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\flu issuer rating siagiilu credit rating 'ldunann1sda credit
rating szaeueln

2.4.2 i guarantor rating atlusdudu investment grade

2.5 mswmsuwﬁoumﬂmmaa“l,mnu 11 viffuml,ﬂﬂu‘lummwﬁa
LA ETNT usammauaﬁmmmmaaaua d9av'lddefing
dlainaaada1sany Taaas&snildena1dsasd credit rating
atinvlaatroniloail

2.5.1 i credit rating sz& “ﬁuauiu 2 dudiuusn wia credit rating
syazaITiaudea'lady credit rating szavdufonaIn g CRA
Iedsauiauly

2.5.2 i credit rating szazamatlu 3 duduusn
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53513 SBLIaalunsadligdeyaundonainsevinnnstugiusdiunuua

o o

(AfpY v{ﬁum”aoL'ﬂuuﬂﬂamummmsnﬂsmanﬁsnwsamLuunams
Teaunnnunelne

1.1 {1la5uluauanailssnaugsAa SBL
1.2 siwn.




Basinalua

s1azldanTATINISLAN

P A
s1gaztdaninsynisnaatnlas

URUENUA:
Jaaiscaea
Asunla

1.4 sumsidansiniuarnisdeaanuvelsemalneg

1.5 sw.

1.6 wv.

1.7 ua.

1.8 uswilszAusiia

1.9 Non-retail PF

1.10 nasuinwiiatinugisuns
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3.1.1 WSuda

3.1.2 asa@sanidglng

3.1.3 B/EP/N 1asdurn Ann mauunsvﬂuau 7 5W. 9. w3a
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3.5.2.2 P/N 7 TSFC \fluaan ﬁﬁﬁwu}mj”uwtﬁumuﬁﬂmﬁu 270 Futiuue
Fuaands uaufludferinualdidusianeanuniadialeiiu

3.5.2.3 P/N 7AfarelaitAu 90 Susfuusiuiiaan defl credit rating atinenile
a1 lagvil

3.5.2.3.1 diissue rating w3a issuer rating asglududuwsn ‘imﬂnsmmﬂu
issuer rating siaaiilu credit rating Mlaunannnisda credit rating szazdusae

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

4, dnwvazuardsvdrduuacduan Wilddyanifidnwasuazansedidauas
JeyaeuiszmadrinouaagnssunsAifundnninguazaaiauanniwen
aradandrvuatimdussuunudyanivuasIiinndanniwduasuanilsgaulu
fasnssunsiuuazlviunannine

nsdiinasnulifiuTainansaeuluasmaIsTny Nasnuazsy
nanudsyiuganandlu'le
3.1.9 wiaasnuuay MMF

3.2 mmums‘lv]naomuunssuamwsaﬂsamsawanﬂswnumu
3.1 wiadufiunsiaaiadudeaziinall B¥nIansausatiof
asentitanannudniszdudonan lalaanau

3.3 Wuihnandsyduau 3.1 1‘7inaamuﬁnswﬁmﬂﬂiauﬁamu
dansavinlliausaiaduauuansyAutiule nuumﬂums
Waduhszuiinudannaslugsnssunmstvifinndnnine fuiag

3.4 esoyasuaniseiu a &uu > 100% UDIYRANRANNTNE
VST

3.5 ‘lunszﬁﬁué”nﬂizﬁ’ytﬂmﬁuam TihuaasenaNllasnu
Taaviuiiluniwed&uaoil

3.5.1 Jdurhnaly sw. wiasuwasifingrinawawiziadoduy
3.5.2 1insidusnuia P/N ﬁo‘ﬁ

3.5.2.1 fiesducn wia P/N
wwnzdadoduiilugfiniseyniu
3.5.2.2 P/N 7 TSFC iflugaan vifiinnuaiulaiduaiud iy
270 Futfuusiuaandd uaziiudvideivualdiduifianeainnia
ia'leiiiu

3.5.2.3 P/N iflangbiviu 90 Sutfuusijuriaan defl credit rating
azhouﬁoas;ha‘lmﬁoﬁ

3.5.2.3.1 iiissue rating #3a issuer rating atlududuusn g
nseiviily issuer rating siagiilu credit rating Aldnannnsin
credit rating svaizdusae

3.5.2.3.2 i guarantor rating atlududu investment grade
3.5.3 and@snaiging
3.5.4 reverse repo & uiuasaisnasgineg

4. davasuasssvadanaddaan TvlddyanAfianeasiay
ssvadguasdyanaulszmasinuamMznssunsAIA
NIANFWEULRLARANINNINEING LD AN UALALIAUTTLLNU
JauanfuuaslvifiundnninduazudndszAulugsnssunisiiuuiag
Tdunanniwe

" oN. U9, ‘Vliaﬁu']ﬂTi‘Vlllﬂ{]‘Mll']ﬂ
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d&Hun 6 : ﬁ‘iﬂ‘i’ﬁlﬂ‘igtﬂm derivatives ATNURALAUNATTRINUNIU

1. idszaw underlying  derivatives ﬁqamuam“’nﬂuﬁjﬁ yeu lasiagd
underlying atindlaatronfionianaiaatingaail

1.1 viwdduiinasnuaiuisaaonule

1.2 daneanids

1.3 danuanildaudu

1.4 wa36ie 120U credit rating w3a credit event flusiu

1.5 underlying AumuidinouAmMLATTNATS N.8.0. AMUUALRNLEN

lunseif derivatives 81989AumAuas underlymg 27961 nAiaedesonan
savflunailagtiuniasaizas derivatives winiu ol ;ianwav underlying 8 au

71l dl v3a underlying Mifluasdilsenausasduiidona saslluiaansu
atnunTvavuazilawneliagsunsianase

2. Waulunisainu uaa.aganfiunisasnulu derivatives lesaiiia

2.1 nsdl MFfLm"ssmﬁmrTumsamu‘Lu derivatives wag underlying uag
derivatives Nagaynuliatrvdaauluinsenis

2.2 dunsuaidlugdeyantu derivatives atrolaatinondododl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gafl

2.2.2.1 nsmn]u OTC derivatives Tuilszine'lna maomammmnmwumﬂu
sW. sUNATTTngvInaawIzIadoty gunudamne derivatives nIakA
derivatives

2.3 ‘lunsn‘iﬁaw”aoﬁmsﬁ'ﬁwﬁmr;lmsdouanﬁuﬂ“wvtﬁa derivatives ugna
Jueiludasiflunindduninasnuaunsaaonula Vel lainnasnuagiueil
dvdsunaumiafivinidonauiudduiay

3. naninarinisialufinsnaduniiaswasanisissrilaunisenniu (cover
rule)

UAA. maoam‘lvmmwmauwaonaomumuﬂmmwua“uamwmaaa‘tummum
mewamamsmnaomumamaomsmummamnaoma derivatives &ugaaa’ly
aaaana laasnuly derivatives  ifu wasifluldauidrinuaaznssunis
N.8.6. ANURUR

4, nanLAAUIIANLANEINTUNITRINUTS

aa/

ﬂﬂi”ﬂ\iﬂLWBﬂG\ﬂ)WﬂJlaﬂ\‘l

)
2UN 6 :

21

§3n550U5eLaN derivatives  aunanLniNITRINY

=
=0

1. uszan underlying derivatives ﬁnaamua:ﬂ,ﬂnﬂu
siasfl underlying atnelaatinonilevidanaraatrodfiofl

1.1 niwdguinasnuainsaasnu'le

1.2 daneands

1.3 danuanildaudu

1.4 wa36in 120U credit rating w3a credit event flusiu

1.5 underlying AumuidinouanznssuATs N.8.0. Anua
LANLAY

lunseli derivatives a1989Us1A@9 underlying 2196y swm:ﬁl
a”'ma”aﬁonamm"aal,ﬂuswmﬂaaﬁuv(spgt Jprice) M%a'swmﬁzyzywﬁa
aaa9nn (futures price) wintlu Wil 51129 underlying au
il wia underlying  villuasdisznaunasdniidenad
gavlluisansuatitenivanvuazdlaineliatonwsvaiace

2. L?‘iau"Lﬂmsaamu uax.agstiunsaInulu derivatives 16
patia

2.1 nsdal MF "Lm"szmr“imﬁnﬂjsamu‘lu derivatives uag
underlying uav derivatives Miazainuliatrviaiauluiasenis
2.2 dumsuindlugdeanlu derivatives atnalaatneviodoil
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &asl

2.2.2.1 asaidlu OTC derivatives ‘luﬂ'svmﬂvl,ml faviigaaandn
fhaviodly sw. suasiifingunaaniziadody funudas
derivatives #3ar{@n derivatives

2.3 ’tunsmmaumaoumsﬁﬁsmumumsaouanaumma
derivatives auamao aumuumaatﬂumswuaumnaomummsa

aanu'le il Widnasuanilugfidnssunauvtaivinigenay
Ruafiufau

3. nannarinsinlvifiniwedu

awamamsmsmumnmsu

Jeueu'le

WAy (cover rule)
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Iunsmm uaa.aanulu derivatives 7 underlying ‘Lila&adienfunsnd&uiiazan
AaudnIn1sasnulu derivatives fonasaaiuldaruiddritneu
ARLYNITUATT A.R.6. AINUA

5. nannariviuduainsunisasnulu OTC derivatives
usEnian1ssasiatlvifiziannaslu OTC derivatives &odl

5.1 Ivma”zusmanmwuommmuavuaouamﬂmﬁssumao derivatives 14 uaa.
nunniun 15 uagiugaviavasusasdau Wil lunsdiiiudonadiuiunea
vinnsuas ual. dnauasuIsyasgdsssuaaluiuvinnsdald

5.2 ‘lunszﬁﬁ'Lﬁmme]mmiﬁa'owanismum'aswmmao derivatives atingfivdad1@sy
Migdeyardndraniledruiauazudvyanigdisssuuad derivatives  TvusEn
FANTNTIUAUTA

5.3 gdeuanandavilefusanlvfiinnsanegiue derivatives iila uaa. sasuals
6. uaninarivimdndwiumsiniluadaanlu credit derivatives

uaa. davlfidaudauludodl

6.1 uiflugdeyanlu credit derivatives laiawiziianisananuidasiviniu

6.2 wniluddaldianiy credit  derivatives AidnwazaaIgsnssunia
WiauLAavAugsnssuataniivadle ¢l

6.2.1 Credit Default Swap : do'leiun msmnao‘tumu“wﬂaﬂs”numwmﬁm
mumsmmLnwuaonum'mmmsaiun'lsvhsmum'm obligation wavkAWU
a1u obligation i ‘iﬂﬂﬂamm'maﬂ‘lugwuuwmﬂﬂsunumwmamumsuwnwum

vmaamsvmumwamnawaﬂs“num—ml,ammamm credit event fulaaagd
N&‘lumamnaosﬁaﬂsvnummLamﬂsumviummum (lunseinlaitAa credit event
°uamnaoau&um‘lumﬂsun’mummuﬂnm) woil 1aidn obllgatlon aydiie
s7ansiuien (Single Name Credit Default Swap) w3a obligation fiviaiasnanis
sﬂ\‘lmvmm’tvrmnﬂﬂsvnummLﬁmuummﬁﬁ”uumamm credit event wunn
obligation swmi‘tmﬁr;m'lmual,ﬂusmu,sn (First to Default Swap) vi'samama
credit event fdudu obligation s1an15lasansuiielunau obligation ma“n
mﬁhsvﬁmnumwviumumaaﬁumswnsmuu usdannaIarATUAIKUALITD
\im credit event dudu obligation masian1slunan (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : Ao'leun msmnao‘lug'\uuwﬁaﬂsunumm
memaoaumswuawaommmmnmsamawaawamammuma"”l,mnmn
Junindanvas ‘Imﬂmnnﬂsuﬂumwmamumsuwnwumumuwamammulu
dnsasiinzadanaandiiaredefudasaaniduauiiazanasiu uaumum
anad (619 vasyamyfsTsunasdunindaiede iauandunisiidailsedu

URA. m”aoﬁm‘(ﬁﬁm%wﬁz‘q‘uﬂaonaomuﬁ'ﬁmmmwuauﬁamwmaao'i,u
mu‘;umwmwamamsvmnaamumamaoﬁwsmummamnaoma
derivatives auamao”tmaamnmm“l,ﬂaomu‘lu derivatives 1iu way
uldeuigiineuaaienssunis a.a.6. Avua

4. nannagiANLANEINSUNITRINUNITRLsYRIALNaaAAIIN
L&eo

unsdii uaa.aanulu derivatives 7 underlying ‘Lild&sedu
mswuﬁ‘u‘ma”ammm@uamsaomu'(u derivatives  @dvnaeiag
Huldenudtnouanenssunis n.a.6. Anua

5. udninauaiifindugmsunisaenulu OTC derivatives
w¥ninnissasdinlvifitannaslu OTC derivatives &ofl

5.1 ‘l‘m”ojS'szzywﬁnﬁ]wnuﬁaﬁmumuazuﬁmaﬂ'mﬁﬁssnwao
derivatives 1% uaa. nsunniun 15 uariugavinauagusazidiay
Wil WunsdiRtudonaduiunaarinnisuas uaa. Wdwinuay
wdyamgasssunaluiuvinasdaly

5.2 lunsainiiananisalidenanssnusasiaiuag derivatives
ativifivaddy Mgdyandndhanilsduianasuioyanigfassy
aav derivatives TWusEnIan1snsuiui

5.3 adeyardndavdeuananlviinnsategiue derivatives  iia
uasx. sagua’le’

6. uantnaritintdudinsunisirifluadaianly credit
derivatives

a va

uaa. sasdfiidaudauladodd

6.1 uinilugdauanlu credit derivatives latannziianisanainy
W@aaLvingu

6.2 Lml,ﬂum?mmw"l,mawwu credit derivatives 1/Il| AXOUSUD
ﬁiﬂ‘S‘SNM‘SFJL‘VlmJLﬂﬂ\‘lﬂuﬁ‘iﬂ‘i‘iﬂﬂﬂ'\dﬁ‘udaﬂ'\\ﬂﬂ m‘u

6.2.1 Credit Default Swap : dsleun nsanaslugiuzyda
ﬂsvnummLaﬂomumsmmmLnmm”aaﬁ’umma'\msa‘lumsvj’wsv
wilanu obligation wavAWURAN obligation iy Tauddaiias
“lumuymnﬂﬂsunummLamumsuwnwuma favdITLLiuaIu
mamnaofﬁaﬂsunumwmﬁuomaLm;\ credit event dulnaazfinalu
°uamnaoqjaﬂsvnumwLamﬂsnmuuﬂmum (°Lunsm1/|“l,mnm
credit event fannagay auaﬂ“f,mumnmuummuﬂnm) viedl
71 obligation azfiviesranisiéian (Single Name Credit Default
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Asunla

m‘mLﬁuoazziauwamammuuazmuﬁLﬁuﬁu (6141) vasyarIgfsITNUAY
JunindardslvidurunadseAuanuidas auninasiiia credit event wiamasu
Auadaan (asdililAa credit event)

6.3 sasladyqruiasgruauiidiivuaiag International Swaps  and
Derivatives Association (ISDA) wsaamm'\mmsg'\uaumummunmuﬂausn

Ao o

mumamnmmuanﬂm"mu

6.3.1 finald mﬂnvlmmunavimﬂ waghidaviautdeiunguuneiisiananniwe
URZARAUANNINEWTaNHUNILEY

6.3.2 ”L:Jﬁm"arimumﬁvh‘mam'ﬁmn'mum“b”‘lumswmsu,mvmvi
a9 credit derivatives fuaneaaidauidell

6.3.3 ‘lifiriaAvualiinasnusdavraldaiudaialvune

¥

angdauna

. wmumu_]

Swap) w3a obligation uumﬂsmmsmmuumiuw“muﬂs"ﬁu
anudnefintnviahsenillain credit event fdudu obllgat|on
-smms‘lmsmmsuuoLﬂusmu,sn (First to Default Swap) wsaiiia
\Aim credit event fiufu obligation Taaslasiansuilelungu
obligation mawums’msyswmnutawwu“lumuwaoaumswusmuu
warannadavasuAivuaiiialia credit event 4ufu obligation
nasanslunau (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leun AMsanadlugIusy
daiszAuaiuidasnasdunindaroaoiiAinainnisanauas
wamammumau"l,mua'maumswumaao Taaguradszduainu
Lﬁmumsvwnwumavmﬂwamafumeuamswmmmaamsmanmm
dedstudaneaniianuiiavanaadu Ltavmumamaa (endl) vav
YAAYATITHADIFUNIWEA19 89 Wauandunisiigdalsziuainu
devarlaunanauunuuasa uiindu (6191) vayamILfAEITN
asduninedarodelvifuganadsziuainuidane auninandia credit
event wiamsuAuaReaa (saililia credit event)

6.3 m"ao‘l‘zj”ﬁmm‘m‘msg‘mmuﬁfi'mum’imﬂ International Swaps
and Derivatives Association (ISDA) maammmmsgwuaumum
fiinousaniy defivannanifidnm ozl

6.3.1 fdwaladdedulaaunguing uazhitansaudeiunguanain
fanannintduaraaauannintusanguuaau

6.3.2 "I,mw.lamuummm‘mﬁmﬁﬁ'fimuﬂ"h”‘tumwmmmuuma
fyandaunaaronini credit derivatives fuaredoidandely

6.3.3 ‘lifiradmualnasnusavualdanudavalvua
Adayan

szianaasndnnindusaninggudy uian1smaannalaaisdunavasnuly

Avlseng :

usEndanisazasnuniaudivundsslaniianizarananning m%wﬁﬁuﬁu
wiannanualagigduatrvlaatrvuflondanaraatrvaruidssad
AMLENTTUNIS A.Q.6. WIalseNARITNIIUAMLATINAIT A.R.0. ATUUA
susa’ldll uualunsdiiaasnssunis A.8.6.15a8111NIUAMENITUNNT
N.8.6. ‘lu"m'ml,ﬁuﬂauu%aﬁﬂszn'lmm’"l,wu‘%aLﬁmﬁuﬂszmmﬁaé’nﬂmwao
naAnsntnIaningIunianamaannalaaisou

Wil nMsaanuluasmasusadayanlusivlsang asasusadayandonaiisas

wwuazaniaflunisvindyanludsanaiiniianuiduguasiundnniwe

waraaandnningidusundnaniiazas I0SCO wiaifinsdaunalunainda

Ussianuasndnninguianswegduiu vianisvieanualaaiaau
Azasnulustvdsying ;

usEndanisazasnuusaugmdsylaviianizainuanniweg
niwdduau wiaveanwalagifauatrvlaatrvuilonsavaiy
26190 INNUITNIAAMEATITNATT N.Q.0. WialsznIadITnIuY
ALENTINANIT A.R.6. A1nuaadaalddl tTuuslunsdli
ADLTATIUAIT A.Q.6. W aATNIIUAMEATINAIS N.&.6. TR
Lﬁmjauu%aﬁﬁszmﬁuﬁlwu%aLﬁmﬁuﬂszmmu%aﬁnwmwao
naAnsnanIaningiunianamanannalaaisau

Woil nsaanuluasiasusaduanluaiolseing asnaisuia
Jaygrdvnansadiduananiatilunisvindaalulssinand
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anavannindarodsemaiidlugundnuas WFE  witalluasaisuasussni
Fndouaziauanaly GMS

gl 1 : Ussanuazaaauifuasasasnionisiduiiial

1. dssianuavanasardissine leaun

1.1 esvasnusvlssina

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnalunaisylaminid underlying (iluvuvsa share warrants

Py

1.1.5 mswmsmuaumuanumumuaam enAuandITNuUen 1.1.1-1.1.4 AT
fTANUALATINNT A.8.6. ANNUALANLAY

1.2 anawildedsanea

1.2.1 Wusiins

1.2.2 fudundo

1.2.3 Yud (Lhisruvududasanin uday
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaminid underlying (lusiusiasvdaviurg

1.2.8 mwmsuuaumnam:rmwmuaomennmwmwumu 1.2.1-1.2.7
AUAFITNIIUAAIZATIUANT A.Q.0. ATUUALANLEN

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

1.5 dnn avlszind

1.6 DWW snvissind

2. aauiuavasIdIsLasnantnailunIsaIny

NFWHRUNVIFNAaNITAzENTaaINUlanIN 1. daviinaaudfiuasnsiansaiu
nannuinAsuaIu fotl

@ o

Wus uaras&1s Basel I11)

2.1 ‘Lifidadvuaniadaulaivinlvigasnuiiaiszyniuannnityaaduadnu
Tuasans

2.2 ssaulasufiale’ (saudensdlvidlu B/E P/N ifidauluvinalaufiaue
nasnulasitdunslifinsiulaudnazansasluananslaaiuisnisingnung

wihanumfuguasundnnintduazaarandnniwegiiilugundn
d#deyuag I0SCO
svlszmanilusandnuas WFE viaidluanansuasussinidade
uaztguaualu GMS

duii 1 Ussinnuaraaaifuasnsansmenisiduni'il

1. Ussianuavanasadissineg laun

1.1 enasnuevlssing

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luusasdnadlunadseaming underlying (fluunsa
share warrants

1.1.5 ms'lmsmuaumuam:rzu"muaammnnmﬁm'smumu 1.1.1-
1.1.4 guiidiinauaaienssuns n.8.6. AUUALARNLEY

1.2 enasuilendssna
1.2.1 Wusiing
1.2.2 @udunas

1.2.3 Yud (lisuududasanin unayiwus uwazasans Basel
I1I)

1.2.4 B/E

1.2.5 P/N

1.2.6 luddeyuansdnaniasdaviug

1.2.7 luuansdnilunaisylaminid underlying (luwusinsusa
nun

1.2.8 mﬁmjmua'uﬁﬁa‘w“m:rcu“muaommnnmsmw;uﬁmn 1.2.1
- 1.2.7 enundinanuagnssung A.8.60. ANUALRNLAN

1.3 anasAiifenusedsund (lisuasians Basel III)
1.4 @s&15 Basel III envilssina

1.5 dnn svdssine

1.6 DW gihvdsuine

2. aauifuavaEIsLasnantnailunIsaIny
ninddunusdnianisasarnnsaaonulanin 1. daofinuauis

wsanfinsdauralunaiadaurandannsne
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Aviua wiafidaululvinasmusunsaanadugaananansie)

2.3 wuanammm.lmswmimnmmmmsmmsaLmnovl,mwaum'lﬂs"nanms
Rasandadulaaanuldatioaiiaua LLaumauas'm'maumauuamum'ﬁssu
‘T,muwauamnmmaamoaomnLmawauawnLﬂaaaimﬂoammmmuammms
Fuflurisansulussdusna

2AIATIFITIUNFALNUVITAATUEIU Tl

2.1 ‘Lifigadivuaviadaulaivinlvigasnuiaisewaiuannnii
yaruaInuluaans

2.2 swnsawdsufiald (smdensdldiilu B/E P/N ifidaulu
viuuldaudauwanasnulasfunislifinnsiulaudnisansasiu
as1&1TlanNIaaIsNAguunadIue usaddaulalwnainu
gusaanafuaanasasle)

2.3 frayaimduanasiuiEnianisainsaiindeldiiaiim
Usznaunistiasandadulaaenuiaadivaiiana waziivaya
s1AdzviauyarIafsssy Taudayadena1difasa1vdeain
unavtayatiidadaladedavinaundnizinisswiluisansuly
sERUANA

2.4 1unsa’1ﬁﬂumsaamu‘lu B/E w%a P/N #laanas1&1sdanad
Wadsyuiln1se B/E wia P/N  dunatisasiinisiuariansa
Susavinaummacvil

2.4.1 sW. u9. ®3a UA. ANAYUNNELINEIEFIAIFANTUNITLIU
2.4.2 ganfunisidusnvlsemanidnwaisvinuaafenfuesFusin
AU 2.4.1

mu msm‘;amamssnsaamna‘nmaaLﬂumm'namamssnsaa
waamwsawaanm Weinmusndenanide (611) auisyylilu
B/E w3a P/N ¢

guii 2 1 nindduilseanming CIS
asdiilumibainsaanagmalafodunguunalusrolseine
siavinaisuiduazundninailunisasnudof
1. faamniduasiuldanmdninasilumisasuiudmdutadiivuad iy
AsI&ITNIIATHUMN U Tudgun 1 2a 2.1 - 2.3

luvibauasnanu CIS srvilsznea (invested fund) Auilugoti
2.1 msaanu,a”msmuamﬂar;imn‘lsfm'srhﬁumLLamaouummumoﬂs"mﬂﬁ
AAuguasurdnnntuaraaadarandnninddoiusndnanioyuas
I0SCO wiaiflumiranasnasnu CIS sheisuind (invested fund) Afinnsda
maluparadamandnnindsrsdsamanidusundnuas WFE

2.2 CIS operator aavnasviusvnanagmalanisiduguazasnidasiumiiy
quantiusugnaiieyuas I0SCO

2.3 Uszmaidiiduguanisi@uananihadenanfunasnsiianuduasacs

fiui 2 : ninddulssianmiag CIS
nsdiiflumibainsaanagmalaiodunguunalusrolseine
siavinaisuiduazudninaailunisasnudof

1. daamniduasiuldanmdninasilunisasnuiiudady
w"arimumﬁm%nmswmsmamsﬁm/h"tﬂ‘tuahuﬁ 14a2.1-23

oo o

Lﬂuuumﬂaanaamu CIS maﬂsvmﬁmnanmm“mu

2.1 msaanuaznisd@uamnaagaalanisiAuguanaInuIeu
maﬂmmﬁmmm.lmLLamuuamnswml,aummmoﬁamwanmwu
ﬂotﬂuamﬂnammwm I0SCO usatﬂuuummaanaamu CIS
fvlssinaniinisdamelusaradazandnaniwdenolssnan
tHusungnuas WFE

2.2 CIS operator aavnasnusvnanagnalanisinduguauag
wihaoumduguanidusundnanieyuas I0SCO
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aInuataiawaiil enunadadsenaisdiinoufiiviug

2.4 tunsaiilunsasnulumitanasnasnu CIS arvissind nasnuavna
siasfinmsirdanisginlilanensaifiadniulunsusvisaniwaaaaiiung
fhaswviniu LLauuuTumﬂmsaomumu (Lildfunsasnulumiiauasnasnu
CIS moﬂs"mﬁeﬁmﬂunaomusmmaammaomu‘lumaomum)

2.4.1 finsaonuluniuddudoilulssanuazafiaierdui MF (investing
fund) anansaanulatudasiu > 80% uavyarniwaiugnivasnasnu CIS
AT ALY

2.4.2 fimsasulunindduidalasgsirnaaudadiu (pro rata) us 1A
uldeunadninaad single entity limit aav MF (investing fund) i

2.4.3 ﬁm'samuium%’wﬁa”mﬁa‘lﬁi%ﬁwuammuﬁmsjm (pro rata) ua?lewa
luldaundninaad product limit S wduniwedduviiilu SIP aas MF
(investing fund) u

2.4.4 fimsaynulu derivatives Adluldenundninaiai global exposure limit
aay MF (investing fund) 1iu

2.5 sl MF #A'ldasnu (investing fund) ilunasnunuflamas nasnu CIS
svtssmadegnadnu (invested MF) sagliladnasnuifdnsaisvinuas
eAunasnusuilainas vuusiilunsaiidanuindunasniulsylamisanta
wihgamu vl Taaleduanuiurauanndiineulaanaunisainu uaa.
savdalviinsilawmedaya inananuiy warAssTuiauAAedae iy

nmsasnuludnsaizdonad'liluniedadmiudn

2.3 tunsdifi MF llasulunihauasnasnu CIS svlsuind
navnu CIS shvilszinadvndnsavagnalandaninaginisiidu
QUA N1TaaN NTLEUBLNY LAZNITIANITEINTUNBIVIULNANRINY
acianuavlssinaAiiu

3. isen F'ﬁ/l ﬂ'lﬂ‘]Jﬂ WAL UaUN EIMH'J ﬂﬂ\‘lﬂ&'ﬂllll'l(ﬂiﬂ'\‘ﬂ‘l)i
mmﬂumammmua RIS EJ'VI\‘)'L! AU ﬂ‘ﬁaﬂ‘iuLﬂﬁ‘Vl
g11lnvuninue

4. tuasdliflumsasnuaas MF lumirauasnasnu CIS
dviszind nasnudvnacaslinisadanisqinlilanizasai
mm:nLﬂu°lumsnsmsamwmaamﬂun’mjmrrumuu TREAY
u‘iumﬂmsaomumu (hilddunsasvuluniiauasnasnu CIS

maﬂiumﬁeﬁmﬂunaomuswm 29ANNRINUTUNDIFATLYIY)

4.1 fimsamuluninddudodulssanuazaufiaiadui MF
sunsaasnuleludagiu > 80% wasyarmvindugniuag
navnu CIS snvdssinaiiu

4.2 fimsasnulunsndduiialassauaanudadiu (pro rata)
usd lenatiuliaundninaad single entity limit uag MF iu
Woil ndnnauvigonand'lildrunsainsweadduiiilu SIP

va ol

4.3 fnsasnulunsnddudialdsddwiaandagiu (pro rata)
usdlenatiuliaundninaad product limit fvsunsweaduiilu
SIP 2@ MF 1iu

4.4 finsasnulu derivatives Adluldauvidninaai global
exposure limit 2as MF ilu

5. asdininasnusuflainasidamulumiauasnasnu CIS .
fvdseine nasnu CIS dwilssindadenaniaashilanasnund
snwazvituasamdunamunuilamas Guueiilunsddaiu
Fnfunanilullsziamisagfantiaaenu el Tea'ldduau
winrauandiinulaanaunisasnu uaa. dasdnlifing
\dawadaya ingnaanudndunazasssufianiiietiasiunis
aomu‘tuam:rm“mnmu“b”‘lumuoﬁaﬂmumﬂ

fAui 3 : vinduilszandudnlugandunsduavlssinaniansans
AvUsEnAN AU UNIA

saofluduchnvasnasisuwindurdnuaseFurndodl
1. 8. 9. 32 UA. MUAHUNNLIMLFIAAFATUNITLIU
2. aantiunsduszuinolssmanidssmaineadlusundn

fAuii 3 : vindguilszandushnlugaidunisduanvilseine
wIan&ITANUTEINAN ALV UNNA

savfluduchnviasnasiisuwindurdnuaseFurndedl
1. 8. 9. 32 UA. MUAUNNLIMLFIAAFATUNITLEU
2. aantiunsduszuinolsamandssmainedlusundn
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3. a&ontfunisdusvlsenaifidnrazvinuasdefusFudinan 1. - 2.

3. a&anffunisdudrvlsenanifidneagvinuasfafusFucdinaiu
1.-2.

guil 4 : ssnTsulsuanmstalaaidaannadu (reverse repo)
TaaduldaundninaaiisiinouaneAssuns n.8.6. AIKUA

| = & a P '
dun 4 : ssnssudssiannistaleafidyanunadulusivlssing
(reverse repo)

Taanduldenundninarindinanuaaznssunis n.a.6.

guii 5 : gsnssudlssanastviiundnnine (securities lending)

TaaduldaundnnaaiisiineuaaenAssuns n.e.6. ATUUA

guil 5 : ginssudseiannishifiundnnindlusivdseindg
(securities lending)

Taeduldaundninaaiisiinouaaenssuns n.a.6. ARG

il 6 : F3nssNUTTLAN derivatives Tusnvlseing sundninalainnsaInu
Aail
1.  iszan underlying derivatives  inasnuazitilugdaya'lasad

underlying atinolnatinonilovidanaraatrodofl

1.1 niwdduinasnuainsaasnu'le

1.2 daseaniis

1.3 dasuantldaudu

1.4 wa36in 120U credit rating w3a credit event (flusiu

1.5 underlying umuiidinouamznssunis n.a.6. AUALRLLEY

lunsdiii derivatives a1989fusia1aas underlylng 2961 AT 198edenan
siagiflusiailaafuniasiatuas derivatives wintfu woil snauag underlying
Aui'lilddudl wsa underlying  Midluasdusznavaasduiidonary daviiui
gansuatitvnivavuataine liatounwsuanaeae

2. Waulunisany uaa. asawdiunisasnuly derivatives lesiaiiia

2.1 nsei MF 1eszuuAnIAun1saInuly derivatives wag underlying zav
derivatives Magasnuliatrstdnauluiansenis

2.2 dumsuindlugdaanlu derivatives atinalaattontlofodl

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ¢l

2.2.2.1 asduilu OTC derivatives lusinvilseina siasfiadayanandandoiu

fifynnaiilasuauqnlilsenaussia derivatives Magaalsnisiifugualag
wihavuAfuguasIunIanswauaraaanannswanilusgundnaiuag

I0SCO vsaviiluaudnuas WFE
2.3 lunsdiiagsasinisthseniisianissenauguaidia derivatives &ugnas

fuil 6 f3n750Usvian derivatives  Tusnvilsging anu

nannaLrinsaINUaIl

1. dszian underlying derivatives Anasnuazainilug
favdl underlying atndlnattanfionsavialaaaail

1.1 niwdguinasnuainsaasnu'le

1.2 daneands

1.3 dasuanildaudu

1.4 wa36in 120U credit rating w3a credit event (flusiu

1.5 underlying AupuainguAMEATINANT N.R.0. A1UUA
LANLAY

lunseli derivatives a1989Us1Aw@9 underlying 2196ty swmﬁ
a”‘mﬁoﬁonmm"aotﬂuﬂmﬂaaﬁuV(spgt Jprice) M‘%aswméi’fysy'\ﬂa
aaaenn (futures price) wintlu vivil 51129 underlying au
il wia underlying  villuasdisznaunasdniidenad
gavlluisansuatitenivanvuazdainaliatouwsvaiace

2. Jaulunisainu uaa. agaiunisainulu derivatives ‘Lo

saidla

2.1 asdl MF "Lm"szmﬁmﬁnmsamu‘lu derivatives WRE
underlying uav derivatives Magasnuliatrdntauluinsenis
2.2 dumsuindlugdaanlu derivatives atinolaattontlofodl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gl

2.2.2.1 asduilu OTC derivatives Tughoilszine sasfigdayanan
dhanfailuiduanaldsuauaalilsznaussia derivatives
atnalensAiAugualaanuIaNIUAIALALRFIUNINNTNE LAY

Jeueu'le
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fuariusandunwdfuinasnuarunsaasule Vel Wiirnasnuaziduegf
AndsunauniainiNndsnauuallufio iy

3. ndnunarinsialuiinwdduiiiaonasanisiszniiauaisewniu (cover
rule)

U, maaam‘mumswuauwaanaamumuﬂmmwu,ayusimwmaaolummum
mewamamsmnaomumamaoﬁwsu‘i@umwamnaoma derivatives &uana'ly
aaanala laaonuly derivatives i waniluldauidrinouaaznssunis
N.8.6. A1KkuA

4, Viananwwuwmmvi'sumsaomummmaﬂssaomﬁ'aammwmﬁm

unseii ua’.anulu derivatives 7 underlying ‘Lilad&sfeAunsneaduay
ammmmuamsaomu‘lu derivatives @vnatdsadtduluaruidrinenu
AQLYATTUANT N.A.6. ATRUA

5. ndnnariviuduainsunisasnulu OTC derivatives
usEnian1ssasiatlvifiziannaslu OTC derivatives &adl

5.1 ‘lmﬁmananmwuammmuayuwuamumﬁssmao derivatives 14 uaa.
msmmmum 15 uayiugavinauasusiasifiau Woil TunsdiATudanarilu
Fungavinnsuay uaa. irwmaasuivyamadsssunaluiuvinnisdaly

5.2 ‘lunszﬁﬁLf‘mmqmmﬁﬁa’owanssﬁmmas‘mmao derivatives atingfivad1dey
Wigdeyarandranilodruiauazuivyarigfisssuuas derivatives 19 uaa.
NIUNURA

5.3 adeyadndhantfiviuaaulvifinnsanegiue derivatives ila uaa. savua'le
6.nannaiANdugInsunisiniluaduanlu credit derivatives

a oa

vaa.avdfidanudauludod
6.1 wniluadauaulu credit derivatives ‘laiawiziianisaaanuidaoiviniguy

6.2 uiilugdeanldiawz credit  derivatives Afdnwazuadgsnssunsa
WigulAavAugsnssuattguilvainele Goll

6.2.1 Credit Default Swap : do'leud msmnao‘lug'\uuwﬁaﬂsunumwmam
mumsmmLnthaonum’mmmsa‘lumsms”uumu obligation wavirnRY
a1 obligation 1iu ‘Imﬂmﬁmmmau“lumuvmnuﬂsvnumwmauanmsuwnwum

umaoﬁwsuwumumamnmeﬁaﬂsunummLﬁﬂomamm credit event dulagaz
N&‘lumamnaosﬁaﬂsvnummLamﬂsumviummum (lunseinlaitAn credit event
dannadardugaluiuasudtviuaaiudad) wedl Lidn obllgatlon ERRUS TN
578n5L6e7 (Single Name Credit Default Swap) w3a obligation fiviaaasianis
«ﬁam‘uum‘lvimnﬂﬂs"num'mLamuuu'\mﬁﬁ”uumamm credit event munn
obligation s7anslasiansuiteilusiausa (First to Default Swap) w3aidiaiia

<

aanavanninegidugundnaniauas I0SCO
aay WFE

2.3 lunsdifiazeavfinisdiseniidronisdonavduaiidia
derivatives _&ugaad uAdudasilunindduinasnuaiuisn
aonule el linasnuandugfidgndfunauviaivinideuay
JuarTufau

3. nantnarinisIalufiniwe&un
wWnWu (cover rule)

URA. ﬁaoﬁm‘mnmswuawuaanaomummzumwuamamwma‘ao‘lu
mmumwuowamamsmna\mumamaamsmummamnmma
derivatives ﬁuamm"bmaammm"l,maomu‘lu derivatives iu uay
Wlullauidinouaaiznssunis 0.a.6. Auua

4. wdnnariindudmdunsamuifiinglssaediiaanaiiu
W&e9

unsdii ual.aonulu derivatives 7 underlying ‘Litld&atdeafu
nindduazannudaonisasnulu derivatives dana1dsas
dHullauisnnuamenssunis 0.8.0. Auua

5. udnnaiiudusiviunisasnuly OTC derivatives
vsEnianssasinlvfizannaslu OTC derivatives &osl
5.1 ‘Lﬁﬁjz?fzyzywﬁns‘hﬂmﬁ\ammmuazuﬁwamqﬁﬁssumao
derivatives 11 uax. nsunaiui 15 uaziugavinauasusazifau

Woil lunsdlAsudenaidiuunaavinnisuas uaa. Wdwauay
wayamgasssunaluiuvinnsdaly

5.2 °lunszﬁ1‘7iLﬁmmmnwniﬁaiawan;zmnsiaﬁm‘uao derivatives
atviivaddey adyardndranfisdnnaiasuioyanigfisssy
a9 derivatives 1% uax. nauiuvi

5.3 adeyaandhavilAusanlvifinnsaregiug derivatives  iila
uRa. savua'le
prdantnaaiiistdudiniuniseinfuadaaly credit
derivatives

o va

vaa.avdfidanudauladod

6.1 Lmtﬂuﬂﬁmmﬂu credit derivatives 1atanistfianisanainu
W@aaLvinidu

6.2 uiluadyanlaiane credit derivatives ﬂ;ﬁ
fA35055UNTABULAINAUGInIsNatvuiivatele duil

wiailugudn

owamamsﬁ'\smumums“

o

Al LSUDY
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credit event fudu obligation smms‘lmwngsuﬁo‘tundu obligation ﬁaa;ﬁ
AsisysImIAuWIzludIuzasRuniwdsadu uatannavazasuiivuaiia
tAm credit event dudu obligation wnasanslungu (Proportionate Credit
Default Swap)

6.2.2 Total Rate of Return Swap : Ao'laun msmnao‘lug'\u“wﬁaﬂsvnumm
memaoaumswuawaommmmnmsamawaawamammuma"”l,mnmn
Juniwdanods ‘Ims;lmnuﬂsunummmﬂaumsywnwumumuwamammu‘tu
daraefinzadasnaaadifidredefudasnaanidaaniuiavanasiu LLEQ"E\’hu‘I/I
anay (a1d) aasyangfsssnuadduningaivds Wauandunisigdalsedu
ANLAEIATTaUNAAA L LN ULAY mumwmu (1) vavyaAIgfAsITNUAY
Runiwdaredelvdusanadseduaiuda auninazudin credit event wiamasu
Anuadaan (nsdililAn credit event)

6.3 saslddgyauiassruauidivuaiae International Swaps and
Derivatives Association (ISDA) wsaamm'\mmsg'\uaumummunmuﬂausn

Ao o

mumamnmmuanﬂmumu

6.3.1 dimalddvdulaarunguuie uasbitansawtdeAunguuiadnes
nINNINELRTARAAUINNINEUTaNYNNNLEAY

6.3.2 “Lu'ﬁil"aﬁmumﬁm“mawﬁmmuum"h”‘tumwmslm\mﬁu%a feyeyrdfaune
a29Min7 credit derivatives fugnodoidanidalal

6.3.3 ‘lifiriafvualvinasnusasaldainudamaliungean

6.2.1 Credit Default Swap : dv'laun msanaslugiusyda
ﬂsvnummLammummmmLnmmaanumma'\msa‘lumsﬁwsv
wilanu obligation wavAWURAU obligation iy Tauddavias
IusmywmﬂﬂsunummLﬁmumsuwnwumaumaoﬁwsuwumu
mamnaosﬁaﬂsvnumwmammaan credit event dulnaagfinal
°uamnaoqjaﬂsvnumwLamﬂsnmuummum (°Lunsm1/|“l,mnm
credit event °1|amnaamauam‘tumﬂsnmuummuﬂnm) viefl laian
obligation azfiiWeaesransiiean (Single Name Credit Default
Swap) w32 obligation uumﬂswmsbﬁonmum‘mmnﬂﬂi"nu
anudnefintnviahsenillain credit event dudu obllgat|on
smms‘lmsmmsuuoLﬂusmu,sn (First to Default Swap) wsaiiia
tAim credit event fiuffu obligation s1aaslasiansuilelunau
obligation suaa.,umsmsuswmnmawu‘lumumaoaumwnswuu
watannadavasuivuaiialia credit event fusfu obligation
nasanslungu (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leun AMsanadlugIue
daiszAuaruidasnasdunindaroaoiiAinainn1sanauas
wamammumau“l,mnmnaumwumoao Taafuadssduainu
Lauonmswwnwuma”muwamauLmuiuamwmmmaamwaaumm
dedstudaneaniianuiiavanaaiu LLavmumamm (endl) vav
YaRYATITHADIFUNIWE A9 89 Wauanfunisiigdailsziuainu
devarlaunanauunuuasaiuiiindy (a1d1) vavyamILfEITY
asduninedarodelvifuganalsziuainuidane auninandia credit
event wiamsuAuadaa (Asailiiia credit event)

6.3 m"ao’i,?j”z»?susmmmsswumuﬁ'ﬁmumimu International Swaps
and Derivatives Association (ISDA) usaamm'\mmsgﬁuaumnm
fiinousaniy defivannanifidnmasdod

6.3.1 dualdivaulaounguung waslidawiaudoAunguunaii
MENANNIWEHLRARIANINNTNEUTaNHUU AU

6.3.2 ‘LifiiaAnuavi lidnidinualiluasasuvoniinia
ey diaanaaroming credit derivatives fuarvdoidaue'ly
6.3.3 ‘lifiriaAvualvinasnusasaldainudanialvun
Aeeyenn
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dnsn&Iung
aanulu
wanniwgusa
inguau
Wallu
NSWeHRUUDY
ADINUTIU

dasndrunisasnulundnninavianingdudu wadluniwdduaasnasnusiu
Tudszinanazavlssindg

Ui¥nianisazasnunsauasmdsslamiianizanndnning niwdgudu

]
oo

viavinanwalaaidduad1vleatrenilondavatruatreaiuiidsena
AMEZATINAIT A.Q.6. WIalsznIARITAIIUAMENTIUNIT N.Q.0. ATUUA
susaldil Juualunsdliaasnssunis A.8.6.15a811NIUAENITUNNT
n.8.60. anuiuraundafidsenmanalandatiuidnilssianusadnazuag

aoa

naINMWELWIaNSNEIUMTaNITVNRaAKNATALIEE

il 1 dasndiumsasnuiidimaanugaannindgduniagdayan (single
entity limit)
2ia Usztnnnsnedu dns1872u (% uav NAV)
1 | easaedgineg idAndnsgIu
2 | en&@sansdgsnvdsying
2.1 nsdldl credit rating aglu 2 | ‘Lidrdadanadiu

Suduusndull

2.2 nsdlil credit rating aglu
5¥6U investment gradeuwasinii
2 duduusn

livAu 35%

5.1 dluesasutl anasaontl
fisnu SN wiadnn MKaanInag
duenunguang’lng wiaann

aW.evUssnANlaTuauIa T
dsznaugsia sw. lulssinalne

wihe CIS liddadangru
4 | Sudhaniaenasidguvingdu TaitAu 20%
#n wialiuAu 10% ladlunns
(hisuldudnusaesans avnulusivdseindniand
winuvinldurhnnidinglseaed | a1seynNuldigddtunag
WansentiuUaaINaINu) drvdseind Taadanty credit
rating wuy national scale 9
Huldeuinasingineiu
n.8.6. UsgndfIvun
5 | anasiidneasasugiugod LivAudasdeil uaiusdasla

AFININ

(1) 20% w3a

(2) dinifnuasaasianu
1u benchmark + 5%

dasndrunisasnulundnninavianingdudu tiaduniweddu
aavnasnusINIulssindnastvdssing

UIENIANITATAINUUIaLFIvUIUTTIamdlRwIzAI NI ANTNE

'
aaa

m%wﬂ’a”uﬁ'u wianmmanwalaaisduatielnatronieniavans
2190 NNUsTNIAAMZATINALS N.Q8.0. Wialszndd1Tnou
ADLYATINATT A.R.6. Ar1nuasdsialdd tTunalunsaln
AMLZATINNTS A.Q.0.W3ad1TnIIUAMUENTINAIT N.8.6. TR
Lﬁuﬁauu%aﬁﬁszmﬁu,n”’mu%aLﬁmﬁuﬂsmmu%aﬁnwmwao
naAnsnanIaningIunianamanannalaaisau

| o] o , o o v o s ™
fun 1 dasdiunTaINUNAINAUMNNaan NI NI UnIa
Adayay (single entity limit)

2ia sztannswedu 30518721 (% a9 NAV)
1 | esnasmaigineg lidrdadagiu
2 | anasmasgenvlseind
2.1 nsaifl credit rating lidrdadagiu

aglu 2 Suduusndu’ly

2.2 nsdifl credit rating TaitAu 35%
aglusyau investment

gradeusisinnin 2 dudu

wsn

3 | v CIS LA dednssiu

4 | WudhnuIansans itAu 20%
Wisuvinwuuin

o

5 mswvms‘v"iﬁanmmmsnﬁm LiAudandefl uaus
fvil dalaaggenin

5.1 duasasvil asans | (1) 20% wisa
fanfinenu SN WsadnA 7 | (2) shwudnuasnsiansi
NaanIAMILUMNAYUINE | 9nulu benchmark +
lne wiagan . 504
avissnanlasuauae
Tdsznaugsfa sw. 1u
Uszina’lng
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5.2 wuanaludssinalne

5.3 duasasiadglusyuy
organized market w3a
WisuLvin

niwe&udodl

6.1 mﬁmmuj/’iammmﬂﬂwﬁva
nalunseautaanandnniue
229 SET wiaznavaaiadiau
nanniwegdsnvdssine (weil
PIUAIONETNUTHDANATIAT
atsynnvefiunsua luian
v lvifinisuinaaunsiily
wanniwddaualu SET wialu
AR LaIananNTWE
avszine)

6.2_anasvuiaaniaauiEmi
Faavdiuliinaunguinang
vianguanaselseing Aoy
avuFENdInaNtanaly
nsvaufaanandnNINER iU
avnulduas SET wiauag
AR LaIANIANTWE
drvdseine (udlisudasians
NUNKHaaNAEITaEITNIN
gfilunsunlamaanavinlug
asuinaaunsiilundnnineda
a1alu SET wialuaaiadaua
nannIwnesvlssing)

6.3 Wutiagluszuine IPO 1ia
Asaansiiisudiaunaaiu 6.1
6.4 anasiidnarasudIy
Aol

6.4.1 \fluanasuil anansho
uiiAivnu SN n3adnn

6.4.2 \fluanasiigaaninds
duamungrune'lnauasiguau

Liiudandet uauddnsia
AFININ

(1) 15% (v3a'litAu 10%
atdunisasnulusiviseinea
waaplinszynWuiniaiunas
fvlszind Taalanle credit
rating wuu national scale v
duldenaunaueifiaiinou
n.8.6. UsyAdAfI1nua) 3a
(2) twmiinuasniwed&un
aynulu benchmark + 5%

rY

5.2 fluasansifidanmay

<

astnvlaatnanilac

5.2.1 faanifluyd¥nam
neviey

5.2.2 gaaniinsillaine
dayatdunisinlliead
saasdaaauuuy filing

5.2.3 lunseivifunsans
nimnuaiuriissnil

< 397 Ju fuusiunasnu
Nli'lafianrausaiun 5.2.1
waa 5.2.2 iiansenu
mumsmjsﬁonz\hm"amﬂu
uaAaItl

5.2.3.1 9. 19. %32 uA.
AUAHYRUNLINEILFTAR
ganunisdu

5.2.3.2 suNA152aN Y

5.2.3.3 su1m1a1mg
JILATIEU

5.2.3.4 sunA1sLia
AMSARATURYRVINTL
ATLNBAT

5.2.3.5 ussEviaainsay
Juiiiaiatade

5.2.3.6 sUAITWIUN
IFNAUUIANRILRY
AuAtiaNwIlssinalne
5.2.3.7 su1A1stfianis
gvaanuaziianuu
dseind'lne

5.2.3.8 suiasagau
wrvdssnane

5.2.3.9 ua.

n
i
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mwmsﬁu@umoﬂszmﬁﬁaq
aanYnAvIUANA) N
dvdszine (uelisananznuag
aW. avlseinanlasuauaalw
Usznaugsia an. Tudssinalne)

6.4.3 fluanansiagluszuy
2ay organized market w3a
LABIULYIN

6.5 a51&15 Basel III fiaglu
s¥uuuay organized market #3a
WiBULYin

6.6 DW

6.7 reverse repo

6.8 OTC derivatives

5.3 wuamalulssina
e

5.4 Iunszﬁﬁlﬂum]ms
niifiuaiudissnil

> 397 Ju fuuaiui
[INU siavdungiieu
waaaglusyuuuag
regulated market

7 | wiwdguduuanmiiaanniiszuly | Nihu 5%
2a 1 - 2a 6 (SIP)

wanawe - §mdunisasnulu derivatives on organized exchange ‘il
AafduaLAtAu (single entity limit) uava&eyan

nywerdudot

6.1 aEINUAan
neidinudaunaly SET wsa
Tuaaradiauandannine
svdssine (weilaisinds
ARITNUTIHRANATENT
agszuiveiunsunly
e a1V lufinisiin
aaunmsilundnniwneda
aalu SET wialunaiada
A ERANNTNER1IUTTLNA)

6.2 msjmgmyﬁaanimﬂ
rEFnNIaseduliineny
agunglnaviangnung
finvilszine daiunag
viEndonandanaluy
SET w3azavaaiadiauy
nanniwdsnvdseine (ue
Tisudasasnuiaan
a31/TLIEWINETUNIT
wAlangAaravinlviiinng
winaaunsillundnnine
dawnalu SET wialunaia
dauananniwe
avilssing)

6.3 viurlagluszwite IPO
Wansaangidaudianne
Au 6.1

LiAudandotl uaus
dalaasgenin

(1) 15% w3a

(2) iwiTnaasniweadudi
a9nulu benchmark +
5%
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6.4 anasNidnmay
ATUGIUGAVT

6.4.1 Lﬂulmﬁmsuﬁ a5
f13iuilifonu wiadnnn
faanInavliuamunguuie
ng uazi@uanaasIans
tulusvdssng wiay
2anIRAITUANNH NN
evdsuine (uelaisin
f12712a9 §W.619UTENATN
Tesuayanalnsenau
8350 aW. Tudssinalne)
wiatflussans Basel I1I

6.4.2 \fluasansiid
Ansazatnglnadinonil
Al

6.4.2.1 aanuus¥nan
vudeulu SET whaluaan
dfaanannswel

RN PRI I |

6.4.2.2 yaandnsidaiwe
dayailumsinldiead
Neazdaanutuy filing

6.4.2.3 °luﬂszﬁ17il,ﬂumj
ssnfiivuaiuisenil
< 397 Ju fuusiunasnu
Alildidneasay
6.4.2.1 W3a 6.4.2.2 il
AMTTHANUMUATIET
sananeadiluyanadeil
6.4.2.3.1 yAARAMNAA
5.2.3.1- 5239

6.4.2.3.2 &anunisdu
synInvlsyinandssine
Tnendlugundn
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6.4.2.3.3 &aiunisdu
AvUsEINANTINFOUY
vinuaddnAuYARRMNLE

6.4.2.3.1-6.4.2.3.2

6.4.3 TunselAuasansi
fmuuaiurseni

> 397 Ju Tuuaiunamu
savdunzifiauniaaclu
syuuuad regulated
market

6.5 DW
6.6 reverse repo
6.7 OTC derivatives

7 | viwd&uduuanmiiaannd | syudu'liviu 5%

seyluaia 1 - 2a 6 (SIP)

wnawe :unsailluniwdgdudod laifiadvuaidaifu single
entity limit 2avsi5unn aananasuiaadaya uauensdl
1. Surdhaviassd@sisuwvindudintianisafivouuas MF

2. derivatives on organized exchange

' =] o ) a o " a ..
#un 2 : dadIUNTRINUNAIWIUAINNFUAINTT (group limit)

2ia

sznnnswedu

dns1du (% was NAV)

1

Asasuluniwdduuasus¥nyn
usHnaglunguAanisifialfu
wianstindug&ayanlugsnssu
NWMSIFUAULTENAINE

o

LitAudas ladasuiiesd
wAueaanlaasgenin

(1) 25% u3a

(2) intinuaInswEaiuNaInu

1u benchmark + 10%

wnea : &§1udun1sasnuly derivatives on organized exchange iifiziandiviua

WAenAu group limit zavedeueun

g 2 : danFIunTRINUAAIIIAAINARNARNTT (group
limit)*

o

2ia Usztannswedu dn51872u (% a9 NAV)

1 | msasnuluniwd&uuad “Laitﬁuﬁmsﬂmﬁmsmﬁo
usgnnausEnatlungu | duil udusdnnlaargs
fanisdanAunianisidn | A
tuddeyeyrlugsnssunmi .

s e o (1) 25% wsa
NIHUAUUIEFNGAINE
(2) vniinuasnined un
a9nulu benchmark +
10%

*paneua: tunsdiiuniwdgudod LifidadivuaAaidu group
limit
1. Wudhnwiaanasiiguwinldudinianisaiivuuay MF
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2. derivatives on organized exchange

guii 3 : dandrumsasnuidwsaulseanniwegdu (product limit)

Uil 3 : FaT&HUNTRINUTAAWIUMINLTTANNTWERY

(product limit)*

2ia Uszinnnswedu da31872u (% uav NAV)
1 | Wurdhnniaasi@svisuvinu - nadszansuduliiAu
#1n B/E w3a P/N Midlfumma 45% a&alusauihind (w3a
aunguueneg (lusudeanzn TusayangnasnuaInsy
Tuenviseineuaviifuana navnuniiargiasenis < 1 1)
gonam) lugaan fdeine wia | - gpsmangdubilifunamud
AQaT 69U . anglasenisusaanydeyan
1.1 sumsusasganiunisiui ALda < 6 1dau Wetilane
UNYMNHLRAWIZIANGTU nasnuifiangolasenisusa
1.2 aw. anegvivieyan > 11
1.3 qv.
1.4 um.
1.5 ussﬁmmmmaoﬁmﬁaﬁaq
ande

(Lisudadushnniansans
Winuwindudnifiaauseaod
WansafiuouzaInaInu
uarnindduiinaonulsaiulau
Assu&NEINNNGFeya e
reverse repo wia securities

lending w3a derivatives)

2 | n¥wdgudodl nadssansiudu
2.1 BJE P/N w%a SN fifiidau'la aitAu 25%
vuldsufiausnaonuls
gfunislvisinnssulaudns
Funsasluanaslaauisnisi
aguanamuue wiafidaulalu

ADINURIUNTAULAUKDANAT

2ia sztannswedu dns1872u (% wav NAV)
1| Sushavsaanans - syuAulaitAu 45% 1ads

Wisuwindushn B/E wia | tusaviliydiiuueiiu
P/N Miifyaaaau MF ffianginsonis < 1
agvang'ng (Lisude 1 Wimdaeusavany
sfanluseiseinaAnad nagnu
fifunracavna) tilugy - aasveulailafiu MF
aan {E9Il u3a NiagnadnuadLnla < 6
adaueun Goil Wau 19l Llawig MF %A
S » . > 17
1.1 suimsuiadaldu 2ylasMs > 1 1
AL uRfinguunaLanTg
1009tu
1.2 aw.
1.3 u..
1.4 un.
1.5 ussEnaaInTag
Juitiaviatande
(Laisyudanswedui MF
1e3uTaunssudnaunann
AN reverse
repo #ia securities
lending w3a derivatives)

2 | viwdRudotl suAulaiAy 25%

2.1 B/E P/N wa SN il
Waulwihaldausiaus
MF lagfiunislviinnesu
Taudnsizansasluaaans
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&5l

2.2 WU AWIan s UL
Wurdanfiszasianniseiaciu 12
LHau

2.3 total SIP mu2ia 5 aavdiu

=1

U

reverse repo

i 25%

securities lending

1Au 25%

asansaail (total SIP)

5.1 anansilitaaansdauiuy
ndnniweddazalu SET uazlu
aaadaznandnniwganvlssna
viafluasansiagszninoudla
winianavinbvfinsiinaaua
fssenaMaananmsdamaly
SET wialuaaadamavdnnine
avszine

5.2 anasuil anansAeniifenu
Ann wiamsans Basel 111 v'la'lel
atlussuuuag organized market

wIaLAaLLYin wei 'l B/E uay
P/N

naseansiudu
LaivAu 15%

1enuIEnsing e
fviua wiafiidaulalu MF
gunsangfuaanag
f19'le

2.2 WudhnnIaasans
Winuvin§usdnid
szazaNnsiAtiu 12
hau

2.3 total SIP eu2a 5
aavduil
(dafilaildfunisainu
wadnadnusIuile uag
nasnu buy & hold
a9nulu B/E P/N SN 13u
fhnnsansdstiauLvin
WGurha AfianelaiAuang
NAINU N325aUMNTRINY
229 MF iafinnsainu
u derivatives tialu
nindgudenaidiang
faaAdadiuaignadnu)

reverse repo

LAy 25%

derivatives @il

securities lending

LAy 25%

6.1 hedging limit :
N15L2NYiNgINTsU
derivatives 1
Yagiszavdiianns
anANALEEYS

LilAuyaraNudaiias

total SIP @iv'leiun niwedRu
eua 7 lusdun 1:
AORIUNTRINUN AU
auaannsNEiUnIa
adeuaun (single entity limit)

swAuluAY 15%
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6.2 non-hedging
limit : AsanYin
1550554 derivatives
Adladianisan
ANMuL&ne

global exposure limit

OTC derivatives

6.2.1 asdinasnulud
nsaInuuuutuday

d14m net  exposure
Ainannnisasnulu
derivatives 1aesiag
131Au 100% wav
NAV

6.2.2 nsgdinagnudl
ATaINULUUNUADY
A114% net exposure
Adaannsasnuly
derivatives Taayaa
ANULREMNUFIRG
(value-at-risk : VaR)
aavnaInusadilu
ofl

(1) absolute VaR <
20% uav NAV

(2) relative VaR < 2
1111 a9 VaR a9
benchmark

limit
laivAu 25% wav

NAV
(Lilddunsasnu
229n29NY Foil)
(1) nasnusuila
(2) nasnu buy &
hold
(3) nagnunfinig
UMIsiansiia
Vitvitiaudae
FURATWARDY L2AU
Tadalvididannas
Auadeanlunis
fgruruasdan
Tdnnuazainan
g6is55u (fair value)

o

derivatives @il

6.1 alsanvin
50351
derivatives 1l
Tagiszavdiiia
ASRAAIY
Wi (hedging)

BitAuyaaanudaviiag

6.2 A15Lanvin
30551
derivatives 7
fldianisan
ALY
(non-hedging
limit

global exposure limit
6.2.1 a6l MF "Liifin1sadnuwuy
Huaiaul

311 net exposure ALAnaNATS
a9nulu derivatives TaesinglaitAu
100% wag NAV

6.2.2 nsdinadnufinisanutuy
Ffuafau?

311 net exposure ALAnNATS
aynulu derivatives TaayanIAu
WRavnagesn (value-at-risk : VaR)
229 MF saaflugoil

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

nANENNG : “AsavnuLLutudan”
nnaaNNI Msasnuluduanda
MaFwinAinagnsuuudueiau
(complex strategic investment) w3a
msasnuludeendazaareminyid
anudiuaiau (exotic derivatives)

wihe CIS Adadeduaunguung
1na (Iaaunine CIS aunanacd
ulaNgganAaaIALNAINUTIN LAY

WidAde
a1
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RUNELUE : “NITRINU
wuufuatau”
RUEAININ ANS
amuludygndaa
Smiifinagng
wuuguadfau
(complex strategic
investment) w3a A3
aanuludygdaa
aminfiau
afuafau (exotic
derivatives)

TuvinlanuidasuasnainusIu
agundaslilateiivadda)

7 | wie CIS Mdadedusungvianeing (Tae

e CIS sunanagiiulaunasgannaadiu
navnusIN uazhivinlvianudavuasnainu
syuldsunilasildacefitiaddey)

LA dadnaiu

* vananie : Sudunisasnululiurdianiaesasiauvinguy
rnianisafiunuzasnasnulifizaiivuataadfu product

limit

12 sqpagiduauadnisaina WiRasanaundninaaiigineu
UsenmAfiInum

(concentration limit)

1wl 4 : Sandrumsauiidaeauauisiulasiudalufanisiamu

gui 4. dasrdiunmsanuiidmaauanuisdiuladiugaly
Aanisviaynu (concentration limit)

2ia Usztannswedu da31872u (% uav NAV) 92ia | Usztannswedu dns1872u (% wav NAV)
1 | urasusEnsala | nanasnusrinduaralednisinnisuay uaa. 1 | iuzasusennale | na MF syudunaaldnisinnisuas
Tanily FaLAIAUA2ITINUIUYUUDIVTENTINAY ERIT Uaa. snatfgIdusdasidituiIuu

< 25% wavinmnudniaanidusiionuauag

UFEN U

(litfusruniséiaviunasnasnunesing)

AIUTENIINAU < 25% uav
Fuudnsaanidaoriovunuad
Ny
(liffusrunisiiaviuuavnadnu
NeANY)
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asd@Iudl ananshe
wilAonu asas
Basel III wazAnn
2adifaansalane
nily
(Laisudeamansuil
andglng
wiaanasuilniasg
Avszing)

P

®aitAu 1 u 3 wasyamniidusiu (total
liability) zavsfaansatiu (e udidlawe'ly
Tusunsduangn)

wineue: yaAmiausIu (total  liability)
LilTusINsansiduiinigd s1elasu
829ni1 A1ldRnad193e wasuiiguaas
iWuiifianuiAsidasduusEn iy 1§u
ffiuanAanisiiedadu Husu

wie CIS 2av
nasnulanainunile

iy 25% wadduiumiia CIS ianua
229 MF w3anasu CIS ssiszina aan
wihaiiu Guus'ldFuanuiugauain
AU n.a.6. Taasdadiiumiaa CIS uag
nasnuiidadedulmiifizuiadn wavdinns
L@uaznaaagaInuluIenig

asEIuil aTansie
nilAonu aans
Basel III wazAnn
wavifaanalane
nils
(Linudeasansni
andglng
wianasuilninss
avilszing)

®aitAu 1 u 3 aasyamuidume
A15.3u (financial liability)! wagef
aanan&Isaiy auiidawely
TusunsdudiniusaussasIan
fydaran’ Tnaliluiunuyasl
wildudananvaiuilvifiaiu
vitndasdukaan iy Wudiiuain
AansiAeasdy (usu

et lunsdiigaanasanslid
nildumenisduamuiidawmwely
Tusunsdud niusaussasan
fydargalvlddassiuluiiu 1
1u 3 aagyamnlIsaanazidua
aaTasaudadinaseaansa
iudlusande iuuslunsdiie
aananaslainsiuuuy filing
ludneaztiluinsens (bond
issuance program) T¥#HaNsaUN
Husalasens

2.2 lunsdiinasnuainuluas
ssautaiiiamiuasiarsiiaan
Tniuaed credit rating atiluszau
#1n731 investment grade w3a'lisl
credit rating Tuaa.aonuiia
AaInualanIsianisuas ua
Asasedusuduluiu 1 u 3
2AYYRAINTTADNUALLRUA UL
ssdenanilunande uusnsdl
Aaanaslafinisduuuy filing
luaneaziiluiasenis (bond
issuance program) T¥WansauN
Husalasens
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(da51&drueu 2.2 Lildiunsel
Husaisiaanieayaaa 69l

1. W. W9, %32 UA. MUNYUUNE
eagIAAEANTUNTLIUY

2. ST aNAY
3. sUIANTANANTRILATITU

4, sUNATNANISIAMATURY
gunsalnsLnas

5. niiﬁmma1msaa§utifaﬁaq
andel
6. sUNAITWRIUNIRNUARAUNA
ARLARZUUNAL UL UTEINA
ne

7. sunastianissvannuas
dwvvlssinalne

8. suAsaaauunvlseinalng
9. ua.
10.8afunsiduseninolsena
szinalneniluaundn
fa1un15t3uanvUlssinai i

daneazvinuadifenduynnaniy
1.-9.)

wiae CIS uav - laitAu 25% wasduiuniie
nasnulanasnuude | CIS Wonuanas MF nianasnu
CIS sinvisend Maanwidasiu

- dandeubildfunsanulu
nsel sodl

3.1 msasmuluniiia CIS uag
nasnuidaadulutvifuuaidn
wagdinsiguaznananaInululg
AT laa'lasuANuiutaualn
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f1UNIIUAUTATINANT N.R.6.

! yil&un19nsidu (financial liability) WansanaunasgIus
‘”zyﬂ‘v‘jwaaﬂmswmsmnmﬂmammoun‘rst?‘:ummu‘msg‘mn'ﬁ
Teyiviu ‘Imr;lLﬂummgmmssm\numomsmummvﬁumimr;l
AMEATINNTAUANNATF UMY unguunanma It dw
ey wianasgrunIssadIunenmaliuiiluiaansuluseeu
&1na 1 International Financial Reporting Standards (IFRS)
w3a United States Generally Accepted Accounting Principle (US
GAAP) tilusiu

2 udensdidolinsuimuansinvinsunisiduluaousnuas
22NAI&T

“Weil nsAmnadasuauulaunanisasnunardasauns

aunu Ditluldendsendaazassunaisaiiduaaianuinglranis
AINUADINDINY LAY/ M3a AuATuLANLG”

- o

Auii 5 : msafunisdaniwegdu
AUFATIEIUNTRINY

aunuanaaaduiansanisasnu vl

1. ‘Iunsmmnaomuumsaommﬂu"tﬂmuuanmmmmmuumummammwuaum
aomuuﬂmauﬁ’ﬁﬁuJaﬂuLtﬂao"hhutﬂummmmmﬂmau alunisiiunsweggudi

naINuRINTaaInuladnea’ll wsENIan1sazeaiunsdasia’ldl

(1) aownswumuimusunswaumumnmnmja AU FARIUNTAINULARY
aummswuéummﬂmaunm uardngesavucadineu sviaesanaua
wadszlond aaluiuvinnisdaanniuniiansdldenand ARAAAUTALAUFILUN
U linusEnInnig

2) swwmumswuﬁummmmauummﬂ‘LuTamaLLsnTmumuomﬂs“iu‘ﬁu‘uam
adnutiluddny ua'bitAunia 90 Fusuwaiuiiniwaduiuuanauauifiiuwe
Hunsdiauzia 4.

(3) dausEniansaninsainminaniudiuianaaaauld jﬁ%am’fwﬂﬁuﬁmm
ﬂmauﬁﬁﬁﬂmauumL1JaﬂuLuJa\‘l"LﬂauLﬂu"LiJmwamnmmﬁﬁmumuaﬁ UTHN
:mmsauammsmmumauaannuﬂffa U dasndrunsasnuluninegdu
GIA&TD syudeuiladmiranswdduduaantluniaiuinind&uinag
aaunlasqaaniid udusnsdl uaslidadesaoucadiilnaiuaasnssunig
N.8.6. NUNIIARITWHguarnalssiand araluiuvinnsdaanniuiiiAnnsel
AINA

' = o o P ') e A oo A
#uii 5 : msenliunisflaninddunasnuaanauguliinianis
aunuliflulleudasmgiunsainu
1. °lunsm1/|naamuumsaomutﬂu"l,ﬂmnuanmmmmmwumm

mam‘mswﬂﬁumaamummauﬁﬁﬁLﬂaﬂuuﬂao“LaJamﬂumm‘Lumm
ﬂmauﬁmumstﬂuw?wﬂaumngomummmamu"tmanma"l,ﬂ
UIENInnsazaLfiunisaveaa’lai

(1) fiTm/hs']m’mimuszusmamé‘ﬂmﬁmﬁuﬁa AU dREIU
ATAINULATUNNIWdR U aAUENT G LayIA&ITIa91UGE

f11fnguAMEATINNIT N.R.6. TUTITaRIGaguanallsTaui

mﬂ‘luﬁ’uﬁjm'sﬁmmﬁuﬁLﬁmnsﬂﬁana‘n AranuTALAUF LU
19U lIRUsENInNg

(2) :immuw?wﬂa“uﬁmmmauﬁﬁmm‘tu‘lanmusnimmi'\ﬁoﬁq
dsglamivasiaonuidudrdny ua'litiundy 90 Julluusiun
mindRulTuaanauanidunslunsdiauaa 5.

(3) ulausEniansanunsaitminanindduiiananuaniia via

mswuaummmﬂmauﬂ’ﬁﬁﬂmaunmLﬂaﬂul,l,ﬂaovlﬂautﬂu”l,ﬂmu
uamnmmmmuumum U3ENIANTAEIAvinTI e utayaLAEIAY
fta 41uu dasdruntsaonulunindfudonand saudoiunle
Fmraniwddutiuaanluviajuinindguinisuldounilag
AURNTA uausnsdl uasliadosravrusadrininu

AILNTTUATS N.8.6. TINNITaRIWiauanalsy Tl aaluiuvin
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2. ‘lunszﬁﬁm%wﬂa”u‘luﬂumvﬁ'naomuﬁmsaomutﬂuiﬂmué“m‘mahumsaomuﬁ
Aue wedaurnsasnuliduldarudasngrunisasnuiilucian 5 uvinas
fncanu 'imﬂu"l,mnmmnmsaomul,wu us¥NIan1Tazafiun1saasia’lylil

(1) {avinmanuiagszysaasidaaiimdulssan Sy dasaiun1sainu
wariurinsaenulidiuldaudasdiunisasnu uardndenaousasdineu
ALENTTUNT N.Q.0. smma61a\maQ@LLawaﬂsfimjumu‘lummmsammnm
YINMSRAVINEURITZALIRN 5 TUrinNTavna1d aranudatAuaituisasulin
UIEFNIANIT

(2) hiawmuAntdulunFwa uniAudandiunsasnuaunitazaiunsana lalw

dwldeaudanaunisasnuidiviua

3) u,n“’l,mmﬂu“l,ﬂmuﬁmwa’mmsamuﬁrimumma‘luivan'lml,snimr;lmﬁoﬁo
Usglaminavaonuiluddgy wadaslitAussasaidvil uusidunsdiaiu
aa 4

(n) 30 Jutiuustudusavsrasnaiiyd lunsadliduldaudasigruns
aununAaeulszianniwddu Srusunisasnululdudianiansians
Wiguvinldura sauanduniacmdeyanldidu

(1) 90 Fusiuuaiugavitauasszazal 5 Juvinnnsdanay dusunsdiaula
uanwiiaannnsdionu (3) (A)

4) maummammsmmmLLn“lmuLﬂu”l,ﬂmuamswmumsaomummuumum
usnmammsauammswmwumauammnuﬁa A1uu dasigrunsasnulu
NFNEIUFAINK s:mno:u‘mmmsnLLﬂ”’Lﬂ‘l‘ViLﬂvuvlﬂmnamswmumsaamu
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