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1.1.2 share warrants

1.1.3 TSR
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1.2.1 Ausiing
1.2.2 fidunds

1.2.3 Yusg (Winuvugulaiaaw YugauWus uagasans Basel
I11)

1.2.4 BJE
1.2.5 P/N
1.2.6 ludduanvdnaviavdaviug

fi underlying \fluviunsa share
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1.1.1 %u

1.1.2 share warrants

1.1.3 TSR
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1.2 ananswil
1.2.1 WNusiing
1.2.2 fdundo
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1.2.4 B/E
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1.2.8 mﬂmmuaumnannmumuaoLﬂmnumsﬁmsuumu 1.2.1 -
1.2.7 eufig NI uAaenssun1g A.8.0. ATNUALARNLEY

1.3 asasfuiifenu (Lisuesans Basel III)
1.4 s51&15 Basel 111

1.5 dnn

1.6 DW

1.7 SN

2. padniduavasidisuasvantnailunisadnu
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MUNANLNUYINATUEIU Gail

2.1 ifidadivuansadaulanvinlvasnuiiaissynWuannniiyasd
Huasnuluasans

2.2 mmsmﬂé"ﬂuﬁa"l,d (saudionseiilu B/E P/N w3a SN id
Waulwihuuldaufiawanasnuladndunishifinsiulaudna
Bansasluanaslaauignsnaguunaaivua wiafidaulalw
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2.4.1 sW. 9. ¥3a uA. MuAUuINEIEILGIAAIANTUATLIU

2.4.2 surAsaaudu

2.4.3 sU1AITAIATRILATIZU

2.4.4 suIMmIsAaNITINEATLALENNTAlNISINEAS

2.4.5 surasWaiunignAuuanatviasauatanuvlsyinelne
2.4.6 suasiianisdvaanuasininuvivlseinalne

2.4.7 surasadanuuvivilssined’lne

2.4.8 aatfunmisiiusnvdsunaiidnrazvinuadfmfueFurinau
24.1-24.7

1.2.7 luuansd@ndlunailsziaminis underlying Lﬂuﬁuﬁﬂ’msu"saﬁuq"

1.2.8 mswmsuuaumuan‘lermwmuaammnnmwmmumu 1.2.1 -
1.2.7 eufid1inaIuALEAITUAIT A.8.0. ATUUALANLEN

1.3 anasAiifonu (lisruesians Basel III)
1.4 @51&15 Basel 111

1.5 dnn

1.6 DW

1.7 SN
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uAAaGIil

2.4.1 swW. 9. ¥3a uA. MuAUINEINGEIaGIAIRaNTUATTLIU

2.4.2 suAsaaudu

2.4.3 sU1AITANATRILATIEU

2.4.4 sUNAISAANITNEATLALEVNTAINSINEAT

2.4.5 suresWaiuigvAuunanavuazauatanuvdssinealne
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2.4.8 a&anfunisidusnodsunaiidnrazvinuasfmfueFurinau
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2.5 nsaanulu SN saoiiuldamudaulaindudodl

2.5.1 SN dimsarananauunulaaaivdedu underlying Uszian
Laendu underlying uav derivatives auiszulusgiuii 6 2a 1

2.5.2 winmsasnulu SN azdinavinlinasnudasiunauniwgsulag
m%wa‘iﬁuﬁfum"amﬂum%wﬂaumnaomummmaomuim cuweiual
mummsmumnammuumimn International Swaps and

Derivatives Association (ISDA) wasiiluninegguiaunsaildausia’le

Taanaun1sasnu uaa. aasdalvfinmsidawmedayaiierAunisasnu
Mianavinlvinasusiasiunauninedfudonad liluniisfadudie

2.5.3 lunsdiviiflu SN defidadruavinuydausia Waan SN sav
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nnfun 15 warugavirauasusazifiau il unsdiiiudonariiu
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2.5.4.2 lunsdifiAnunnsaiiidenanssnunasataas SN atnodl
fag1dgy Tvirfaan SN ArwaazwIIyaAg6sssuuad SN il
TBMA viuti

woil msmuawsamssnsaomnmmaoLﬂumsmaausamﬁnsaowﬁo
mﬂwsawaanm Weinuwunudenaniis (end) mum"n”b“‘lu B/E w3a
P/N 6l

2.5 nsaonulu SN sasiluldamudanlaindudodl

2.5.1 SN fimsaranacauunuleaaivasiu underlying dssianiiiendu
underlying aav derivatives auiszulusiui 6 2a 1

2.5.2 wvinmsasnulu SN azdlinarvinlvnasvusasiunauniwddulas
m%wﬁﬁuﬁum"auﬂum%wuaumnaamummsaaomuim Guwstduldeny
mmsmumnammuum‘lm International Swaps and Derivatives
Association (ISDA) waziiluniwdduiiarusaildausiale Tnanaunis
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2.5.3 lunseiviilu SN defiziadinuaviuilfoutia aan SN Aunay
Tvinasnuausalanau SN dvnannauasuaiy tila ual.saua’le

2.5.4 lunsdidiilu SN doiguazialudseing uaa. dadadiun1sda
Tvfidasnasdueaan SN dusa’luiinaunisasnu

2.5.4.1 Tvifaan SN Fwnanazudoyacigfassuuay SN liuds TBMA
nnfui 15 uazfugavitauasusazifau weil tunsdiAsudenailu
Jungavinnisuad uaa. idwnauasudvyarigfsssuaialuiuvinnis
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2.5.4.2 lunsdlniananisalnginansenuaasiazad SN a1
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guil 2 ;. ninddudlszianmine CIS wile infra wagniie property
asdiilumihafinisaanagaalafodungvianaine
sasinaauiduazndninaailunisainudeil

1 daaduituazsiuldeuvdninailunisasmuiduidady
dafiruad nTuasI@ITmensium ldiugiuni 1 2a 2.1 - 2.3

2 lunsediiinasnulalasnulumiae CIS uas MF MF dona1isaai
ulawnansasnuaeil (Lilddunisasnulumiia CIS 2avnasnusIn
navARaINulunasdILyiv)

2.1 dnsasnulunswdfudailulssanuazufiadenduiinasmu
grusaaanule

gl 2 1 ninddudsuanming CIS wide infra waywiile property
asdiilumibainisaanagaalsiodunguunaine
sasinaanifuazudninarilunisaonudod

1. fiqauaudduaziduldarundninavilunisasnuiduidaddu
dafinuad I NTUaT#IINIINTIEUN Tl Tudrun 1 28 2.1 - 2.3

2. lunsdivinasnuldasnulumiha CIS 2as MF MF denasiasd
ulauansasnuevil (Lilddunisasnulumibe CIS  wavnasnusIn
navAaInulunagaviv)

2.1 finrsasnuluniwddudoiulssianuaraiiafarfuiinasnu
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2.2 finsasnulunswdduisialdidamumaanudagiu (pro rata) uad
Tanatiuldamndnineaat single entity limit aasnasnuilu

va o

2.3 fnsasnulunswdduisialdizamuaanudagiu (pro rata) uad
lanaiduldaaumaninaad product limit S wsunsweaduiiu SIP
AaINaINUlu

2.4 dfimsaynulu derivatives Adluldenuvidninead global
exposure limit aagnasnuily

3 lunsdiinasnusinflamasilasnulumida CIS uas MF MF
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2.2 fnsasnuluniwdfudialdizdwamudagiu (pro rata) ua?
Tanatiuldaundninaat single entity limit aasnasnuilu
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2.3 finsasnulunswdduidialadisduianudasgiu (pro rata) ua?
lanaiduldaundninaiad product limit &Susuniwedduniiu SIP uas
nagnuily

2.4 dfimsasnulu derivatives Adluldauvdnineuai global exposure
limit wasnasnuily
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savhildnasnunuiainas
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. BW. WY, WIA UA. aNAYRUNEINEIEFIAREANT UMY

2. suNATaaNRY

3. sUNANTANATRILATISU

4. SNATRANSINHATUALANNTAINTIANAT

5. ussHneaaTasdudariagarde
6
7
8

[uy

. suAsWRIu g MABUIanALRsaUAtaNL STl
. sUNAsan1Tdvaanuavininwilssinalneg
. suATadaNLUslssnalne

9. ganfiunsduseninvdsamandsenainadiugandn

'
o a o o

10. gandunsdusnvilssinanfidanwazvinuagtdendusFudinau 1.

- 9.

uii 3 : niwddulssandurkinntasnasdauwindurin
savfludushnviasmasisuwindurdnuaseFurndodl

1. 8W. W9, U3a UA. MUNYUNLIEIEFIAAFANTUAITLIU

2. suATaauiu

3. SUNANTANATRILATIEU

4, sUNASaNISNEATLAENNTAINITNE AT

5. ussineainsasduidiaviagarde

6. sunAmITWeIUN IR UAVUIAAAILRAUIAtiaN LI UsTLNE TN
7. sunAsiianissvaanuaziniuvelsemalng

8. sunAmsadauuslssna’lne

9. gantiun1sduseninvdssmanidsenalnadugaindn

1

9

'
o a o o

0. gandfunsdusivdssinanfidnragvinuasfendusdusinau 1. -

il 4 1 s3nTsulssannstialaaidyananadu (reverse repo)
nsaanulu reverse repo siagiluldenundninauaigod

v
o &

1. adan sasflufifyraadefiiausainiuadoaniu reverse
repo lamunguuneineg

1.1 aw.
1.2 1.
1.3 ua.
1.4 ua.
1.5 usd¥nilszdusda

il 4 : gsnssulseannstiateafidyuananadu (reverse repo)
nsadnulu reverse repo siaailutldanundninauaigos

9
o &

1. ddaan sasiuiifuanageiinaunsainiuaduaunly reverse
repo ‘laamunguuneine

1.1 sw.
1.2 1.
1.3 ua.
1.4 ua.
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nasnuiiuy

1.8 fifynmaniinguinaanisindodu

1.9 shusninmsuassgisanvaaaun)uunaneaianssudsyuna
2. anansitalunisvin reverse repo siadifluasianseotl

2.1 anasmedglnanazanaisaaigavlseva Taansdaiiiluas
granmaigevilssindsacii credit rating aglusdudu investment
grade

2.2 B/EP/N umsmumn Ann mauunsmsﬁ’u 7 5W. 9. W3asuIAs

mnn;_mmmawwvamma‘uu Lﬂuwumsuwnwu ﬁoﬁmqmmaa"mmu 1
i

2.3 BJ/E w%a P/N TSFC (flurjaan ﬁﬁﬁmumf?u‘lﬁtﬁummhvlmﬁu
270 Sutfuusiuaandr uasfluddeimualdidudianieaumwiaia
16y

2.4 BJE P/N widadnn fiaelaitiu 90 Sutiuuaiuiaan defi credit
rating atinvlaatirnfieaadl

2.4.1 fiissue rating w3a issuer rating azlududuusn Taansainiily
issuer rating siaaiilu credit rating Alsnannsia credit rating
JeazRUaI

2.4.2 i guarantor rating atluduau investment grade

2.5 Gmmsuueﬁaumﬂmmaa”l,mnu 11 mmummuu‘tummwﬁamﬂ
aTaIndl mammauaswmmmmanauaumaaa"l,mmnmsl,ﬂmwu
GasNsTUAU Tanasansuiigonasad credit rating atnvlnating
vflogodl

2.5.1 i credit rating suuuﬁuaﬂm 2 dueiuusn wda credit rating
syageMAsuAne'lady credit rating syasdudInaInud CRA ‘e
raumAauly

2.5.2 i credit rating szaizenatiu 3 duduusn

2.6 Gmmsuueﬁaumﬂmmaa”l,mnu 1 Lmaummumutﬁﬂu‘lummwﬁa
8aTETUI wsammlauaswmmmL?Jaaal,l,ava'maa"l,mjaums
(aasadsIsaaY Taaasasuiidonasad credit rating atine
Taatinontiivesil

2.6.1 i credit rating suuuﬁuaﬂm 3 dusiuusn wda credit rating
syazeMAsuEne'lady credit rating srazduFINS1IOUTA CRA 167

1.6
1.7

f1ln.

nasnuiiuy

1.8 fifynnanifinguinaawieindodu

1.9 shusnunmsuazigidnvaaaunrunaneaiansvulszuna
2. anansitalunisvia reverse repo siaviiluasianseod

2.1 anasnassinauazamasniaisavilsang Taansaiiluas
f1snndgeviseinasacil credit rating atilududu investment grade

2.2 B/EP/N umswuchn fnn Iaunsve vﬁu 7 0. u9. W¥asuAsT
un{mmmawuammmu Lﬂuwumsmnwu «ﬁoua‘mmmaa“l,mnu 11

2.3 B/E wsa P/N 71 TSFC Lﬂuwaan AfiA1vuaTuldiduaiudliviu

270 Futiuuayuaands wasiudviseivualdidudiamenuviadia
6L

2.4 BJ/E P/N w3adnn vifianglaivAu 90 Sutiuusiiuiaan dofi credit

rating atinelnatironiogoti

2.4.1 1l issue rating w3a issuer rating atlududuusn Taansainiily
issuer rating siagiilu credit rating Mlsiunainn1sda credit rating seey
dusie

2.4.2 i guarantor rating agTugdusu investment grade

2.5 m'lmmumumummaa”l,mnu 1 1l Aidune uisulunaindae
asaswdl usamuﬂauaﬂmmuwﬁaaaLLavmaao”LWE\mmsmmwuma
fE15UAU Taaaansuiidonarisiad credit rating atinalaatrenils
Aoil

2.5.1 § credit rating swﬂwauau‘lu 2 duguusn waa credit rating svay
s Anudes\aAy credit rating svasdudonanianui CRA Lo
tlrauiauly

2.5.2 i credit rating szazeniaglu 3 duduwsn

2.6 ananiidefiangaandaliuiiu 1 maummwmuu‘tummmja
°1nusmmsviu'visamwauaswmmwifaﬂauaumoa\‘l“l,meﬂaumsmmwﬂ

mamﬁwsm?ju ’Imum‘m'lmumna'nmaou credit rating adrvlnatig
uuomu

2.6.1 4 credit rating svﬂ“auauiu 3 dusiuusn wia credit rating ssas
gAAs U laiY credit rating seavdudananaud CRA e
Faudauly

2.6.2 §i credit rating szaizeniagu 4 duduusa

1.6
1.7
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2.6.2 i credit rating szaizenagiu 4 duduusn

2.7 iwdRuduanuiaiinouamenIsuAT N.8.0. AUUALANLEY
3. szagnainsiuthseviluag reverse repo siaglaitiu 90 Ju

a va

4. aafmruaLlANLANT ua3d. davififdruiunisasnulu reverse
repo MULNUUTARITAIIUAUTATINATT A.R.6. UTeAMIAAINUR

2.7 V3R UAUMUTEITNIUAALATINATT N.&.6. ANNUALRNLEY
3. szazalnssudiseniiaag reverse repo siad'laitiu 90 Ju

a va

4, dadA1vuaLANLANTRYSENIan1ssadlfidd1riunisasnuly

reverse repo AULNALYITAEITAIUAMEATINATS N.8.60. UszAnddtiua

il 5 : 55nsudszianastvifiundnnine (securities lending)
saofluldaundninarilunisaanuead

1. aduan m"aoﬁﬁja?fsyfapﬁnv'huvrfioLﬂu@”lm”%uinauagwm1ﬁﬂsznan
7387 SBL1aalunsdiniddauandunannsyvinnslugiusadiunuuass

v
o & a

fin waudasiduyaaadeiinarusallsznaugsAandasfiufanisle
aunguueing

1.1 {f1a5uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sumaisanistiiuagnisdaanunslseinaine

1.5 sn.

1.6 9.

1.7 ua.

1.8 us¥wnisziudie

1.9 Non-retail PF

1.10 naynuinwmilalinunguns

1.11 fidyaraduauiidtnoruiuatRuLG

2. ndnninedilifin dasdundnnindiaglussuududhandnning
wavgueaFuhAnaA SN Wiandannswe sdw. vinvihvidduune
neiaunannswe

3. msnewialianudnisydu uaa. sasaiiunsaad

3.1 si'uﬁumﬂﬁﬁmsnm%aL’%ﬂnuﬁnﬂszﬁqunv{ﬁmﬁatﬂuﬂs:ﬁﬁ’u
Asliiinnanniweg TaadailundndszAusotl

3.1.1 Juaa

3.1.2 anasandglng

3.1.3 B/E P/N 1insidueln Ann iaviurdsvasdu M sw. u. wia

] = v Y o iy .

#uii 5 : gnssudssannsiEiunanniwe (securities lending)

saatiluldaundninasilunsaonudod

1. aduan dasiadyanandhaviodugfladsuluaygnalvilssnay

5313 SBLIaalunsdinadaandenannszvinnislugiusdiununagsi
gunsaissnaugsAandasitiuianisleaaiu

wlnsaviluyanadoiin
nguuene

1.1 ¢'le5uluauanisenaugsia SBL

1.2 siwn.

1.3 nasufiuy

1.4 suasaninindiuaznissdvaanusllsenalne

1.5 aw.

1.6 9.

1.7 ua.

1.8 us¥nilszAudia

1.9 Qamuahuuﬂﬂaﬁﬁuaai'\m%wdé‘iumaoo{amuuﬁazsmﬁv’MWi 1 au
unduial

1.10 AasnuinmiiatinugisLwns

1.11 fiduaradumuidnuinuaLRuLGu

2. uAnMEWE Lvifia m"amﬂuué’nm%’wlﬁﬁagi‘Lusznn%yanu&”nm%wﬂwao
guesurnnannsweg wsandanniwey sin. vinninAduuanadau
nINNINE

3. maansaianndnilszAy uaa. sassiiunsaat

3.1 mLﬁum'siﬁﬁn‘rsnm%at%mnuﬁnﬂssﬁua‘mr{ﬁmﬁ'mﬂuﬂszﬁums
Wanunanniwe Taadasdundniseiudol

3.1.1 Judn

3.1.2 anasnadglng
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ﬁmmsﬁﬁnaummaww“ﬁ’mfwﬁu vlurfiniseniiu

3.1.4 B/E wa P/N 1 TSFC (flugjaan fifidimuaiulziduaudali
Aiu 270 Jutiuusiuaanduaniudiiderinualaiiduiianisaunia
la'lediiu

3.1.5 B/E P/N w3adnn ﬁﬁmq”hitﬁu 90 JutiuusiYuiiaan dodl
credit rating atnvlaatroniioaatl

3.1.5.1 il issue rating wa issuer rating agiludusuusn Taansdi
vHlu issuer ratlng siaatilu credit rating Wlenanaisia credit
rating szaizdusine

3.1.5.2 {i guarantor rating atlusdudu investment grade

S aa

3.1.6 as&1sullndl credit rating agludusu investment grade
3.1.7 wilsdamilszAui sw. Hugaanlunnasnuiiailulsedunis
Aunannindlvnnasnu

3.1.8 viuaanzidaulu SET Afiadaagludud SET50 viodl tunsdl
Anavnubifiulauanisasnuluamansnu nasnuagiunanisyiu
Aonadlu'le

3.1.9 wihaainuuas MMF

3.2 mtuums"mnaomuunssuﬁwﬁmaﬂsauﬂsawanﬂsynumu 3.1

wiadfiunsTagiadudeariinaly usEnianisanansatiodusiisend
1nandndseAusnatla taawau

3.3 hunihuandseduay 3.1 ﬁnaomuﬁn55uﬁm§1ﬂiaw?amusia
wiavih ilisnunsatieduaunadnlssAutiule nuumﬂumsmﬁn
?hsvvmmnmamnao‘(uﬁsnssumsmﬂumanmswn HuLag

3.4 dsvyarnaniseiu o &uiu > 100% ﬂaaagamuanm%wﬂ“'
Tvitiu

3.5 Iunsﬁﬁuﬁnﬂgzﬁutﬂut@uam Tiduaadenaldasnuiaeg
UNRTUNSWERUaA9ll

3.5.1 B¥urhalu sw. wasuAsinguuiaaniziadedu

3.5.2 fiasidusnu3a P/N ﬂ”\‘]ﬁ

3.5.2.1 1ieswdunn wia P/N 1
wnrdadotduiilugianseniu

3.5.2.2 P/N i TSFC Lﬂuwaan AfiAuaTuladiduaiudliviu 270

FuiuwaTuaandy wanilusnderimualdidudanisanuniaiale
=4

iy

" on. uUv. usaﬁmmsmunaumu

o

3.1.3 B/E P/N 1imsidusn Ann Msauunsuuuﬁu 7 8W. U9, 32

suAsTfnguinaaniadedu dugfiaseyniu
3.1.4 B/E wi3a P/N 1 TSFC flurjaan Afifuuaiulaiiduaiudr ' liiu

L

270 ‘Suﬁnu,m'iuaanGT'Ju,a:ﬁ,'ﬂummmmuum’lﬁﬁmﬁamomw%aLﬁ"a
16T

3.1.5 B/E P/N wsaﬂnn mumu"tmnu 90 Sutiuuaiuiiaan il credit
rating atnalaatnandofoti

3.1.5.1 i issue rating w%a issuer rating agludusuusn Taansaiiily
issuer rating siagiilu credit rating Mlsunannn1sda credit rating szery
duee

3.1.5.2 4 guarantor rating a&lududu investment grade

3.1.6 anaswiinf credit rating agludusdu investment grade

3.1.7 wiedamiszAuid sw. dugaanliudnasnuiiailulsedunns
Aunannindliinanagnu

3.1.8 vuaanedoulu SET Aidsadaagludud SET50 vieil Tunsdin
nasnubifiulaunanisanuluamansnu nasnuagiunanisyiu
Aynad laile

3.1.9 wihaammuuay MMF

3.2 mLuum's"lunaa‘muunssnawﬁmaﬂsanmawan‘ﬂsunumn 3.1
wsamLuumsimmﬁausﬁoa”ma’tu VFEFNIRATRINTTavALATEnil
1nandndssAusvnalea laawau

3.3 huiuanisydueu 3.1 ﬁnaomuﬁnssnﬁmﬁiﬂiauu‘%ammsia
wiavih ilisnunsatsdumunadnssdutiule L'Juumﬂumsmﬁnﬁws::
uumumamnaa‘luﬁsnﬁnms‘luﬂwanmswu HuLav

3.4 ssvyaananisedu &usu > 100% maouamuanmswd“'
Wit

3.5 °lunszﬁ1‘7iu§nﬂ§zﬁmﬂut3uam Tiilduaadenaldasnuiee
WU luniweludil

3.5.1 Jurhnlu sw. wiasumsifinguunaniziadedu

3.5.2 iasduenuia P/N @Toﬁ

3.5.2.1 1inswdunn w3a P/N
ammwmﬂuwumswwnwu

3.5.2.2 P/N 71 TSFC iflusjaan Afidrnuaiuldiduaiusrliiu 270 fu
Tuusiuaand wazsilumdeivualaiduiianvarundadialeiu
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3.5.2.3 P/N #ifianglsitAu 90 uiiuusifuiiaan fedi credit rating
atouilvatnelagodl

3.5.2.3.1 i issue rating wa issuer rating aglududuusn Taansdif
vilu issuer rating siaviflu credit rating Aldunannsia credit
rating szaizdusne

3.5.2.3.2 §i guarantor rating atjTusdusu investment grade

3.5.3 anasnndging

3.5.4 reverse repo &1UFUATIAITAATT N

4, Fnwavuavarszarduvasdaan IWlddygAidnwasuay
fsvdrdguasdaaraindsznadrdnoiuanaznssunisAfy
nIAMFNLHURARANINNTWEINGIBdD AN UALALI AuTTULI T UR U
funazldundanniwduasudanidszAulugsnssunisduuas vy
nannine

3.5.2.3 P/N ifianglaitAu 90 SuiiuusiSuviaan desi credit rating
atnouflsatnoladoil

3.5.2.3.1 fiissue rating w3a issuer rating atluduauusn Taansdifi
vilu issuer rating siaviilu credit rating Alsunannsia credit rating
seagdusng

3.5.2.3.2 i guarantor rating atTugdugu investment grade

3.5.3 asasnadglng

3.5.4 reverse repo &11sua&1sAAiglne

4. fnwarvuazaiszdrdaaaddaan Wlddyarifidnwasuay

gsgdrduasdaananilszndadiinouaagassuasiAunannIwe

waraaIandnnINENMataivuaimAussuuaudanfuuas vty
nannsneauasnandszdulugsnssunsinuaslvifiunannswe

T A o < o &
aUNn 6 : ﬁ‘iﬂi‘ill‘ﬂ‘i&ﬂ‘l/l derivatives ATUURRALAUNATTRINUNIU

1 dsytan underlying derivatives mnaamuaumuﬂuﬂﬁmmﬂmaa
fi underlying atinelaatronlovzanaraatinogodl

1.1 windduiinasnuaunsaainulaauaianuin

1.2 daseands

1.3 dasuanildaudu

1.4 A36in 120U credit rating w3a credit event flusiu

1.5 nasM

1.6 1sTudiu

1.7 dufinduudrinaioei dufiduda dudindasmlsznauiu
Auemdadiuilsenu 1.1 - 1.6 w3a 1.9

a aa

1.8 sufiifiasrlsznauiluguiiain 1.7
1.9 underlying Aumuig1inuAMEATINAT N.8.0. ATUUALANLAN

unsdiii derivatives d19897us1A12a9 underlying 296y 'a"m'n‘/’i
moaomnmmaamus'\mﬂawu (spot price) Msaswmammmamﬂ
ar9min (futures price) wintfu viefl s1auae underlying Aun'laila
gl w3a underlying Miiluasdilsznavuasduiidonan daailud
gauFuattvnvuvuaziatueliagounsvaiaal

2. Waulunisadny uaa. avsfiunisasnulu derivatives lasaiia
2.1 nsdi MF 'laszuiAmdunisasnuluy derivatives uay underlying

! s o < o &
fUn 6 : ﬁ‘Sﬂ‘i‘ill‘]J‘SSLﬂ‘Vl derivatives ATNURRALAUNATRINUNIU

1. dszan underlying derivatives mnaamua winfluadaanlesacd
underlying atinolaatrouflonsanaraatinagodi

1.1 windduiinasmusunsaasnuldauaianuint

1.2 daseande

1.3 dasuanildsudu

1.4 wa36ie 120U credit rating w3a credit event (flusiu

1.5 navm

1.6 1insfudu

1.7 dufinquiudrinasouei dufiduda dudiifasmlsznauiluduen
wiasmulsenn 1.1 - 1.6 »3a 1.9

o oo

1.8 sufiifiasmlsznauiluguiiain 1.7
1.9 underlying AumuidinIuAMEATINAT A.8.0. ATUUALRNLAN

lunsein derivatives a1989iusnA1zas underlying 21961 ATE1980
mnmmaomuswmﬂawu (spot price) maﬂmammmamﬂmwm
(futures price) winifu viedl s1ana9 underlying Auililddudl wia
underlying  "ifluasdlsenavuasduiidonan sadiluisausuatie
aTvvnasilanealiatnunwanaiaeag

2. Waulunisadny uaa. avsdiunisaanuly derivatives lesaiiia
2.1 asdl MF ldszuiAendunisasnuly derivatives  way underlying
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229 derivatives Mazasnu'liadotaaululasenis

2.2 dumsindlugdeyanlu derivatives atinalnatinovidlodof
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives goil

2.2.2.1 nsaidlu OTC derivatives ‘Iuﬂsumﬁ"l,mu savfigaeyeunande
witoflu sw. ﬁmmsmungummawwvammwu funudamg
derivatives w3ar@ derivatives

2.3 lunsdiiazsiaviiniszdiseniisianisdonauduadia derlvatlves
auamao uenifusaaiunswe aumnaomummsaamu"lm wotl Mai

val o

Fnasnuasilugidndsunauvisadivinfigonauguifufonu

3. vdnunaiiudunsdl underlying 1flugard

unsdiii derivatives underlying (fludiafionu 1.7 - 1.8 daudl
Aonasadianeagaail

3.1 Lﬂuﬁﬂjﬁﬁ'ﬁmsri‘mum‘“;%msmmm”h"azijo??mau Taafinsssy
wnavtayauay underlying waailadusine 9 Mihanlalunaisd 1w
uagfinsAmmnaduiliiifluidagiiuauanumuzauuasasailsznay

aavdufl Wil underlying v3atlasadonaisasfinisiadanlviay
gnzaainadraiiudaseeas

3.2 uduiiifidnwazanolaatovtiosod

3.2.1 mjumumsnsvammamommwa Taenduguing

o

Fnmaenilood
3.2.1.1 dufiiiasdsznavusasdrfiivtgn <20% wasituinenua
3.2.1.2 gufiiasdilsznaudilagiudefiinniin < 35% wagtiiniin
ﬁmum‘lunszﬁﬁLﬂuﬂﬂmwuan'\auma'\m Taaavrlsynausdidusiasdi
dntdn liAndennaivualy 3.2.1.1
msﬁmsmwnjslﬂssawﬁmﬁnmu 3.;.1.1 way 3.2.1.2 lisiavin
avAUsyAaUNLALIADIAUNAIAI NI AU UALNI AT

3.2.2 ﬂﬂuﬁﬁﬁamﬂsznanﬁvwmLﬂup%alf‘imm"aaﬁumaoﬁm’%a
Tudy wialudutistanasdinsatiniudy

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Miluldeudauluasuaiu
Fatl

3.2.3.1 Jdlududln
[INULEATALATY

3.2.3.2 dadwaduainuaudagiu (pro rata) iafiaundlein

@

neansla

ifavdlsznauiluanasutadyaninasnuaninsa

229 derivatives Mazasnu'liadotaaululasenis

2.2 dumsuindlugdaanlu derivatives atinalaattontlofodl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives doii

2.2.2.1 nsaidlu OTC derivatives °luﬂsumﬁ"l,1/m saviiadeyandnde
wiloidlu aw. ﬁmmsmungummawwvammﬂu funudang
derivatives w3arj@ derivatives

2.3 Tunsalfazsiasfimsziseniaianmssonauiuauda derivatives Jugn
a9 duetlusadiluniwagduinasnuauisaaanu'le edl uinnasnu

val S

aztﬂuwuamsnnaumawummnanaumuunmu

3. udninaaiisdunsdl underlying (g

Tunsdii derivatives i underlying fudaufian 1.7 - 1.8 dufidonan
favidnwadail

3.1 Lﬂuﬁ‘\”ﬁﬁﬁﬁmsﬁmumﬁﬁn'lsmuam“h"ar;i'mﬂﬁmLau Taafinnsssy
wuavayauay underlying waatladaag 9 Mihunldlunisdruia uay
finnsarunadailviiiutlaaiuananuiunizauaadavdlsznauuay
aafl vivil underlying wiailadasunansdaviinstadaulmianusgnnig
aataatiludsszean

3.2 dlusuiiifidnwaratnolaatroniogot

3.2.1 mjﬁﬁﬁmsnsvammamommwa Taedlugufinfidnwasia

o &

dnwauznilogoti
3.2.1.1 gufifiaselsenauusazdiitiinign <20% waninitniovua
3.2.1.2 dufitasdlsznaudiladmtefiimgn < 35% zavimiln
ﬁounm‘lunszﬁﬁLﬂ}:"l,ﬂm'mam'wmam TagavAilsznaudrdusdasd
dninliAudesinavualu 3.2.1.1

ma‘ﬁmsm'\f\'\lsnssamﬁmﬁnmuv3.2.1.1 way 3.2.1.2 lisaviin
avAUsYAauNLALIdaIAUNaIAIKNI AU UALNIRITAUN

3.2.2 dufidifiavddsznavienuaiiluniaiferdasfunacdinia
1inudy visafludufisiainasarndatiniudy

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Miuliaudaulaasuaiu
matl

3.2.3.1 Jududii
aamnulalaansg

3.2.3.2 fadmwiauduasnuaudagiu (pro rata) i@iauniieinnaimu

ifiavAlsznauiluanasnsadyaninasnuaiunsa
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namuamu‘lumsw&1su%a§suuagwﬁ?uimumgm,l,a"'svl,@matﬂu”tﬂmu
unanwnauad single entity limit aagsnasnuilu

3.3 dlugufidlasunmsimun taasantiuifinanindadauasiin
win'lead1vdasyain uaa. el winidsngiraartiusnarilu
uIEnlueianay url. ual. dusasdalvfiunasnaisilasduau
dnuesnonalssliariatefidss@naniwena

3.4 finsuaasduiitug adresafiasiludsyimniuvinnsriudaiii
AsLUatayaatIiuLaNIsal

3.5 Iunsﬁﬁtﬂuﬁﬂjﬁnz\ljnﬁuﬂ"ﬂﬂﬂﬁmeﬁ auligundneasdIuIaain
Muilsatinoniivatvlaniavaruacinoavil

3.5.1 smifaqiiu (spot price) wiasAuadanaaloniin
(futures price) was&ud1aadauai

3.5.2 ﬁﬂﬁ&“uﬂ”ﬁmﬁmsﬁﬁmmmmnswmﬂawu (spot price) »3a
sienduadaunaaleniin (futures price) zasdurlnadaaidud1la
&udnile

3.5.3 sedyandainaareminiarededuduiiduarlnasaeionu
3.5.2

3.6 lunsddilugduiiduila duiidondansasaruiniaale
LUAYUDYAETIAINNTIEIIUADINUIEIUN MU UsEINA TN anTa

G9UsINA WIaAIUIAIRNIATIAIRUAILARZY3NTT Uaa. waaaliiule

MIEMsA LAY WRIINAATGINA AU R ViaudaT IS uLla e’
ALILUUTRU

4, nannarinisialvifiniwgduninswasanishseniionunisy
sAWuU (cover rule)

URA. sfaoﬁm'tu"ﬁm%’wuauwaonaomumﬁﬂmmwLLa”uamwmaa\ﬂu
mu‘aummewamamsmnaomumamaoﬁwsmummamnaama
derivatives auamaa"hmaam)mm"l,maomu“lu derivatives Hu way
AUTEITAIIUALENTINATT A.Q.6. ANNUALANLEY

5. nannariinausiniunisasnuniiinnilsyavdiianisanniiu
GHN

lunseidi uaa. auonulu derivatives 7 underlying ‘Lilaf&oidiedu
nindfuiazanmuides asavnulu derivatives Fanansasnui
AINUANLATINATS N.8.0. AMUUALANLEN

6. nannasiindusiniunisasnuly OTC derivatives
uaa. davinlvfidannaslu OTC derivatives @ofi

amu‘tumwmsu%aﬁmﬂmwﬁuﬁmumaLLa“'a"LsmaLﬂu"Lﬂmuué“mnmsﬁ
single entity limit aagnasnuily

3.3 fluduiiAlasunisiaun Taasganiuifianuindadavasvinwing
1eat1vdaszann uaa. Wil wndsngingartudvnarniuviEnlu
LA2URY URI. URI. Husdasialriuiesarsiasduminudanegnig
walsylariatinefidsz@naniwee

3.4 fimsuanvduiiiug adrvsaianilulsyimniuvinmsiiudaninng
L@uazayaatviuLuansal

3.5 1unszﬁlﬁtﬂuﬁﬂjﬁnajua‘?umiﬂﬂﬁ’m:m’ Aafidena1IsiagAIuIAUINNA
wisatihonilvatinvlaniananuainoavil

3.5.1 sanilaxiiu (spot price) wiamen&aangauaslonin (futures
price) vavdudlnafauai

3.5.2 ﬁﬂuﬁﬁuﬁﬂnﬂﬁ’msﬁﬁmmmmnswmﬁawu (spot price) w3a
sydeueundaanaalonin (futures price) 2av&urlandauvidudla
Auemtls

3.5.3 sedygdaniaalsniniatedefuduiigudilnafaaiaiu
3.5.2

3.6 lunsdiiifluguiiiduda dufidonansasdmnaiaaldunastaya
21989 E9uLaI R aIUTIAAITEalsEInAlnawsaciivlssine
WIAATUIUANNTIANRUATILRZUSNIST URA. udadliiriulea3138ns
Arauadfwausatisduna & INITagsviaudadutdalaacng
LRURN

4. n&nnarinisialviniwdiuiiasnasanisdiseniiaiunise
WA (cover rule)

UK. m"aoﬁm'tﬁﬁm%wﬂﬁuﬂaonaomuﬁﬁmmmwua”uamwmaaﬂu
mmumwmwamamsmnaomumamaaﬁ‘msmumnmamnaoma
derivatives auamaa‘lmaamamm”tmaomu‘lu derivatives f{u wagaui
d11iN9IUAMLATINAIT N.8.6. ATVUALANLEY

5. nannaritiuGudIniun1sasnuniiingilsyasAivanisanaim
GHN

lunsdif uaa. avnulu derivatives 7 underlying ”Lu‘t?.iml,mmnn
ninddufiazananuides A1savnulu derivatives FINAIADIAUT
AINIUAMZNTINATT N.A.6. ANUALRNLEN

6. nannasiindusiniunisasnulu OTC derivatives
uaa. davinlvfitannaslu OTC derivatives g9di
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6.1 ‘Lu"ﬁjﬁagzmﬁns‘hwﬁomuaaguasuﬁmaﬁmﬁmsmao
derivatives 1 uaa. nsunniui 15 uasiugavinauasusazifiau

Wil tunsdiRfudonaniluiunaarinniszas uaa. W nauazwas
yargasssunaluiuvinnisda’lal

6.2 Iunszﬁﬁtﬁﬂmmmsﬂiﬁdawanszmnsiaﬁmwao derivatives ating
filaddey adayandndranfisAiruiauasuIvyasigfassuuag
derivatives 1% uaa. nsuiuni

6.3 Adunandaniefiuaanlvifinnsaregiuy derivatives wla uaa.
savua'le

7. nannarivindudiviunisiiniluddaaniu credit derivatives

a va

uaa. sasdfiiiaudanludedd

7.1 windlugdayanlu credit derivatives ‘laiamziianisanainu
W’aoLvinifu

7.2 vdluagdyanladiawng credit derivatives
waLiauLAa9Augsnssuattgnilvaale fodl

7.2.1 Credit Default Swap : doleiun Msanaslugruzdailseiu
m‘mLaﬂamumsmmmLnm°uaom.lmmmu'ﬁn‘lun'\ﬂhsvuumu
obligation wavejrnWuau obligation 1 Tmﬂﬂammmaﬂiugmv
mnﬂﬂsunummtauoumsuwnwumaumaomsuwumwamnawa
ﬂsvnumwmﬁmmamm credit event wu‘immmwa‘tuwamnmeﬁa
ﬂ's“num'mmamﬂsnn'mummum (Tunsal “L:Jma credit event
mamnaaauauam“lmumnmuummuﬂnm) el i obI|gat|on agdl
vRz9sIEnsLia (Single Name Credit Default Swap) wsa obligation
nvimﬂs'mn‘msﬂon‘mum‘lumnuﬂsvnum'mLamwumﬁws"uuma
LAm credit event diudu oingatlon smms‘lm’mn'rsuﬁ\nﬂuswr;lu,sn
(First to Default Swap) wsaifiaifia credit event fudu obligation
sansiasanmsuilelungu obligation «ﬁaa"nn'\sﬁﬁ"swmnmawv
°lumumaaau1nswuswuu ustannavazasuiuaiaiia credit
event fdufu obligation nAs1aA1sTunay (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnao‘tuﬁ'\u”mja
ﬂsvnumwmﬁﬂwaoﬁumwumaaomanmnmsamaowaawamammu
Aaglasuanndunineanode ‘imﬂwmuﬂsunummLamumsuwnwum
a“:nﬂNamammu‘tuamsmommaam'\aaummmoaoﬂnammamnﬂ
AMUTATANRIAY LLaumumamm (6d) vasyarILAsTTNUDIRUNTWE
d19ay Lwau,anm.lmsmwﬂaﬂsunummLaﬂoauiauwamammuuau

Nidn¥ULADIFINTTY

6.1 11&"@5&;&;1Snv'hq‘nfiomuamuazuﬁwamqﬁﬁsswag derivatives
W ual. nsunndui 15 wasiugavinauasuaazifau ol Tunsdin
Jusenatiluiungarinn1szas uaa. WAETUIAULRLUIIYRALAETIN
aaluiurinnisda'ly

6.2 °lunsa‘117i'l,ﬁﬂmmmmiﬁa’owanszmnsiaswmwao derivatives atin9di
Had1dgy Mgdgygrdndravtivdruiauasudoyanigfsssuua
derivatives 1% ua3. ns1uiuv

6.3 Adyandndrauilefiuaanlviinnsarogiue derivatives
savua'le

7. vdnnariviududniuniswiniluadauaniu credit derivatives

a va

uaa. sasdfiiiaudauladedd

7.1 winduadeyaunlu credit derivatives latanwisiianisanainuLden
Wwintlu

7.2 whdlugdyaldlane credit derivatives Mifidnwaisuadgsnssu
wIaLiauLAavAu§Inssuatnilvatele dail

7.2.1 Credit Default Swap : do'leiun msmnao‘lumuuwﬁaﬂsvnumm
LaﬂomumimmmLnr;rmaan1|ﬂnummsn‘tun'\sﬁws“uumu obligation
uadRARUAIN obligation iy ‘Imumammman‘tugwu”wmﬂﬁsvnu
m’mLauoumsuwnwumumaamsuwummamnawaﬂswnumwmaua
lauAe credit event Iwu'imﬂasuwaWwamnaasﬁaﬂsvnumwmﬁmmn
Avuaiiud (Tunsdlnliviia credit event amnavazdugaluiuasu
Anuaaulnd) edl 1aidn obligation avfiiagsansiden (Single
Name Credit Default Swap) w3a obligation wmﬂsmmssﬁomuumm
gunadsyAuanudaefimindanseuilifiaiia credit  event  fudu
obligation 5'1ﬂmﬂmwr;lmmuomusmu,sn (First to Default Swap) w3a
lauiia credit  event fiufy obligation  s1aAslasanuiislungu
obligation «ﬁoa”nmﬁhs“swmnutaww'”‘lumuwaaauwswmswuu Lol
"dannavarasufitvuaiiaifia credit event fiufu obligation nasanns
Tungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'lefun msmnaa“lug'\uwwﬁa
ﬂsvnumwmauwaaaumswumoaoman:nnmsamawaowamammum

aglasuannfunineda1ode TaasuialssAuainaudaodanseynwuiiag
:nﬂwamauLmuiuam'lmmwsaammaﬂmmawaonuammamnu
AuTazAnRIfY u,avmumamao (e dl) wasyamafsITHNAIRUNTNE
81989 Lwau,annnmsmwﬁaﬂsmumwmﬁﬂoaviauwamammuuaymu
Avindu (6151) vasyas1afsssuuasfuningarodelvifusunalssiu

wia uaa.
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shudiindy (679) vasyaradsssuzasdunsndaredolvinumune
sgAumuLdey auninagiia credit event wiaasuitvuada N
(nsailsiviim credit event)

7.3 sasldduainassrumuiiiuaiag International Swaps and
Derivatives Association (ISDA) vi'saamm'\mmsgmaumummunmu

aa o

gausy mmamnaomuanﬂm”mu

7.3.1 finaladdeduldaunguing wasbidawsautdoiungnunainea
nanninduazaaIanannintduianguuadu

¥

ANULAEY AunInazLia credit event wiaasuivua
credit event)

7.3 saslddyaunasgruauiiivuatae International Swaps and
Derivatives Association (ISDA) wiadgaunassiuduauidineu

gausy Gﬁoumamnaomuanﬂm“mu

7.3.1 dwalatedulaarunguune waslidaniawtasdunguuiaineae

NAINNTWELATARANRNNTNEUTAN YU EIAU

7.3.2 “L:iﬁﬂaﬁmum?ivh‘lu"ﬁmﬁﬁfimum"l,ﬂumswmsuumaa’“mmw*ﬁamﬂ

1 (nsailaitAa

7.3.2 "L:iﬁm"arimum?ivh‘lﬁﬁmﬁﬁfi'mum“b“‘lums'lmsuw Yoyadia | 829w credit derivatives sua1edoidanidely
8RNI credit derivatives fudrodaidanidalal .
. 7.3.3 hifidadmualvnasnusavualaanudamalvuagdaan
7.3.3 lifirafvualiinasnusdavaaldaiudamaliunadeuan
Ussinnuasndnnintvianindduiy wianismeanualagifduiiay | Ussianzasdnnindvianinddudy wsansminannalaaisauiay

aanuluavissing :

uigndanisazasnunianaanidszlamiianizanandnnineg
niwgsuau wiannanualaaddduatrvlaatrvniivnianaiaatig
MuvidszndaazAsINNTS A.8.6. WialssmadTniuAaenITNNIS
A.a.60. Anuaadsialdil LTuualunsdinaaiznssunis n.a.0.%13a
fTNIIUAMEATINATT A.Q.06. Wanuiugauvsafilsenaudlanda
ANLANdss LA NIad N BT AINR NN WEHNTaNTNETUKIANITUIAAN

aaa

NalauIaau

Wail nsasnuluasasuiadualusilsana adTusadyan
genaneasiauaznausatdunsvindaalullssinandniiaoudiAu
@1u,amuuanmswmtaummmuanmswumﬂuamwjnmumﬂao I0SCO
mamumséﬁ‘amu'Lummmﬂamnv]anmswumoﬂsumﬁmLﬂuamﬂn
a9 WFE vdafluasansuasusinidadonasiauaznaly GMS

gui 1 Ussinnuazaaanifuasasasmianisiduiialy
1. dszanvadasdrsenvusying lea

1.1 esasnuevlseind

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuasdnalunaisslaming underlying (fusiunsa share
warrants

fanuluevlssine :

UIENIRNITATRINUUI ALV UTE TR WITNANINNTNE NTWERY

du iauimanualaaidduatirvlaatlroniloniavaraat1gn1udi
szAAAMEATINAIT A.8.6. WialsenAdITANUAMENTTUANT N.R.6.

Avuadusaluil uualunsdifiaazassunis a.a.0.u5a811n9U

AMLEZATINAIT N.8.60. IWANuiurauusafidszaraudlandalfiuiéy
Uszanusadneasrasnanninduianinddunianismieanualeaia
au

Woll asaanuluanaisusadaanlusrvdseina asaEsuiadayan
dgenandadiduaunandatilunisvindalullsananiniiaoudiAu
muamuuanmswuua mmemanmswumﬂuamﬂnmummao I0SCO
wiaiinsdamnalunaindamandnnindarolsenadidusandnaag
WFE wiaifluasaszasudsniidadonaziguaznaly GMS

gl 1 Ussanuaraaauifuasasasmanisduriail

1. Ussnnuagasiarssnvudseing laua

1.1 es&@ 1 nusnslseind

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnalunadse1aming underlying (fluiuuia share
warrants
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1.2 anasuiienedsznea
1.2.1 #Ausiing
1.2.2 §ndunray

1.2.3 vud (Lunuudulasanin udauwus uazasans Basel
I1I)

1.24
1.2.5
1.2.6
1.2.7

1.2.8 mﬂmmuaumnannmumuaaLﬂmnumsﬁmsuumu 1.2.1 -
1.2.7 eufig NI uAaEnssuAIT A.8.60. ATNUALARNLEY

1.3 mwmsnmummu (lisrums1&ns Basel III) avdssine
1.4 m51&15 Basel III svdseind

1.5 d@nn evilssina

1.6 DW envdssind

1.7 SN sviseine

2. pa@niduavasidisuasvantnailunisadnu

mswn&um URA. avmmsammuvlmmu 1. maomm&uumaomﬁms
mnuanmm‘mmmnmu mu

2.1 ‘LifidadvuaniadaulaAvinIvaenuiaszgniuanannyasn
Huasnuluaians

2.2 mmsmﬂé"ﬂuﬁa"l,ﬂ" (saudionseiilu B/E P/N w3a SN id
Waulwihuuldaufiawanasnuladniunshifinnsiulaudna
Bansasluanaslaauisnisinnguunaniivua wiafidaululw
NRINUAUTALILAUNDANATIRTLE)

2.3 fiiayaiAeiAuasasi uaa. sansadslaiaan ‘
dsznaunsinsanaadulaaenuldadvsinagua wagidayasaii
qyviauyamLA§ssN T,msmauamnmmaomoaommmaamauam
\Hafalddedavinanundnimnmsduiuisausulussduana

2.4 ’Lunsmmﬂumsamuiu B/E w3a P/N fiaanasnansdona1iia
25e1ilnns@T B/E uisa P/N auaaisiaviinissuariandasusasing

B/E
P/N
ludduandnanasdaniug

luuandnalunalsTamivid underlying Lﬂuﬁuﬁﬁmsu‘%au"urj

1.1. 5 mswmswuaumuannmumuaommnnm‘nmsmumu 1.1.1-1.14
MUTREITAIIUAMEATTUATS N.R.6. ATUUALRNLEY

1.2 anasuiisielssng

1.2.1 Wusiinsg

1.2.2 dndundo

1.2.3 vud (lunuudulasdanin udauwus uazasans Basel II)
1.2.4 BJE

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

'
ool al

1.2.7 luuaavdnslumaissTamivid underlying tluwusiinsuiavug

1.2.8 anasuiiduiifidneasviuandmduanamio 1.2.1 -
1.2.7 equndinaiuaaenIsunig A.8.6. A NUALANLAN

1.3 anasAuiifenusiodseina (Lisuesians Basel III)
1.4 @51&15 Basel III envdssind

1.5 dAnn snviseine

1.6 DW gnvdseine

1.7 SN evdszine

2. ARUTRAIATIRITURYUANLAUYITUAITRINY

NINEFUT uaa. wEnsaaInulanu 1. dasfinausuifuasnsansaiy
naNNUYINATUEIU ol

2.1 ‘Liffdadvuautadaulaivinliasnuiiatseyawuannnityadn
Wuasnuluasans

2.2 sansawldaufiale’ (sndensdlilu B/E P/N wia SN fifidauly
Wunlaaufiauwsnasnulasiiunshifinisiulaudnaisansasluas
gslaamuIgnisnaguunaniuue wiadivaulalvinasnusnnsauadu
w”aanmwms“l,m”)

2.3 Mauammnumﬁmsm uRAa. mmsmmm"l,mLwammﬂsvnanms
wmsmmmau‘laaomu%ammmtaua Ltauuwauaﬁmmamauuam
th]ﬁ‘i‘Sll 'T,mm.lauamnmmaamoaommmawauamL?jana”l,miomm
mu‘mammmsamﬂumuausn’luszmumna

2.4 ‘lupsn‘iﬁtﬂumsaamu‘lu B/E w%a P/N 1iaanasansdonaiiiia
ahsgnilansen B/E u3a P/N  dvaanisaviinissuarianiasusasiag
UAARAIT
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2.4.2 z\imﬂumﬂﬁumoﬂszmﬁmuam:rm“muaommnnmnmnmu
2.4.1

Wil msa‘namam'ssniaomnmmaoLﬂuﬂ'lsa'naman'lssniaowm
navtagaand enunudeeanids (678) anuiszylilu B/E
w3a P/N 6aal

2.5 nsaonulu SN saiiuldaudaulaindudodl

2.5.1 SN dimsarananauunulaeaivdedu underlying Uszian
viiendAu underlying was derivatives anuvissylusui 6 2a 1

2.5.2 wvinmsasnulu SN azduavinlinasnudasiunauniwdsulag
nindRutiudasduninddunnasnuanusaaonuls uusiulyl
aMuNassrIusInadeitualae International Swaps and

Derivatives Association (ISDA) wasiiluniwegguiaunsaildausia’le

TaenauNTRINY UK. maoam‘tuﬁmsmmwumauammnumsmmu
mmamiunaomummsnuanmswﬂﬁumonmﬂﬂwuoﬁaﬂmumu

2.5.3 lunsdiidlu SN defivadvuarinil&anuta aan SN ¢av
guganlvinasnugnnsa’laaau SN avnanauasuale wa URI. 509
aa'le’

2.5.4 lunsaififiu SN fﬁotauamﬂiumaﬂsvmﬂ 6291511931 SN
fufisadsinglussuudiayavhindadaladoduRuansuiaaiiall

ﬂaaﬁismuuuﬂanmmna RS UN. maamtuumsam“lummmnmnmj

aan SN dsalufinaunisasnu

2.5.4.1 Wviejaan SN mswmmﬂuuamumﬁﬁmao SN datAnann
)ﬁmsmuammmnum‘l?ﬂumsmmmswmmu,am‘lu?nwauam
mtﬂaaamnma W uRa. vlmum 15 uagiugavinauavuaasifiau
woil °lunsmmumnm’;Lﬂumuqm‘mmsﬁaa URA. TUATUIAULLARLAY
yamgasssunaluiuvinnisda’lal

2.5.4.2 lunsdlviAananisaliidinanssnusasiauay SN atnil
Huddgy Lviaan SN demaiiluyarigfsssuuag SN Uy uaa.

@

wuii

2.4.1 0. 9. ¥i3a UA. AIUAYUNIENEILFIAARANTUNITLIU

2.4.2 farffunsiduevissinanfidnazvinuagide Aussudinau
2.4.1

Wil msmaamamssnsaomnmmaoLﬂumsmaausamssmaowﬁo
mwsawaanm Wouusndenanide (ed) mumvnvb”lu B/E w3a
P/N 6l

2.5 msaonulu SN saoiluldaundanlawindudedd

2.5.1 SN dfimsanaxanauunulaaaivadedu underlying Ussianidendu
underlying uav derivatives auviszulusiui 6 2a 1

2.5.2 winmsasnulu SN azdinarinlinasnudasiunaunindgiule
ninduludaduniwdduinasuanansaaanule vuuaiiuldany
MeTgIURINTGIAINUATAL International Swaps and Derivatives
Association (ISDA) uaziiluniwadlunamisauldaufia’le Taanauns
AINU UK. m"aaﬁ’a‘lﬁﬁmsmmmeanamu‘mnn‘msaomuma‘mm‘lu
nasnusasiuNaunintdudIna liluntisdaduusn

2.5.3 lunseidiilu SN dofiadvuainaldaudia Waan SN ¢av
fusanlvinasnuaiuisa’laaau SN sonatinauasuaig wla ual. 5a9
wa'le

2.5.4 lunsdiviilu SN mLauamﬂ’lumaﬂsumﬁ savilsngin SN udl
siadsinglussuuriayaimindadalddoduisansuiaailluassssu

Wsndfidanna uaz uaa. davdfdunisinlviidannaviugaan SN
ﬁasia"l,ﬂunaumsaamu

2.5.4.1 Tviejaan SN aoswﬂ'MLﬁuuamumﬁssmaa SN mmmmmﬁms
muammmnnm‘twj"‘lumsmmmswmmuamﬂusunwanammmana
6vna1d T uaa. nnfun 15 waziugavitavasusavifiay viefl lunsedl
Aiussnanifuiungavinnisuad uaa. WATUIULRLLIIYIAILATITN
AMaluiurinnsdalal

2.5.4.2 °lunszﬁ17f|,ﬁmmqmmiﬁa’awanszmusiasmwaa SN a9
Hud1dey Mifaan SN Jesaiiiiluyarigfsssuaas SN 1Ny uaa.
Ui
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guit 2 : ninddudszianmide CIS v infra uaguiiae property
sasfinauauifuarndninaailunisasnudoil

1 faasuiifuazsiuldanundninarilunisasyuiduidiedfu
i nuadIniuasdIsTnvnsiu ldlugrun 1 2a 2.1 - 2.3

ool o

2 fluninauasnasnu CIS fvlssAnfian ezt

2.1 nmsaanuavmsiduamnaagaalanisiiduguanasnidanuy
moﬂswmﬁmmnmu,amuvmnmswuLLa”mmmjamwanmswmja
Hussndnansiayzas I0SCO wiaillunihauasnasnu CIS srvdssing
Aifinsdaanaluaaiadainandnnindarolssmaiiduaundnuas
WFE

2.2 CIS operator aasnasnusvnanagmalansiduguanas
wihanudiifuquaniilugundnsieyuas I0SCO

2.3 ﬂ‘i"L'V]ﬂVIﬂ'lﬂ‘]JG]LLE\lﬂ'l‘iLs”\lua‘ll']EI‘WL!'Jﬂﬂdﬂa'l')lﬁﬂﬁﬁﬂ']iiﬂﬂ)'m
ﬂumaowaomuam\uwmwamou mmnmjaﬂswmﬁmmunmumuum

2.4 tunsaidlunmsasnulumiianasnadnu CIS srvdseind nasnu
denansasiinsindanisitulimwzasdiimaandulunisuims
gnwaaaailunisiasviniiu Ltavuuiﬂmﬂmsaamumu (luTadAu
asasnulumibanasnasnu CIS avilsy wadaiunasnusunacdn
NasnulunasAuiv)

2.4.1 fimsasuluninddudailudsaanuazuiiaufadfui MF
gunsaasnulaludasiu > 80% wav NAV uavnasnu CIS
AT ALY

2.4.2 fimsasmuluninddudaldstdinanudadiu (pro rata)
udlanaiiulilauvdninaad single entity limit 2a9 MF ifu vsil
ndnnaridenan'ildAunsanswagduiiily SIP

2.4.3 fimsasmuluninddudialadssdnamudagiu (pro rata)
uddlenaiilulilaundninaad product limit S nFuniwe i&uiiily
SIP was MF iiu

2.4.4 finsasnulu derivatives Adluldenundninauai global
exposure limit was MF 1iu

2.5 ‘tunsaﬁﬁnaamus’mﬂmmaf‘lﬂaomuiuumwaonamu CIS
avUszind nasnu CIS maﬂsvmﬁmnmmaovlui?inaomumﬁ
fnrazvinuastfendunasnunuilainas L'Juumﬂunsaiﬁﬁm'm
Fufluuaziilulsyiomisagiamitaasnu el Taalazuainu

=1 o ' v, a vl )
Wudaunnddneiu Tmunaumsaomu uas. sagdnliifinsitlaine

g 2 1 nindRudsuianmida CIS wiie infra uaywiile property
nsdlflumihafinisaanaganalatodungminalusodssne
savfinaantifuasudninaailunnsasnudoi

1 faaauifuasiuldanundninailunsasuidudsdutiadiivue
gnFuasiaaminsiundldlusgrun 1 2 2.1 - 2.3

o a o

2 dumihanasnasnu CIS fvlssmanfianwazaoti

2.1 asaanuaznsiduanaagatalanisiiAuguazadniliasiu
maﬂsumﬂmmm.mu,amuvianmswau,l,awma'msﬂamwanmwusﬁamu
amﬂnmumﬂaa I0SCO wiatflumiauasnasnu CIS fnvsenand
nsdamnalusaadamandnnindarolssnaiiiugundnuas WFE

2.2 CIS operator wavnadnuadnanataalsnisaiduguanag
wihanuifuguaniilusundnsieuas I0SCO

2.3 unsdli MF llasnulumihauasnasnu CIS srvdssind nasnu
CIS snvilszmasndnsavagaalananinawinisiiAugua nsaan
ASLEUAIY UATAITINISEIMILNaINUITaHRIVIUNatanuaIlseA
1

4. tunsdiilunsasnuuay MF luniiaaasnasnu CIS arvilssina
naomumnmmaoumsmnmmsntm“bLawunsmﬁmmﬁnﬂuiums
ST wAsaviunsiATIWNTY ua"uu‘lﬁﬂmﬂmsamumou (lu
Tadunsasnuluminauasnasnu CIS maﬂnmﬂﬁuﬂunaamusm
nasAiasnulunadmiuyia)

4.1 dnsasulunswaddudoiulsaanuarafiadmaui MF anansa
asnulaludasiu > 80% wavyadninddugninasnasnu CIS
avlsEinaiy

4.2 fimsasnuluninddudaladisinanudagiu (pro rata) wa
Tanatiuldaunaninaat single entity limit aas MF f1u il
ndnnaidona lildfunsdnsweagunidlu SIP

4.3 finmsasnuluninddudaladsddnaaudagiu (pro rata) ua?
Tawatiuldeuudninaat product limit Sanfunsweagunilu SIP uavg
MF iy

4.4 fimsaonulu derivatives Aiflulalanaumaninauad global exposure
limit way MF 1y

5. lunsdifinasnusiuflaie asldasnuluniravavsnasnu CIS

dvdsuine nasnu CIS  shvilseimasvnaneasbildnasnuniians s
vinuasdmAunasnuufanas uusiilunsainfianuinduuaziu
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Snrazdenalilunddadunuse

selamisasdaniiaadnu il Taalasuanuuintauainditneu
TaaAaun1IaINY Uaa. aavdaluiinsidainadaya tananudiu
u,aumﬁssuLuﬂumanﬂaonnmsaomu‘luam:rmumnmavlﬂuuuoﬁa
Haruee

g 3 : vindRulsziandudhnlugandunisduanvlssinania
anasenYdsznaARLAauLindudn
savfluidushnvassasisuwindurdnuaseFurndot

1. 8W. 19. 32 uA. MUNYUUIEINEIAFIAIFATUAITLIUY

2. daffunsduseninadsamaidsanaineadusundn

o o

3. amﬁum‘itﬁu@hoﬂszmﬁmuan‘ierm“muaal,mmnuwsnmnmu
1.-2.

guil 3 ninddulssanidushaniansansiiauwinduedin

savfluduchnvisassmasiisuwindurdnuaseFurndot

1. 8W. 9. %32 UA. MUAYUNNAINMEFIAIFAITUNITLIU
fanfunmsiduseuinvdsemandssnalnaduaundn

o a o

2
3. safunsdudrsdssnaiidneaizvinuasdelAugiudinaiu
1.-2.

' ] g o P
gun 4 : s3nssulszianasdaleaiidayanuadu (reverse repo)
Taenduldprundninasiidininuapenssunis N.a.60. A1KUA

d1unl 4 : gInssudssianaisdatlaafddgyaraaduluailssing
(reverse repo)

Taaduldaundninasiidiinuaaenssunis A.a.6. A1UUA

fuil 5 : gInssusuanastviiundnniwe (securities lending) il 5: gsnssuseanastifinndnnindlus19ilsaina_(securities
o e o o . lendin
Taaduldaundninarinadiinouamuenssunis n.a.60. Auue ':g) 5 . )
Taaduldeuvdninagindrinnuanenssunis A.8.6. ANUUA
AU 6 : g3nssuiszian derivatives  Tusvdszsind aunadninead &l 6 :  gInssuilszian derivatives  Tusnallszine aundninauai
NsAINUAYil NMIRINUAIL

1. dszan underlying derivatives ﬁnamuamﬁLﬂuﬁjﬁmzyﬂsm"m
{i underlying atnvlaatrvnfisnzanaraatinaail

1.1 w¥nddudinasnuaiunsaainulaauaanuini

1.2 daseands

1.3 dasuanildaudu

1.4 a36in 120U credit rating w3a credit event (flusiu

1.5 wnavd

1.6 1sTudiu

1.7 sufinandudiinadoel dufiduila duiiifiasdlssnauiy
ﬁumusamuﬂsmu 1.1-1.6 %3 1.9

s aa

1.8 sufiifiaselsznauilugutiain 1.7
1.9 underlying umud1fnaunaienssuns n.a.0. ANUALRNLGY

1. usyian underlying derivatives vmaamuavml,ﬂuﬂa““mmﬂm\”aoﬁ
underlying atinolaatranflonsanaraatnogodi

1.1 mswuﬁumnamummsﬂamu"l,mmumﬂwuam”i

1.2 daseande

1.3 dasuanildoudu

1.4 wa36ie 120U credit rating w3a credit event (flusiu

1.5 wnasd

1.6 1sfudiu

1.7 sufinandudiaadael dufiduida duiiifasdulsenamiududn
wiadusew 1.1 - 1.6 wda 1.9

o oaa

1.8 suiivifiavelsznauiududion 1.7

1.9 underlying 8umuid1inaunmenssung A.a.0. AUUALRNLEY
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lunsdif derivatives @1989Ausia1aas underlying 2nasiu 51ﬂ117i
a‘ma\manmmaotﬂuﬂmﬂawu (spot price) maﬂmamcmeﬁamﬂ
8391 (futures price) winsiu visil 57129 underlying Aulsila

o o o

Gaufl vda underlying Aifluasdlsznaunasduiidonany saoiludi
gansuat1vnIvavuataine liat1guwsuanaee

2. Wdaulunisadny uaa. avsfiunisasnulu derivatives lasaliia

2.1 nsdl MF im”s;utﬁmﬁnmsaomu“lu derivatives wag underlying
2av derivatives Magasnuliatvdaiauluinsenis

2.2 Jlunsudluadyanlu derivatives atnolaatnanilesot

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ol

2.2.2.1 nsdilu OTC derivatives Tusinvissine siavfigeuaunanee

nilafluifunnanlasuauanalvlsznaugsaa derivatives Magnnals

AsmAugualaanihauiAuguasuudnInLauazaaIa
nannsweiilusundnanieyuay I0SCO wianflusundnuas WFE

2.3 lunsdlflagsasfinsnseuilsianissonavduadla derivatives
auamao uenifusagunswe aumnaomummsaamu"lm wotl Mai
11ADINUIY Lﬂuwuam'ﬁsnuaumawummuanaumuunmu

3. nannariviuwdunsedl underlying Elugais

lunsdin derivatives § underlying (flugaiann 1.7 — 1.8 sl
Aonasadianeagaail

3.1 Lﬂumﬁﬁﬁﬁmsn‘mumﬁmsmmm”la"azijo??mau Taafinsssy
wnavtayauay underlying waailadusine 9 Mihunlalunaisd 1w
uazfinsAnnaduiibvitfluiyfiuauavunzauuasasdilsenau
2a9azil 119fl underlying wiailadadvnatisasinistalawlniau
gangaatnatviudsszenn

3.2 dluguiinfidnwazatinolaattoniogod

3.2.1 @afiiifinnsnszaradattofiaswa Taedudutin
Fnmaenilood

3.2.1.1 gufiiasdisznauusazdrfinniin <20% wastiuninienue

3.2.1.2 dufifiavdisznaudiladintiefitinnin < 35% wagtinin
Wonualunsdiiduldauanzeain Tauasdlsenaudidusacd
dntdn LiAndenndvualy 3.2.1.1

asiansannIsnsEatiuinan 3.2.1.1 uag 3.2.1.2 Lisasin

udv

neansla

lunseilii derivatives a@1989fusiA1uas underlying 21961 1A Aa989
mnm‘mamﬂuswmﬂawu (spot price) maﬁmammvﬁamﬂmmm
(futures price) winifu viedl 5719 underlying Auilailddud wia
underlying  7iifluasdilsznavuasduiidonan dasiluiinansuacing
nvaNvuastlawe liatonnsnaiaae

2. Wdaulunisadny uaa. avsdunisainuly derivatives lesaiiia

2.1 nsdl MF ”L@fszmﬁmﬁnmsaomu‘tu derivatives uwag underlying
2av derivatives Magasnuliatvdaiauluiasenis

2.2 dlunsuiduadeaanlu derivatives atnolaadraniogod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &l

2.2.2.1 nsaiflu OTC derivatives Tusvilszinea savfiadaananida

nilaflufiduanailasuauanalvitlsenaugsia derivatives viaganals

mMsiAugualaamibauiAuguadsuudnninduazaaIaudnning
Milusundaaieyaas I0SCO wianiiluaudnuas WFE

2.3 lunsdliazaasfinisiszuiisranisdonaufuaifa derivatives
Auanag duariiusdaifunswd ddunnasnuatuisaaanule ivil laidn
namuawmumuamsuuaumauumﬁa’auanﬁuﬁﬁﬁuﬁmu

3. udnunauriisdunsed underlying (iugaid

Tunsaii derivatives i underlying \fludufianu 1.5 - 1.6 dufisdonan
faviianwoay dail

3.1 Lﬂuoﬁ”ﬂjﬁﬁ'ﬁmsrimum‘“aﬁmsmuamvljfar;i'm?}’mau Taadfinissey
wuavdayauay underlying wiailadasivaMinunldlunisaruia uayd
amsannadribiliuixaiuauanumanzauuasasdlssnaunasniil
1l underlying n3atladadvnaisasiinistadaulmiaugneaaia
atnfludasyean

3.2 fluduiiifidnwazatrolaatrondde dotl

3.2.1 mjﬁﬁﬁmsnsuammamotwuowa Taenfludad
dnweaznile dotl

3.2.1.1 dufiviasFlsznavuusazaifiinin < 20% waninniinienue
3.2.1.2 dulinavAdsznaudiladiuieduvildn < 35% 2a91i1nlA
NINUR

tunsairiulderuanieaarn Tanasrlsenaudidusasfitinnign’lai
tiudasiavualu 3.2.1.1

>

Nniianzraslin
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avAlsznaufiiAendasAunasainiatiniuduuiiansan

a oo

3.2.2 mﬂuumnaaﬂﬂsanan"ﬁmumLﬂuy‘%aﬁmﬂaaﬁ’umaomﬁa
HTudy wialuduiistanasdinsatiniudy

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Mifluldeudauluasuaiu
Aol

3.2.3.1 Jdlududln
AINULATALATY

3.2.3.2 mamu‘;mwuaomumummu (pro rata) @ fiauntoin
naamuaamu“lumﬁmsmaﬁmmmuimﬂmaum”lmwmﬂu"l,ﬂmn
ndninaad single entity limit 2asnasnuiiy

3.3 duduiiRlasumswaun Taaganiuiiianuindadanayvin
wmih'leae19ddszan uaa. el winilsinginaaniudenariilu
vIEnlutaiauay ual. uaa. dudasdalvifinnasaisilasduaiu
Anuesnionalssiaiatefidssdnaniwene

3.4 fnsuaasduiitug atresaiiasilulsyimniuvinasriudadii
nstaUatayRatgviuanIsal

3.5 Iunszﬁﬁtﬂumjﬁnduﬁuﬂ“ﬂﬂﬂﬁmsﬁ AutidunaIsadAIuIUAIN
Muilsatrautvatrvlanianaraatnaail

3.5.1 s1anilaaiiu (spot price) wiasiAuandauiaareniil
(futures price) aavRudrlnasiaai

3.5.2 ﬁﬂﬁ&“uﬂ”ﬂﬂﬂﬁm%ﬁmmmmns1mﬂaanu (spot price) w3a
swmammvﬁamﬂmmm (futures price) wavRusTnafaidudle
fudnile

3.5.3 mduandamaaieminaededududidudrinadaaiany
3.5.2

3.6 lunsdidiiluguiiduia suiigonansasmuwiainala
LUAYUaYRNAINNTILIIUADIUUILI U ANTUAIUSEINA TN ENTa

ifavdlsenauiluanasutadyaninasnuaninsa

G9UsENA WA IUIAAIATIAIRUAILAZUZNNIT LR, waaIlWLiule

MIEnmsAnalnadWaluAdlidenaNdIuNTagsviaudanduilale
ENILUUTRN

4. nantnaurinsIalvfinswesu
sAWU (cover rule)

URA. ﬁaﬁm‘lu"ﬁm%wﬂﬁuﬂaanaamuﬁﬁﬂmmwLLa"ﬁanwwmaoiu
mummwuowamamsmnaomumamaamsmumumamnaama
derivatives ﬁuamm%maam)mmimaamu‘lu derivatives fu wag

WeNNAG amsﬁﬁwﬁmnmssﬁ

ATTRANTAIIATTATE AN B UT AN 3.2.1.1 uay 3.2.1.2 Liusaviin
avAUsEnauNLAtdaIfunaIAInIauITUALNIRINTUN

o oo

3.2.2 sufififiavddsznauionuaiilundaidentasdunasdniatiniugy
wialfludufisnainasdnsatindudu

3.2.3 dufidulauanain 3.2.1 way 3.2.2 Miuldanudauluasudaiu
Aol

3.2.3.1 fluguiiidasddsenauilunsrarsusa
aNUlataansg

3.2.3.2 dladwianduasnuaudadiu (pro rata) i@daunileinnamu

feuqinasnuaunsa

asnuluasaswiaduaiulaaasouarlanatiuldaundninaad

single entity limit aavnasnuily

3.3 Lﬂuﬁ?jﬁﬁ%ﬁnmsﬁguuﬂﬂﬂamﬁuﬁﬁmmmLﬁaﬁauammﬁwﬁ
1eat19daseann uaa.uil uindsingitaantudeaaniduuisniu
LATAAAIURR. URA. TUGA2IFATWTINIasAIsiavAuAINTALEINIY
walsyiamiatefidsedndninera

3.4 fimsuaavduiiiuqatresaiiaailulsyimniuvinnseitudaiinng
I§uatayaatiuLnanITal

3.5 °lunmw|Lﬂumﬂuunauaum‘imnmm AAAAINRIGDIAIUIUINAGD
wilsatrondivatrolawsaviaraati1e Goil

3.5.1 snaifaxiiu (spot price) wiasnadaadaunaalonin (futures
price) uav&uriinasfaai

3.5.2 ﬁ?jﬁﬁuﬂ“ﬁﬂﬂﬁmsm'ﬁmmma'mswmﬂawu (spot price) w3a
swmﬁmmvﬁamum\mm (futures price) wasRuelnafaaidudle
&uanile

3.5.3 snadandannaareminiarededuduidudriansaaianu
3.5.2

3.6 lunsdinlugduiiduia dufidenansaddimialnalduvastaya
21989 E9uBaIMIb aUIAATEaYlsEInAlnaws a1 lssng
UTAAIWIUIANNTIAIRUAILALUSNISA AR, WaAITWLAULET1IEn S
A WauIsaidgnaNFINITadgeviaudas L uLtlalaadng
LURUNRN

4, nannarinisialifinsnedduuisonasanisnseniiaunisswaiu
(cover rule)

1|aa.dapﬁm‘lu’ﬁm’?wﬁﬁuﬂqaanaamuﬁ'ﬁﬂmmwLqu:ﬁamwmaao‘;u
AWuNLNaINasanIszinnaInualasaviisynilautannagiilia
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L:‘Ju”LiJmuﬁahﬁna'mﬂm”nssums N.8.60. ANNUA

o oo

5. viamnzusmLwnLsma'msnmiaomummmnﬂsmomﬁamsamm‘m
L?\Iﬂ\‘l

unseiil ua3a. avnulu derivatives 1 underlying Lil2&o e du
ninduniazananuLdag Asagnulu derivatives svnatisiagtiiull
MUTIEITAIIUAENTINATT A.Q.6. ANUUA

6. uaninariiudua msunisainuly OTC derivatives

uaa. sasdalfizannaslu OTC derivatives gofi

6.1 Iu’@ja‘i’mcy'lﬁnN'\wﬁomuamuami\maﬁi'\qﬁﬁsimao
derivatives 1% uaa. nsunniun 15 nagiugavinavasuaazifau

a oo

Wil tunsdiRfudonaniusunaarinniszas uaa. Wdauazwss
yargasssunaluiuvinnisda’lal

6.2 lunsdiiAinnanisalidenansenusasiaizag derivatives ating
fitadday DiaduandndranileFuianaziivyanigfsIsuuag
derivatives 1% uaa. nauiui

6.3 Aduandndraniefusanlyvifinisatogiue derivatives wia uaa.
Tavua'le

7. vannaniiududmsunisuindluadoanlu credit derivatives

derivatives &ugnavlinaaaiaintaasnuly derivatives U uay

Huldeuigrinouaaenssunis n.a.6. ATRUA

o oo

5. MamnmmquLmummummomummmnﬂszmmﬁ'aammmLa‘im

Tunsei uaa.aunulu derivatives  underlying TuTd&9LAen Ay
NN uMay ammwmauamsaamu’lu derivatives gonanacagiiiull
AUTIEITAIIUAMENTIUATT A.R.0. AIVUA

6. uaninagitinLdus sun1sasnuluy OTC derivatives
us¥nian1seaialvifiziannaslu OTC derivatives @il

6.1 ‘lu’@jé‘l’cyapﬁnﬁhquﬁacsi'lu'azuuasu:faagamqﬁﬁs-sumag derivatives
W uaa. nunaiui 15 uasiugavinauavuaasifay il Tunsdin
Judvaanluiungarvinnisuas uaa. WA IwIaLARYLIIYAAILAETIN
aaluiurinnisda'ld

6.2 lunsdiiiiamansaifidonansenusasiaaas derivatives atingd
Tad1da TvadauadndianfivAiuiauasiivyarIgfsssuuay
derivatives 19 uaa. nsuiuv

6.3 Adyanandhaviedusanlvifinisaregrug derivatives
savuale

7 vdnnariviududiviumsuiniluadoanlu credit derivatives

vfia uaa.

uaa. favlfiidaudauludedl
7.1 Lmtﬂuﬂé’mmﬂu credit derivatives ‘latanisiianisanaiy
W’eowvinifu

7.2 windlugdayan'ldianng credit derivatives Aidnxauza2955055)
wiaiauLAevAugsnssuatinantivattola aoil

7.2.1 Credit Default Swap : do'leiun msmnaa‘lug‘mmsﬁaﬂsunu
mmmmmumsmmLnarruaom.lmmmmsa‘tumsmsmumu
obligation wavkinWuaIN obligation W Tmﬂﬂﬁmmmaﬂ‘lusm“
mnﬂﬂsvnumwmauoumsuwnwumumamhs wumnmamnaobﬁa
ﬁsunummmmmamm credit event dulasaasdinalvitannasda
ﬂsvnumwmaﬂoﬂsumuummum (°lunsm1/|”l,m,nm credit event
wamnaoma‘?uam‘lmumnmuummuﬂnm) 1191l laiin obllgatlon aydl
WiavsIansLia (Single Name Credit Default Swap) w5a obligation
wmm"mmseﬁomuum‘mvgmuﬂ'svnummLaimwmmns”uuma
e credit event dudu oingat|on sanslananisudadlunausn
(First to Default Swap) wsaillafia credit event fiufu obligation
sanslanansuilelunay obligation deagfimshsynaifuang

uaa.avdfidaudanladed

7.1 VLm”wLﬂuﬁjﬁzgzgﬂu credit derivatives 1stanziianisanaiuidae
Wintlu

7.2 virnilugeyanldiane credit derivatives
waiauAavAugInssuatnivatale doil

7.2.1 Credit Default Swap : do'leiun msmnao‘lugmuwﬁaﬂsunumm
LammummmmLnamlaan1|mmmmsn‘tumsmsmumu obligation
2a9KKNWUAIU obligation i 'Imuaﬁmmmaﬂ‘tumuvwmnﬂsvnu
m‘mLaﬂoumsmnwumvmaaﬂ)j'\suwumwamnaosﬁaﬂsunum'\mam
lauAim credit event mu‘lmumuwa‘luwamnawaﬂsunumwmammu
AuUaRU (°lunsm1n“l,mnm credit event rannavazduzaluiuasy
Anuaaudad) edl i obllgat|on agflide9s1anIsLGa (Single
Name Credit Default Swap) w3a obligation wmﬂswmseﬁonmum‘m
junadsyAuanudaefinindanseuilifiaiia credit  event  fudu
obl|gat|on 51ums‘tmsmmsuuomuswusn (First to Default Swap)
wialaifia credit event fiufu obligation s1an15las a1 lungy
obligation flazfinistisymmduanizludiuuasdunindgaaiiu ue

AdnHaULna955NTIN
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UNUELYIR:

BasiuAla S1UALA LA TATINITLAN suazdunlnsenisiuanaluv Jaauszavanis
uAla
Tushuaasunindsaidu uddannavazasuimviuaiiiaiia credit dannavazasuinuaiiiaiia credit event 4udu obligation nasianls
event fufu obligation nasian1slunau (Proportionate Credit Tungu (Proportionate Credit Default Swap)
Default Swap) 7.2.2 Total Rate of Return Swap : do'leud nmsanaslugiue  eda
7.2.2 Total Rate of Return Swap : do'lsiun Msanaslugiugsda ﬂsuﬂumwmﬁuwaoﬁumswumaa\manmmsamawaowamammum
ﬂ's“num'mmammaoaumwﬂmoaomnmmnmsamaomaowamammu aglafuannduningads Taagunalseduanundnofiiniseynwuiay
Aaglasuanndunineanobe Taagaelsy AuAnudaafinnsenwui znﬂwamauLmuiuamwmmmaamwaaﬂmmmaaonnamsmamnr;l
au:nﬂNamammu‘tuamsmoﬁu‘%aa"mmaummmoaonnammamnﬂ AuTazAnRIfY u,aumumamao (6741) wayaALATTTNUAIRUNTNE
MUTATANRIAY LLavmumamao (end) wasyargAssINLAIRUNTNE | 81989 Lwau,anmJmsmwbﬁaﬂsvnummLﬁﬂoa“TauwamanLmuLLa”mu
8198y Lwau,anm.lmsmwﬂaﬂsunuﬂ';'lmama“iauwamammuu,a“ Mquwlu (a141) vavsyaAgAsssuzasduninegatvaelvdugualseiu
fHuninduy (dd) vasyarafssTNaaIRUNSNeda9d s tufugaa ANMULEEY AunI1asLia credit event wiaasuditnuadya (AsdiliuiAa
UszAumnuLday auninagiie credit event wsaasuiuadaan credit event)
(nsallaiiAin credit event) . 7.3 saslddyaunasgiuanufidmuatas International Swaps and
7.3 sasldduanunassruanuidiivuaiae International Swaps and | Derivatives Association (ISDA) Msaz\*fzuzmmmsswuaumumzhunmu
Derivatives Association (ISDA) vi'saamm'\mmsgmaumummunmu pansy dofivannaifidnwaded
pawsy defigannasifianmadofl 7.3.1 fualdidulamunguune uaglidaniaudefunguunaines
7.3.1 fualaddivduldaunguing uazbidawiautdodunguinaineia | uanninduazaarauannintduwiangnunaau
NANMINEURTANANANNINENITANJNINLU | 7.3.2 lifldadvuaivinviinaddmua lituanssuvionivdadean
7.3.2 "Laiﬁw"arimumﬁﬁﬂﬁﬁmﬁﬁrimum“b“’tumswmmuu%a Youanda | daznuareming credit derivatives fudnodoidandelyl
waa9mini credit derivatives fudnodeidandalal 7.3.3 ‘Lifivadmualvinasusastaldanudavaliunddua
7.3.3 ‘lhifiiadvualvinasnusasualdanudanialvun '"sgzy'l
fasdwuns | desdhumsasnulundnninavianiwddudu waduniwbdua dadrunsasnulundanniwadusaniwagfuau tiatluniwegfuaas
aunulu AavnuNuludssindnazavlssing navnusuludssindnazavlssing :
NAAMINENIA | y5¥ndanisazasnuniaudrionidsslianiianizannudnning | ui¥ndanisazasnuniausdronidssladdianizannudannine
VONESUAY | piwdgudu wiameanwalagitduadnolaadionionianaiuadne | niwdfudu viameanwalasifduatrolnatioviloviavaioatneg
vaangu MuNUsTAAAUZATIUNIT N.Q.6. KIalszamdaddnouauenssuNs | aunldsendaaenIsunis A.8.6. nialszadg1TnuAENIIUANT
NINERUBAY | 4 5.0, A vuadesaldd vuudlunsdidaasnssunis n.a.a.u3a | n.a.0. Anuadeaatdd tiuudlunsdifinaznssunis n.a.e.m3a
AYVUTIN fiauaazAssuns n.a.6. Ianuiurauniaddsenaunlunia

WinLdulssanuiadnrasaasndnninduianswddunianisvinan
HalaeIadu

gt 1 : dandrunsasnuiidinamnugaannindduviagdoan
(single entity limit)

fnuAMEATINATS A.R.6. Wanuintaunsafidsenaudlansa
AnLNlssLANnIadnralsaaIna N NS WENITaNSNEIUNIan1suIAan
HalaaIfau

! > o : o o v, ¥ e o '
arun 1 : dasnFrunsainundiniaaugaannintaiuniaaduan

(single entity limit)

2ia Usziannswedu dna31872u (% uav NAV)
1 ATN&1TANASS Ine lLidrdadansru
2 AsIEITNATSEvUsTLNGE lidrdadasaru

2ia sztnnnswedu dns1872u (% wav NAV)
1 | and@isnadging lidrdadansru
2 | eand@1sanassenvlssing Liddndnsgiu
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2.1 nsdifi credit rating ati
Tu 2 duduusndulyl

2.2 nsdifl credit rating a¢
Tuseeiy investment grade
WeIGNAIN 2 dUAULIA

siviu 35%

2.1 nsdifi credit rating atlu
2 duduusndulyl

2.2 nsdifi credit rating aglu
361U investment gradeusi
61731 2 duAULITA

siviu 35%

uuea CIS

LA dednsgiu

uua CIS

LA dednssiu

WushAwsaan gL
WurhnngFudnuiaraan
aasidnsazatinlaaing
wilagioil

4.1 4 credit rating atjTu
5¥6U investment grade

4.2 Jusuaisaaufu m.a‘ﬁ
WU AYIanI RN
Fsunaiduilseiu

aiAiu 20%

wia'luiAu 10% wiaiiluy
nsasnuluevlseindnia
HiasenWudigiaiunag
gvdszined Taendanla
credit rating wuy national
scale doiluldanuneusin
gnuaenITNNIg
n.8.6. UsgAAfiInua

mswvmsﬁﬁa‘i’nmmsmnzhu
Aol 5 .
5.1 duasawil anansie
nilAonu SN wsa

ann NaanIaaduaiu
aguunelna wiasgnuay
aW. avdsstndanlesu
ayaalvdsynaugsfa an.
Tuilssina'lng

o

5.2 dluanansnddnmeuy
ativlnatanilesail

o

5.2.1 gaanduusEnas
nediau

5.2.2 saaninsillawmwe
dayatdunisinlliaad
SIURSLEUAINUUUURAY
SIuANTAAYANITIEUA N
nannswel . .
5.2.3 lunsdiiiiluasansidl
fAvuaiuniisyui

LitAudasdofl uaus
a0 la

ATFININ

(1) 20% w3a

(2) ihwinuasasas
QINU

1u benchmark + 5%

WurhAsaan g uLYinEy
rhnvigFusnuIaaanmas &
fifnwazatinlanatinvniloail
4.1 i credit rating agjTuseau
investment grade

4.2 \flusunarsaandu Wil
WU A an |1
Fauaiiludsedu

aiAiu 20%

via'luiAu 10% wiadlu
AsaInuluevlseind
wrIaKInTER WUl
afiduagenvdsging
1aendanla credit rating
wuy national scale i
tHuldenuineusii
gr1lnuAULnITNNIT
n.8.6. Uszardfinua

asansifidneaizasuaIudall
5.1 duanawil asnansie
nilAonu SN u3a

Ann Miaanincodunu
aguunelng wiaanuag sw.
avissinanlasuauanalu
Usgnaugsia an. ludssina
e

5.2 Lﬂum§1a1§ﬁﬁa”ﬂ1:rmzati10
Taat1nilofail

5.2.1 gaaniluyd¥nam
neviau

5.2.2 faaniinmslainaaya
Huns Il leadfinaavidaa
a1 filing

5.2.3 Tunsalfluasasiid
Amuaiudsenid

< 397 Tu HUUaTUNRINU e
Ni'lsfidnsauyenu 5.2.1 waa

LitAudasdedl uaus
dalaaggenin

(1) 20% w3a

(2) finifnuasnsansi

aynuulu benchmark +
5%
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< 397 Fu fuusTuiiamnu
wayli'leidnwaizaiu 5.2.1
"3

5.2.2 giianserniuaiuns
fsdvnansadiluyanasnad

5.2.3.1 aw. uv. »3a ua.
AUNYURULINAIFIAR
ganunisdu

5.2.3.2 suA1saauiu

5.2.3.3 suiATaAls
JILATIEU

5.2.3.4 sunAsifia
AMTLABATURYRVINTOL
ANTLARAT

5.2.3.5 ussEviaalasay
fuitiaviatande

5.2.3.6 suA1sWaumn
FRNAAUUIANRIILRLAUNA
gauunvlsyinealne

5.2.3.7 sunA1suianis
geaanuaziiinunelssing
1ne

5.2.3.8 suATARRIULNY
dszind'lne

5.2.3.9 ua.
5.3 wuazaludsanalne

5.4 {i credit rating aglu
5¥6U investment grade

5.5 lunseliiflunsansiid
Amuaiuadissuid

> 397 Ju duuaiuviasnu
sdavliungiiiauniaaclusyuu
aav regulated market

5.2.2 fffiaszniuauaans
sanansadlluyanacnil
5.2.3.1 . u9. %32 uA. AU
ARuUNEIGIagIAAEATY
REISAT!

5.2.3.2 suAsaauiu

5.2.3.3 suiATaAls
JILATITU

5.2.3.4 su1A1sLAaNISIARAT
wasannsalnsLnag

5‘.2.3.5 UsHNaAIATAIR UL
Matade

5.2.3.6 sAsWeuIgIniaa
AUIANRIILRLAUIAEIAU LAY
dssina'lne

5.2.3.7 suiAstianisdvaan
wazininwelsyinealne

5.2.3.8 suiA1sasgaInuuie
dssina'lne

5.2.3.9 ua.
5.3 &uawmaluldssinalne

5.4 i credit rating atluseeiu
investment grade

5.5 lunsdidiluasansis
Avuaiudrsend .

> 397 u fuuaiunianu
saviunsidauniaaluszuy
a9 reqgulated market

ninggudodl

6.1 mwmmuﬁammmﬁﬂuﬁa
mn’(unszmwﬁamwa”mn%wﬂ
frudugaanuimliuae SET
WiauadnR At anaNNINE
avUszine (we'lisangdens

FuAubiAudasFeil
wae s laasganin
(1) 15% (wialaitAiu 10%
diaflunisasnulu
avszinanIainee
waWudafiauat
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6.1 anasnuiaansdou
dfaanalunszaudianne
nanniwdsmiuyasnu
M'ldaas SET wiazavnana
damandnnindenvilssing
(wei'laisUAINFNTNUN
2aNATFTALTEUIY
agfiunsualunaiiaravin
Wifimsuinaaunsiilu
wanniweddaunalu SET wia
Tuaaadiauanannine
avissing)

6.2 asasnuiaaniay
UFENNIaaItuliINaY
aAgunglnawsanguung
Gvssne eﬁmumaanﬂ:m
fonandazalunsyauda
URINNTNERIWIURRINY
'ldaas SET wiazavnana
damandnnindenvilssing
(wo'ldnufivusdniag
sgungstdunsualaiai
anavihliifinnsiinaauiu
aanmnms&iama‘lu SET

Msammmméﬁammuanmwﬁ

avilssing)

6.3 viuraglusznine IPO
Wansaaneidiau
gaunaeu 6.1

da o

6.4 aAINAIN UL
AsuaIUFITl )
6.4.1 fuesrasud a5

sAuliAudasdadl
wRIuadnnla

ATFININ
(1) 15% (wia'laitAu 10%
diadlunsaenulu
avdszinanIaiinige
wAWudindaLuNag
gvssined Taadantal
credit rating wuu national
scale Foifluldanuinauaiv
g uAMEnITNAIT
n.8.6. UsgndAInum)
“aa
(2) diwiTnaasniweadui
a9nulu benchmark + 5%

STNUT NaanNaIRITALIENIN
agfiunsualunanaravinlui
asuinaaunsiilundnnine
gty SET wialunainda
AandANFnesvlsTINg)

6.2 stwvmsmuﬁaan‘imnn“sﬁm
Ndnavdiulineunguuneging
wianguinaeelsung deviu
aasuiEndenandamaluy
nszauttaandnnIwgs uiy
Wasnuinliuas SET wianag
aaIaLauananNFwe
svdssine (uelisindousEn
Nagsznineeniunisua’laune
nataviliinsiinaauliuaan
annsitannalu SET wialu
aaIALaIaNIANTWE
avilseing)

6.3 ﬁuﬁar.j‘lu’;;zmw IPO ia
nsaangidaudaaniy 6.1

64 AR N aEATUEIU
rodl

6.4.1 Huanasud ananshe
nilnvnu SN wiarnniaan
Faavtiuaunguuneng uas
Wuamganssiuly
avdszind wianaanIncaadu
eunuINaevdssine (el
FIUFIUIUDY TN.6NIUTELNAN
Tesuauanalvlsenaugsia
sw. Tudszindlng) wialilu
f51&15 Basel III

6.4.2 i credit rating agjTuszay
investment grade

6.4.3 fluanasidanwaizang
Tnati1anile svil

avdsyind Taadanlad
credit rating wuu national
scale doifluldanunoueiv
fnouAMEnIINAST
A.8.6. Usgn@dInum)
"Ia

(2) ihntinuasnsweadud
a9 nulu benchmark +
5%
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AonfiAonu SN usadnn

6.4.2 i credit rating atjlu
F¥6U investment grade

6.4.3 Huanansiigaan
Faavdusnunguminginauay
L§uaznaas®ITIuly
fvlssing wia
KaanInasduaIunyuuL
svdssina (weilaisiuanan
U429 5W. AvUsTnanlaTy
ayanalvdsznaugsfa an.
Tuilssina'lng)

6.4.4 Juasasnfianwoy

>
=1

atnvlnataudogoil

6.4.4.1 gaaniduuiinaa
vzideulu SET wialuaaia
damandanniwedeivlssng

6.4.4.2 waanfinmsilaine
sayatilunsmliiead
TIERLLELAMULUL LAY
sNaANsAaYaNISLEUDLNE
nanniwe

6.4.4.3 lunseliilunsians
nifmnuaiuissnil

< 397 Ju duuaiuiainu
wazlilafidnwasau
6.4.4.1 3a 6.4.4.2 ¢iinsy
HANUAY
anEIsdenaneaiuyana
fail

6.4.4.3.1 uAmAamuLa
5.23.1- 5.2.3.9

6.4.4.3.2 danunisdu
synInvlsyinandssinane
Hugundn

6.4.4.3.3 &a11un15L3u

6.4.3.1 gfaaniurisvan
nudaulu SET wialusanada
NI NNSNEGIUTTNA

6.4.3.2 faaninsidanaraya
unmai Il eafinaaundua
auwu filing

6.4.3.3 °luﬂszﬁ1fi|,ﬂumwmsﬁﬁ
Amuaiuiissuil

< 397 Ju duuaiuniainu uay
lilafidndatzanu 6.4.3.1 w3a
6.4.3.2 fiiassniuaINaT
fsdvnansadiluyanacai
6.4.3.3.1 ummamua 5.2.3.1
- 5.2.3.9

6.4.3.3.2 amﬁumstﬁu
serIvdssinanlssinalng
Hugundn

6.4.4.3.3 &aiunisdu
aUszinANddnraizvinuag
wWenAuyaramuza 6.4.3.3.1 —
6.4.3.3.2

6.4.4 lunsalAduamansiis
Amuaiuthssull

> 397 5u duusiuniamu 6ag
dunsideuniaaglussuuuad
regulated market

6.5 DW il issuer rating agj
Tusgdu investment grade
6.6 f3nsINGIE Nedeyand
credit rating atiluszau
investment grade

6.6.1 reverse repo
6.6.2 OTC derivatives

6.7 128 infra 3anuae
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T
oo o

UsEnANianauevinuag
HeAuYAARAINLD
6.4.4.3.1 -6.4.4.3.2

6.4.5 Tunsdliuanansif
Amuaiuadssud

> 397 u fuuaiunianu
saviunsidauniaaluszuy
aav regulated market

6.5 a31&1s5 Basel III 1
AneraryAsuaIUAIT

6.5.1 4 credit rating agjlu
5¥6U investment grade
6.5.2 (Huanasiifidnwes
atinvlaatngnfivgail
6.5.2.1 gaanifluusEnaa
neidiaulu SET #wia

Tunaiadazanannswe
avsvine

6.5.2.2 waanfiviniilunns
lanadayaniu
LUUULRAYTIEANTURYANTT
LU ANINANIWE

6.5.3 Huanansiidu
netdauniaalussuuuag
regulated market

6.6 DW #ifi issuer rating asj
Tusyau investment grade
6.7 f5nsIudeil Nedeyand
credit rating agluszau
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

6.8 wiae infra wiania
property 6vil

T
oo o

property NilansaizATUaIU
Aol

6.7.1 ammztﬁﬂuf{amw’”sa
agluszndne IPO tWan1san
naifisudiaaalunszaiuda
WMERANVIWEHR NI URRINY
M 'liluas SET wianasaana
damandnnindenvilssing
(we'limrudemiiasenaIi
agszuiveiunsunluma
nanavihlviimsiinaau
wihadnanaanainnisia
aalu SET wialunanada
A aRANNTNER19UTTNA)

6.7.2 Lﬂuumwaonamuﬁ
lilefidnwaznseananis
anuluianislaseasy
WUFIU aFIUTUNINE w3a
&ndansian ususnsal
(diversified fund) au
WU IUNIY
AOLEATINATT A.A.6. ATUUA

wiha infra wSawe property
AavnaInunddnmaznssans
AIRINUTUAANITTATIRGTY
WUFIU aFIUTUNINE w3a
&ndansian ususnsal
(diversified fund) anuwuInNg
N&UNIIUAMUENTTUAIT N.Q.6.

Anua uazdidnsaizau 6.7.1

LA dednssiu

8

nwdRuduuanmiiaanniiszy
Tudia 1 - 2ia 7 (SIP)

sAuluAu 5%

wainewe lunsalifluniwdgdudod LifidadvuaiAadu single entity

limit wavurn gaanesi@swiagdug uaIuansdl

1. Sudhnusassn@sisuvindulntianisatiiveuuay MF
2. derivatives on organized exchange

25



Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

6.8.1 wiha infra wsanie
property Naansiiaudians
lunszanudiamandnnineg
daudugiaanuiniliuae SET
wiavavaaadiaune
nanniwdsnvdseine (ueil
Pufvniadenaniviay
senuaLiunsuAluLa 7
anvinliifinsiinaaunie
fenanaanannstiamnaly
SET w3aluaaiadiauiy
nanNNIWEaIUTELNA)

6.8.2 wiha infra wsauie
property viagluszine IPO
iansaangidaudamaaiu
6.8.1

6.8.3 wihy infra wiane
property 2adnadnund
AnEaznsTANENIsaINUly
Aan1slAsvds Il ugIu
adovnsunswe wiadninns
rhuaauensel (diversified
fund) euuuIMIAR&ETNU
iNRua

LA dednsgiu

niwdduduuaniuiiaanni
szuluzia 1 - 22 6 (SIP)

saAulNLAY 5%
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] > o : a o I a ..
U 2 : AN &IUNTRINUNAIWIUAUARNAINTT (group limit)

il 2 : danFIunsasnuidIIaaINAgNAINIT (group limit)*

1N}

UTLANNTNERU

d091&8u (% wag NAV)

1

AsaInuluniwdduuasusEn
nausnadlunguianisg
wenAunsanisinilug&euan
Tug7ATIUMIINITIIUAUUTEN
AINR

o

LiAudanledasuiodot
LRILLG
dalaaggenin

(1) 25% w3a

(2) iwiinuasniweadudi
aynulu benchmark + 10%

vinawig lunsalilunwdgdudod “L:J'ﬁ;l"arimumﬁmﬁn group limit
1. Wudhnuwiaanaswisuvinldudnatianisafiveiuzagnasnu
2. derivatives on organized exchange

2ia Usziannswedu dn3187u (% uav NAV)

o

1 | msasnuluniwdduuas | ‘Bidudanladasvile dodl

usEnnausEnaglu | uausdnsnlaazgenin
ARUAINITLAIAUNITa

L] - 0, ol
Arstdlugdeyaunlu (1) 25% wsa
RINITUNIIAITLIUAL | (2) UndnzaIniwaIuriasnu
LIENEINATI Tu benchmark + 10%

*panawie: wnsaduniwadudodl "Laiq’im“afi'mumﬁmﬁu group limit
1. Budhaniaenasiguvinudatianisafiveiuaas MF
2. derivatives on organized exchange

guil 3 : danFIunsasnuidnaaulssanningdu (product

guii 3 : dansrunsasnuiA I aaNlssanniweg&y (product

limit) limit)**
2 sziannsneddu da51&7u (% 229 NAV) 2ia Uszinnnsneidu das1au (% wav NAV)
1 | Wurdhawdaenaadeuwin | - uduliliy 45% waae 1| Wushnwsansans - syuAulaitAu 45% 1a&alu

wJurn B/E w3a P/N 76
yaaaam g ng (la
sbvananlusvilseinduag
fdyrranvnad) ilugaan
WRvANe wIaa e dotl
1.1 suesurasaniiu
ATHUNIAYUINELANE
009U

1.2 sw.

1.3 wv.

1.4 ua.

1.5 ussE¥veansasduiitaii
atada

(Limudeninedduiinasnu

Tusauilieydiiuneiilu MF
a1y lasens < 18 W
WALANTAUAENDINY

- dasavsiululdiu MF
Aa1gnasnu Aumnda < 6
au eil lawe MF 14
anglasenis > 11

Wiguwinwuen B/E
wia P/N fAifunnany
aguaneneg (lusiude
g lusvdszinduag
fifurranvna) lugy
aan &9 wia
Adeuaun dodl

1.1 suesurasaniiu
nsLdunifinguane
nrdndotu

1.2 sw.

1.3 9.

1.4 ua.

saufliigydiiuueiilu MF A
angtavnis < 11 Wvtads
AUTALAELNDINY

- das2iresiulilady MF 7
a1gnaINUAILAE < 6 Lhau
Wail lawy MF Afl
anglavns > 11

1.5 ussEneaInTad
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1aFuTaunssudnaunann
AdeyaaUN reverse repo
w3a securities lending #3a
derivatives)

ninedudoil suAU LAY 25%
2.1 B/E P/N wi3a SN i
Waulavihaldausiaus
nanulasitiunislifinng
FuTaudnsizansasluaans
1aauIEnsingviane
Aviue viafidaululv
AYNURNNITaTNEAUKaAN
AT LE

2.2 WU AuIanI &g
Wguvinunanfissasian
nseALiu 12 whau

2.3 total SIP mu2ia 5 wuav

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

s
reverse repo TaitAu 25%
securities lending TaitAu 25%

total SIP de'laiun n¥wedy suAuliu 15%
auza 7 u

& 1 : dasndrunisanu
Adwaeugaanningdu
wiaadeyaun (single entity
limit)

wei laisrudvasansanu 5.1
way 5.2 1if credit rating atj
usydusnda investment
grade w3a'lidl credit rating

o

9l

ninedudodl suAU' LAY 25%
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
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5.1 asnasuil asanshond
Aonu SN w3adnn
anwarau 5.1 5.2 5.3
way 5.5 uagia 5 wia 6.4.3
6.4.4 uay 6.4.5 uavza 6 lu
fHuil 1 : fandrunisamu
Afwamugaanningdu
wiaadeaan (single entity

nindgudenaridiang
faandavduany
NadINu)

reverse repo

LAy 25%

securities lending

Au 25%

limit)
5.2 @s1&1s Basel III i

ALY 6.5.2 uay 6.5.3

wa92ia 6 TudIud 1

Fasnd@riunsanuiduIn

auKaannintgdunia

adeyaun (single entity limit)

derivatives &l

6.1 n1snYingsnssu
derivatives 7
agisravAiianisan
ALY (hedging)

LiAuyaraNudasidas

6.2 n151AYingsnssu
derivatives fildians
anANULEeY
(non-hedging)

global exposure limit

6.2.1 nsdinasnuliinig
[unuULLUtuAaY

i1fin net exposure MLinann
Asavnulu derivatives ae
savlitAu 100% way NAV
(shaagidaauadnisAaruIa T
ATAUMUNS LA U
drfnoulseaddivium)

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

6.2.2 nsdinainuiin1saInu
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wuugfusau

41An net exposure ALAnaN
Asadnulu derivatives 1ae
YRANANNR UV LFIRG
(value-at-risk : VaR) uav
nasnusadiiludeil

(1) absolute VaR < 20%
aay NAV

(2) relative VaR < 2 win
2ad VaR 2ag benchmark

RUELUR: “AITRINUKLIY
duaiau” wungaNuN A
amu“lua’?tyzywﬁamﬂmmm
Afnagnsuuuduaiau
(complex strategic
investment) w3an1savnulu
fyandaunaaroniniiany
qfuaiau (exotic derivatives)
(shaagidaauanisArulIa T
ANTAUMUNS LA U
drfnvulsenddivum)

mnawg : dmsunsasnuludurhaniasnasisuvindudinuia
aseiivaunasnasnuliidaiivuatAadu product limit

6.2 n15LANYingsnsTu global exposure limit
derivatives vifildiian1s | 6.2.1 asel MF ‘hifinsasnu
anANdes (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

12 s paziduauadnisaina WWRasanaundninaaiidineu
dsenAfInum
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a9nu (concentration limit)

Uil 4 : dandriunsasnuimmamuauisulagaluianisi

fAadnu (concentration limit)

a'l'auﬁ 4 : Sasmdrunmsasnuidmnaauanuiidinlasrudalufanis

o

aa

Usztannsnedu

dns1872u (% wav NAV)

Aanu

51815 Basel III waye
an ,
2aviaanalasaniy
(lusyudvasansnil
medglne
wIannaInilnnndg
A19UsTLNGA)

da | dssanniwed&u a051&IU
1 wuuasuiEnsalase nn MF syudunalsnisannisg
nilg 229 URA. LG U
UUWULRILTENTINAY <
25% wavituudnsaantia
NINUAURILTENITY
2 | anansudl anansAond | 2.1 ‘Bidu 1 u 3 2asyadn

nil&umensdu (financial
I|ab|I|ty)1 UDIKRANATIRIFINE
Hu eudidlaelilusunisidu
sfudusauszasnafydaian
Taabilvitfusiuyasniidu
mnm‘maam‘mﬁﬁﬁmm
mmmaanuwaan vy 1uddu
nnAans MuAsaedu u
fu

ol lunselifaanananslud
wildumanisduamuniilaiug
1ilusunsdusdrniusay
szaznaTydaign’ il
aasauluiu 1 Tu 3 aag
YAAINTAANLALLEIUALNLAT
sseudaiiuavaansaily
dusaass uus lunsding
aanaRs ladnsauluy
LEaITIEATADYANITIRUANE
nanniwaludnsaiiu
15915 (bond issuance
program) TR saniluse
1A59N13

2.2 Iunsniﬁngamuaamu1u
anasaudailamiuasans
iaanlmiuazi credit rating
atlusydusinninvestment

1

Yunasussnnalasande

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

asd1Inil asasAuiiAonu
»51&15 Basel III wazdnnuag
aansalaanils
(Linudeanamiinnniyg
1ne

wiannasuilninss
avilszing)

TaitAu 1 Tu 3 aavyamuidu
n19n193u (financial liability)?
2295 aanANEITTY AU
e lilusunsiiugrnsu
sauszaznAydaa 1aa
Lilviusuyarviidudinad
maommﬁﬁﬁmmmmmaann
Waan wdu Wudduainfanisi
Aenaasdy (lusiu

Wil Wnsdligaanasanslid
nildumenisdumuiiawe
Tusunsdudniusau
svaznatiydardn’ Tilyd
das&ulutAu 1 Tu 3 uav
YRANITADNURLLFUDUNEATY
fseaudativasaansaiiu
lusaese uwalunsding
aanasanslain1siuuuy
filing ludnraiziluiasens
(bond issuance program) 1y
Ansandusaiasens
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grade wa'lidl credit rating
1% a3, amuianasnu
AMalan1sInA1suaY UK. 98
wenAusuduliAu 1 Tu 3
2AVYAAINTITADNUALLEUBUNEL
anasdanailunaaiy Lu
unsalnaananasleaing
fuluuugavTansiayanis
LEuananannsnealudnay
tHlulasenis (bond issuance
program) TR saniluse
1As9A3
(dadruau 2.2 Lilddunsdl
1

o

dluasansiiaaninauanads

1. 5W. U9. K32 uA. AN
nuIEIIEgINAFA 1LY
REIS)S

2. fU1ATTAANRY
3. SUIATANANTRILATITU

4, sUNAITLRAATTLARATULARY
gunsalnsineag

5. ussEneaIATavRULafiat)
andel

6. sA TR UIRINAILUIR
ARVILLRZUUIA LI DN LI
dszind'lne

7. suNA1sanIsRIaanNuaY
dwvvlssinalne

8. sunAsARRNLUIUSILNA
e

9. ua.

10. san1unsiussning
dszinandsznalnadu
Ju1gn

11, gatiunswusnelssineg

2.2 lunsdiinasnuanuluy
andsautaiiamiunnans
Aaaniviuasd credit rating
aglusedusnnin investment
grade w3a'laidi credit rating
Tuaa.asnuiianasnuaals
ATIRNTUDY UK.
vhenAusIuAuliY 1 Tu 3
2AVYRAAITAANLASLEUA UL
asassonaniusnanss tiu
weinsgiviejaanas leinnsiu
wuy filing ludnwazilu
1As9n15 (bond issuance
program) TRasailusa
TAs9ns

(Fa&rueu 2.2 lailddunseal
dluasansiiaaniaaunna
grodl

1. 8W. u9. ¥3a uA. N
AQUUNEIEIEFIAARATU
N5LIU

2. suA1Taandu

3. sUNIATANATRILATIEU

4, SUNIAITRANMTNRATURY
ANNTAINITLNAT

5. ussﬁ’mma’msam”wﬁaﬁaq
ande

6. SUNAITWRIUNIRNNAAUIA
ARWLAZUUNALDULKIUTEINA
1na

7. suiAstianissvaanuay
dnnuvsdsyinelne

8. suAsasaNLvlsELNA
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T
oo o o

nfidnwazvinuagfmnduunna
aul.-9)

niha CIS 2avnasnule
nAINUNilY

hitAiu 25% wasinnunia
CIS onuauay MF wia
nasnu CIS snviszind Naan
ety Funaladuminu
Windauannsinou Tauead
L‘ﬂuy@m CIS aasnasnu
Fncvdulninduuiaidn wazd
AsLRuaznaaaaINulule
N9

1na

9. ua.
10.&a11uN1513UsEnINe
Ussmaidsemalnedu
&udin
11.8afunsidusinodssnai
fidnragvinuadfnduyaaa
e 1.-9.)

ni infra aavnasnule
nAINUNilY
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