asvasdasualainiduiasenisinnisnasuataleanisusinszausininnis

a
danainu

navnutlla Inawiaized viuglsdsuaawnd (SCBEUSM)

nasnutla'lnawdizg Tnauaa wiawwass (SCBGPROP)

navnutllaInawaized Tnavaadinaa (SCBDIGI)

navnuLila Inawalael

a6 auruwaa (SCBMPLUS)
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ndnninevia | aonuluilsune : aonuludseng : Lav ARINUY
nindFuau UVIENIRAITATRINUNTaLF I YT TR NIz UINNTNE usFndanisazasnuntaudronidszlamitanizarnudansweg | CoonaINy
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nalaaiaau

gui 1 dssinnuazaaauifuadnsasnanisiduiialy
1. dssianaavasans leua

1.1 es&snu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luusasdnslunailsyTaaninig
warrants

1.1.5 mﬁmsmuaumuam:rm“muaomennmswmsmumu 1.1.1 -
1.1.4 auddinouAMEAIINAIS N.8.6. AUUALRNLEY

1.2 anasuil

underlying (duyjunsa share

grTnvnuauenssunis n.a.60. Tanuiutgaunsadilsendnnlanda
tAnLNlsELANnIadnralsaaINa N NI WENITaNSNEIUNIan1suIAan

aga

nalaaiadu

gl 1 Ussianuaraaauifiuadasasmanisduri'll
1. dssianuavanans leud

1.1 as&snu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdnslunaisslamingd underlying (fluiunsa share
warrants

1.1. 5 mswmswuaumuannmvmuaommnmﬂﬂmsmumu 1.1.1-1.14
MUTAEITAIIUAMIENTTUATT N.R.6. ATUUALRNLEY

1.2 anasuidl
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1.2.1
1.2.2

1.2.3
III)

1.24
1.2.5
1.2.6
1.2.7

1.2.8 anssuiiduifidnwazvinuaddesuasasuiony 1.2.1 -
1.2.7 snuidinonuaaenIsNnig A.8.60. ANUALANLAN

1.3 amasfuiifenu (Lisuasans Basel III)
1.4 @51&15 Basel 111

1.5 Ann

1.6 DW

1.7 SN

2. aasuiduainsIdsLarnantnuilunIsaIny

M‘iWﬂﬂuM 9. a“mmsnaamu”l,mmn 1. G]B\‘)Nﬂﬂlﬁilllﬁ‘lla\‘)ﬁ’i'lﬂ']i
muuamnmmmmumu mu

2.1 ‘hifidadvuaniadaulaAvinIvaenuiaszyniuanannyasn
Huasnuluasans

2.2 mmsmﬂé"ﬂuﬁa"l,d (saudionseiilu B/E P/N w3a SN id
Waulwihuldauiausnasnulaeiiiunshifinisiulaudnsa
Bansasluanaslaauignsnaguunaaivua wiafidaulalw
naa‘mummmmﬂﬁuﬁaanm':nms”l,m”)

2.3 fidayaifimAuasansi uaa. aansawindeleidaiimnm
sznaunisiansandadulaainuldattvainaua wazdidayamaii
dyviauyaagfaTsn ‘Immlauamnmmaomoaomntmawauam
Hadalddeinvinaundniznnsauiuisansulusedusnna

2.4 ‘Lupsmmﬂumsamu‘lu B/E w3a P/N fiaanasnanssonaidiia
szuilndsdn B/E wsa P/N éundnsasiinisiuaiiansaiusasiog
UAARAIL

2.4.1 sW. u9. ¥3a uA. eUAUuINEIEILGIAAIANTUATLIU
2.4.2 suATaaNdu

Wusiing
fdunde
wud (Lunuudulasanin udauwus uazasnans Basel

B/E
P/N
ludduandnanasdaniug

ool al

tuuaasdnslumaissTaming underlying tiluwusiinsuiaiug

Wusiing

fndundo

wud (Lusuududasdnin udauwus uagasans Basel 1)
B/E

P/N

luddyuansdnaiasdaug

'
ool al

Tunaavanilunailsslaming underlying tuwusiinsusayusg

o

1.21
1.2.2
1.2.3
1.24
1.2.5
1.2.6
1.2.7

1.2.8 mswmsuuaumuam:rm”muaammnum’mmsuumu 1.2.1 -
1.2.7 auAdINUAMEATIUAIT N.8.0.ATUUALRNLEN

1.3 mwmsﬁmﬁﬁmu (lisrumsans Basel I11)
1.4 e51&15 Basel 111

1.5 @nn

1.6 DW

1.7 SN

2. paRuliGinadnI@IsuasnantnailunIsaIny
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2.1 ‘Liffdadvuantaldaulaivinliasnuiaiseyaiuinnnityadn
Wuasnuluasans . o

2.2 snsavdasudiale (souévnsainiilu B/E P/N w3a SN Mifildau'l
Wunlaaufiausnasnulasiiiunshifinisiulaudnasansasluas
fslanuIgnsnnguunadiviua wiafidaulalvnasnuaiunsaunadu
HaanasI&Tle)

2.3 wuauammnnms‘mmsmummammsmmmme”l,mwamm
dszgnaunisRasandadulaaenulsdatlvaingua wasfitayasnaii
dzviauy A AsITN Taadayadina1Ifada1Iaoa1nunadaya
Lﬂaaa"l,meﬁaammmuuammmsautﬂumﬂausniusvmnmna

2.4 ‘lupsmmﬂumsaamu‘lu B/E w3a P/N viaannsnaisdvnaiiiia
ﬁ'ﬁmﬁnjsm B/E w3a P/N dvaansiavinisiuarianiasusasiag
UAARGIil

2.4.1 sW. u9. %32 UA. MUAYUUIELINAIAFITAAFATUAITLIU

2.4.2 su1Asaaudu

2.4.3 ﬁmmsajmsaomﬁzﬁ

2.4.4 su1AsWaNISLNBATLRTINATAINITLAY AT
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2.4.3 sU1A1TaNANTRILATIEU

2.4.4 suAsRaMISIARATLALANNTAIATINEAT

2.4.5 suresWarunignAuuianatviazauatanuvdsyinelne
2.4.6 suasiianisdvaanuasininuvivlseinalne

2.4.7 suresadanuuvivilssined’lne

ool o

2.4.8 z\imﬂumslﬁumoﬂsummﬂuam:rm“muaommnnmnmnmu
2.4.1-2.4.7

Wil msmmusamssnsaamnmmaoLﬂumsmmmamssmamﬁo
nautagaand eunudeaanids (618) anuiszyliluy B/E
w3a P/N 6aal

2.5 msaanulu SN saiiuldaudaulaindudoil

2.5.1 SN dimsarananauunulaeaivdedu underlying Ussian
vy underlying 2ag derivatives amuiiszulusui 6 2a 1

2.5.2 winmsagnulu SN azdinavinlinasnudasiunauniwgsulag
nindRulusdanuningfunnasuansaaomuls vuusiull
aumassIuEnadeAIiualae International Swaps and
Derivatives Association (ISDA) uaziilunswadunaunsaidaaudia‘le’
TaanaunITaINUY UAS. @faoﬁm‘iu"ﬁmﬂﬂmwumauammnumsmmu
Aanavinlvinasnusasiunaunindfudonaytilunivdadusin

2.5.3 lunsdiviiflu SN defidadruavinunydausia Waan SN sav
fusaulvinasnuanusa’lanau SN dvnannauasuaiy tfla UaI. 5a9
aa'le’

2.5.4 lunsdidiilu SN doiguaznaludseing uaa. dasefiunisdn
Tvfidaanavducaan SN dusa'lufinaunisasnu

2.5.4.1 Wigaan SN AwauasuavyasgGsssuuad SN lids TBMA
nafu 15 uaziugaviaaasusazidiau el lunsainiusdanarilu
Jungarvinnisuag uaa. B wnanazudsyargdsssuaialuiuvinnig
da'lal

2.5.4.2 lunsdifiAnunnsaiiidenanssnunaataas SN atnodl
fag1dgy Tvirfaan SN ArwaazwIIyaAg6isssuuad SN il
TBMA viuvi

2.4.6 suasiansdvaanuaztitnwlssnaling
2.4.7 smnasddauunvlssinalng

2.4.8 daffunisiiusrvlssinanidnsazvinuasiderAugEuninay
24.1-24.7

Woil msa‘naman'ﬁsnsaomnm‘maoLﬂumsa'nawsan'lﬁnsaosjﬁ
Inavzagaand Weunudenanide (618) auiisyy'lilu B/E wia
P/N el

2.5 nmsaonulu SN saafluldandanludinduded

2.5.1 SN fimsanauanautnulaaaivasdu underlying Ussianidendu
underlying wa9 derivatives muisyulugiud 6 2a 1

2.5.2 wvinmsasnulu SN agdinarvinlinasvusasiunauniwdgdulad
nindduiludasdunindfuninasnuaansaaenuls tiuusiiuldau
UOTFIUFINRDIATUUATAL International Swaps and Derivatives
Association (ISDA) waztilunsweafunanisaildaudiale 1nanaunis

RINU VA, m"aﬁm’tﬁﬁm‘nﬂmwmfmgaLfimﬁumsmmuﬁmaﬁﬂﬁ

AaINUAaYTuNaUNINERUAINA N T TTunvdataualn

2.5.3 lunseiviilu SN defivadmuavinlfaudia aan SN Aunay
Tvnasnuanunsalaaau SN dvaaAauasuang wa ual.savua’le

2.5.4 lunseiniilu SN sﬁomuam:\ﬂiuﬂizmﬂ UK. 6296LTAUNITAR
Tvfidiasnavduciaan SN dusa'lifinaunisasnu

2.5.4.1 Tiijaan SN dArnanasudvyamgisssuuad SN lids TBMA
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gui 2 : ninddudszianmiie CIS wile infra waywiiie property
nsdiflumirafinsaanagaalaiofungvanaine
savfinaanifuarndninaailunnsasnudoil

1 faasuiifuaziuldanuvdninarilunisasyuiduidedfu
dafrnuadiniunsasnivnsui ldtugiui 1 24da 2.1 - 2.3

2 ‘lunsﬂﬁnamuvlﬂvamulwum CIS 19 MF MF @unaneiaad
ulawnanmsasnudell (Lilddunisasnulumiea CIS uavnanusIn
navaIiaInulunagaILid)

2.1 finmsasnulunswaludeiilullssianuazuiiaferduninasnu
gunsaaanule

2.2 finsasnulunswdduisialadizamumanudagiu (pro rata) uad
Tanatiuldaundnineaat single entity limit uasnasnuilu

va ol

2.3 fnsasnulunswdduisialdidamuanudagiu (pro rata) uad
lanaluldeamaninaed product limit wsuniweaduiiu SIP
ADININUTTU

2.4 dfimsaynulu derivatives Adluldenuvidninead global
exposure limit aagnasnuily

3 lunsdiinasnusinflamasilasnulumida CIS uas MF MF
dynaeadlildnasnunuilainas

g 2 nindRudsuianmida CIS wide infra uaywiile property
nsdlflumiiainisaanaganalaiodungvanaine
savfinauantifuasudninaailunnsasnudoil

1. daasufduaziduldauvdninasilunisasnuiduidaldy
dainuadIniuasasnivnsE i ldtugiun 1 9a 2.1 - 2.3

2. “Lunszﬁﬁnamu"hvjamu‘tuuum CIS 2129 MF  MF @vaasiagdi
ulamanisasnuaail (lulddunisasnuluniae CIS  wavnasnusIu
NavAIIRINUIUNaIAILYIg)

2.1 fimsasnulunindiuduiilulssianuazufiaidardunnasnu
fusaasnule’

2.2 finsasnulunswddudialididduanudasiu (pro rata) u&?
Tanatiuldaundnineaat single entity limit aasnasnuiiu

va ol

2.3 finsasnulunswddudialadidduianudasiu (pro rata) ua?
lanaiduliauundninaied product limit &Susuniwedduiiiu SIP uas
nAYNUIY

2.4 finnsasnulu derivatives Adluldaundninewai global exposure
limit wasnasnuiy

3. lunsdiiinasmunuflawmasldasmuluvida CIS 2ad MF MF §ona
savhildnasnunuiainas

il 5 : 55nsudseianastvifiundnnine (securities lending)

saofluldaundninaurilunisaonuedad

1. aduan ﬁaaﬁ%jﬁa&zmﬁnc'hwﬁal,ﬂuvf’l,m”‘?ﬂnaumwm“lu”ﬂs:man

533 SBL1aatunsdingdayandunannssvinmslugiusdiunuaasiu
gunsailsgnaugsAandasitduianisleaanu

Wiusailuyanaaeilni
AN lng

1.1 {f1a5uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sneisaninininuasnisdvaanuvislsemaine
1.5 anw.

1.6 wy.

1.7 1ua.

#uil 5 : ganssulsuannsvifinundnnine (securities lending)

savtiluldaundninarilunisaanudad

1. adeyan GfaaﬁﬁjﬁzyzmﬁnNwﬂuﬁoLﬂu@”’tm”%’ninaummiﬁﬂsznau

5313 SBLIaalunsaingdyanavnannszvinnistugiussunuaa st
drunsadsenaugsAaniaaitfiuAanisleanu

Wiusaoduyaaadaiin
nguanelneg

1.1 g'le5uTuauasndsznaugsaa SBL

1.2 sidn.

1.3 nasnuiuy

1.4 suiasiianininiuaznisavaanunalseinaine
1.5 aw.

1.6 9.

1.7 ua.
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1.8 us¥wnilszAudia

1.9 Non-retail PF

1.10 AasnuiuiiatinulisIwAs

1.11 fidyaraduauiidtnouinuatRuGu

2. ndnninedilifiu dasdundnnindiaglussuududnndnning
wavgueaFuhAnaA NN Wiandannswed sdw. vinvihviduune
neidaunannine

3. maeusaisanndnilszAu uaa. sassiunsaadl

3.1 (ai'u,ﬁun'lﬂﬁﬁn'ﬁnm%aL“-sﬂnmi’nﬂsaﬁuzpn@"ﬁmﬁatﬂuﬂszﬁu
Asliiinnanniweg TaadailundndszAusoil

3.1.1 Juaa

3.1.2 anasnndglng

3.1.3 B/EP/N nmswumn Msauunsmuﬁu 7 §W. u9. W3asuIAT
nnaummam“ammmu Husfinnssniu

3.1.4 B/E w%a P/N  TSFC flugaan AiAvuaiulaiduaiugr’li
Aiu 270 Jutiuusiuaanduaniludiiderinualaiiduiianisaunia
laleiiu

3.1.5 B/E P/N ifiarglaitAu 90 Juiiuuaiuiiaan defi credit rating
ar;ha“lmar.hwﬁoﬁoﬁ

3.1.5.1 {iissue rating w3a issuer rating aglududuusn Taansein
vHu issuer rating siaatilu credit rating Alduannsda credit
rating szazdueae

3.1.5.2 i guarantor rating a&lududu investment grade

3.1.6 anaswiins credit rating aglududu investment grade
3.1.7 wiledamlseAui sw. duaanviudnasnuiiailulsedunis
Aunannindliinananu

3.1.8 Wuaanudaulu SET ifisradaarludud SET50 veil lunsein
namu“l,u'ﬁuiumﬂmsamuiumswmmu navnuaziunanilseiu
Aanandlu'le

3.1.9 wihaainuuas MMF

3.2 mtuums'l‘mnaomunnssuam'ﬁmamauﬂsawanﬂsunumu 3.1

agda

wiadfiunsiaeiadudeasiinaly u3EmIansanansatodudnsend
1nanandseAusdnatlataawau

1.8 ui¥wniszAudiie

1.9 fJaamua’muﬂﬂaﬁﬁgaﬂ'm%wti‘ﬁu‘uaacjaw!uLwiazﬁuﬁ"\nwi 1 au
ndu'ly

1.10 naynuinwmiialinungiuns

1.11 fduanaduamuidinuivuaidy

o

2. udnNEWE Lvitia m"aal,ﬂumi’nmswumaq1u5”nn%ndwnua”nm%wﬂwao
AuaFusnudnniweg viandnniney sun. vinmihAdluuensdeu
nannine

3. Manenalaandnisydu uaa. sasafiunsaed

3.1 adufiunstvfinisnensasaandndseduannginiiaciudsydunns

Witundnnsweg Taasaaflundnisedudod
3.1.1 Suaa
3.1.2 as&snadging

3.1.3 B/EP/N nmswuphn wIavuiszey fu 7 sw. w9, wiasuASAd
ngummawwvammwu Lﬂuwumsmﬂwu

3.1.4 B/E wi%a P/N 1 TSFC flusjaan Afifuuaiulaiiduaiudr i
270 Juvuusiuaanmuazilumndedirvualdiduiianivauniaiia
1atiiu

3.1.5 B/E P/N vifiaag'laiAiu 90 Sutfuusfuiiaan dedl credit rating
atinvlnatingnilvavil

3.1.5.1 i issue rating w¥a issuer rating agludusuusn Taansaiily
issuer rating siaviilu credit rating 'leuna1nn1sdm credit rating seay
duee

3.1.5.2 4 guarantor rating atTududy investment grade

S da

3.1.6 an&suilidl credit rating atlugdudu investment grade
3.1.7 wiledamisyduid sw. dugaanliundnasnuiialulsydunns
Aunannindliinanagnu

3.1.8 vuaanziaulu SET vifinadaagludui SET50 vioil lunseii
naynubifiulaunamsasmuluasnasnuy nasmuazsiunandseiy
Aonandluler

3.1.9 wiaamuuay MMF

3.2 mLuums‘mnawmunssuawﬁusamauﬂsawanﬁsunumu 3.1

aga
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3.3 vihuihudndsyduau 3.1 Minasnuiinssudnalllauvzamasa
wiavih ildsunsatisduaundnssAutiule L'JuLLG]L‘lJuﬂ'l‘a"]J\‘lﬂ‘lJ
dhseniianutannaslugsnssunsiidiuvdnniwe fuias

3.4 dsvyasvanisydu au &uu > 100% 2DIYAANFANITNET
Tvitiu

3.5 1unsﬁtﬁu§’nﬂ§zﬁutﬂmﬁuam Tihugadinanllasnuiag
Aunlundweduavil

3.5.1 Jurhnlu sw. wiasuiasifingvanawmwe
3.5.2 fiasidusnuda P/N ﬁaﬁ

3.5.2.1 iasdusn w3a P/N
wnzdadotduiilugiansenniu
3.5.2.2 P/N 7 TSFC (flugjaan Afidmuaiulaiduaudabitiu 270
Jutuuaiuaand uasifludmndedirvualadiduiianivawnsaiale
LAY

3.5.2.3 P/N wifianebitiu 90 Sutfuusuriaan defi credit rating
amouﬁoamo‘lms‘fﬂﬁ

3.5.2.3.1 i issue rating w3a issuer rating aglududuusn Taansdii
vHlu issuer rating siaatilu credit rating m“memnmsam credit
rating szaedueae

3.5.2.3.2 4 guarantor rating atTuadudu investment grade

3.5.3 anaisaaiging

3.5.4 reverse repo &nFuasdsnaiging

4. Anwaruazdrsvdrdauacduan IWlddyaniddnwasuay
sszdAyaasdyanaulszmddinauaasnsTunsiiAunI nniwe
wazaaIauanNIweEIsadaduaAmfussuunud g fnuaslivifiu
nanninduazrnanisedulugsnssunisiinnasliiuvanniwe

I
Y%

A69TU

" on. UN. Msaﬁmmsmunaumﬂ

1nandndsedusnardla taawau

3.3 huiuanidsydueu 3.1 ﬁnaomuﬁnssnﬁmﬁiﬂiauu‘%ammsia
wiavih ilisnunsatsdumunadnlssduiiule L'Juumﬂumsmﬁnﬁws::
nilautannaslugsassunsiiiiundnnine duiao

3.4 ssoyamuandsedu o &uiu > 100% waauamuﬁnm%wﬂﬁ
Tvitin

3.5 °lunszﬁ1‘7iu§nﬂ§zﬁmﬂutﬁuam Tildusgadynaldasnuiee
Wunluniweludil

3.5.1 durhnlu sw. wiasuasifingrvinawmwiziadeduy

3.5.2 1iasdurnuda P/N ﬁaﬁ

3.5.2.1 1finswdunn wia P/N 1
ammwmﬂuwnmswwnwu

3.5.2.2 P/N 7 TSFC iflusjaan Afid1nuaiuldiduaiudrliiu 270 fu
Tuussuaand wasiludmidedirualaidudiamaruvtadialeiu

3.5.2.3 P/N ﬁﬁmqj,mnu 90 Jutiuusiuiiaan @i credit rating
mhmﬁoaaho‘tmﬁoﬁ

3.5.2.3.1 i issue rating w3a issuer rating adlududuusn Taansdi
Wlu issuer rating siaviilu credit rating m"memnmsam credit rating
STUERUGIL

3.5.2.3.2 i guarantor rating agTusdudu investment grade

3.5.3 asnd@Inasging

3.5.4 reverse repo & uiuasa1TAATgineg

" on. U9. MSBﬁﬂ']ﬂ']‘iVlllﬂ{]Mll']ﬂLQW'lu

4, dnuazuardiszRiduuadfaia 1u Mammmﬁé’nﬂmsﬁuaz
mszmmymaaﬁzynpmnﬂssmﬁmunmuﬂmznssnmsmﬁwﬁnm%wﬂ‘

wazaAAUANNINEINIatai nuaA s AusTun Uy Auuaylvidy
nanninduaznanisedulugsnssunisiinnaslvifiundnniwe

#uil 6 : 55n5701sELAN derivatives aundnnLTinITRINUGIE
SCBEUSM SCBDIGI

1. dszan underlying derivatives Minasvuagiinilugdaanlasiad
underlying atinvlnatrnilsnaaniaiaaanofoil

1.1 vindduiinasnuanaunsaainu'le
1.2 daseanide
1.3 dasuantldaudu

AU 6 :

55n35u59LAN derivatives amuvdninaainisaInudil
SCBEUSM SCBDIGI

1. issinan underlying derivatives Minasnuaztinugdaanlecad
underlying atnglaatrsnilandanaraacinaaail

1.1 viwdduiinasnuaiuisaaonuls
1.2 daseanids
1.3 dasuanildaudu
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1.4 a36e 120U credit rating w3a credit event 1flusiu

1.5 dufingududinadaue dudiduia dufiiidasdlsenaudu
&uanradinisenu 1.1 - 1.4 w3a 1.7

1.6 dufiifiavesenauiluduiionu 1.5

1.7 underlying Aumuiidinouaaiznssunis n.a.6. AvuaRNLEN
SCBGPROP SCBMPLUS

1. iszian underlying derivatives ﬁnamua&m flug
underlying atinglaatinnifioniaviartatinagvil

1.1 n¥nduinasnuanusaasnuls

1.2 dameanida

1.3 damuanilfaudu

1.4 \a3éie L2ty credit rating w3a credit event Llusiu

1.5 navan

1.6 tisfudiy

1.7 sufinaududinadaed dudiduia dudndasmlsznaufugudd
wiaduisau 1.1 - 1.6 v3a 1.9

1.8 gufiifiasdsznauiluguiion 1.7

1.9 underlying AumuidnauAmeAssNATS N.8.6. AUUALRNLEN
nnnav

lunseiil derivatives 81989fusnAa1zag underlying 2i9siu swmmmoao
Fenansaailusnaiaatiuniasaiuas derivatives wintiu ot 10
229 underlying 8uii'lilddudl wia underlying iiluasdlsznavuag
Fufigonand sastiluinaniuatnreniteuinuasitiaimeliadle
LWIUALAIE

2. Waulunisadnu uaa.azanfiunisasnuly derivatives lesiaiia

2.1 nsdl MF "lm”szlutf“imﬁnmmmu‘lu derivatives uay underlying
2av derivatives Magasnuliatvdaiauluinsenis

2.2 dumsinilugdeyenlu derivatives atinalnatinavidlodof
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gail

2.2.2.1 asdliflu OTC derivatives Tuilssinelng maauaﬁmm’mnmu
nwioiflu sw. surasAinguuaaniziadodu &
derivatives wias@ derivatives

an'lasacdl

frunudaus

1.4 a36ie 120U credit rating w3a credit event 1flusiu

1.5 dufinaududinasouad dufiduia dufinfasdlsznauiududs
waasmulsenu 1.1 - 1.4 w3a 1.7

1.6 gudinifaselsvnamiuguiionu 1.5

1.7 underlying Aumud1inoruaaznssunis n.a.6. AUUALRNLEN
SCBGPROP SCBMPLUS

1. szan underlying  derivatives ﬁnaomgasmﬂ
underlying atinvlnatinnfisniaviartacinegiail

1.1 ninduiinasnuanusaaonuls

1.2 dameande

1.3 damuanilfaudu

1.4 \a3éie L2ty credit rating w3a credit event Lilusiu

1.5 navdn

1.6 tisfudiy

1.7 sufindududiiandauei dufiiduda dufivifiasAlsenauiugudn
wiadulsau 1.1 - 1.6 w3a 1.9

1.8 qufiifiavesznauiluguiian 1.7

1.9 underlying AumuAdTnuAmLATsNATS N.R.6. ATUUALANLEN
nnnav

lunsein derivatives a19d9fusiazas underlying 21961 IATAE1980
genamsailunaiaifu (spot price) mammﬁmmwmmummm
(futures price) winifu viedl 5719 underlying Aulailddud via

underlying fifluasdisznavuasduiidonan saviluiinansuating
AL dainaliatsuwsvalae

2. Waulunisadnu uaa.agandiunisasnuly derivatives lesiaiila

2.1 nsdl MF “Lm"s:;mﬁmﬁ’umsamu‘tu derivatives wag underlying
2av derivatives Nagasnuliatedaiauluinsenis

2.2 dumsinilugdeyennlu derivatives atnalaatineviiodioil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives goil

2.2.2.1 nseidlu OTC derivatives luilszineing maamﬁmmwanmu
nilotfly sw. surAsAfinguuIslanizIadedu Funudaue
derivatives wiarf@n derivatives

an'lasaadl
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2.3 lunsdinazaasfinisirsuiisranissdonaududia derlvatlves
auamaa uarusiagidunswe aumnaomummsaaamu"ta Vot "

val o

Inasnuazilugidnssunauviaivinidenaududiuioiu

3. udnunauaiisdunsed underlying 1ilugaid

unseiil derivatives fi underlying (fludiafianu 1.5 - 1.6 dufidonad
savidnway duil

3.1 Lﬂuﬁ‘\”ﬂjﬁﬁﬁmsﬁmum‘iﬁmsmmsu"L'J”Iar;mﬁ’mau Taafinnssyy
wuavtayauay underlying waatladaai9qiinunlalunisdiuial uag
finsdruaduiliidutatuaiuanuuuizanuavasdilsznauuag

gadl viedl underlying wailadadenanisasinisimdanlmimuaniieg
aateatviludsszee

3.2 \lugufiiifidnwazanolaatronds dofl

3.2.1 ﬁﬂﬁﬁﬁnjsnssmﬂﬁmtiwl,ﬁmwa Taadludufiifidnmasia
dnuougntle Godl

3.2.1.1 gufiiiasdisznauusazdifiividn < 20% aasthwiniovua
3.2.1.2 duilfiavddsznaudladintefiimign < 35% wasiwnin
Wonua

tunsaidduldenaniieaaia Tauavalsenaudidusdasfitinnirn i
tAudasviavualu 3.2.1.1

ANTWANTAUIAITATTANEUINTAA TN 3.2.1.1 uay 3.2.1.2 Lidagiin
avAlsznaufiiAendasAunasdviatiiudunifaisan

3.2.2 mﬁumuamﬂssnanmuumL;Juusal,nmm"aonnmaoﬁi'm%a
idfudu wiaudaufisnainasdnwsatingiudu

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Miluldanudanlansudiu
aatl

3.2.3.1 dluguiiifasdlsznauiunsiaisusa
aunulalaansg

3.2.3.2 dladwanduasnuaudadiu (pro  rata) afiauniedn
aasnuasnuluasasusadygriulaaassuarlonatidulday
unanwnaued single entity limit aasnasnuilu

3.3 L'ﬂumjﬁﬁirﬁnmsﬁgyﬂmuamﬁuﬁﬁmmmtﬁaﬁaua:ﬁﬁ'mﬁwﬁ'
1198853300 uad. el mindsagiaandudenarniuuisniu
tA3auadual. ua. dusaddnlviiviasnrsilasdumnudaiganig
walselaamiatnofilsednannee

e inasnuaIunsa

2.3 lunsdiiazaasfinnsanssniidranisdonaududdia derlvatlves
auamao ueifusagiunswe aumnaomummsaaomu"l,m Wodl i

val o

nasnuanilufidgnasunauvzadimirigonavgumfuioiu

3. udninaaiisndunsdl underlying (il

Tunsdii derivatives i underlying flugafian 1.5 - 1.6 dufidonan
savilidnraly Gail

3.1 Lﬂuoﬁ”ﬂjﬁﬁ'ﬁmsrimum‘“aﬁmsmuamvljfar;i'm?}’mau Taadfinissey
wuavayauay underlying wiaifadasitvainunldiunisaruia wagd
Asamnaduiliiiuiaatiuainanunnssuaasaddlssnauuageadl
vi9il underlying w3ailadasunansdaviinistadaulmiauanieaana
atnailudasyene

3.2 flusuiiifidnwazatrolaatrondde dotl

3.2.1 gufififinisaseanadadiofiasna Taadududli
anwragnile doil

3.2.1.1 sufiiasdisznavusazdiftniin < 20% aaniuidniovua
3.2.1.2 duflfiasdlsznaudrladiudofiiinign < 35% wasiuiin
NINUA

tunsairiiulderuaneaarn Tanavrlsenaudidusasfitinnin’lai
tAudasviavualu 3.2.1.1

ATTRANTAIIAITATEAN LI uT AN 3.2.1.1 uay 3.2.1.2 lusagiin
avAUsEnauNAtdaddunadAInIauIiUAUNIRINTUN

a oo

3.2.2 dufivifasdstnavionuaiundafetasdunasimiainiudy
wialfludufisnainasdnsatindusu

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Miuldaudauluasuaiu
Hoil

3.2.3.1 fluguiiifasddsenauilunsrarsusa
aInulailananse

3.2.3.2 dladwianduasnuaudadiu (pro rata) w@daunileinnasnu

fanzaslin

feuqinasnuaunsa

asnuluasaswiaduaiulaaasouarlanarduldaundninaad

single entity limit aagnasnuily

3.3 Lﬂuﬁ?jﬁﬁ%ﬁnmsﬁguuﬂﬂﬂamﬁuﬁﬁmmmLﬁaﬁauammﬁwﬁ
1eat19daseann uaa. el uindsingitaartudeaaniduuisnlu
LATAAAIUARR. URA. TUGAaIFATUTINIaTAITilasAuAINTALEINY
walsyiamiasefidseandninera




Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

3.4 dnsuaadduiituqatrosaiiaiiudszinmniuvinnissudand
nsEUatayatviuLuanIsal

3.5 ’LunszﬁﬁLﬂuﬁ?jﬁnz\juﬁumiﬂﬂﬁ’m*ﬁ satidanaIfaIAIuIARIA
Mudsatrvutlvatvlaniaviaraai deil
3.5.1 saifaqiiu (spot  price) wias AR danaalInin

(futures price) vav&udTnafauai

3.5.2 G‘Tﬁﬁﬁuﬁﬂﬂﬂﬁmeﬁﬁmu'azumnﬂmﬂaaﬂ’w%asm Jeuangiane
fnninuasRum inadagidualaduinils

3.5.3 nendyadamnaarsminiaivdfuduiidus taadaainiu
3.5.2

3.6 lunsdiddludufiduda dufidanansasdnalaaldunastaya
avavanTauaasibaIunrnsuadlssndlnawiaclssineg
WaATUIAAINTIARUATLRLLEAST LR LRV TN AT I8MS
AnatuadiuIauiisdlnaNFINsadgzviauda i uia’ldading
WMNNTRU

Py

4. nannauin1sIa TVinswe sy
WAWU (cover rule)

EIWAG amsmsvuumumsv

URA. sfaoﬁm‘lu"ﬁm%’wﬂauwaonaomumﬁﬂmmwLLa“uamwmaqu
mu’;‘umLwﬂowamamsmnaomumamaoﬁwsmummamnaama
derivatives auamaa"l:maam’;mm“l,maomuiu derivatives ffu uag
uldenudidinouaaenssunis n.a.e. Avue

5. ndnnaiindudvsunsasmuiiingseaeddaananuideas

unseiil ua3.asnulu derivatives 1 underlying ‘Lil2&adedu
N¥WLFUnay ammwmauomsaamulu derivatives dynatisagiiuly
MUTEITAIIUAENTINATT A.Q.6. ANUUA

6. nannaiidugniun1saenuly OTC derivatives
us¥nIanseasdaliifizannaslu OTC derivatives gi9il

6.1 ‘Lu"ﬁjﬁagzmﬁns‘hﬂjafiomuazuuasuﬁoagamqﬁﬁssmqo derivatives
W uaa. nunaiui 15 wazfugavinauasusazifiau el Tunseali
Jusmsnanduiunaavinn1suad uaa. A IIAULRZLIINAAIELAFITY
aaluiuvinnaisdaly

6.2 unsdiiAaman1saifidonansznusasia1uad derivatives aeing
fitadday iaduandadhanileFmuiauazidvyasigfsIsuuag

3.4 fimsuaaedudiiiuqatreaaiasilulsyimniuvinnseiudaiiang
I uatayatviuLanisal

3.5 ’tuﬂsaimﬂumjunauﬁum'imnm
wilsatroundlvatrolaniaviareatng 69dl

3.5.1 ;eifaxiiu (spot price) wiasa&yadaunaalonin (futures
price) uasdudInadaual

3.5.2 m.fuauminﬂﬂmmmmu:mmns'\mﬁaauu (spot price) w3a
swmammwamumwm (futures price) waav&urlnafausidudla
&udmil

3.5.3 mnendygndanaaleninnavdsduduiiurlnadaaiain
3.5.2

3.6 lunsdindluduiiduda dufidonansdasdtmnaiaalduvaszaya
avdvannmaauaasnihanunrnsuadlssndlnaniacivlsng
UIAAIUIUIANNTIANRUAILAZLEANST UK. LA TWAU LGN IRANS

AmaadvunduiidenaNasasgzviaudadula’laacng
SV IR bT!

g

AATAINRIGAIAIUILINNED

Py

4, nannaain1sAaa TUinswe gy
(cover rule)

‘W mwamamsmsmumnmsuwnwu

UAA. m”aoﬁm‘mumswuaumaonaomummmmwLLauuamWﬂa'ao‘lu
mmumwuowamamsmnaomumamaomsmummamnmma
derivatives auamaa"l,maamnmm"l,maamu‘tu derivatives ifu wag
uldenuiiginouaaenssunis n.a.e. Auue

o oo

5. Mamnnmnl,wuLmuamsumsaamummmﬂszmmﬁ'aammwma‘im

Tunsdid uaa.aonulu derivatives 7 underlying ‘Lila&adiedu
mswnaumauammwmﬁmmsaamu‘tu derivatives sanasiaatiulyl
MURFITNITUAMZNTTUNIT N.A.0. AITNUA

6. naninaiRudAnd miunsasnuly OTC derivatives
Ui¥nianissasinlvifitannaslu OTC derivatives Gofl

6.1 °lﬁﬁjﬁcyfy'1Snchﬂ;ﬁﬁammmuasu:{mamqﬁﬁssmqo derivatives
W uaa. nunaiui 15 uaziugavinauasusazifiau Vol Tunsaliiu
guonaniuiungavinnisuas uas. dnatasuIsyaA1LAsIIN

AMaluiurinnsda’ly

6.2 lunsdiniAninnsalidenansenusasiauas derivatives ati1oil
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derivatives T¥usE#NINNITNIIUAUTA

6.3 adeyanandhaunileduaaulviinisaivgiue derivatives wila uas.
savua’le

7. ndnnaiindudvsunisilugdeyanlu credit derivatives

a3, fadlfiidaudauludedl

7.1 Lmtﬂuﬂé’mmﬂu credit derivatives lataniziianisanninu
W’eawvinifu

7.2 wndugdeuanldiany credit derivatives AidnEaza2955nI5Y
wialiaulAavAugsnssuatvuiivadvle dofl

7.2.1 Credit Default Swap : do'leiud doleun msmnao‘lug‘mvw{fa
ﬂ'sunum'lmammummmmLnarruaonnmmmm'saiumsmsuuu
@ obligation uavkynWuaIN obligation i Taagdyaiaglu
mu“mnuﬂsvnummLﬁmumsvwnwumvmm?hskummamnaa
sﬁaﬂs”nummtammamm credit event muimuamwa‘lumamnaoﬁa
ﬂsmummmmmumuummum (Tunsal "Lmrm credit event
wamnaoavauamimumnmuummuﬂnm) Wedl 1aiin obllgatlon aydl
wiavsIansLia (Single Name Credit Default Swap) wsa obligation
ammﬂsmmsmnmum‘mmnuﬂ'sunummLamwmmmsmuma
tAa credit event fiudu oingat|on swﬂmﬂmmmsuuomuswuu,sn
(First to Default Swap) wsaiiafia credit event fiufu obligation
sansiasanmsuilelunagu obligation «ﬁaaunn'\sﬁwsvswmnmawu
°lumumaaau1nswuswuu ustannavazasuiuaiaiia credit
event dufu obligation nasan1slungu (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnao‘lugmvmja
ﬁsunummmﬂwaaaumswumoaammmmnmsamawaawamammu
Aaglasuanndunineanede ‘imﬂmnuﬂsunumwmamumsuwnwum
av:nﬂwamammu“luamwmmmaamwaaumma’maonnammamnﬂ
MUTTANaIAY u,a”mumamaa (e"fl) vasyarIaAsITNARIRUNTWE
21949 Lwau,annnmsmwﬂaﬂ'sunummLﬁuoaﬂauwamammuuav
fun it (ad) vavyargfsssnuaIRuUNS w9 tvifugana
szAumnuday aunInaziin credit event wsaasuiuadaaN
(nsailsiiim credit event)

7.3 sasldduaninassruamuiidiivuaiag International Swaps and

Todhda Waduanandraniodnauasuisyamiafsssuuad
derivatives TWus¥NInATNIUAUA

6.3 adandndhandedusanlyifinisaregiuy derivatives iia uaa.
savuale

7. nannaiinaudmsunasiiniugfeyaunlu credit derivatives

uaa. saslfiifaudanludedl

7.1 winiluadeanlu credit derivatives 1angiianisananuLdag
winifu

7.2 uhilug&eyan'leianne credit derivatives Mfidnwazuasgsnssu

wiawinudaedugsnssuatronivatnola dotl

7.2.1 Credit Default Swap : G9'ldun doleun msmnaa‘lug’mmsﬂa
ﬂsunummLammumsmmLnmwaonnmmmmsa“lumsmsmumn
obligation wavkinWuau obligation W imuna‘“wmmau’tuswuvwmu
ﬂs"nummLamums”wnwuma“manhs“wumwamnao«ﬁaﬂivnu
mmmmmamm credit event wu‘imnamwa‘tmamnamaﬂsunumm
\dB9asufiuauT (Tunsel A'LitAin credit event Aannagazduaalu
Fuasuiuaaulng) ot 1aiin obllgat|on AN a9TIaNIsLAER
(Single Name Credit Default Swap) w3a obligation fivanamanisds
qmum“lumnuﬂsvnummLauowummsvuumaLfm credit event
fiuru obligation sanslasianisuilaillusiausn (First to Default
Swap) wiailiaifia credit event 4iufu obligation s1an151as a1l
Tun|u obligation mauumsmsuswmnumwu’lumumaaaumsws;mu
u uddannasazasuduaiialia credit event dufu obligation na
shan1slunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Ao'leiu msmnaa‘tug'\uumja
ﬂsunummLamwaoaumswumoaoman:nnmsamawaawamammum
aglasuannduninga19ds Taasanalseduanudasinissynutiag

:namamauumu‘i,uam']mmmaamwaaﬂmma’maanuammanmu
MUTRTANAIAY WAL mumamaa (1) vasyamILAEITNADIRUNTWE
21989 Lwau,annumsmwﬁaﬂsunummLﬁuoauiauwamanLmuuaumu
mww;u (enl) pavyargfsssuuasRuninedatvde lvidusunalsedu
ANULAEY AunINLLAA credit event wiansuAvuadya (nsdlliiia
credit event)

7.3 saslddyanuinssiumuiiniimuaiag International Swaps and
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Derivatives Association (ISDA) wsa "suuapmmgwuﬁ'umuﬁahﬁfnmu

gaNsy mnwamnaomuanﬂmwmu

7.3.1 fimalddvdulaaunguung uaghidandawtdsiunguuiaiiee
nanninduazaaIanannintduianguuadu

7.3.2 “Laiﬁﬁaﬁmum?iviﬂﬁﬁmﬁﬁﬁmum"h“‘tumwmmmuuma
é’mmwﬂamﬂmwmm credit derivatives fuaedvdanidealy

7.3.3 ‘hifiradvualvinasnusavaaldanudavaliunaduan

Derivatives Association (ISDA) wsa ”agzymmsgwui‘iumuﬁahﬁnmu

gaNTU muﬂamnaamnanﬂmumu

7.3.1 dfinaladvdulaaunguune wasbidaniawdedunguunainele
nanninduazaaIanannintduzanguuadu

7.3.2 "Lum.lamuummm‘l‘mam'ﬁﬁﬁmum“lﬁumﬁmmmuumaﬁmmw
Hawnaar9ming credit derivatives fugrvdoidandaly

7.3.3 ‘hifiriadviualvinasnusavraldanuamalvnaasa

Uszianuasndnnineguianiwdduiu viansvieanwalaaidduiiay

aonuluevilseing :

UIENIANITAIZRINUNTaLAIIM YT TaAULAWIZINNURIANTWE

aaa

m%wq’ﬁuﬁ'u wiammanwalaaisduattelaatrouilonianaiuadng
MunUsznAAMEAITNAIT N.8.0. usalszniddTnauAmsATINAIS
A.8.6. Anuasvaalldd tTuualunsalimanznssunis A.8.0.%3a
fINIUAMZATINAT N.R.6. Tianuiuraunsaflsenaunlansa
WNLAnlssLanw adnerazrasnanninduianiwddunianisuinan
HalaaIaau

Wil nsasnuluanasniadyanludrodsvina asdIusaduan
genaneadtauaaudatiunisvindayalulssinandnuiiaoudiAu
ml,amuvianmswmLLa”mmm"manmswﬂmﬂuam“ﬁnmﬂ’mmao I0SCO
wianiaisdazalunaiadaurandnnsudarvlsananidugundn
2a9 WFE vitalluasansuasusinidadouaziauaznaly GMS

guii 1 ssianuazaaauiiuasasiasnmanisduia il
1. Ussanvavanaisenvussing lein

1.1 asasnusitvdsging

1.1.1 u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnatunalssianii
warrants

1.1.5 mwmsmuaumuam:rmumuaammnum'mmsmumu 1.1.1 -
1.1.4 e ufidinoIuAaEAIsUANT A.8.60. AITUALRNLEAY

1.2 ana&suiienedsznea
1.2.1 Ausiling

fi underlying \Jluviunsa share

an
fa

ﬂsum‘mmawanmswwsamswuauau UIANITUIAANHA ALY u*ﬁ'az

aanuluevilssine :
viEndamsazasuniaudiomidsslamiianizanudnning niwebsu

du wlavieanwalaaidduativlnatiouilovianaraativa1ui
Usznidnaiznssunls A.8.6. WialssnMadITnIIuAMLATINNIG N.8.06.
Amuadvsaliil Luuslunsdliaasnssunis a.a.0. usas 110U
AMLEATIUATS A.R.6. TWANuiutaunsafidsenaunlunsatiniGu
UszianusadneazrasnanninduianindIuniansmieannalaaia
au

Wil Asasnuluasasniadayaludrvlssing aaEsniIadaan
dgenadadiduaananiailunisvindalulssivaniniiasundiu
AUAGIUNIANINEHURY mmwanmwmmﬂuamﬂnmnmwao I0SCO
wianfinsdamalunaliadazandnnsndavdsenaiiusuignuas
WFE w3aifluasaisuasudsniiiadeuasiauaznaly GMS

gl 1 : Ussanuazaaauifuasasasnanisduii il
1. dszanvavesiansevussing leun

1.1 esamusvlssind

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnalunailssiaii
warrants

1.1.5 msw&wswuaumuanmmmmaammnmswmsmumu 1.1.1-1.14
MU ETANUAALLATINAS N.R.6. ANRUALRNLEY

1.2 anasuiisiedsana
1.2.1 Wusiing

fi underlying \fluviunda share

11
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1.2.2 sdumdy

)
1.2.3 vug (hisruududasanin viunay
IIT)

1.24
1.2.5
1.2.6

o

Us wayms&1s Basel

B/E
P/N
luddyuanednaiasdaniug

'
ool al

1.2.7 Tuuaas&nalunaisslanwiing underlying Lﬂuﬂ’uﬁﬂm-m%aﬁufj

1.2.8 mswmsuuaumuannmvmumLmuanumswmsmumu 1.2.1-
1.2.7 auiidiineuAmenssNAIs A.8.6. AUUALRNLEN

1.3 asmasfuiidenusvlsena (Lisuasans Basel III)

1.4 a51&15 Basel III avissind

1.5 dnn avdssine

1.6 DW envdszine

1.7 SN sinvdssina

2. paNifAuadnIRITHATNANLAUY TUNITAINY

NINERUNA uAa. AzaNsaaInulanu 1. davlinauauifiuasnsans
mundninauaitiasugIu ot

2.1 Laifiiafvuaviadaulaivinlvigaenuinnssynwusnnninyas
Huammulunsas

2.2 snsanl@audia'le (sudensdl iy B/E P/N w3a SN vifiidaulu
Walagudiausinasnu lasdiunisiviinissulaudnadizansasluas

A5 lamuiansnnguanaiuue wiaivaulalvnasuauisause
Aukaanasasle)

2.3 fidayalAeAuasansi uaa. aunsaindelsaidatinum
Usznaumsiasandadula asulaadesmiaua wasddayamaii
gyviauyacafissn Tnatayadinafaavdsannunaviaya 7
adaladeiarvinanunaniznmsauduisausulussduana

2.4 nsasnulu SN aaadluldaandaulaiududof

2.4.1 SN fimsanananauunulaaaivasdy underlying iszian
tiendu underlying uav derivatives aunszulugiuii 6 2a 1

2.4.2 vnanmsaanulu SN azdfinarvinlnasnusasiunaunsnegfula 9
mswuﬁuuumauﬂumswﬂﬁumnaomummsaaomuvlm uwsiviutal
mummgmmnmjamuumim International Swaps and

Derivatives Association (ISDA) uagiflunswdguiausaldausia’le

fdunade

wWug (hisuuguilasanin Yuday
B/E

P/N

Luddeyuanvdnaiasdaiurg

1.2.7 luuansdnilunailsylaminid underlying Lﬂuﬁuﬁﬂ’msu"saﬁuq"

1.2.8 mswmsuuaumuan‘lerm”muaamennmwmmumu 1.2.1 -
1.2.7 eufid 1N uAaEnIsuAIT A.8.0. ATUUALANLEAN

1.2.2
1.2.3
1.24
1.2.5
1.2.6

a

us wagaII&15 Basel I1I)

1.3 mwmsﬁwﬁﬁmumoﬂszmﬁ (lisuesans Basel III)
1.4 @51&195 Basel III envdssine

1.5 dnn avilseina

1.6 DW sinvissina

1.7 SN evilssind

2. paRulGinaInIEIsUAsRANLAAUTIUAITRINY

m%‘wﬂﬁuﬁn%ﬁ’m:‘mmsazmmsnamu"l,m"mu 1. savifinauguiifuasns
FsaUnNANLNUYINATULIU 69l

2.1 “liffadvuaniadaulaivin viasmuiiniseynwuannniiyasn
Wuasnuluasans

2.2 mmsmﬂa‘”ﬂuﬁa“tef (soudonseiiilu B/E P/N w3a SN vifiidaula
Wwnildsufiausnasnulesiiunstiinnsiulaudniitansasluns
f15'ldanuignsinguananiivus wiadvaulalvnasnususaunadu
KHaanaaTle)

2.3 fiayaiimduasnasiuidnianissunsandelaiiaiimm
dsznaunisiasandadulaaenuldatvailiagua uazfidayasiain
dxviauy A AsITN ‘Imtmauamnmmaomoaammmawamm
\Hafaladedarinanundniznasduiuieansulussduanna .
2.4 ‘lupsmmﬂumsaamu‘lu B/E w%a P/N 1iaanamansdonaiiiia
hszuilnisdl B/E wsa P/N  évndnsasiinisiuarianiaiusasiag
UAARAIT

2.4.1 sW. w9. wsa uA. MuARINEIAIEsIAIRANTUNSITY

2.4.2 amﬁumstﬁusi'mﬂssmﬁmnam:rmmmaaLmmn‘nmnmnmn
2.4.1

ol msmaamamssnsaomnmmaoLﬂumsmaausamssmaowﬁo
Nansaraand Weirwmunudsaands (6195) anuiszylilu B/E wa
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TaaAaUAITRINUY URA. ﬁaoﬁm‘tﬁﬁmﬂﬂmwumauammnumsmmu
Aanavinlvnasnusassunauninggudonantiluniedaduiusiin

2.4.3 ¢jaan SN Auganlvinasnusunsa’ldaau SN denaninauasuy
ang ia uaa. savua'le’

2.4.4 lunseiiiily SN ﬂOLauamuiumaﬂsumﬁ ¢avisngii SN i
uswmﬂswng’tu'sunnwauammLﬂana"l,m*ﬁot,ﬂumtlausnimum"l,ﬂmaa

svsuflandinanna uay uaa. davandunsialifidannasiuyaan
SN gesialdiinaunisasnu

2.4.4.1 Tviejaan SN a’iarm‘rﬁtﬂuuaﬁ‘mﬁﬁsswao SN ZatAnann
3ﬁmsmuammmnnm“lﬁ‘lumsmmmﬁmmLtama‘lusunuwauam
mlfﬁaaamnma I uaa. mmum 15 uagiugavinauavuaasifiau

Woil lunsdiRfudonaiiiuiunaavinnisuas uaa. WMAIMLAzLIY
yargasssunaluiuvinaisda’lal

2.4.4.2 °lunszﬁ17|'|,ﬁmme]mmiﬁ'a'owanssmnm‘aﬁmmao SN a1
Haadday Niaan SN geaduyarigfsssuuas SN w9 uaa.
Wuwi

P/N 6l
2.5 msaanulu SN dasfluldaudaulaindudod

2.5.1 SN dfinsdnananauunulaaaeaadu underlying dssian
tienAu underlying uav derivatives auszulugiuii 6 2ia 1

2.5.2 winmsasnulu SN azdnarinlvinasnudasiunaunindgiule
mswuz‘a“u‘uuma\‘lLﬂumswuﬁumnaomummsaaomﬂm Guueiilulden
mmsgwumnm‘?anmum‘imu International Swaps and Derivatives
Association (ISDA) LLauLﬂumswuaummmsmﬂaﬂuua"l,m Taanauns
AINU UAA. 693 lvilinsilawadayaieIAunITRINY

2.5.3 tunsaldiu SN defidiaAmuavinanddsuda aan SN sav
fusanlnasnuanuisalanau SN denannauasuag a Ual. a9
wa'le

2.5.4 lunseiniilu SN ﬁotauammumoﬂsumﬁ siavisingdn SN Tusdi
siadsinglussuurayamindadalddoduisansuiaailluassssu
Wigndfuasnna uaz uaa. davefiunisialviivannaviugaan SN
Aesaldiinaunisasnu

2.5.4.1 Tvigjaan SN aoswmmﬂunaﬂmmﬁssmaa SN mmmmmﬁms
mu)mw\mnnm’tﬂ”‘tumsmuamﬁmmLLamo1us°nnﬂauamu1L°ﬁaaa
6vna1 T uaa. V]ﬂ'J'u‘VI 15 uaziugaviauasusazifiauy woil Tunsel
Niussnanifduiungainnisuad uaa. WATUIULRZLIIYAAILATITN
aMalufurinnsdalal

2.5.4.2 lunsaliiiavansalfidonansznusasnaiuad SN ad1of
Hud1dey Miaan SN Jsafiiluyarigdsssuaas SN 19 uaa.
Ui

gui 2 : ninddudszianmiae CIS v infra uaguiiae property
sasinauauiduazundninaailunisaonudoil

1 daaduituazsiuldeuvdninasilunisasmuiduida iy
dadnuad niuasi@IsTnmen1siunldludiun 1 9a 2.1 - 2.3

ool o

2 fluninauasnasnu CIS fvlssnanfian ezt

2.1 msaanuazmsiduamaagaalanisiduguazasnidesy
moﬂsumﬁmmnnmLLamuuanmswnLLaummmeﬁamwanmswueﬁq
ussndnaniiayzas I0SCO wiailumihauasnasnu CIS srvlssing
ninsdamelusarndazandansudadssnaidugundnuag
WFE

g 2 ninddulszianmiie CIS wile infra uaywiile property
asdiilumiainsaanagmalaiodunguuialusiolseine
sasinasuiduazundninaailunisasnudoi

1. fiqamniduasiiuldamdninaeilunmsasnuiudaddy
°1.|"aﬁmumdm%umwmsmomstﬁuﬁﬂﬂiudmﬁ 14a2.1-2.3

o a o

Humihanavnasnu CIS fvissnanfianazdoti

2.1 msaanuavnisiduanaagaalanisiAuguazasniIau
svlssnaiAuguas undANInE LAY aaadaevdnnineditu
fundnssfeyuas I0SCO wiaiflumirauasnasnu CIS shoiseind
(invested fund) Mifinsdannalusaiadamnandnnindarolszina
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2.2 CIS operator aasnasnuavnanatnalsnisiiduguanag
wihanuiduguaniiiusundnaiieguas I0SCO

2.3 ‘]J‘S‘”L‘I/Iﬁ‘l/lﬂ']ﬂ'l.IGlLL&ﬂ'\‘iLE\’iua‘U'\E’J‘l}iuJUG\\‘)ﬂEQTJSJSJ']GI‘SF]TﬂMﬂT\lI
ﬂumaowaomuammwmwamu Gl']ll'i']tl‘ﬁi]ﬂi”L'V]ﬁﬂﬂ'luﬂd']uﬂ'l'ﬁuﬂ

2.4 lunsaidlunmsasnulumiianasnadnu CIS svilseind nasnu
donansasiinsidansdtulimweasdaifivaandulunisuims
gnwaaasfiunsias vy Ltauuuiﬂmﬂmsaamumu (lTadfAu
nMsasnulunmirauasnasnu CIS moﬂsvmﬁeﬁ\nﬂunaomusmmaam
Aaonulunasfwvio)

2.4.1 fimsasmuluninddudailudsuanuazufiiaufadfui MF
fusaasnulaludasiu > 80% wav NAV aavnasnu CIS
avszinaiu

2.4.2 fimsasuluninddudialadiddmmnamudagiu (pro rata)
uadladwalduliaundninaad single entity limit 2aa9 MF Wu vivil
ndnnaaidona lildfunsdinsweagunidlu SIP

va o

2.4.3 fimsasmulunsnddudialadiddnamudagiu (pro rata)
udlanaiiulilauvdninaad product limit S msuniwdduviily
SIP was MF {iu

2.4.4 finsasnulu derivatives Adluldauvdninaad global
exposure limit wuay MF 1

2.5 unsdiinasmunufiawmasldasmulumizazasnasnu CIS
avszind navnu CIS maﬂsumﬁmnmmao”l,n“l?.maamumu
fneagvinuasfAunasnunuiainas nuumﬂunsmmumm
Fuflunaniludseiamisagdamiraaou Wil Taalafuainu
Winzauandiineu Taanaunisasnu uaa. dasdalvinisdawwe
daya wanamNIdunavdAsssudauifsdasiunisasnuly
dneazainanliluniledadausa

Hugugdnuas WFE

2.2 CIS operator aavnasvusvnanagmalanisiduguanas
wihanuiAuquaiiiusaingdaaieuas I0SCO

2.3 lunseii MF ldasmulumirazasnasnu CIS s1vlseind nasnu
CIS envilseinddunatisavatnalsunaninaginisindugua nnsaan
LR uaY warmMs¥ansdusunasnuiiasasnuataanadlssing
U

3. ﬂsvmﬁmmmmu,amnauamwmﬂmnmmmmsms‘lumm
AuATaY Hasnuataiaswaiel musnedalsunaidrinoudiivua

4. tunsaiilunsasnuuas MF tuntirauasnasnu CIS arvilssinea
nasnudvnasiasfinisndnnisginlimwensdafwadniuluns
wsvsan wasasiiunsias vy Lta“uuiﬂmﬂmsawumu (lu
Tadunmsasnuluminauasnasnu CIS m\‘lﬂsvmwﬁomunaomusm
NaIAIARINUIUNAIATLYIY)

4.1 dnsasulunswddudoilulssianuarafiafadui MF aanse
avnulaludnsiu > 80% navyarniwdaiugninasnanu CIS
AvlsTLnALY

4.2 fimsasnuluninddudaladsddnaaudagiu (pro rata) ua
Tanatduldeunaninaiat single entity limit uas MF 11y il
ndnnaaidonan ildfunsdinsweggunidu SIP

4.3 fnsasulunswddudialadsddmuwiaaudagiu (pro rata) uad
lanaiiiuldenundninaiad product limit dwiuniweaduiiiu SIP uav
MF 11

4.4 finsasviulu derivatives Adluldauvdnineai global exposure
limit way MF iu

5. ‘lunszﬁﬁnaawuswﬁlmmaé“l,ﬂaamu‘luuumﬂuaonalomu CIS
dvisune nasnu CIS  evilszimdsvnaneasbildnasnuniians g
vinuasidndunasnunufiaeas uuaiflunsdafianuiniuuasiu
szlamisariantiraadnu il Taalauamnuiurauanng1ineu
Taanaunmsany uaa. sasdalvinsidawmadaya wiauannuaniy
waraAsssuLlaudiAmrasAunsasnuludnwasdonad'liluniedad
2UGIE
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' ] g o P
gun 4 : s3nssulszianasdalaaiidayanuadu (reverse repo)
Taenduldprundninasiidininuaaenssunis N.a.60. A1KUUA

d1unl 4 : gInssudssianaisdatleafddgyaraaduluaildssing
(reverse repo)

Taaduldaundninasiidiinuaaenssunis A.a.6. AU

gl 5 : gsnsuisiannishvifiundnniwne (securities lending)

e duldaundninaaiidinouanenssuns n.8.6. ATUUA

dui 5 ssnssudssannslifiundnniwdlusrolsend_(securities
lending)

Taaduldaundnnaifiginouaaznssunis A.8.60. AIRUA

Uil 6 : §3n33usTLan derivatives Tusvdseiva eaunaninawad
ATRINUGYIL

SCBEUSM SCBDIGI

1. yszan underlying derivatives Anasnuaziiniuagdyanlasas
i underlying atinvlnatrsnilansanaraac1ofoil

1.1 nindduinasnuaunsaaonule

1.2 damaniie

1.3 dasuanildauduy

1.4 \a36in 12fu credit rating w3a credit event flusiu

o aa s

1.5 safinduiudrlnadauad dudiduda dufinfiaselsznauilugud
wiadndseau 1.1 - 1.4 wsa 1.7

1.6 gafivifiasdlsenauflududion 1.5

1.7 underlying umuiidiinouanznssunis n.a.6. AvuaLinGy
SCBGPROP SCBMPLUS

1. dszian underlying derivatives ﬁnamuaugﬁtﬂuﬁj Jeueu'leisinadl
underlying atinvlaatrenilanzanaraatiioaail

1.1 nindduinasnusunsaaonule

1.2 dammaniie

1.3 danuanildnuiu

1.4 \a36in 12du credit rating w3a credit event 1flusiu

1.5 nav@n

1.6 thsTudiu

1.7 dufinandudrinadaad duiidua dufididacdlsenauilugue
wiasulsan 1.1 - 1.6 »3a 1.9

1.8 gufiiifiavelsvnauiluguiionu 1.7

Uil 6 : gsn'ssuﬂssmm derivatives Tusnvdseind anunaninauei
ATRINUAIL

SCBEUSM SCBDIGI

1. dszan underlying derivatives Minasnuaziinilugdyanlaaad
underlying atinglnatronilanaanaiaaaofoil

1.1 n¥nduinasnusnusaasnuls

1.2 danmande

1.3 damuanilfaudu

1.4 wa36in wafu credit rating w3a credit event (flusiu

o oo

1.5 dufinauiudilnaduai adaufdduda dadinfiasdlsznamilufus
wiaduisau 1.1 - 1.4 v3a 1.7

1.6 dufiifiaslsznauiluguiian 1.5

1.7 underlying Aumuiig inauAmensIIATg N.8.6. ABUALANLEN
SCBGPROP SCBMPLUS

1. dszian underlying  derivatives ﬁnammm‘uﬂuﬁj Jeyau'lesiaad
underlying atinvlaatinonflsndananaatinogvil

1.1 nindduiinasnuanusaaonule

1.2 danmanids

1.3 danuanil@audu

1.4 wa36in wafu credit rating w3a credit event flusiu

1.5 navd

1.6 1hsTudiu

1.7 sufinaududrinadouad dufiduila duiivifiasdusznauiludus
wiaddseanu 1.1 - 1.6 w3a 1.9

1.8 suiivifiavesznauiluguiionn 1.7
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1.9 underlying Aumuiidinauanznssunis n.a.6. AvuaLinG
nnnav

unsdiii derivatives d1989Aus1A1ua9 underlying 296y s'lmm
dededunansadiilumaiidaiiuy (spot price) wiasAdandaa
a9uin (futures price) wintfu il 519 underlying Auiitlaily
gl w3a underlying MiiluasAilsznavuasduiidonany saoilui
gauFuattvnvuvuaztatueliatvunwsvaiaaln

2. Waulunisadny uaa. avsfiunisasnulu derivatives asiaiiia

2.1 nsdl MF "lm”sslutf“imﬁnn'lmmu‘lu derivatives uay underlying
2av derivatives Magasnuliatvdaiauluinsenis

2.2 Jdumsainilugdeyenlu derivatives atinalnatinovidlodof

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives sofi

2.2.2.1 nsdiilu OTC derivatives tusnvdssina savfigdayadnde

nilaflufifunnanlasuauanalilsznaugsia derivatives Mataals

AsMAugualaanihauiAuguasundnInLguazaaie
nannineidusundnadeyuas I0SCO wianiluaudnuas WFE

2.3 lunseliiagsasfinsanseuiidanssonavduddia derivatives
dugnas fumiduspodunindduinasmusunsaaaule vied i

nnaomua%ﬂuwu.ﬁwﬁsnuanmauuuma\manﬁumuuﬂmu

3. vdnunaiiudunsdt underlying (g

lunseildi derivatives §i underlying (fludufiann 1.7 — 1.8 dudl
Aonatsasianeagavil

3.1 Lﬂumjﬁﬁﬁmsmuumﬁmsmmm"ln“atija"ﬁmau TaadiniIszy
wuavtayauay underlying waailadusine 9 Mihanldlunisdua
uazgdnsdnaduilviduixaiuauanumnzauuasasdlsznay
wavaail 19il underlying waatladadvnarisasiinisiedaulminiu
gnnzearaatailudsszeae

3.2 Jdlugufiifidnwaratinolnatroniodot

3.2.1 guiliifinsnszanadatnaiaowa Taadlududis

o

Fnuasnilags

'Y

3.2.1.1 dufifiasdsznauusazdifiivtgn <20% wasituinenua

3.2.1.2 Fufiviavesznaudiladndefitinniin < 35% wastinniin
Wonualunsdiniduldauaniizaain Tauasalssnaudidusad

o

neausla

=N

1.9 underlying Aumuiig1inNUAMEATINATT N.R.6. ATRUALANLEN
nnnav

lunseilii derivatives a@1989fusna1uag underlying 21961Y AAa1989
genamsailusnaiaaifu (spot price) wiasiadeyeundanaaloniin
(futures price) winifu viedl 5719 underlying  Aulailddud via
underlying  ifluasAlsznavuasduiidonan saoiluisansuatiie
avvuastilaneliatsunsnanaea

2. Waulunisadny uaa. avsdiiunisasnuly derivatives lesaiiia

2.1 nsdl MF "me-ssmr“imﬁnmsamu‘lu derivatives uwag underlying
2ay derivatives Magasnuliatvdatauluiasenis

2.2 dumsinilugdeenlu derivatives atinolaatronilodoil
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gofi

2.2.2.1 asdiiilu OTC derivatives lusinviseine saviig&eyaynanse

niloflufiduanaiilaiuaugalvitssnaussaa derivatives Magaals
AMSAAUQULATALNUILIIUAAUYUAG I UNINNIWEHLREARIANINNTNE

Adlusundnansieyuas I0SCO wiaRduaudnuas WFE

23 lunsdiiavaasfinisiseniliianissdenavdudfia derivatives
Zudgnag JuAniusdasiiunswdfuinasnuaiunsaasnule Weil 1aiin
nasnuaziflukfidgnssunaunsaininidonaudumtuiain

3. udnunaaiisdunsdl underlying (gt

lunseilii derivatives §i underlying Hudufiann 1.5 - 1.6 dufigonad
favlianway fuil

3.1 Lﬂum.iﬁﬁﬁnwsnmumﬁmsmmm"l,?”ar.ho?fmau Taafinisssy
wuavayauay underlying wiailadastvagviviunldiunisAruioa wagd
msanadnibitfluilafiuauanumunsanaasasdlssnaunasdaidl
1198l underlying wiailadudunadasiinsiedaulmiaugnaaia
atnaLiludasyee

3.2 flusuiivifidnwazatrolaatronde dofl

3.2.1 m.iﬁﬁﬁmsns"mﬂmamamuowa Taaifuduiiifidnwasla
Fnwauzndle doil

3.2.1.1 dufiviasAlsznavusazifitnuin < 20% wastinniinifonua
3.2.1.2 dufiiiavddsenaudiladandefiimidn < 35% waniwnin
MINUA
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i livAudasisiuaty 3.2.1.1

msﬁmsmwnl'\slﬂssmuﬁ'mﬁnmu 3.;.1.1 way 3.2.1.2 lisiavin
avAUsyAauNLALIdIfuUNaIAI NI aUNTUALNI AT

a aa

3.2.2 ﬂﬂuumuamﬂszznanﬁvwmLﬂup%alf‘imm"aaﬁumaoﬁm’%a
iTudy wialludutistanasdinsatintudy

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Miluldeudauluasuaiu
Aol

3.2.3.1 fludufiig
aunulalaanse

3.2.3.2 Lﬁ'ammmﬁuamumuﬁmdm (pro rata) aftauntiein
nasnuasnuluanaviaduaniulaaassuarlenaiiullau
uwanwnauad single entity limit aasnasnuiiu

3.3 duduiiRlasumswaun taaganiuiianuindadanayyin
wmih'ldae19ddszan uaa. el winlsinginaaniudenariilu
vIEnlutaiauay ual. uaa. dudasdalvifinnasaisilasduaiu
dautdaninadsslamianfilssdnanineae

3.4 finsuaaedudiiiug athesalaoflulszinmaiuvinmssirudanis
nstaUatayaatgviuanIsal

3.5 ‘tunszﬁﬁtﬂumjﬁnduﬁuﬂ“ﬂﬂﬂﬁmsﬁ AutidunasadAIuIUaIN
Muilsatrontvadrvlanianaraasinadail

3.5.1 s1anilaaiiu (spot price) wiasiAandauiaarenil
(futures price) was&uaTnaduai

3.5.2 ﬁﬂﬁﬁyﬁﬂnﬂﬁmsﬁﬁmmmmnsﬁmﬂaaﬁu (spot price) #3a
TAduandfaanasromin (futures price) sasRusinafusidudrln
AuAutly

3.5.3 mduandamaaieminiadeduduidudrinadaaiany
3.5.2

3.6 lunsdidflugudiduila dufidonansasdnaiaale
LAY AIANNTILIIULDIUUILI U ANTUAIUSEINA TN ENT

favrlsznauiluasiansusaduaninasnuaiunse

G9UsENA WIaAIUIAAIATIAIRUAILAZYZNNIT LR, waaITWLiule

MIEnmsAnanadWaluAdidenaNdIuNTagsviaudanduilale
ENILUUTRN

4. nantnaurinsIalufinswesu
sAWuU (cover rule)

uaa. savdaliinindiunasnasnuiifinaunwuazianinaaaslu

NI amsmsvuumumsv

tunsairiiulderuagnieaarn Tanavalssnaudidusasfitinnign’la
tiudasiavualu 3.2.1.1

ATTRANTAIATITATE AL UT AN 3.2.1.1 uay 3.2.1.2 lusaviin
avAUsTAauNLALIdaIAuUNaIAINIaUNNTUALNIRINTUN

a oo

3.2.2 dufivifasdstnavionuaundafetasdunasdmiainiudy
wiafludufisnainasdniatindudu

3.2.3 dufidulauanain 3.2.1 way 3.2.2 Miuldaudauluasudaiu
Aol

3.2.3.1 fluguiiifacddsznauilunsrarsusa
anulalananse

3.2.3.2 dladwianduasnuaudadiu (pro rata) w@daunileinnasnu

Yy inasnuaunsa

asnuluasaswiaduaiulaaasouarlanarduldaundninaad

single entity limit aasnasnuiiu

3.3 Lﬂuﬁ?jﬁﬁ%ﬁnmsﬁgnuﬂﬂﬂamﬁuﬁﬁmmmLﬁaﬁauammﬁwﬁ
1eat19da5vann uaa.uil uindsiagitaartudeaaniduuisniu
LATaYaIUAR. ua. dudadinlviiviasnisilasdumnudateganig
Walsslariatefidssdnanineae

3.4 fimsuaavduiiiuqatresaiiaailudsyimniuvinnseitudaiinng
iRuatayaatgiunanIsal

3.5 lunsaiidudufinguaudinadauai
widsadontlvatvlaniaviaraating dvil
3.5.1 saeilaaiiu (spot price) wiasayandaunaalonii (futures
price) uaviurlnasaai

3.5.2 Muaumiﬂmnmmmmmmmnﬁmﬂawu (spot price) w3a
swmé’mmvﬁamum\mm (futures price) wasRuelnafaaidudle
&udmile

3.5.3 A dauan
3.5.2

3.6 lunsdindluduiiduia dufidenansaddinialnalduvastaya
21989 EuBaIMIb aIUIAATEavlsEnalnawi a1 lssng
UsaAIWININNIIAIRUAILALUSNISA LA, WaaITWLAULET1IEnS
A WauIsaidgnaNFINITadeviaudas I uLlalaadng
LUUNYRN

4, nantnagin1saa viinswegu
(cover rule)

o

AATAAINRIFAIAIUIUINAGD

¥

dauraarentiia1vdeduduidudrinafanaian

awamamsvhs"uumums”wnwu
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awmumquowamamsvmnaomumamaamsvuumumamnmma
derivatives auamaa"lmaamomm”l,maomu“lu derivatives fu uag
Juldeuidiincuaaenssunis n.a.6. AU

5. ndnunariiudusiniunsasnuiiinglssasdiianmsanniiy
[N

Tunsein uaa. avnulu derivatives 7 underlying ‘Lilat&adieniu
mswuaumavammwmam A1sadnulu derivatives sonatsiagiiiulil
MUTIEITAIIUAMZATINATT A.Q.6. ATUUA

6. nannasiindusiniunisasnuly OTC derivatives
uaa. savdalvifitannaslu OTC derivatives &odl

6.1 ’Lu"ﬁjﬁagzmﬁns‘hwﬁomuaaguasuﬁmamqﬁﬁmwao
derivatives 11 uaa. nsunniui 15 uasiugavinauasusazifiau

woil tunsdiRfudonaniluiunaarinniszas uaa. e nauazwas
yamgfsssumaluiuvinaisdaly

6.2 ‘Lunssi’tﬁtﬁmmmmsaiﬁsimans:mnm’as'\mmaa derivatives ating
filaddey adaandndranfisAiruiauasuIvyarigfassuuag
derivatives 1% uaa. nsuiuni

6.3 Adundndaniefiuaanlvifinisaregiuy derivatives wla uaa.
savua'le

7. nannaiviudusniuniswinilueadaanly credit derivatives

a oo

uaa. sasdfifaudanludet

7.1 windlugdayanlu credit derivatives ‘laiamziianisanainu
W’eowvinifu

7.2 vidluadanldiawng credit derivatives NiidnwasuadgsnIsy
maLiauLAa9Augsnssuattgnilaale fodl

7.2.1 Credit Default Swap : do'leiun msmnaa‘lumu“mjaﬂs“nu
m‘mLaﬂamumsmmmLnr;mJaom.lmmmmsn‘lumﬂj’wsmumu
obligation wavejrnWuau obligation 1 Tmﬂﬂammmaﬂiugmu
mnnﬂs“numwmauoumsvwnwuma”maomswwumwamnawa
ﬂsvnumwmﬁmmamm credit event fulaaasfinalvizannasda
ﬂiunumwmamﬂsnnmummum (°lunsm1n“l,mnm credit event
wamnaoa"aumimuﬂsnnmummuﬂnm) viedl i obI|gat|on agdl
WAz9sIEnsLia (Single Name Credit Default Swap) waa obligation
m)imus‘mnwsﬂonwuumiuwmuﬂsunummLamwumﬁwsmuma
\Aim credit event dufu obligation 1an1stasanisuiaflusausn

URA. sfaoﬁ’m‘(,u"ﬁm%’wﬂ‘z‘q‘umaonawuﬁﬁﬂmmwLLauﬁz\imwma'aqu
mu‘:ummewamamsvmnaomumamaaﬁwivuumnmamnaoma
derivatives auamao"l’maamamm"l,maomu‘lu derivatives  ifu uay
Hlilenuid1inauAMEATINAIT N.8.0. A1UUR

5. uannaiiufnd nsunsasnuniinglssavdiiaanmuldas

unseiil uan. avnulu derivatives 7 underlying  “aild&diedfu
mswnaumauamm’mtﬂuomsaomuiu derivatives ganasiagriulal
AUTIEITAIIUAMENTIUATT A.R.0. AIVUA

6. nannauaitinLaugInTun1sasnulu OTC derivatives
w¥nianiseasinlvifidannaslu OTC derivatives &ofl

6.1 1u"¢jﬁsgzgﬁnﬁhquﬁommmuam:{ouamqﬁﬁssumag derivatives
W uaa. nsunaiuni 15 uaziugavinauasuaasiday el Tunsdin
Judvaaluiungarinnisuas uaa. WA IwIaLARYLIIYAAILAETIN
aaluiurinnisde'ld

6.2 lunsdliAinanisaifidonanssnusasiatuas derivatives atingd
Tad1day TadauadndianfivAiuiauasuivyarIgfsssnuay
derivatives 19 uaa. nsuuv

6.3 adauenandhantledunanlvifinnsaregiug derivatives
savuale

7 wdnnaeiiududviunisaingu

a va

uaa.avdfidaudanladoed

7.1 uidluadanlu credit derivatives aanziianisananudes
Wintlu

7.2 wihnflugfeuanldiane credit derivatives
waiauAavAugInssuatnivactale doil

7.2.1 Credit Default Swap : do'leiun msmnao‘lug'\uuwﬁaﬂsunumm
LaﬂomumsmmmLnﬂwaan1|mmmmsn‘lumsms”uumu obligation
229K KARUAIN obligation i T,mﬂﬂﬁmmwmaﬂ’tumuuwmuﬂsunu
m‘mLaﬂoumsuwnwumvmaaﬂﬁ'\suwumwamnaosﬁaﬂsunummLaﬂa
lauAm credit event mu‘lﬂua"uwa‘lvmamnawaﬂs"num'\mammu
AU U (°lunsm1n“l,mnm credit event rannavazduzaluiuasy
AnuaaIndad) iedl i obllgat|on agflideys1anIsLGa (Single
Name Credit Default Swap) w3a obligation wmusmmsmmuum‘m
junedseAuanudssfinindidnseuilifiaiia credit  event  fudu

obligation s18n15laaasuilailusiausa (First to Default Swap)

via uaa.

aAdeyaunlu credit derivatives

AidnHaIL12955nTTN
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BasiuAla S1UALA LA TATINITLAN suazdunlnsenisiuanaluv Jaauszavanis
uAla

(First to Default Swap) viadlaifin credit event fiufu obligation viafiaiia credit event fluffu obligation s1aA1slasansuilelunay
sanslasanisuilelungu obligation mawumsmsuswmnmawu obligation mauumsmsuswmnutawu‘lumumaoaumswusmuu Lol
°Lumuwao§umwusmuu usrannavazasuiuaLiiaiia credit fannadarasufitruaiiiaiia credit event dufu obligation nasanns
event dudu obligation nasan1slungu (Proportionate Credit Tunau (Proportionate Credit Default Swap)
Default Swap) 7.2.2 Total Rate of Return Swap : do'leiun mmnaa‘lug‘mwwﬁa
7.2.2 Total Rate of Return Swap : do'leiun msmnao‘lugmvmja ﬂsvnummLauamaaaumswumoaommmmnmsamawaowamammum
ﬂsunumwmaﬂwaaaumwumoa\mLfm:nnmsamawaawamammu Aglafuann&unineda19as TaasunalseAuanaudaofinisennwuiay
Aaglasuannduninga1ede Taaganailseduanudoeiaiserniud amwamauLmuluamsmommaamsmaﬂmmmoaonnamsmamnu
f-:“f-nﬂmamammu‘luam‘mommaamﬁaaﬂmmmoaonnamsmanmu AUTAzANRIAY LLa"mumamao (a1d1) wayaALATITNUAIRUNIWE
MuTRTaNaIAY uaumumamaa (endl) vavyaradsssuasduning | @1vdv Lwau,anm.lmsmwziaﬂsunummLaﬂoauiauwamammuuaumu
21949 Lwau,ann'umsmwﬁaﬂsvnummLz‘f:‘maﬂauwamauumuuav mwuwju (end1) waoagamqmﬁsswaoﬁumswumoaomnnvgmﬂﬂsznu
fuiindu (ad) vavyargfsssnuaIRuNSweaavde lvifugana ANULAEY AunInasiia credit event wiaasudvuadan (AsdlliuAa
szAumnuday aunInaztin credit event wiaasuiuaaaN credit event)
(nsdllitAia credit event) . 7.3 saslddyananassiunuiiivuaiag International Swaps and
7.3 dasldfeyanassruauidiinuaiae International Swaps and | Derivatives Association (ISDA) usa&mm’mmsg'maumummunmu
Derivatives Association (ISDA) wiadauassruduauiidrinoeu | sansyu deivannaerifidnmazdod
pawsy defidannasifianmawdot 7.3.1 fimaladfeduldaunguane uaslidaviawtdofungrunainels
7.3.1 finaladdvAuldaunguune wasbidawsaudoiungnunainea ndnnnduazaaiandnningviangvanadu
wanninduasamaudnningwsanguinaau 7.3.2 hifliafiuuadivih ignadninualiluanssuioniiviaduan
7.3.2 “Luwamvmmmm‘mz‘dwﬁmn1vium“b“’tum1msuumaﬁmmwﬁa daunaaremini credit derivatives fua1edeidaudetl
sl credit derivatives fusnsdoidandalyl 7.3.3 hifigadvualinasnusasaaldanuiamalvinnadaan
7.3.3 ‘hifiadvualvinasnusavialdanudavaliunaduan

dasnduns | dandrunsasnulundnnsnaviansnddudu iadunswdduuas dangiumsasulundnninavianinddudu wiadluninwdduuas

aanulu navnuuludssinauasavlssing navnuNululssnALazavlssing :

nanninevsa uiEndanisazasnuniaudronidssladdianizannuannindg | viEndanisazasnuniaudronidssladdianizainuannine

WINERUAY | ywddudu viameanwalasigduanolaadonioviavaisane | niwddudu vianaannalagidduatalaadrovilovianainading

LWjJL%}‘ auilsznAnEnIsNAIT A.8.0. WialstnddinouAmensIHATS | AnuTilsEnAAMensINAIT N.8.0. WialsznAdTTnoUAMENTINANS

MINERUURY | 4 x.¢. Avuadedalid tTuuslunsdifiaaenssunis n.a.a.u3a | n.a.0. Avuadesa’ldd tjuudlunsdiiinaenssunis n.a.a.u3a

A2INUTIN fhifavuaaznssuns n.a.6. ianuuiudauuiafidsenaudlauia | &insiuaaznssunis n.a.6. iauviurauuiadfidseaaudlania

vAaNLAulss ANt adn Lz aIndnNINEUE anSwadunianisinan

nalaaigau

fHun 1 : dasmd@rumsasnuidnnaeugaannintduniagduan
(single entity limit)

VvANLETsLAN YR adn Az TaIud NS HEWTanSwddunianisviean

Nalaaigau

muml amswmumsmmummu)mmuwaan‘mswuauma vﬂJvﬂJv'l

(single entity limit)

(%

2ia Usznnnswedu dm31872u (% uav NAV)

o

2ia dszianniweidu dns18u (% uav NAV)

1 | en&@isnasging lidrdadasgiu
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ATIFITAATF Lnel iddndns&Iu
ATIFITANATFAIUTELN A
2.1 nsdidi credit rating ati liddadagru

u 2 Suduusndulal

2.2 asaidl credit rating ag
Tusyeiu investment grade
WEENNIN 2 dUAUUTA

3LAu 35%

ATIATAATEEAIUTENE

2.1 nsdldi credit rating aglu
2 dusduwsnduly

Tud1ARanI1®IU

2.2 n3difl credit rating aglu
3861 investment gradeus
AN 2 duAULsN

iAiu 35%

uue CIS

LA fdednssiu

uua CIS

LidAnans&I1u

WurAwiansans
wWiguwindurnneZunin
wiaaanandslanuay
atvlnatvniisavil

4.1 41 credit rating agjlu
s¥6u investment grade

4.2 flusuraisaandu
ol lamzdurhania
asa1snsgunaLiluilsydu
(hisnuldurdaniansans
WAnUINEusN AN
Tanissavdiians
AdiuauyadnadInu)

TaitAiu 20%
via'luiAu 10% iaflunis
fanuluenvissinandacdi
aMsenNudindaitunag
avdszind Taendanla
credit rating wuu national
scale Foifluldauneuaiv
gifnvuaensIuAg
n.8.6. UszadfiInua

Wurdaniansasiiauvindu
rnnFurinusayaanasans
fidnazatrlnacinvniloail
4.1 i credit rating atluszau
investment grade

4.2 \flusunaisaandu Wil

WU AW AR IR
FsunaiiuilseAu

aitAu 20%

wia'luiAu 10% wiaily
AMsasnuluavlssing
naapfinsznWuld
afidunadsinvdsyine
1aalanty credit rating
wuu national scale v
Huldenuineusin
grlnunuynITNNIg
A.8.6. UsyadAfinue

a51&IN A
il 3
5.1 L'ﬂumﬂmsuﬁ MRS
navmnomu SN nIaFANN
Arfaaniadoduay
aguanglng wiasg1n
SUNAITWIERET
vissnanlasuauae
TvdsznaugsAasuiais
gzt ludssina'lne

5.2 w&@uaznaluldssine

NN UTATULIU

ne

LiAudandofl uaus
danlaaggenin

(1) 20% w3a

(2) dhniinuasnsasi
aynulubenchmark + 5%

mswmsmuam:rmuﬂsnmumu
5.1 Huasasud asansfe
Munmu SN wsa

dnn NaanInaaduaiy
aguanelng wiaanuuag sw.
avdszinanlasuauagialu
Usznaugsia sw. Tulssind
Tne

5.2 fluanasida
natandiodl

5.2.1 gaanduusEnan
newdau
5.2.2 aaninaiilaiueiaya

Hunsi'ldieafdsnaazidan
a1 filing

5.2.3 lunsdinifluasansnii
Arvuaiusznil

anwauzacilg

LiAudandotl uaus
da1laasgenin

(1) 20% w3a

(2) Ainifnuasaansi

aonuulu benchmark +
5%
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5.3 i credit rating atilu
s¥6U investment grade

5.4 \fluasansiiaglu
s¥uu organized market
nIALTALULYIN

nineudofl

6.1 As1ETNUTAA
neinudaualunseanu
AamandnnInds uTug
aonudldaas SET wia
2avaAIAdaUL
nanniwdsvlseina (ue
lisudeas TN uie
2aNATATAELTTUIY
agfiunsualaianals
vinlvifinsifinaaunisiilu
wanniwedaualu SET
wialuaaindaua
NANNIWEENIUTELNA)
6.2 msjmsyn{ﬁaanimu
IEFnNIacneduliinenu
agunglnaniangnung
fivdsuinaAdeiunas
viEndinandamalu
nszautiaananNIwe
fudugaenuiniliuas
SET w3azavaaiadauis
wanniwgsvlsuina (ue
lismbeuanviag
stuiefiumsunly
wiganvinluiinisiin
aauiuaananAstaune
Tu SET w3alunaiada
anandannine
avilssing)

6.3 Wunaglussnize IPO
Wanisaansiiisudiang

LiAudandotl uaus
dalaasgenin

(1) 15% (w3a'lsitAu 10%
Wadunisasnulu
avlsEinAnIaniinige
waWufigfidaunas
avszind Taa&anla
credit rating wuy national
scale daifluldauinauain
dilnvuamenssunIg
A.8.6. UsgaAAInua)uda
(2) ihmtinuasnineadulu
benchmark + 5%

< 397 Fu fuus Tunamu uay
Nilsdansagenu 5.2.1 v3a

5.2.2 ffinszavuauaans
sunansailuyanacil
5.2.3.1 . u9. %32 uA. AU
nuunEIagINIgaILu
N15L9U

5.2.3.2 suAsaaniu

5.2.3.3 su1A1Ta1Ag
JILATIEU

5.2.3.4 su1A1SLAaNITIAEAT
uargnnsalnIsnag

5.2.3.5 uss¥vaansasduiiia
iatandea

5.2.3.6 sAsiuIgniaa
AUNANRIULRZUUNA L DUUIAY
dszindlne

5.2.3.7 sunasuianissvaan
wazliniuvlssinalne

5.2.3.8 suUATARRIULNY
dseinalne

5.2.3.9 ua.
5.3 wuazaludssnalne

5.4 {i credit rating atluszau
investment grade

5.5 lunseiiiilunsiansiid
Auaiuassud

> 397 Ju fuuaiuviasnu
sdavliungiiiauniaaslusyuu
aay regulated market

nineRueofl
6.1 anasnuAaanadouda

mm‘iunssmuﬁamwﬁnm%wd
gndupasnunlliuas SET

suAubiAuSa oLl
waLaan lnazganin
(1) 15% (w3a'litAu 10%
wiadlunsasnulu

21



Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

AU 6.1

6.4 anasifidnwes
ATUEIUGVT

6.4.1 \luasanswil o
fsAnilaenu waa SN
“3a fnn

6.4.2 41 credit rating agj
Tusgay investment
grade

6.4.3 \luasansiigaan
Faavtiuamunguunglng
uastduaaasdsiuluy
fvssine wiaraan
Faavdusunguue
avsEne
(wei'lsisyusanuasy aw.
avssinanlesu
ayaalvidsynaugsia
aW. Tudszina'lne)
6.4.4 \fluasansiaglu
s¥uuUaY organized
market w3aLiauLvin

6.5 a1&ns Basel III 14
credit rating agluseéu
investment grade wazagj
Tussuuuav organized
market w3aLAauLvin

6.6 DW 7 issuer rating
atlusydu investment
grade

6.7 vy infra wsaniie
property vil

6.7.1 wihu infra w%a
w28 property M13a
zifiudfamalunszaiu
damavanniwedarvisun

WiauadnR AL AN NNINE
sivdssine (ueilaisIndons
fINUNHRANATIRITDETTNIN
gfiunisualunanaravinlvd
nmsunaaunsillundnning
dfawnalu SET wialunaindia
WEANRINNTNE I UTTINA)

6.2 @swvmmuﬁaan'imﬂn%ﬁm
ndnavdiulineaunguineging
vianguanaeneilseing deiu
aasuiEndenandamaly
nsvaudfaandnnIwds1uiy
Waonuinliuas SET wianavg
aaadauauanNINE
svdszine (uelisiudusEn
Nagszninvsiiunisualue
naravilviimsuinaauiuaan
annsdfaznalu SET wialu
aaIaLauananNFwe
avissing)

6.3 vutagluszning IPO ia
nMsaangidaudauaniu 6.1

6.4 anasifidnarasudy
fvil

6.4.1 duananmi asnansie
nilAunu SN wsadnniyaan
Faavduanunguinging uag
wWuamganssiuly
avlssind wiaaanIncadiu
euAuINacdsTne (wei'l
FIUFVUAY 5.6 9UTELNAN
Tesuayanalrlsenaussia
sw. Tudsandlng) wialdu
351815 Basel I1I

6.4.2 4 credit rating atiTuseéiu
investment grade

avszinanIainiee
waWufigdiaiuias
avdseind Taadanlad
credit rating wuy national
scale gatfluldeuinauain
dlneuanenssunIg
n.8.6. Uszn@Af1num)
en

(2) A viTnuasniwea udi
a9 nulu benchmark +
5%
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avuilduag SET wsa
2avnAIAdaU
nanniwdsvlseine (ue
Tisrufianiradenaiii
agszuineiunmsunly
wmaa1vinluiinasifin
aaunihaaINI AN
Asdiaaalu SET

wialuaaindauy
naNNIWERIUTTLNA)
6.7.2 wiha infra wiania
property Miaglu

sswite PO tanisan
nyidaudfaaanin 6.7.1
6.8 gsnTsudil Madeueaud
credit rating aglusedu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | niwd&udunanwmilaannii st 5%
szuluzia 1 - 2@ 6 (SIP)
vanaue : dudunisasnulu derivatives on organized exchange
lifidadviuatgdu (single entity limit) wavadeyan

o

6.4.3 fluanasidansaizaing

Tnatiniile sl

6.4.3.1 gfaaniuidvan
udaulu SET wialusanada

NI NNINEG9UTLNA

6.4.3.2 faaninsidanaraya
Wunmai il eafinaaundua
e filing

6.4.3.3 lunsdlifluasansid
Amuaiuiissuil

< 397 Ju duuaiuniainu uay
lilafidndaizanu 6.4.3.1 w3a
6.4.3.2 fiiaseniuaINaT
fsdvnansadiluyanacnadl
6.4.3.3.1 ymAamNa 5.2.3.1
- 5.2.3.9

6.4.3.3.2 amﬁumstﬁu
serIvdssinanlssinalng
ugundn

6.4.4.3.3 &a1unsiu

'
o a o

snvlssinanfidanwaizvinuag
wWenAuyanamuza 6.4.3.3.1 —
6.4.3.3.2

6.4.4 Tunsaldduamansiis
Amuaiuthssull

> 397 Fu TuusJunamu dag
dunzifieuniaadlussuuvuas
regulated market

6.5 DW il issuer rating agj
Tusgau investment grade

6.6 f3nsIUGIEl Nedeyand
credit rating aglusediu
investment grade

6.6.1 reverse repo

6.6.2 OTC derivatives
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6.7 wi infra wianiha
property MiflanaizAuaIU
fvil

6.7.1 ammuﬂﬂueﬁvamw%a
aglusynine IPO tWan1sam
naifisudiaaalunszaiudia
WUNINNTNERINIURRINY
'ldaas SET wiazavnana
damandnnindenvilssing
(we'ldisrudeniradenaIn
agssudeiunsunluia
natavihlvfinnsiinaau
wihadendnaanainnisda
aalu SET wialunaiada
WEANINNTNE I UTTINA)

6.7.2 dumirauasnasnui
Tilafidnwauensyanans
aonuluAanislaseasy
AugIu adonzunswe wia
&ndnsiah udweingel
(diversified fund) au
wIMINa1tneu
AOLZATINATT ALA.6. ATUUA

7 | wie infra wsawia property | lidnAndnsaiu
AavnaINUNidnaznsEane
AsRINUTUAANITTATIRGTY
Aug1u adorzunswe wia
&ndnisia ususnsal
(diversified fund) auuuInig
A& TNUAULNTINANT A.R.6.

Anue wasianeasau 6.7.1

8 | niwd&uduuanwmilannniisyy | sanAuliAY 5%
Tuaia 1 - 22 7 (SIP)

wainewia lunsalifluniwgdudod LiddadvuaiAadu single entity

limit wavyiuen faanasi@swiagdua uaIuansl
1. Jurdhnuiaasna@isuwiauvindusdatianiseitiuoiuaay MF
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2. derivatives on organized exchange

] > o s a o A . .
AU 2 : daFRIUNTRINUNAIWIAUAIUA]NAINTT (group limit)

guil 2 : FasnF@rIun1sasnuiiduamunguAanis (group limit)*

%a UTLLANNTNERU

8051&83U (% 229 NAV)

navsEnNaglunauiang
wenAundanisinilug&ean
TugsnssumNIsiuduusEn
AINR

1 Asavnuluniwdduuasussv| lududasnledasuieds
e annlaazganin

(1) 25% w3a

(2) iwilnuasniweadudi
aynulu benchmark + 10%

o

nanenue : dusunisasnulu derivatives on organized exchange

LaifisiafviuaLAeadu group limit uasadayaN

2ia sznnnsweiau

dns18u (% aas NAV)

UVFEFNFHINKR

1 | msasnuluniwdduaag
usEnnausEniiaglu
AUAINITLALIAUNT A
At ilugd e alu
§5035UNI9NITLIUAY

o

LiAudnnladnsinil auil
e annlaasganin

(1) 25% w3a

(2) i wmiTnaasningduiianu
Tu benchmark + 10%

* R P o o o =) P o ..
winene: Tuasaliluniwedfudeil Liddanvuaiiedu group limit

1. Busdhnuiaanasiauwindurdiaianisafiuuaas MF
2. derivatives on organized exchange

! = Y ! o o o o=
gHun 3 : am"lmumsmmummu’;mmuﬂ's:ﬁmmmswuau (prOdUCt

guii 3 : dandrunsasnuiauIaaNlssanniwg&y (product

limit) limit)**
2ia Usztannswedu dns18u (% 2ia Usztannswedu dns1872u (% wav NAV)
2aay NAV) - - )

1 " » — 1| Gwdhavsaanans - uAuliAY 45% adaluy
L\‘luvh:msamslzilﬂmummtoumn - w‘l/!ﬂ‘.IlJ‘S;SLﬂ‘VI Wisuvindueln B/E savfliyfiiuueiily MF 74
V?/E M?La' P/Ndmumu?m\?mjjmgumm 235’;;‘“1“"2?‘1 v3a P/N fiflfunnaniu angTasens < 1 1 Wiade

v (Lizaufoanantuenoilseng 0 . ANt ngvunatng (Lisude ausaUAILNDINY
rasiiduanadenan) tukaan W&o sauilveyd , o .
e wiaAdgN il (v3alusauang sz lusnolszneag - dns2neeiulilaiy MF 7
1.1 sunasvdaganunsdudis nadnuaInsy fiduanadona) luy angnaINuAIAa < 6 Liau
AMINALANEARGITY navnufiaiy aan J&9ane wia Wil Lawz MF 1l
1.2 5W. Tasms < 1 Adayeun Gofl ag1A9n1s > 11
1.3 u9. 1) 1.1 swesusadatu
1.4 ua - ARG As3unifingvane
o . A Lildiunasmu Wnzdadodu

1.5 uss¥veainsavdultanagande WiagTasenns
(Lisufadurdamiana@siiauin wiaargduan 1.2 5w,
Wurdhnniinglseavdiianis ' AILMAE < 6 1.3 we.
ALAUIIUBDINDINY LRTNSWERUT hau oil 1.4 ua
navnuleasulaunssudndunan LRWIZNAINUN ' ’
AR EUAINAN reverse repo waa fianaiy 1.5 ussEvnaaInTay
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securities lending w3a derivatives) 1As9NIsNIa
angivdayan
>11
nywedudot nalssansiudu

2.1 B/E P/N w3a SN ifidauluviau
wasufiansnasnulaaiunistud
AssuTaudniisansastuananslaniu
JEnsnaguunadtua wiafitdaulu
Tinasnuausaunadugaanas&s
16

2.2 Bushnusansdsiguvin§urdin
Afiszagan

AsHALAY 12 hau

2.3 total SIP auza 5 wasdufl

iiu 25%

&uidtaiaganda
(Laisyudanswedui MF
1e¥uTaunssudnaun
NNAFIAN reverse
repo #aa securities
lending »3a
derivatives)

FEVErse repo

Au 25%

securities lending

iiu 25%

asasaail (total SIP)

5.1 mswmsﬁ”hi”tm”ammmﬁuutﬂu
né“nm'?wﬁ‘ﬁamtﬂu SET uazlunaia
HauanaNNSWEE9 LTI NA

5.2 mwmsﬁ“t:i"lm”ﬂﬁvamuar.j‘luw;smu
damandnniwddmiugaenundlyl
229 SET uaszasnaadaue
UnANNINE UM E

5.3 mswmsﬁﬁamuiuns;mmﬁamu
nanyviwddmTuaenun il dea
syuouA luunanaravinlifinnsiin
aauaTIEIsAINaNaaNINNNTAaE
Tu SET w3aluaaiadauanannine
avlseind

5.4 asansnil asarsAendifonu Agn
wians1a1s Basel III A'li'lsagTu
sguuuag organized market w3a

nalseansindu
TaivAu 15%

ninedudodl

2.1 B/E P/N w%a SN il
Waulwihaldausiaus
MF ‘lasiiunisluiinig
FuTaudnszansasluan
RN R TR EN
AQVANaAIUUA uaafl
Waulalv MF aansaane
Aunaanasasle

2.2 Wudhnniansans
Wisuwindusniis
szazannsiAtiu 12
hau

2.3 total SIP mhuia 5
aavduil
(2afilaildfunisainu
adnaInusINle wag
nasnu buy & hold
aynulu B/E P/N SN
WunnuIansans
Winuwindusn Aftane
Titduargnadinu uaa
saunITaINUAaY MF
waadinsasnulu
derivatives talu

swAuluAY 25%
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LABULYI wei'lisn B/E way P/N

derivatives &l

6.1 hedging limit :
A5L2N1iNgINIIN
derivatives il
TagusyavdAlNanIsan
ANNLE L

LiAuyaraNudaiiias

nindgudenaridiang
faandavduany
NadINu)

reverse repo

LAy 25%

securities lending

Au 25%

6.2 non-hedging
limit : nswnvin .
§3n33U derivatives
flafiianisanAdu
L&

global
exposure limit

6.2.1 psdi
navnu'lifinig
RINULLIA
afugiau

e net
exposure 1
LARANNANS
aunulu
derivatives
Taaeiaglutiu
100% auav
NAV

6.2.2 aAsdl
navnuiinig
RINULLIY
afuaifau
fie net
exposure

OTC derivatives
limit

laitAu 25% uav
NAV
(LitdAuns
QINULDY
NaInNu Gvil)
(1) nasnusu
jifo)
(2) naunu buy
& hold .
(3) navnund
ANTUIMIIIANTT
walilviiaau
LRE9EURA N
Axavy LU lada
Tifidannasdu
adeuantuns
AFIULUDY
deyanleinn
AULAINTIAN
gfinssu (fair
value)

total SIP €9'l6un
ingauaua 8 lu
fun 1: danauns
AUNUNATAUENDAN
nindRuniagdauan
(single entity limit) weilai
sudvanansuil asans
AuntiAonu SN dnn wsa
#3185 Basel III Mifi
FNeasATUaIURIL

5.1 fidnazan 6.4.3
uay 6.4.4 uava 6 lu
fun 1 danaunsainu
AN aaNNIWERU
wiageyau (single entity
limit)

5.2 {i credit rating atlu
s¥dusnIT investment
grade w3a'laid credit

rating

swAuluAY 15%

derivatives &l

6.1 n15nvingsnssy

derivatives Niiinaiseaod
WaNITanANULEELN

(hedging)

BitAuyaaanudaviifag
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LinaNN1g
aunulu
derivatives
TaayarIAIY
GHEVREERE(R
(value-at-risk
: VaR) uav
nasnusiasily
Aatl

(1) absolute
VaR < 20%
(2) relative
VaR £ 2 i
2ad VaR uav
benchmark
WRUNEILAG :
“ANTRINULLLUL
dfuafan”
nagAuIN
Asanulu
Jeyandame
fMminina
aNsuLY
dfuaiau
(complex
strategic
investment)
wia NIRINU
ludeyeundfa
RN
ANuZiuadau
(exotic
derivatives)

6.2 nA15LAN1ingsnsTU global exposure limit
derivatives vifileiian1s | 6.2.1 asel MF ‘hifinsasnu
anANdeg (non- wnugfusfau’

hedging)

41A% net exposure ALAnaN
Asavnulu derivatives 1ae
savlitAu 100% way NAV

6.2.2 n5éll MF fin15a9nuuy
fuaiau’

41A% net exposure ALAnaN
nsadnulu derivatives 1ag
YRANANNR AV LFIRG
(value-at-risk : VaR) uas MF
siaaiflugotl

(1) absolute VaR < 20% uas
NAV

(2) relative VaR < 2 win ua9
VaR aav benchmark
RULLKA : "NITRINURLL
dfufau” vunaau g
aonuluduandaunaalowin
Afinagnsuuudueiay
(complex strategic
investment) “3a asasnulu
ﬁmmwﬁamudwuﬁwﬁﬁmm

dfuafau (exotic derivatives)

 mnawig - dndunsasulududnisaassswisuvin§urdin
Wansefivunasnasnuliidaivuatiadu product limit

L2 sqpagidaauadnisaruias Wi sanamundninaeing1iineu
dsyAa@AInum
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a9nu (concentration limit)

Uil 4 : dandriunsasnuimmamuauisulagaluianisi

fAadnu (concentration limit)

a'l'auﬁ 4 : Sasmdrunmsasnuidmnaauanuiidinlasrudalufanis

o

aa

Usztannsnedu

dns1872u (% wav NAV)

1

Yunasussnnalasande

nn MF saudunalédnisinnis
229 UK. aLfeAucagl
UWIURULDILTEFNTINAU <
25% waaﬁwunuﬁ‘n@ﬁaamﬁm
NINUAUDILIEHNIU
(LifTfusrunisiiaviuuasnanu
Nesny)

2ia Usznnniwedu dns18u
1 | vuzasussvsalany nnnasnusIuduaalenig
nily 0015V AY UK. iR fusag
funuruuasusEnsindgu <
25% wavirwnudniaaniieav
NINUAUDILFENTTY
2 qswmwﬁ anashendl | liAu 1 3 ﬂaagamuﬁ&{sm
Avnu a51as Basel 111 | (total liability) waviaansailu
uazaAnnuavaansala | (auidawnelilugunsduage)
ERIAIN ) winaue: yamniidusiu (total
(Liswdvamansull | liability) Lilvidfusiusianisidnud
mMedginawsaanasiill | N5 sgladualomin MildEne
aMadgeanvlszing) AN uagnildunadnini
ANULALARIAULTEN Lty WSufiu
nAan1sntaanaddu lusiu
3 [ wie CIS vasnasnula | lLitfiu 25% wasdwruniiia CIS
naINunily MInRuAaINaINUINULA
nanu CIS svilssind Naaniiie
U uue ldsuanuivrauain
frifnsuaaznsIuns A.8.6. 1ag
m"aovl,ﬂymﬂw CIS UDINDINUN
Facvdulminiuuiadn uazfinng
L@uanaaafaInuluenieg
4 | wiha infra aavnasnule| LitAu 25% wavirwrumie
naINUNlY infra visviuauavnasnu infra
fiaannu vy
5 | waa property uay LaitAiu 25% wasdinuniie

nasnulanasnunile

property anuauaInaInu
property iaanuiiaiu

asd1Inil asasAuiiAonu
»51&15 Basel III wazdnnuag
aansalaanils

(Linudeanamiinnniyg

Inaniaanamniinaiyg
avilszing)

TaitAu 1 Tu 3 aavyamuidu
n19n193u (financial liability)?
2295 aanANEITTY AU
e lilusunsiiugrnsu
sauszazna iy dargn’ 1aa
Lilviusiuyasvidudinad

v '
S oo o

a9t nindauLnedasiy
aan \du Wudduainfanisi
vAenaasdy (lusiu

Wil Wunsdifigaanasanslid
nildumenisdumuiiiawe
T Tuvunsdudniusau
sz ydagalula
dassulutAu 1 Tu 3 uav
YAAINITAAAUAZLEUDUELAT
fseutafivasaansaiiu
lusiaess uwalunsdin
aanamanslain1siuuuy
filing ludnwaiziiluiasens
(bond issuance program) 1w
Aasanndlusalasens

2.2 lunsdiinasnuanulu
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unlae

anasautailamiuasans
Aaanluiwasdl credit rating
aglusedusnnil investment
grade #3a'laidi credit rating
Wuaa.asnuianasnuaals
ATAANTUDILR. LA AU
sAulNLAY 1 Tu 3 asyamn
N3ANURLLAUDLNLATIRT
gonailusaase LTuusnsed
Araanaslafin1siuuuy
filing ludnwaiziluiasens
(bond issuance program) 1w
Asandunaiasenis

(de5&@rueu 2.2 Lilddunsel
dluasansiaaniaaunna
drodl

1. 8W. u9. ¥3a uA. N
AQUUNEIIEFIAARATUY
N5L3U

2. suNATAaNRY

3. sUIAITANATRILATIZU

4, SUNAITRANTARATURY
gunnsalnsneasg

5. ussﬁ’mma‘msaoﬁmﬁaﬁaq
ande

6. SUNAITWAIUNIRNVARAUIG
ARNLARZVUNAL UL LTS INA
1na

7. suiAsiianis&vaanuay
dnuvsdsyinalne

8. suAsasaNLvlsELNE
1ne

9. ua.
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10. &1 11uN1513UsEnINe
Usunaidsznaineily
&udin
11.8a1funsidusnvlssnai
fianwazvinuagfeniuyana
Ay 1.-9.)

e CIS yavnasnula
NaINUNil

- luvAu 25% waddulu
wiaa CIS  Wenuauag MF
wianammu CIS slsana 1
aanvheiy

- dedvsululddunsaanu
Tunsel dofl

3.1 msaamulunila CIS uav
nasnuidadeduluiifauia
t&n uazfinnsiduavnacany
aanuluinineiaalasumlnu
thiudauarndiwndnu
ARLYNTTUATT A.K.6.

i infra aavnasnule
nAINUNilY

TaitAu 25% wavituirunileg
infra ieviuauasnany infra
Aaanuihaiiu uwsiiumie
infra 2aa9nasnuiadodulni
Advuadnuariinisidguans
aapaInuiunig Taelasu
ANuLiurauan& AU
AIZATINATT A.R.6.

uile property aagnasnule
NaINUNil9

TaitAu 25% wavdturunile
property VlaviuauadsnaIny
property Miaanwilaiiu 1uus
Husiiae property aavnanu
Adadedulminduuadnuay
fimsiguanasagaInululg
A9 Taaldsuanuiuaau
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AR TNIUAULATINANT
N..6.

U yil&un1onsidu (financial liability) Iuwmsm'\mummsgmmsnmi’i

Afaananasdona ladarinounsduamunassrunsiadiy Tas
Lﬂummgwumsswnmumomswummuum‘imuﬂmznssumsmvium
nessrumsideunguinainadaimdwiind wiauassrunis
sevumenmsiuriluiaansuluszduaina watu International
Financial Reporting Standards (IFRS) w3a United States Generally
Accepted Accounting Principle (US GAAP) 1ilusiu

2 sudensdidelainsufivuanisdavinsunisiduluasousnuadeaanas
&5

“Weil nMsAwad@asdiumuulaunansasuuardasadiunisasnu
duldanuissmaangnssumsiiduaaianuindianisasnuuad
AINU URy/via NuAlatAuLGn”

Iuil 5 : nsafiunisflanfwdguiasnuaianaauidvianis

aonulifluldenudassrunsanu

1. °lunsm1/ma\wmumsaomutﬂu”tﬁmuuananmmmuummeam
mswuaumaamummaunmmL:Jas;ml,l,ﬂaa"l,ﬂaul,ﬂumm‘tummﬂmannm
°Lumstﬂumswu§umnaomummsnaamu“tmanmaw UVFENIAATAY
gfiunsaasia‘laldl

(1) ﬁ’mﬁs‘mﬂq'lu‘imﬂszus'\ﬂamﬁﬂmﬁ'mﬁuifa AU dasIung
ANULarTuNnIndIuaauanls uasindesnaiudadrdneu
sumdageaaguanalssland aaluiuvinnisdaanniuniiansd
A9na axanuIatAudiuraulinusEnianis

(2) ziwnhuw’;’wﬂﬁuﬁmmmauﬁﬁmﬂ‘Lu‘iamausnimﬂmﬁoﬁo
Uszlaminadiasnuiiludrdeay we'luidiunia 90 JutuusaTuiniweadu
Tumanaantidussiilunsdiaiulia 4.

(3) Wavs¥nianisauisaivitanindgunu1naaanld uia
mswr;laummmﬂmauﬁﬁﬁﬂmammLﬂaﬂuuﬂaa”tﬁaul,ﬂu”mmu
nannagiii nuaLa? nmmammsauammﬁumu’uanammnn'ﬁa
uu dansdrunsasnuluninddudinaid sufoTuilainvwing
vindRuduaanluniaTununiwddusinisidaaunlasnauande waIwe
nsdl uazlidasvsaouaadinaIuaaznssunIs A.8.0. IUITARI
Wirfguanadsyiani analuiurvinnisdaanniuniiansdlaonad

2. lunsdinnindduluaasnnasnufinsasnuiluldaudasaiunns

Py

] > oo a
i 5 : nsaiiunisifianiwed u
Biduldendasarunsasnu

SCBEUSM SCBDIGI SCBGPROP
1. ‘lunssz"inaamuﬁmsaomutﬂuwmnuﬁnmmwi’ﬁfimumwiﬁiam

mswaaumaomuuﬂmauﬂﬁﬁLﬂa“iwuﬂao“tﬂamﬂumm‘lﬁmmﬂmauﬁﬁ
tunsiflunswdguiinasnuauisaasnuladnsalyl vs¥nianisay

gdfiunissasia’lyd

(1) ﬁmﬁﬁsmpmimﬂsxuswﬂazLﬁﬂmﬁ'mﬁuﬂ'a AU dRTIRIUNT
aunuuaziunuindiunanadule wardadosiaoucdadiilniiu
ABLEATINNIST N.A.6. NUITaRIAaguanalssland aaluiuvinnis
faannTuiiAansdladanan aranaudatAudituisaulinussn
Bl haRE]

(2) :imm'nﬂm%’wﬁﬁuﬁmmﬂmauﬁﬁmn‘lu‘iamausn‘immﬁﬁuﬁa
UszTaamivadiasnuiiludrde ua'ludiundi 90 Jutfuuauriniwegdu
Tumanaanidusiiiunsdiauza 4.

(3) dausEndanisauisainninanindduiuiaaaanid wia
mswuaummmﬂmauﬁﬁﬁﬂmaunmLﬂauuuﬂao‘lﬂamﬂu”wmn
nanniI A uuALE nsa:mammsavammsmmumauammnwﬁa
U dasa@riunsasnuluninddudonaid syufioTuiladruiine
niwddutuaanldusaiununindguiinsuldsunlasnaauilt waue
el uarluAndasnaauaad1 A uALLATIUATT A.R.60. TIUNITARY

omummﬂmaummamsaomu
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INUTAIVUA waisiannsasnubiluldandasdrunisasnudu
a1 5 furinasdasadu TaadlaiAinannn1saInNUAN U3ENIANITIY
afiunisavea‘lalil

(1) Favirsnaonulaaszysiaazidaaidmdulssian 31uiu dasaiu
nsaany uazriurimsasnulaiduldeudasidiunisamu uazdado
FIHIUAAFITAINUAAULATIUAIT A.R.H. TINNITAKIGANALA
nadszlarinaluiuvinnsdaanniuvinnsgavinauasssazinan 5 u
¥inMsaInaM aaanaudatAudiiuinaaulinusEnianis

(2) ‘BiaenuiANtEulunindduiiAudasgrIun1sasnuauninag
sunsaualaliiiuldeudendrunsasnuiidiviua

(3) Lm””Lil’Lmﬂu"LiJmuamswmumsaomummuummu‘tu'iamausn
TaaaflodedsyTaminadeasnuiiiuddey uasaslitAussaznaidodl
vuusiflunsdianua 4

(n) 30 Juduuaiudusauszazsiadyd tunsaiilaiiuldany
gnEIunIsaINuNdIaaNdssannIngsu drudunisasnulu
Wudhansasnastiauvindusdn duandunianidaanldidu

(1) 90 Jutluusiugavinauasszaziial 5 Jurinnsavna @nsunsdl
aulauanuilaannnsaianu (3) (n)

4) manswmamn'ﬁmmsmtn”'l,mul,ﬂu”l,ﬂm’mamswmumsaamum
Avuaual u3ENIan1sasIavinsiaeutayaldniduda 1udu
Fasdrunrsasnulunswagdudonaid Hudoiuiaiuisandlalu
L']‘Ju"l,ﬂmua"mjwahumsaamu LRILEATEL LRsARFITIHINUGD
d1ifnou nuisiagesagauanailszlaminialuiurinnisdaanniun
fnsualzauiluldaudangiunnsasmuiiy

w1y SCBMPLUS

(5) lunsdiinasnuiviurasusinlaiaalidullaudnsndiuais
aINUAIaaNANNifIuladaluAan1siasnu (concentration

limit) uana‘mmsﬂanmmumum 5222 (1) (2) (3) wag (4) uadr
uFENIanssadsfiun1saeiiae

(n) vaLiunsld@ndaani&a luuinnuiAuda&IunsaIny viu
wensdlddunazaumslaalasuniskHauduanng1inenu

(2) andadrunisiariuniaaanisiarunamuau wiafludruanauiu
msmwml,auaeﬁa lunsdiinindduduviuarasudsinaanvidau uay
n‘ms”Lmu‘1°ﬁmumaanmmmna‘mﬂuma‘mnaamu”l,mmvismﬂuwnanu
29U ENIUAUAINIatNIATIcaVINALUaZE

Tiauanalsy el aeluiuvinnsdaannsuniiAnnsdidonand

2. °lunsm1/n/|swﬂau‘luwmumnaomunmsaommﬂu“lﬂmuamswmums
aanuRAIvue wasaun1saanu'litiuldaudasidruaisasnuily
a1 5 Juvinnshacady TaadlaiAnannnsaInuLIiy uS¥ninn1say
gtfiunsaveialuil

(1) favirnanulasszysnaasdaaimdulssian Suiu dangiunis
aanuuaziunisasnuliiulia i ndnsidrIun1sainu wasIas
FeuaAadITNIUAMLATINAIT N.R.6. LasaLanalssiamd analu

JurnAIsEANNTUATUSZELLIANAINATI AaaauTaLALUA L UIT 189U LT

Au¥nianis
(2) ”Lajamul,ﬁ'uLﬁu“lum%’wr;l‘ﬁuﬁLﬁué’cﬂs'mai’;umsamuaun‘j'lazmmsa
uAlavitduldeudassdrunsasnuidiviua

3) Lm“”LﬂWLﬂu"Lﬂmusj”mswmumsamuﬁrimummﬂ'Lu'Ian151LLsg‘imu
aflvdvilszTamivadiainuiiludda uasdaslitAuszaziiaiaadl 1iu
usitilunsgiannaia 5.

(n) 30 Jutiuuaiudusavszaziianfud unsdiadbiduldanudasaru
AMsasnunaAnamulssanningau dmsunisasnululdudinnia
AEITAHULVIN U A muandunianidaa iy enudiui 3 Tu
2a 1

(21) 90 JuiuuaiuasusrazaIfenad amsunsdidulauaniuiiaan
nsdiauda (3) (n)

4) ma‘usa:maﬂmsun”’l,?.l‘tmﬂu"l,ﬂmnam'lmumsaomumn’mumum
nm‘mammsavammsmmumauaann‘uﬁ‘a AU dadiunTaInu
Tunfwddudonad sufeiunianunsaudlale uardndosiaeusa
filnuaaenssuns N.8.60. LasKHauanalssTaud analuiurinnsda
Annfuitinsudlaawiuldaudassdiunisasnuiiy

(5) lunsdiinasnuiviuracussnlalaebitdullaudasdruns
AU aanaNufid nlaidalufanisiasnu (Concentration
Limit) enuddviualugiud 4 uanannnsdfiidauda (1) (2) (3) uaz
(4) uan uIEnIani1sazetiiunsaaiiee

(n) vaviunisld@ndaani@aluuinuuiiiudasndiunisanu 1ju
wensaldndunazaguaistaalasunisiauduanndrinanuaaenssunisg
N.8.6.
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