1.4 ua.

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

Tasvms < 11)

- aas2nveiululddunasnu
AangTasemsusaangdeuan
Aunda < 6 uiiau viedl
WWIznaINuRdaee
Tasen1susaanaiodagn >
11

gauii 3 Fasd@iunmsasnuidimnaaudsaanningdu (product

limit)**
2ia Usznnnswedu 3518721 (% uav NAV)

vJuelin B/E wida P/N idid
uarasunguanalne (la
sambvananlusvilssing
aavfifunnadenad) tilus
aan {9l wiaaRuan
Aol

1.1 sumsuradgantiu
M uNdnguunaLang
a9ty

1.2 aw.

1.3 .

1.4 um.

1.5 uss¥veaiasasduida
Aatade
(LaiTandonswedud MFLss
Taunssudnainanngdaan
A1 reverse repo wia
securities lending »3a
derivatives)

savilifeyfiiuusiilu MF Af
a1g1A9n1g < 11 Wiale
AUTAUAILNDINY

- dasnnvsiulailadiu MF 7
angnNavnuAdILiaa < 6 Lhau
Wil lawy MF 1dl
a1gAsuns > 1 1

n¥weaugoil
2.1 B/E P/N vifiidauluviu

tReausiaws MF lasLiiunig

WifinssuTlaudnaBansaslu

asdTlaaNIENTngviane

swAwlLLAY 25%
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s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

ninedudofl nadsytansiudu
2.1 B/E P/N #Afidaul siAu 25%
vuul&ausiausinasnu
Tedfiun1slviinngsu
Taudndizansasluan
fslanuianisv
AQuINEAIuUa wiadl
Waulalvnasnuanunsa
aAuNaanaaT e
2.2 Wudnnianas
Winuwindusniis
szagansEaLiu 12
Liau

2.3 total SIP anuzia 5
aavduil

reverse repo TaitAu 25%

securities lending TaitAu 25%

asansaail (total SIP) nadsgtanaudu

5.1 an&suil asansie LiAu 15%
uiifonu dnn utaasans
Basel III #'lsi'lsiagu
s¥uuuad organized
market WaalAauLYin we
13571 B/E uay P/N

derivatives @il

Aviue viafidaululv MF
gusanafuaanasansle
2.2 Wurdhnniansans
Winuwindusnifiszaznan
AseALAY 12 1hiau

2.3 1V:otal SIP auza 6 uav
fiuil

SCBEMBOND

Lgﬁivla{s?uz‘ioms'lmsuﬁ NTIRT
Avulliionu AN WIaRITS
Basel III Mifiansauzasudaiu
Aot

2.3.1 fidndauzanu 6.1.3 uay
6.1.4 22922 6 VAIRIUT 1 :
AOTRIUMIRINUAFIUIAUAN
Waannindduniaadeyan
(single entity limit)

2.3.2 {i credit rating atlu
s¥dusnnda investment
grade w3a'laidi credit rating

(2l lildfun1sasnunad
navnusnuila uaznasnu buy
& hold Miaynulu B/E P/N 15u
rnusansd@sIiauLYinEy
fn NiarglitAvargnasnu
wiasaunsaInuaIMF wiail
asasnulu derivatives tWalw
nFweERuaInaNday
fanAaadiuaIgnaInu)

6.1 hedging limit : LiAuyasmudasiitag)
N13L2YiNgIN55U
derivatives 7
Taniszaodiianns
anANNLEY

FEVErse repo

itAu 25%

securities lending

aitAu 25%

SCBEMBOND
asa13aail (total SIP)

swAwluAu 15%
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s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

6.2 non-hedging
limit : AsanYin
1550554 derivatives
Adladianisan
ANMuL&ne

1A a net
exposure Mifin
nMsasnulu
derivatives 1a#
fadlitAu
100% uag NAV

6.2.2 nsdil
naynufinig
QNULLLY
gfuafau

A14@ net
exposure A
nansaInulu

global OTC
exposure limit derivatives
6.2.1 nel lienit
naynulifing TaitAu 25%
RINULLL a9 NAV
gfuafau (Lailodiunns
. RINUADY

nagnu doil)
(1) nasnusu
ia

(2) naynu buy
& hold

(3) nasnuiid
ANTUIMS
Fansialailu
fiaudaasu
AAWARDY L2AU
163aludi
AannRIAU
adeyanluns
AFIULUDY
feyan'lenn
AAULAINTIAN
afigssu (fair
value)

5.1 nfweRuauaa 7 Tu
& 1 : dasarunsasnuii
Anamugaanni Nt unia
Adeyeun (single entity limit)
5.2 anasuil asasAeniifg
nu AN U3an1&15 Basel 111
Afduduanuindandan
fsuay/viakaanasasvisn
ANansaaInuls (non-

investment grade / unrated)

SCBGLOB

Aa e

m’mmsmuaumummmmana
AfATaEsuay gaanaansi
mmmmmsna\mu"l,m (non-
investment grade / unrated)

itAu 20%

SCBGLOB

asa136il (total SIP)

6.1 vineRuaua 7 lu
fHur 1 : damarunsasnuii
AnnaeNNaannswEIunsa
adeyaun (single entity limit)
6.2 @51&15 non-investment
grade / unrated wei'laivandv
asaswil mswmsnwunamu
f@nNn n3ansaNs Basel II1 i
ANeayATUaIU Gl

6.2.1 ddnmazanu 6.1.3 uaz
6.1.4 wavda 6 uavsun 1:
2OTIRIUMTRIN U FUIAUAU
KHaanniwealundadsuan
(single entity limit)

6.2.2 i credit rating asilu
s¥dusnnda investment grade

waa'lidl credit rating

syAuluAu 15%
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s1gazidaninsenisnaatnlac

URUEUR:
Jaaiscaea
Asuala

derivatives 1ae
YAAIAINU
GHVREESE()
(value-at-risk :
VaR) 2av
nanusadilu
doil

(1) absolute
VaR < 20%
229 NAV

(2) relative
VaR < 2 win
2ay VaR uav
benchmark
NUEILNG :
“ANTRINULLLL
afuafan”
RUNLANUIN
AsaInulu
fyandan
Seminiifing
ENBLLUL
afuaiau
(complex
strategic
investment)
“3a ATRINY
ludyandas
AINUTAST
ANutudau
(exotic
derivatives)

o

derivatives v

7.1 asuan
1Ng5N554
derivatives 1
fifnguseaan
Wianisan
ANMULAnY
(hedging)

itAuyasianudaendiag

7.2 nsuain
1Ng5N554
derivatives 7
filahilanns
anANNLAnY
(non-
hedging limit

global exposure limit
7.2.1 nsdi MF Lifinsasnuwuuduaiau’

F1fin net exposure MtAnanAIsaINUlY
derivatives 1aasiadliitin 100% uas NAV

7.2.2 asdi MF finsadnuuuudusiau?
A1 net exposure ALAnaINAITAINUTY
derivatives TaayaAIANULREANLFIHA
(value-at-risk : VaR) aad MF sasiflugofl
(1) absolute VaR < 20% uas NAV

(2) relative VaR < 2 i1 uag VaR uav
benchmark

NG : “ATAINULLUTUAaU” unaaN
1 msasnuludandaaareminiising
gnsuuuduaiau (complex strategic
investment) v¥a nsasnuludaandaue
sSreminifianudusau (exotic derivatives)

nyweau dodl

nalseansindu

8.1 asansAvniinunu VsitAu 20%

8.2 @91&15 Basel 111
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URUEUR:
Jaaiscaea
Asuala

7 | viwe&u dofl
7.1 asn@sAsniiionu
7.2 a51&15 Basel II1

nalsean
IUAY
aiviu 20%
7.2 derivatives »3a SN 73 underlying
uasasenu auea 7.1 - 7.2

8.3 derivatives v3a SN 1
underlying (fluasiasau anu
22 8.1 -8.2

8 | SCBEMBOND

31815 Non-investment grade /
Unrated visiiatlusyuunad organized
market waglilaaglussuuuas
organized market w3aivisulvinluda
5.1 ¢nel

SCBEMBOND
1An 15%

ulguNafanAdaIALNAINUTIN

syldsuuaslianod
fagdgy)

9 | wiha CIS Mdndedumungviane
Tna (Iaania CIS dynanagd

waglivintaudavaasnainu

LA dednsgiu

SCBGLOB

31815 Non-investment grade /
Unrated Woiatluszuuuas organized
market waglilaaglussuuuas
organized market w3atvisulvinluda

SCBGLOB
An 20%

5.1 6ha
9 | wiie CIS Adadeduanunguunaine ERTERT O
(Teaniiae CIS denaagdiulauns dns&U

ganAaaddunasnusIn uayluvinlu
ANuLRavaavnaInusIutdaaunlas

atvifitasgAey)

K PG aims"nmsamuiutﬁumqu‘%amswmsn,ﬁﬂnwhtﬁummﬁa
AseiiudunasnasnuliidaiivuatAadu product limit

12 sypasviduauasnisaiual WRsan e undnnagiidiTnoulssana

AnuUR

gl 4 : dandrunsasnuiAnamuauisulagiudaly

Aan1sMadnu (concentration limit)

adnNu (concentration limit)

gl 4 : dandrunsanuidinamuauisulagriudaluiansi

o

2ia Usztannswedu 30518721 (% a9 NAV)

9ia sztannsweau

dns1872u (% wav NAV)

1 | esansuil asansie
nilfonu asans
Basel III wazann
2a9ifaansalage

®aitAu 1 u 3 aasyamnildusu
(total liability) navejaansrasiu
(euidauneliluounisdy
]&A)

nils naNELUe: yaAuildusiu (total

1 | asansudl anarsAeniidonu
m51&15 Basel III uazdnnuag
jaansalananils
(Lisudeanansuiininig
mansannasuiaiasg

1.1 TaitAu 1 Tu 3 2ayam
nil&uniensdu (financial
liability)* aavijaanasarsna
fu euidlawweliluou
ASWURIUTUTAUTTEEIAN
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URUEUR:
Jaaiscaea
Asuala

(Linudeamansvil
andglng
wiaanasuiiniass
f9LsTLNA)

liability) “ailvisiusinsanisidi
A5 Te'lasual9nin AldlIng
A9y wagniiduvaidniig
ANMULALINDIALUTEN 12U 15U
finannAanisAiiaiasdu 1y
6iu

e CIS uav
nasnulanasnunile

AU 25% wavdirurunile CIS
Woviuauay MF nianaynu CIS
flsund Maanmbatiy  uus
1aFuanuiurauarnglinenu
A.a.0. Taasadtiuniira CIS uav
nasnundadedulniniauraidn
wazdinisiauaznasaanaInululg
319

avilszing)

yfanan’ Taaluliiiusiu
aAmiidugonanuasini
ifianuAenasdugaan 1y
uffinanAanisiiianiag

u 1Husiu

==

e oy S

Q¢

L
9fl Wnsdiigaanasmansli
fnilgunonisiduaui
tauwerliTusunisiusg sy
sausvaznadagaluly
dasaulutAu 1 Tu 3 uav
YRAINITADAURLLIUDUILATY
sfseaurafivasgaansaiiu
lusaess uualunsdiig
aananaslainisauuuy
filing Tudnwaztiluinsens
(bond issuance program) 1w
Ansaniunaiasenis

) S

1.2 lunsdifinasnuainuluy
anasautaiiamiuasians
Aaanlviwasd credit rating
agluszdusnnin investment
grade wia'lidi credit rating
Wiuaa.asnuiananu
Maldnsinn1suay UK.
wendusnAduliAu 1 Tu 3
aIYAAINTITAANLALRUAUNE
aasdenanilusnanse i
wensgiviaanas leinsiu
wuy filing ludnw izl
1as9n1s (bond issuance
program) lviwansanilusa
1As9ns
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(daadruany 2.2 LilAddu

P—— o
nsaillupsigsnaaniag
UAAR AVl

1. aW. u9. %32 uA. A
NYUUNEIIEAFTAIRALY
N15LU

2. sunAsaaniu

3. SUIATANANTRILATIEW

4, suAITRaNITINEATLAY
gunsalnsneng

5. ussEneaaIasasduiian
atiande

6. sUNAITWRIUNIFNNAR
AUIANRILALAUIA LI DU
dszine'lne

7. suiAstianIssvaanuay
ihuvsdseinalne

8. suIATARRULAIUTIINA
e

9. ua.

10.&afunstdusyning
Useinaidszmalnedly
gundn
11.aanfunsidusinodssnai
fidnagvinuasfedduynna
au 1.-9.)

e CIS 2adnasnula
NRINUNLLY

- laitAu 25% wavduu
wihe CIS vioviuazas MF
wianamu CIS soilsene 7
aanuiieiiy
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URUEUR:
Jaaiscaea
Asuala

- dendweubilddunsainu
tunsel foil

3.1 msammuluniiaa CIS uav
nasnuiiadodulnsividuuna
&N wazfinsiuauueac
aunuluniviaelasuninu
Winarauanndiineu

ARTNIINNIT N.Q.6.

1 .82 e e e ) Byl -

uil&unn1sdu (financial liability) 1A sanauunasgsIunsieydie
aanama'lsé\”onm'a”l,sﬁmﬁ'mun‘;sﬁumnmmgmminmﬂuu Taaily
mmgmmiﬁﬂmumamn@uﬁﬁ‘mumimﬂﬂmuns'mmsﬁmummmg'm
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