asasUnsualainduiasenisianisnasnuiilainanisaideijuscazanauisn (SCBLTS)

4 4 » _ » > UG
Bavnuala suaridan1insINISLaN snuasidaainsynisnuaunnla« » -
Jaailscavansuala4

Addaau e . . ialiililuldenudseana ‘
Fiafunadwviizasnisasnuuasnasnuiialsznaunisadinadia | aazassunsiAuaaanu 7
LazAMNKINgAaIAta TIUbvAdnriidsngluizdadssianuay 1u.55/2559 uazi nu.14/2560
dasgriunsasnulunannine 1329 AMTAINUAAINDINY

UssLanuay 3.13. dszianuasudnnindusavindduau wianmsmnan 3.13. dszanuasnanninduianindguau wiansmnanualos

nanninegvia | WRlAAIFAUNITAINY : Indunzanululssing :

NINERUAU 3.13.1. dssianvasndnninduianiwgduau vianism 3.13.1. dssianuasndnniwduianindIuadu wian1suinanua

wamamnan | ganualagigdunazasululsune : Tagigdunazasnululszng

WalaaIgaun e o - . ae o - . v

ARV uiEndIanisazasnuniaudouidsslaniianizain | viEndanisazasnuniauaionidszliamiianizainunannin

v\a”nw?jwﬂ‘ nindgudu u%ammanwa‘imﬂaﬁauamﬂm
atvunflanianaraatnmunlsznAALyAITNAIT A.R.6.
wiadszniARITNIIUAMEATINAIS N.A.6. ATUUA
gusalddl tTunalunsdiimauiynssunis n.8.60.13a
d1TN9IUALZATINAIT A.A.0. e uviurdaunsad
UszmAunlavsainaulssianmiadneasuaIndnnineg
wianfndiuriansvnaanualaaisau

siauﬁ 1 dszianuazaaduliizains & nivn1siuy
'l

1. dssianuavanans leua

1.1 ATIRTNU

1.1.1 Wu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luusasdnalunailseiaming underlying (fluu
#"3a share warrants

1.1.5 enasnudunfidneazvituadenduasnansnu
A 1.1.1 - 1.1.4 srunidinonuaaienIsunig n.8.6.
ARUALNNLAY

1.2 enawui

1.2.1 Wusiins

1.2.2 fdunadd

1.2.3 viuqd (Linuudulasdgnin yudauwus uazas

m%wsl‘ﬁuﬁy wianmnanwalaaidduativlaatrouiloniavais
atnvaulszAAAMTNITNAIS A.R.6. WIalssnARNTNIY
ALYATINATT N.R.6. Anuaavealldl tTunalunsainaasnssunis
A.8.0.13a811TNUAMLATINAIT A.R.0. Tanuindaunsadl
Usznidualansaiuifulssianuiadnrazuasnanniwgusa
nintdRunIan1Tmaannalaaiadu

guii 1 Ussinnuaraaauifuadnasnianisduria iy
1. Usstanuaganans lea

1.1 ATIRITNU

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaavdnalunadselaming underlying (fluiunia share
warrants

1.1.5 mswmmuﬁ'umnanwmsmuaaLﬁmﬁnm‘]ajmumu 1.1.1 -
1.1.4 A& TnNUAULNIINATT A.R.6. AUUALANLAN

1.2 as1&INE
1.2.1 Wusiing
1.2.2 ¢udunay

[

1.2.3 Yud (Lusuvududasanin iunayiwus wazasans Basel
I11)

1.2.4 BJ/E
1.2.5 P/N
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&15 Basel III)

1.2.4 B/E

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

'
ool

1.2.7 luusasdnadlunadsslaming underlying 1ilu
Wusinsusanus

1.2.8 anasuiiaduifidnwazvinuaddesuasasud
ou 1.2.1-1.2.7 AUNFITNINUAUZATTNAIT N.R.6.
ANUALNNLAN

1.3 anasAeniidonu (Lisyuasians Basel I1I)
1.4 DW

1.5 SN

2. aauliuavaEIsLasrnantnailunIsaInu

m%wﬂa“uﬁu%ﬁ’mﬁmmsa:ﬁmmsaaomu“l,@fmuv 1. siaadi
AN U2IATAITINUNINLNAULITIATUEIU A9l

2.1 ‘Lifidadivuantaiaulaivinlvigasnuiinnseynwu
nnNYaAIIuaInuluasI®s

2.2 swnsawdsufia'le (smdensdiddlu B/E P/N wia
SN 7fidaulavihuddasuiiansnasnuleaiunislviinng
Sulaudvdisansasluasanslaauisasinguunaiinua
waafidaulalnasnusrusaunadusaanaasle)

2.3 fidayaidmiduasansiusEnianisauisaidnao'le

Lﬁlammﬂsznanmsﬁajsmwﬁmﬁuhaomu“l,m”atho
e wazddayasnmNdzriauyaA1nasssy 1aataya
fendneavarvavanunaviayaiifadaladednvinau
nanizmmsauduisaniulusydusnna

2.4 msaanulu SN sasfluldaudanladindudedl

2.4.1 SN fimsarawnanauunulaaaivdedy underlying
dszianifendu underlying  wav derivatives anuviszylu
v 6 2a 1

2.4.2 winmsaanulu SN azdinavinlvinasnusasiuuau
nindfulag niwdduiudasiunswdduinasnuauisa
aanule tTuwatduldarvuiesgsrusinagdedinualag
International Swaps and Derivatives Association (ISDA)

1.2.6 luddeuansdnaviavdaviug

1.2.7 luuansdndlunaisylaming underlying (luwusiinsusa
wun

1.2.8 mswmsuuauﬁﬁa”nmm”muaommnnmsﬁmsuumu 1.2.1-
1.2.7 muiAg 1IN uAMENTINATT N.8.6.ANUALRNLEY

1.3 anasAeniidenu (Lisyuasans Basel I1I)
1.4 DW
1.5 SN

2. paduliaasanasuaznadninatilunsasnu
mswuaumnmmmmsa sunsaasnulaniu 1. dasiaaauitiuag
AFITINNSALAaIiATUaIU Fotl

2.1 ‘Lifigadinuaniadaulaivinlvlasnuiansenawuninnia
yaAduasnuluasans . .
2.2 snsavlaaufia’le’ (s2ufiensdiniilu B/E P/N w3a SN i
Waulaviuddaufiausnasnuleasitiunislvfinissulaudng

Bansasluasasiaaiuisnisiinguunadiviua viafidaulalu

ARYNUINSaINEAUNaanaENT L6) .

2.3 fidayalAmAuasn&1snuiEnianisaiuisatdnde latwaiiun
ﬂsvnann‘rswmsmmmau‘laaomu“l,mamaamtaua wazfizayasan
maumauuamumﬁssn Tasrayadonansata19dennunastaya
\Hagaladedarineundnimnsduiuieansulussdusna

2.4 msadnulu SN saafluldamaudaulaindudof

2.4.1 SN fimsaxanauunuianaaiedeiu underlying Uszian
\iendu underlying uav derivatives auiszylugiui 6 ua 1
2.4.2 wvinmsagnulu SN swuwam‘(unaomumaosnuanmwﬁﬁu
a9 niwdgudusavidunindlunnasnuaruisaaonule tiuus
dwldenumnasgruanadeiviuaes International Swaps and
Derivatives Association (ISDA) uagiflunswdduiianunsaildaudia
16 TaaAaunITRINUY UAR]. maoam‘mumsmmLwﬂmanammnnms
asnuiianavinlvnasnusasiunauningdudonanliluntedad
AU

2.4.3 waan SN Busanlvnasnuanuisa’ldaau SN dunainau
Asuag wia uaa. savua'lel

2.4.4 lunseidiiilu SN mtauamu"lvuﬂszmﬁ URA. siavaILdung
Fnlvifidannasduraan SN dvsaldiinaunisainu

2.4.4.1 Wifaan SN Aiwanazudvyanigisssuuad SN 169

'
a o

TBMA  wn¥udi 15 uariudavitauasusazifiay edl lunsdiiiiu
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waztlunswdgunauisanldouiale Tnanaunisadnu
SIEER m"aoam‘lmmnﬂmwumauammnnmsaamummam
TnasnusasFunaunswe iRudonan 1iluniis&adause

2.4.3 ¢aan SN duaaulnasnuaiuisalaaau SN
AanaNNauAsuay tia ual.saua'le

2.4.4 lunsdiviilu SN deoiguaznelulssind uaa. 6ag
drdunisialvlidannadfuraan SN ausaldiinaunis
AINU

2.4.4.1 ifaan SN drnauasudvyarigfsssnuay SN
11¢fs TBMA 1/|mu1/| 15 uaziugavinauauaasifiau ot
Iunsmmumnmuﬂmuuqmmmsmao uaa. TWAIuIu
wazuAvyamgasssuaaluiuvinaisda’lal

2.4.4.2 lunsdifiinmanisalfigenansznusasnalas
SN adeiiaddaulv Waan SN FiuaLazLIvyaan
gfisssuuad SN ‘lude TBMA viuvi

ganatiuiungavinnisuas uaa. WA IUIALRLLIINRAELAEIT
maluiuvinnsda’ly '

2.4.4.2 TunsdiniAatnanisainginanssnusiasna1uad SN aeinfl
Tadrdeylv efaan SN drunanazudsyarafisssuuagd SNl
TBMA viudi .

2.4 Iunsn@ﬁlﬂumsmmulu B/E w3a P/N Yaanasn&ssvnaln
vWahszniinisen B/E wia P/N dvnanisasiinisiuariansaiusag
TaayrAaGail

2.4.1 0. 9. 32 UA. AIUAHUNNLINAILFIAIRAILUNITLIUY
2.4.2 suAIsaaN U

2.4.3 ﬁmmsajmsaomswvf

2.4.4 suAISLRAANSIAATLRLANNTAINTLIAL AT

2.4.5 surarsWaiu A uUIanRIUREAUIA L AN UNIUTLNA
ne .

2.4.6 suiAstiansRYaanuazintituslssinaine

2.4.7 suasagaruunvlsuvalng

2.4.8 &ardunisdusnvilsyindaifidnwraigvinuadtdendussunin
au 2.4.1-24.7

mu msa‘nawsamisnsaomnmmaomumsmmusan'\ssnsaow
ﬁoawmawaanm Woduiusindenaniis (d14) mums”n”h”‘tu
B/E w#3a P/N @

guii 2 1 ninddulszanmiaa CIS wihe infra uagviiie
property

sasinaauifuazndninaailunisaonudodl

1. fiaasguiduaziiuldarundninaeilunisasnu

wiudenAutafiiuadiuiuanasmivnisduii ld lusgui
190 2.1-23

2. tunsdiiflumsasnulumide CIS nasnusudgnainu
(invested MF) eavfiulauanisasnuell (lalddunis
asnuluniae CIS wasnasnusIunasdInasnulunagd
Lvig)

2.1 fnsasnulunswddudoiulssanuazaufiaifarfudi
MF (investing fund) &usaaenule’

2.2 finsasnuluniwddudialadsddmaaiudagiu (pro

rata) uadlawaiduldanuudninaad single entity limit
aa9 MF (investing fund) iu

guil 2 : niwdduilszianmiae CIS Wil infra  warnila
property

nsdiflumibainsaanagmalaiodunguuiaine
savinasuiduazndninaailunisaonudodl

1. daaandduaziiuldarundninagilunisasnuiduifiaidy
dafrnuadinduasiasnenisiui ldlugiun 1 94a 2.1 - 2.3

2. ‘lunszﬁﬁnamu“t@amu‘luuum CIS 129 MF MF @ynaisiadl
ulaunansasnuavil (lutddunisasnulunmiia CIS wasnainu
FunadaIiasnulunagaILiv)

2.1 fimsasnulunindfudeiulssianuasufiadarfuiinasnu
gusaaanule

2.2 finsasnulunsndduiiialadigdrunaaudasru (pro _rata)
wabanatdluldanundninaad single entity limit uavnasnuiiy

2.3 finsasnulunindduiialadigdrnaaudadiu (pro rata)
uwa'lawatiuldeunadninausd product limit dusunsweaduniilu
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2.3 fimsaonuluninddudialadsdirmaaudasu (pro
rata) uadlawaiduldaundninaied product limit dwsu
nine&uniilu SIP aav MF (investing fund) tiu

2.4 finsaynulu derivatives ﬁLﬂu“Lﬂmuuva"mnmsﬁ
global exposure limit 2ad MF (investing fund) 1iu

3. asdAnasnuildasnu (investing fund) funasusiu
Aawnas nasnusnudegnasnu (invested MF)  saalauly
naINuUNUdaLaas

SIP aasnaInuiiu

2.4 finsasnulu derivatives
exposure limit 2avnasnuiiu

3. Wwnsdidinamunuflawasllamulumibe CIS 2as MF - MF
dunaneadlildnasnunuiainas

Adluldauvidninauad global

! = vy I o, s .y
g2un 5 : gsnssudssiannstiundnniwe (securities
lending)

siaoifluldaundninarilunisasnueod

1. adyan m“aoﬁrojﬁzyiywﬁnﬁmuﬁmﬂum@ﬁninaun&nm‘lﬁ
sznaugsia SBLIaalunsdlngdaandenainsgvinnisluy
srugdunuuaseiin insadiluyaaadilinaiuisa
UsznaugsAaniastiiudanislaaunguunaing

1.1 {1la5uluauaailssnaugsAa SBL

1.2 sidn.

1.3 nasnuiluy

1.4 suasianinininuasnisdvaanuvilseinalng
1.5 sw.

1.6 wuy.

1.7 ua.

1.8 uswilszAudiia

1.9 Non-retail PF

1.10 Aasnuiuiiatinungiiswas

1.11 fiduaradumuidiTnnuitnuaRuLGu

2. ndnninediilin sadundnnindiaglussuududin
wanniwduavguedurananning wiananninegv sin.
vinmiduunangdaundnnswe

3. mMaensalsnnndnilszAu uaa. sassiiunisaot

3.1 GhLﬁun'ls‘lu"ﬁn'lsa'mu‘saL%ﬂnué”nﬂizﬁumnc{ﬁmﬁg
udseAunstidiundnniweg Taasaadunanilsziudeil

#uii 5 : gsnssulsuanastviiinudnnine (securities lending)
siagiiluldaundninaailunisasnudod

1. adaan m"aaﬁajﬁzysunﬁnv’hwﬁuﬂucﬁsﬁn‘lnaumm’lﬁ
UsznaugsAa SBLIaalunsdinigdeyeyrduonarinssvinnislugiue

P R]
o & o

dunuaaviiu fiusasiuyaradeiinanisadsenaugsfania
afiuAanislasunguunalne

1.1 ¢le5uluauannissnaugsia SBL

1.2 sin.

1.3 nasnuiiuy

1.4 suasianininiuagnisdeaanurslsenaineg

1.5 aw.

1.6 w..

1.7 ua.

1.8 usnilszAudia

1.9 naoy]uahuuﬂﬂaﬁﬁgaﬁm%wﬂé‘iumaav{amuusﬂazsmﬁfoum’ 1
frunndulal

1.10 nasnuinmiiatinuginswas

1.11 ffuAradumuidITnuinuaRuLGl

2. ndnniwei ity Gfam,ﬂuué’nm%’wﬁﬁagi‘lusznﬁmhquﬁnm%wﬂ
wavaueFuchandnnswe niandannswdi sdn. vinwiidduune
netfiunannine

3. msneusalsanndnilsydu uaa. sasafiunisaad

3.1 duflunistifinisneniazananandseiuanngiiniaculsedu
mshifiundnning TaasaviilunanilssAudvil
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3.1.1 Wuanm
3.1.2 as&snndging

3.1.3 B/EP/N fimsducn ma‘wunsu azdu 7 sW. u9.
v\saﬁmmsmungv\mmawwvammwu Husjfinszyniu

o

3.1.4 B/E w3a P/N 7 TSFC luaan muﬁmum"ulﬁtﬁu
e LAy 270 Futiuuauaandiuasiudaiseiivun
dwdlananuvzadialeiiu

3.1.5 B/E P/N vifianglaitAiu 90 Jutiuuasuiiaan ded
credit rating atinvlaatnvnfisaedl

3.1.5.1 i issue rating w%a issuer rating aglududuusn
Taanselviilu issuer rating siagiilu credit rating v'leiun
A3 credit rating seazdusne

3.1.5.2 {i guarantor rating atilududu investment grade

3.1.6 asd@swilid credit rating aglududu investment
grade

3.1.7 wiedamusyAuit sw. Huaanlviudnasnuiiaiily
UszAunsdunannsndlvianasnu

3.1.8 vuaansfioulu SET Afisnedaagludui SETS0 vieil
Tunsainnasnulifiutaunanmsaimuluasiasnu nagnuay
FunandszAudenadli'le

3.1.9 wihaainuuay MMF

3.2 sufiunslinasnudinssuinivsansaunsas

nanudszAusu 3.1 visammums‘tmiﬁﬁuﬂo%uwa‘lu
wIENInATaEINTalivAudseniitarannnanlsyAuaInan

1a1nanaY

3.3 vihwimadnsziuaiy 3.1 Ainasnufinssudnildiau
wiaznasaviavih lbianinsadvduaundnseAutiule
viuwsitilunsiivduassuiionudannaslugsnssunistidu
nannINE duLag

3.4 esoyamnanissiu e uiu >
naNNIWEN Tty

3.5 ‘lunszﬁﬁué”nﬂizﬁ’mﬂm@uam TS uagadinailly
aanulaaiuAlunindfudoil

3.5.1 Jdurnly sw. wiasuiasifingrinaawiziade

100% wavyam

3.1.1 Wuaa
3.1.2 as&snadging

3.1.3 B/EP/N nmswumn wIanungze pgdu 7 5. U9, WiasuAs
mungummawwvammwu Lﬂuwums“wnwu

3.1.4 BJE w3a P/N i TSFC (fluejaan ﬁﬁﬁwuumiu‘tﬁtjumm?ﬂﬂ
WAu 270 Sutiuuaiuaandiuandudiideimuatadidudianiean
vsaifialeiiu

3.1.5 B/E P/N vifiang'laitAiu 90 Sutfuusfuiiaan dedl credit
rating atinvlaatinoniioavil

3.1.5.1 diissue rating w%a issuer rating agTugdusuusn Taansein
vilu issuer rating siaviilu credit rating Nleu1annn1sda credit
rating seasdusng

3.1.5.2 {i guarantor rating atjlusudu investment grade

3.1.6 asdswuilnd credit rating aglududu investment grade

3.1.7 wifedamdsyduit sw. dugaanliudnasnuiiailuilsyiu
AMsAunannindlvnnasnu

3.1.8 vuaansdeulu SET fifsadaadludud SETS0 vieil unsdl
Anasnulifiulainansasnuluasasnu nasnuassunanisyiu
avnalile

3.1.9 wihaainuuas MMF

3.2 mLuums“mnaomuunssmmmaﬂsanﬂsaav]anﬂsmumu

3.1 wkadndiunsiaaiadudeaziinalyl BB¥nIansausatof
ssentitarannudndsedudonanlalaanau

3.3 Wuihudndseduau 3.1 ﬁnaamuﬁnssnﬁmﬁiﬂiauu‘%amr;l
saniavinlulianusaiaduanunansyAuiule Lauumﬂums
Wadurhseuiimudannaslugsnssunistifinndnniwe fuiav

3.4 ssvyamvandsydu a &uu = 100% maa:gamuanmswdﬁ
Tvidiu

3.5 ‘lunszﬁﬁua‘i’nﬂ:szﬁmﬂuﬁuam Tiugasina N llasnuing
Wurilunswedduaoil

3.5.1 Jurnly sw. wiasuiasiifingvinaaniziadotduy
3.5.2 tiaswduslnuia P/N ﬁoﬁ

3.5.2.1 1fiasdurn wia P/N
wwirdagaduiilugianseeniu

" oN. 1. Msaﬁmmsmunamm £l




BaviiuAlav

s1aaztdaninsInIsLaN

P =
s1gazidaninsenisnaaunla

UG
Janaiszavanisua‘lav

4
3.5.2 1asduenusa P/N m"oﬁ

3.5.2.1 1asidurn vwia P/N 7 sw. u9. wiasuransng
naumumwuammmmﬂuwumsw@nwu

3.5.2.2 P/N 1 TSFC (flugjaan iifidmuaiulaiduauedy
ity 270 Sutiuusiuaandd wasiludmndoiinualafidu
anmvaunwsaialeiviu

3.5.2.3 P/N ﬁﬁaw”l,mnu 90 Sutiuusyuiiaan Gefl credit
rating aenandeatinoladot

3.5.2.3.1 il issue rating wa issuer rating aslududuusn
Tnansdiniiu issuer rating siagiilu credit rating 7'leiun
annN1Iim credit rating svaggusiae

3.5.2.3.2 i guarantor rating agTudusu investment
grade

3.5.3 anaisnadging

3.5.4 reverse repo & uiuasdisnasgineg

4. dnwawavasvdiAadduan Wlddyannfianwoe
wazanszaAaasanaulszMasinuAMzATINAg
AfunannsweanaraaananninegInsmataiinuatiedu
szuunudyanduuasvifiundnniweuasuandssdulu
a5nssunmsluuasTviiinvanniwe

3.5.2.2 P/N TSFC dlugaan AdAvuaTuldiduaudrliviu
270 Futfuusyuaandy wazniludiideivualdidudanmeaiuvsa
ialetiu

3.5.2.3 P/N #ifiagbitiu 90 Sutiuusuriaan defi credit rating
atnilvatnaladvil

3.5.2.3.1 i issue rating w3a issuer rating adlududuusn 1ag
nseiviilu issuer rating siagiilu credit rating #'ldunannn1sdn
credit rating svaiggusiae

3.5.2.3.2 4 guarantor rating atTuadusdu investment grade

3.5.3 anadsnaiging

3.5.4 reverse repo & uiuasasnasgineg

4. fnwazuararszdrdarasdaan WMlddyanifidnwasuay
fszdrdguadyaiaindseaddrinoiuaaznssunisiify
nanninduazaarauanninensatafiiviualimAussuuaudaan

funazlviivvdanninduasnandssdulugsnssunisnuaslvidia
nanniwe

, - P o p
dun 6 : ﬁ“iﬂ’i‘illﬂ‘ié‘ﬁl,ﬂﬂ derivatives MUN[NLAUNANT

QINUFIT

1. 1szan underlying derivatives ﬁnaanuasmﬁl,ﬂu

Adeyau’laeiasdl underlying atinvlnatroniiondanaiuating

Aail

1.1 niwd&uiinasnuanunsaainu'le

1.2 daseanide

1.3 danuanildaudu

1.4 a3éie 120 credit rating w3a credit event (Husiu

1.5 wnavdn

1.6 dhsTudiu

1.7 sufinaududinadond dudiduila dudns
k]

avadsznaududuavdadiundsenn 1.1 - 1.6 v5a 1.8

1 =
&Uun 6 :

g3nssuilszian derivatives aundninaivinisasnudotl

1. dsgean underlying . )
siavdl underlying asndlnatngnfionsaviaraacvavil

1.1 niwdduiinasnuansaaonu'le

1.2 daseande

1.3 dasuanildsudu

1.4 wa36ie 12U credit rating w3a credit event flusiu

1.5 nav@n

1.6 1nsfudu

1.7 duinaundudrinadaei dutduda duiiifiasdlsznauily
Juudacmulsean 1.1 - 1.6 »3a 1.9

1.8 gufiifiasmlsznauiluduiiony 1.7

derivatives #inasnuaziainilugdoanle
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1.8 underlying AuaUTTNIIUAZATTUANT A.A.6.
ANUALNNLAN

‘lunizﬁlﬁ' derivatives a19avAusiauay underlying 296U
s1Aidededonaisasiiusaidayiuniasaiaas
derivatives winiiu il syauag underlying auwlailudil
w3a underlying Milluavdsznavnavduiidonan saoiilui
gansuatitenanvnailane lintunsnaasae

2. L\“iau”lmmsaomu uax.agstiunsaInulu derivatives
eisiaidia

2.1 nsdal MF "Lm"szmr“imﬁnﬂjsamu‘lu derivatives uag
underlying uav derivatives Miagasnuliatsdataulu
TAs9ns

2.2 \dlunsuanudu
il

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives il

2.2.2.1 asdlilu OTC derivatives Tudszina'lng Giavfl
ﬂammanmwuomu aN. ﬁmmsmunaummawumm
fiu dunudawne derivatives waak@1 derivatives

2.3 Iunsmmgmaaumsmswumﬂmsaonanauﬂmﬁa
derivatives  Jugaav fuatrTusaadunswegiunnasnu
funsaaanuld Wil "I,ai'hnamuamﬂur«”ﬁﬁwﬁsnuanma
fiminNdenaufuariudau

3. udnwnaaiindunsg underlying Hlugaid

unsdidi derivatives §i underlying lugufiany 1.7 dudl
AInRNMIGaIfiaNFUY Gl

a oo

3.1 duguiiifinisivuaigaisdrimaliatetaiay Taaf

Adeueunlu derivatives atinalnatinonils

AssEUWVaYayanad underlying wiadadasineqiinanly

Tuarsdruia uazinisarwaduilviiduixatuaiuaiu
g uavavAlsenavuasadil el underlying  %3a
fagadenaisasfinisir@aulmaiuagnneaarnatioiiy
bR R

3.2 dluguiiifidnwazatiolanatronds doil

3.2.1 m.iﬁ‘“ A19ATZANLEIBEIILNHIND Toefuguiiig

o

anﬂmuimanﬂmmuo 6]\‘114

1.9  underlying AumNA&ITnIIUAMEATINAIT N.8.0. AIUUA
LNLAN

unsalii derivatives #1989 us1mzas underlying 2196 s1m1‘/’i
avdvavnaneadiilusmiaiiagiiu (spot price) masmmmmwa
A1LRIINUT (futures price) winifu Woil s1muag underlying Aui
Lalderul wia underlying Adluasdlsenavuasduiidonan sag
udganfuatitenivanvuazidaineliatouwsviaiase

2. L?‘iau"l,mmsaomu uax.azaiunsasnulu derivatives 16
gaila

2.1 nsdl MF 1Gfs§uLﬁﬂaﬁnn15aomu1u derivatives uay underlying
a9 derivatives Miagasnuliatvtatauluiasenis

2.2 dumsuindluadaanlu derivatives atinalnatinaviilodofl

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives safi

2.2.2.1 aseiflu OTC derlvatlves Iuﬂsvmﬂ"Lmu mawmz?fzuzman
dheudloilu sw. ﬁmmsmun:;]vimﬂLam“ammmu mtmwﬁamﬂ
derivatives #3arf@n derivatives

2.3 ‘lunimma savfinisdiseuiiarunisdonavdudiida
derivatives auamm fudArfusaiflunsndduiinasnuaiunsa
aanulel woil aidnnasnuazidlug: fidanasunauviafiminvizeonay
&ueufanu

3. ndnnariviudunsdl underlying Elugaid

lunsdin derivatives i underlying Hludufionu 1.7 dufidonad

faviidanway Guil

3.1 dluguiivifinnsinuaisnisdrualiadredaiau Taafinsszy

wuavdayauad underlying wiatladasrvqvivinunlalunisaruia

wazfinisarumaduiliiiudasfueruainuivuicauaad

avAlsznavuavauil el underlying  wiailadudvnasasiinig

rdaulmaugangaainatiudasees

3.2 dlusuiiifidnrazatrolaadronde dofl

3.2.1 gufiifinsnszanadatraiaona Tamiuguiifidnwasia

dnwognile dodl

3.2.1.1 ¢iufin Aavdlsznauusazdifiinin <
Woviua

20% waviinniin
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3.2.1.1 gufiiavdisenauusasdrfiinniin < 20% a9
MNTANINUA

3.2.1.2 sufiiiavdilsenaudiladnilafindn <
MNBTANINUA

‘luun'szﬁﬁLﬂu"Lﬂmugﬂ'nsmmm TaaavAdsenaudIdusasdi
dntlnliiAndsnnavualy 3.2.1.1

msﬁmsm‘m‘msnszmpﬁ‘mﬁnm:u 3.2.1.1 LLE\]ZV3.2.1.2 13
gaviavAlsznaunitialdasAunaddainsatiiduduun
WITaUN

3.2.2 Fufififiavdlsznavionuaiiuniaidedrasfunagei
wiatfudy wiafuguiisnavnasarvatiniudy

3.2.3 mﬁuau‘lmugna’m 3.2.1 uag 3.2.2 dmdulden
Waulaasudiu 6l

3.2.3.1 \dlugudiifiasdlsznauflunsiarsuiadeygi
N2INUANTaRINU LA LALATI

3.2.3.2 dladwianduaenuaudasu (pro rata) &fiau
wilvinnacnuainuluanaisniadug1iulaensows?
lanaiduldaundninauad single entity limit 2asnanu
au

3.3 Lﬂuﬁﬂjﬁﬁ“l,@ﬁnm'sﬁmuﬂmnamﬁuﬁ'ﬁmmmL?‘ffaﬁa
waLVINUAlaat19885%31n U, ol winds1ngin
gontfudonaniiluusinlueazasuas. uaa.dusdasdnlu
flurnsnarsilasdumnudnudonivnalssiazniacodl
Usg@nEawee

3.4 gmsusavdafiuqadredaiianiludssinaiurinns
WiudanfinisiduatayaattviuLuaasal

3.5 ‘lunszﬁmﬂumjunauaumiﬂﬂnm‘m m.iumnmmao
Anaandulsadroniadtelavitanaiaadng ol

3.5.1 ;naifaqiiu (spot  price) maswmﬁzyiywjamﬂ
a9ut (futures price) aavudrlnnfaad

3.5.2 dufiduAnadawiidwaannaiaqiuwiasna
feyandansaromiuasdudrinasouei idusladuamile

3.5.3 swmﬁzysm*ﬂamﬂmwummomﬁnﬁﬁﬁﬁuﬂ"ﬂﬂﬂ
fouaiau 3.5.2

3.6 lunsdivifludufiduia gufigonansdasdiuaiaalel

35% wav

3.2.1.2 sufiiavddsznaudiladiudlefitinniin < 35% wagiiuiin

NINUR

‘lunszﬁﬁﬂuﬁlﬂmuamwmam Taaaddlsenaudidusasfiiiniin
LiAudannavualy 3.2.1.1

m'sﬁmszu'\m;ﬂssmﬂﬁmﬁfnmu 3.2.1.1 way 3.2.1.2 lisasin
avAUsyAauNLALIaIAUNaIAINI AN UALNIRRITN

3.2.2 duflifasddsznauionuailuniaifnrdasdunasdinia
inTudy wsadluduiisnanagansalniudu

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Midluldandauly
ATUEIU Al

3.2.3.1 (fludufivifiavddsenauilunsiarsus adea

Anasnu
fusaasnulalaansd
3.2.3.2 fadwmaduasnuaudasiu (pro rata) adauniein

namuamu‘lumswmsu%aﬁ’zyzyw‘lfuimqmaLLa"avl,m"waLﬂuvlﬂmu
wantnauad single entity limit aasnasnuiiu

3.3 fuduiiilafuniswaiurTaaga1iuiianuindadawaziin
wii'ldadedaszann uaa.viell windsinginaanfudenarniy
U3ENIULATazaIUax. Ua. Tuaaddaliininsnisilasdualinu
Aaueanivnadseiaiacineiilss&naniweas

3.4 fimsuaasdadisuqatnesaiailulszinnnuvinnsriudans
AsLRUatayaaL v uLKUa Al

3.5 ‘lunsn‘i‘mLﬂuﬂﬂunauaumiﬂﬂnmm AudAvARIGRIAIUIN

5
o &

andadsa mmuoa El']\ﬂﬂ'ﬁ‘ia‘l)i Aeaeng aull

3.5.1 snaifaxiiu (spot  price) wiasadey
(futures price) wavduATaAfUY

3.5.2 ﬁ’ﬂﬁﬁuﬂ"ﬂnﬂﬁ’msn'ﬁmmmmnswmﬂaaﬁu (spot

NAaUILRIINUN

price)

wianeduandfaunadionin (futures price) aasdudrlnafuad

Auala&urnile

3.5.3 nendyandarnaaremindaredduduiidus taadaaianiu
3.5.2

3.6 unsdiifludufiduia dufidonansasdiuaiaalel
unavayaawasannauaasuibaIuNaMsTaYlssnding
136 WUTLINA UIAAUIUNNTATUAILITUTAITN URA.UAAITU
win'ldanignmsdAruiaadgwauduisinaausagzviaudngm
Wuda'ldadainungsau
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LURIADYADNIAINTILNULDIRUILIUITIANTUAY
Usundlnansacvlseine wiamwaansaIuaILay
150197 uR.uFA WU AT IEATAT I AR IWENUN
arufidgenanausagzsviaudanduialaatinanuneay

4. wdnnaainsIaluiinswaguiiiiaowasanisansenil
AuATTRNWU (cover rule)

uaa.sasdialvifinswgdurasnasnuifinaunwuazianin
ma‘ao‘tu:hummwuowamamsmnaamumamaomsmu
amuzannadLila derivatives Zugnaslinaannaile
a9nulu derivatives iu waziiluldauidritnou
AIZATINATT A.R.6. ATUUA

5. nannaritANLENRINELASRINUATTa
ANULREY

N3 uaa.aomulu derivatives  underlying ‘Lil2&9
WenAunsndduntazananudaonisasnuly derivatives
fenansaaiiuldauidrinuamsenssunis n.a.e.
Anum

6. nannaaiisdudiunsaenuly OTC derivatives
UEniansaasintvifiiannaslu OTC derivatives gafl
6.1 ‘M@jﬁmzyﬁnv'hwﬁaﬁwmmgmmﬁouamqﬁﬁﬁuﬂao
derivatives 11 uaa. nsrunaiui 15 waziugavinauasuwe

aUsrRALiaan

udiau Wil lunsdiiiudonaniluiungarvinnisuas uaa.

e wanazudayamgfsssuaaluiuvinaisda’lal

6.2 TunsdldiAnmanisalfidonansenusasAlzas
derivatives atinviiadday Tadayandnfandiediuia
wazudvyamfsssuuay derivatives TvusEnianisnsu
Ui

6.3 Adyandndraunisdunanlviinnsaregiue derivatives
wla uaa. savuale

7. ndnnaeiiisdudniunsdniuadoyanlu credit
derivatives

a va

uaa. davlfidaudauludeil

7.1 Lmtﬂuﬂﬁmmﬂu credit derivatives 1atawigiians
anAMULAnLYINTTY

7.2 udlugdguanlaianne credit derivatives Afidnwoay

4, nannaginsTaliifinswdduiiaowasanisthseniiaunise
wWAWU (cover rule)

UA. m’aaﬁm‘lunmwuaumaanaamumuﬂmmwua”uamwmaaaiu
a‘m’mmmewamamimnaomumamaomsmummamnaoma
derivatives auamao"l,maamamm”l,maomu‘lu derivatives ffu uagy
uldenuiiginuaaenssunis a.a.0. Avua

5. uamnm‘mquLmJmmnmsaomummmnﬂsvmﬂLwaammm
LE\"IEI\?

unsdin uaa. aynulu derivatives 7 underlying ‘Lila&afienfu
ninddurlazananudsonisasnulu derivatives fananisiag
duldauAdinouaaizassuns a.a.6. AMuuA

6. nannaiindudiun1saenuly OTC derivatives
v¥nianssasinlvifidannaslu OTC derivatives dofl

6.1 Iu"czja?fzgapﬁnv‘huviﬁ'ommmgl,azl,ﬁmamqﬁﬁssma\‘l
derivatives 11 uaa. nsunniui 15 uagiugavihauasusazifau

Wil Wwnsdlisudonaniuiunaavinnisua uaa. idwauay
wAvyamaasssuAaluiuvinnsdaly

6.2 IunszﬁﬁLﬁmmmmm‘iﬁdowans;mndasmmao derivatives
ativifivaddny adyandndraniledrunauasuioyanieyfisssy
a9 derivatives TWusEnInn1sNITILAUNA

6.3 aduanandhanefusanlvifiinisaregiuy derivatives iiia
URA. savua'le’

7. ndnnaiindudmsunisiiugdoyanlu credit derivatives
uaa. savlfifaudanludod

7.1 whnilugdyanlu credit derivatives leiangiianisanainy
Weowinifu

7.2 meuﬂﬁmmﬂmawu credit derlvat|ves 1/I N OUSUDN

ﬁ‘iﬂ‘S‘SlIV]‘ia LARULA EI\‘)ﬂ‘lJﬁ‘Sﬂ‘i‘ill 2 mwuo atnalea doil

7.2.1 Credit Default Swap : do'leiun msanaslusiusydaiseiu
mwmﬁuomumsmmmLnunlaonnmmmmsn‘lumsﬁwsvuumu
obligation wavejrnWuau obligation 1 ‘Imumammmau‘lug'\u“
mnuﬂswnummLauonmsuwnwumumaomsuwummamnaoq.ia
ﬂsmumwmﬁmmamm credit event muimuamwa‘tuwamnaa*ﬂa
ﬂs"numwmammunmummum (Tunsel "I,mnm credit event
fannavardugaluiuasudimvuaaiulnd) viedl L1 obligation ag
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°uaoﬁsnssuu’%mﬁuuLﬁuoﬁnﬁsnssuamwﬁoamoim rofl

7.2.1 Credit Default Swap : doleiun nsanaslugrue
mﬂsunummLammumsmmmanwaonnmmmmm“lu
nsaszniiau obligation aavsmnwuaI .obligation 1
’Imﬂﬂammmaﬂ‘lugmvwmﬂﬂsvnum'ml,amums"wnwu
ma.,maonmswmumumamnawaﬁsunummLammaan
credit event ﬂuimﬂa“uwa“tuwamnaowaﬂsvnummtam
asufinuaiuv (Tunsal 7AliAn credit event 2annavay
aiuaim‘lu‘;umnnmummuﬂnm) vieil 13i31 obligation avd
WE9sansiéiad (Single Name Credit Default Swap) wa
obligation fivanasanisiunualvrunalszAuanudes
flwihnahszuilillaie credit event 4ufu obligation
smms‘tmswummﬁatﬂus’musn (First to Default Swap)
v3afaiia credit event fiufy obligation s1an15lasanNs
nilolunau obligation eﬁa::uumﬂhsuswmnul,awwu‘lumu
wasRUNINE 8l uAtannavazasuivuaiiaiin credit
event fufu obligation nnsian1slunau (Proportionate
Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun Msanaslu
gwuuwﬁaﬂiunummLammaoauwswna‘maommma‘mms
amawaaNamauLmuma""l,msnmnaumwnmaao 1an
mnuﬂsunummLamumsuwnwumumﬂwamammu“lu
asmmmvxsaamswaaummmoaonnamsmamnnmumau
AnNaIAY uaza unana (61 ADIYRALYATITNUDY
Aunsweaneade Lwau,anm.lmsmwsﬁaﬂsunummmmauiau
HafALULNULATRIUTiNGY (a5 2AIYRANLYATITNADY
JundweadsviduranalssAuanuidas auniiaviin
credit event wiamsufuaRya (AsailiuiAia credit
event)

7.3 saslddyauinssruauiidiivuatag International
Swaps and Derivatives Association (ISDA) wiadaan
mmgwuaumummunmuﬂausn dofiriannacfifidnmas
Al

7.3.1 finaladivdulamunguune uazludawiaeafu
AgUINaIMEnannInduazaaIanINnInduTanguuna
au

7.3.2 ‘Lifiradvuaivinlvidnaidvualiluanansume

fiuiavsnanisidien (Single Name Credit Default Swap) w3a
obligation mﬁmuswmsﬂomuumluwmﬂﬂsynumwmﬁﬂowmm
dszuiliflanin credit event fudu obllgat|on swms‘lmmmsuuo
tHlusnaiusna (First to Default Swap) wiaifiaiiia credit event fiufu

obligation saA1slasanisuilelunagu obligation doaziinsaise
51mnutawwiumwugoaumwuswuuu LEUDANRIALATUANRUA
ialAm credit event iufu obligation nasansTungu
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leun nsanaslugrusyda
UsgAuanudnvnasduninga19aeriiAnainasanasuas
nanaULNUTIaLlaTuanduninedaide TaaganalszAuaiudaod
msvwnwumaumﬂNamauLmu‘tuamimomusaamsﬁaaﬂmmmoao
fudaseanidaauiazanasiu Ltaumumamao (e131) wavyam
gfisTsNaIRUNSNEa9aY Lwauannnmsmwﬁaﬂsvnumm@ma“
TaunanauunuuardIuindy (d1d) UDIYRAEIAFTTUUAY
funiwedatvdelduranalszAuanudas auninasiin credit
event wiamsufitvuadeyan (nsdi'liiiAe credit event)

7.3 sfao‘lﬁé’mmmmsg‘mmuﬁrimuc-fimﬂ International Swaps
and Derivatives Association (ISDA) maammmmsmuaumnm

oo o

grinvuaansy «ﬁomamnaomuanﬂmumu

7.3.1 finalddvdulaamunguune wagbidaniawdedunguiunasin
MENANNINEHLRTAANANANNTWEUTaNY NI AU

7.3.2 “meamuumm‘m‘Luﬁvlﬁﬁ'fimum"l,i‘lumswmstmmuma
amm'\«ﬁamummum credit derivatives fua1odadantdealy

7.3.3 "aifidadmualvinasnusdavialdanudavalvunadaan
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niivdaduandaziaarominig credit derivatives fuanede
WWauge
7.3.3 ‘lifidadmualvnasnusavualdanudavalvua
Adayan

dns&uns 3.14. damd@runsasnulundnninauianingdudu a danaunsasnulundnnsnavianingduay wiaduniwdgduuas

aunulu Hunswegunag naInuuludssinauasavlssing

NANMINEWI | NAINUTIN usEndanisazasnuniandrionidsslaniianizannuanning

WIantdua dasdiunsasnulundnnintvianiwdfudu tiaiily nindiudu wiaweanwaiaaidduadrvlnadronilonianaia

tialllu nindRunasnasnusinludsanduasanolseneg : atngpudseAIAAMENTTNAIT A.&.6. NIalsenARTneu

nSNERuua9 e o » . . ; oMol e SAooy
u3¥nIanisarasnuuiauaIondsrlaalianizain | ANENTINAIS N.Q.6. Anuaavsia‘liil L'ml,l,m‘lynsmw;jmunssuﬂmz

NavNUIIN ' N.8.0. W38 1TNUAMLATIUATT N.8.6. TWAINNUTaLKIad

nanning n¥wddudu wianeanwalaaisauadivle
atIniivnIanaltatiIMNNUIZANAAMUTATINATT A.R.6.
WIadseAIARITNIIUAMLATINNIT N.Q.60. ATUUA
aosialudl tTuuslunsaliaaiynssunis A.8.60. 13
d1TnIUALZATIUAIS A.AR.0. WA uiurnaunsad
dseneualavdatiuifnlsyianniadnraizuasndnnsne

'
aga

wIansweagunianisynaannalaeina

guii 1 : dandrunsasnuiidnaaugaanningduy
wiaadeaya (single entity limit)

o

2ia Uszinnnsneidu dnsdru

(% auas NAV)

1 | esnasnadging i dadasiu
2 | ena@saassevlssing
2.1 nsdifl credit rating | ludAadasaiu

aglu 2 Suduusnduly

2.2 nsdifl credit rating | laitAu 35%
aglusyeiy investment
gradeuwsisnnin 2 duau

uwsn
3 | viuqe CIS

i 10%

Usenraudlandaiuidulssianuiadnrazaasudnningusa

nfudiuntanismeannalaaigau
fuii 1 : dandrunsasnuiidinaaugaanningdumnsa
Ay (single entity limit)

2ia sztannswedu dn51872u (% a9 NAV)
1 | esasaedgine Liddndnsgiu
2 | wia CIS LidAndaaiu
3 | Jushnuiannans laitAu 20%
(TR TSI e Rl LS TTAR
wiagaanaNasianE
atinvlnatingnilvavil
3.1 {i credit rating atilu
5¥6U investment grade
3.2 dlusumsaandu
Wil lawzldurdanians
fsnssunailuilsziu
4 | anansiifidneaizasudiu | WiAudasdotl uaus
A9l dalaazgenin
< &
4.1 Aujujmjwmsuy 25! (1) 20% wa
fsAsnilAonu wia v .,-
o o (2) W nilnuasnsI&sN
fAnn NfaanIaaviuaiu o
e = aynulu benchmark + 5%
aguane’lng wiasunuag
W, 69UsENAN 165U
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WurAWIanIaTs
WAuvinLupn Ay
rhnusaaanasansd
aneazatnlaaiionil
fuil

4.1 i credit rating a¢
Tuseau investment
grade

4.2 \dlusuasaaudu
Wfl Lz unnKsa

aivAu 20%
wia'liiAu 10% la
tdunisaonulu
arvdszindnza
ATTeHANWUT
Add17LuNa g
aivlsging Tae
t&8anlad credit
rating wuu national
scale doiflulau
tnauing1dneu

asasssuaiiuy

sy n.a.a. Uszand
. - " Anue

(himnuldudnusans

fsiguvindudnng

Taniseavriianis

AU ULDINAINU)

asansfidnsa LiAudasdoil

ATUAIUAITL 3 waIuaanlaazge

5.1 luasiasuil a9 AN

snshoniifonu wiad
nn Nefaaninavliu
aMunguueneg ia
s21Ua9 5N.
AUsENAN leT
auanaldsznau
5503 awW. Tuissina
Tne

5.2 tguauraly
dszinalne

5.3 {i credit rating atj
Tuszdu investment
grade

5.4 \fuasasiiaglu
5¥UU organized
market w3aLviauLvin

(1) 20% w3a
(2) vimtnuagen
&15nasnulu
benchmark + 5%

auanealvdsznaugsaa
5. Tudseina’lne

4.2 \duenasifidnmoug
atinvlnasinanileaail

4.2.1 eaanifluusEnan
giiie

4.2.2 waaniinsidawwe
sdayatilunsm il iead
saaztdaaeu filing

4.2.3 unsdivifluanans
nifimuaiurisenil
< 397 Tu fuuaiunamu

waglilafidneaisnu
4.2.1 v3a

4.2.2 pffinsenWUMUAT
msgﬁ’onmm"amﬂuuﬂﬂa
Al

4.2.3.1 sW. 9. ¥3a uA.
AUNYUNILINEIAFIAR
&011un15L9U

4.2.3.2 suiA1saaniu
4.2.3.3 su1mTanmg
JFILATEU

4.2.3.4 suaaia
ATLABATURYFINTAL
ATLAB AT

4.2.3.5 ussEneainsay
Juidiaviatiande
4.2.3.6 su1AsWEIUN

I NAAUVUIANRILULRY
AuIAtianwvlsTinalne

4.2.3.7 sua1swans
gyaanuaziiinuug
Useina'lne

4.2.3.8 sulAsagau
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nine&usod

6.1 anEsNuUAan
neidaudanaluy
AsTAULaNe
nannIwdsuIuaINUY
W'lduas SET wiauas
AR daananNTWE
dadseine (uelisiude
ASIRITNUNEDANAT
f13aLsEnIveiiunIg
wAlunaaravinlui
nsuinaaunsiily
nanniweddaualu SET
wialuaaiadiauy
nanNInEsUsELINA)
6.2 asa@snuiaan
TaausgnnIanetiuli
Neunguaneng
wianguane
fivszine deriuuag
uiEndenadans
Tunszaudiaany
NANVEWER NI 5
avnuiialduag SET
wiazavaaadiauy
nanniwdenvlseing
(we'ldisrudousEnn
aLsEnINveLTiuAIg
wAlunaiaravinlui
Asinaauuaanain
nstiaznalu SET wia
lunanadiaae
nanninedsinvlssing)
6.3 viurtaglusening
IPO wWanmsaanuidau
dfaunaanu 6.1

6.4 s nidneaLy

LiAudasndoil
ER[ L[ ERY RN
171

(1) 15% (wsa'li
tAu 10% iaflu
Asasnulu
aviszinansag
LREEARNTEY
Qidnuag
fAvlsTnd Tae
18anlyd credit
rating wuy national
scale doiflulau
tnaingtineu
ALEATIUATT A.A.6.
UssndfInue) wia
(2) dwilnaas
ninddunasnulu
benchmark + 5%

wuvdszindlne
4.2.3.9 uaA.

4.3 &uaaluldsena
ne

4.4 4 credit rating atlu
56U investment grade

4.5 tunseiiduasansi
fimuuaiurseuil

> 397 Ju fuueiuniasnu
savtiunsiiauniaaglu
syuuuas regulated
market

ninedudoil

5.1 angsnuian
neidaudamalunseaiu
damanInnIndsIuTug
aonuliuag SET (ue
ismasaasnuniaan
AINFTALTEUINY
gfdunisualunainai
vinbvfinsifinaaunsiilu
nanniweadaunalu SET)

5.2 asnasnuiaaniag
vsEnNInavdulineu
aguaneing deviunad
uiEndinandanalu
nszauttaaudnNIWe
frusuasnuindladuas
SET (wei'lisrudouisni
agszuinvaiiunisualy
wignaravirluifinasiin
aauuaanlnnNITUaLE
Tu SET)

5.3 vutiagluszwite IPO
Wanisaangidaudaua
mu 5.1

smAUliAudaFetl
waeanla

ALFININ

(1) 15% w3a

(2) dmiinuasniweddud
a9nulu benchmark + 5%
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Asuaud9el

6.4.1 \fluanasuil
AsEsAINTAINY
6.4.2 i credit rating
atluszdu investment
grade

6.4.3 luasiansvief
aanAnAvLuaY
aguanelnauagiaua
anaaasuuly
dvsuine wiakaan
Fnaviumunguue
avssine
(we'ldinyusnanuag
aN. avlssinanleazu
auaalvdsznay
3503 oW, Tuilseina
ne)

6.4.4 fluaansiat
Tusyuuuav organized
market WaaLiauLvin

6.5 DW 1l issuer
rating atluseau
investment grade
6.6 wie infra wia
e property @l
6.6.1 wiha infra w%a
wuaa property M1an
neidaudamaluy
ATTAULaUNE
NANVIWEE NI 6]
aonunalduag SET
wiazadaaadiaune
nannindesnvdsying
(we'ldiufiomiae
AINRNINAETENIN

5.4 DW i issuer rating
atluszau investment
grade

v
=

5.5 f5n55u69ll NeaduaN
fi credit rating atluszdu
investment grade

5.5.1 reverse repo

5.5.2 OTC derivatives

5.6 wiae infra w3anuaa

'
oo o

property Mifldnseuy
ATUaIU il

5.6.1 aanzdaudans
wiaag Tusenite IPO
WWansaanziaudia
aalunsganudauna
nanINLaE I LaINUY
W lduae SET (wa'ly
sAvnIad NI NNaL
seniefiumsuily
waatavinlufinsiin
aaumaavnaIaan
annAsdawnalu SET)

5.6.2 \lunihauag
naINUN li'ldfidneas
AszanansaInuly
Aan1slasvdsnaiugIu
afIMTuUNIWE WIalns
312 uaLenTel
(diversified fund) anu
LMIN&1TnuU
ALYATINATT N.R.6.
Anua
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sfiunsudlumai
anrinlviinsinaau
nilaIna1IaanaNn
astiaanalu SET wia
Tunaradae
nanninedsvlszing)
6.6.2 Wiy infra w3a
wiha property Miaglu
5¥1319 IPO 1Wan153n
nyidaudfaananiy
6.7.1

6.7 §5nsuG9il 7
Adeaand credit rating
atilusedu investment
grade

6.7.1 reverse repo

6.7.2 OTC
derivatives

niwgduduuanuiiaain
Mszylura 1-142 6
(SIP)

13LAu 5%

vwanawe @ & mdunisasviulu derivatives on organized
exchange "lifiaiadnuatAadfu (single entity limit) uag
Axeyan

e infra wsawihe
property aavnasnunii
ANBULNITINANTRINY
TuAansTasIds IR ug U
afIMTUNIWE WIalns
1312 WaILeINTEl
(diversified fund) anu
LMIN1TnU
ALZNTINATT N.R.6.
Anua LazianeueaIN
5.7.1

il infra li{1Aa
31U

e property litAu
15%

7

n¥wdduduuanwmiiaani
szuluaia 1 - 2@ 6 (SIP)

AN NLAY 5%

mnawe :tunsailluniwddudotd lifiasuaiAaiy single
entity limit aaviFurn Haanaasvsaadayg uauansdl
1. Wushnwiaanaswiauvindudiniinanisaiiveiuaas MF

2. derivatives on organized exchange

guil 2 : SanFrunsaInuiAamUnaNAINTS

(group limit)
a2ia Uszianniweidu dnsau
(% «uaas NAV)

1 | msasnuluniwdduzas | Lidudasladgns
usEnnauzEniiaglu | nilvdell LAILEER
AxuAaNITLGaIdUnIa | Taasganin
At nflug&eyaylu

Adgyqnt o/ w2
§5055UNI9ATLIUAY (1) 25% waa
WIPFNHAINKI (2) DRV GERN]

guil 2 : FasFIunsaINUTiAIIIMMNAFNARINTT (group limit)*

2ia Usztannswedu dns1872u (% wav NAV)
1| msasuluniwdduzas | WiAudasnladanuie dof
usEnnausEniaglu | udusdnninaggenin
AFuAANITLAEIAUNIA
! o/ s

At nfugdeyanlu (1) 25% wsa
FINTTUNWINITLIUNY | (2) s utinuasndwed un
UFHNHINAN

aynulu benchmark +
10%
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nwgduiaonulu
benchmark + 10%

RUELNRG a’im%’nmsamy‘lu derivatives on organized
exchange ‘LifidafvuatAedu group limit vave&eyan

o

*anawie: unsalduniwddudotl Lifidadvuaiiedu group

limit
1. Wudhnudaasr@suiauvindudatiianisaitiiveuaas MF
2. derivatives on organized exchange

guii 3 : daTEHun1saINuRAIIMMINLTTLANNINERY
(product limit)

7ia sziannsweau dns187u (% wav
NAV)
1 | Surdhaniansans - nalsziansiudu

Wiguwvinwuwn B/E
w3a P/N fififynaa
aunguuneneg (i
Tudvsranlu
avlszinduagiif
yaaanIna1?) tiu
aan &9 wia
Adeyeyn Gl

1.1 sumsnia
fafunsduiid
AVINELANIEI AR
i

1.2 8.

1.3 wv.

1.4 ua.

1.5 ussEneaiasadg
fudariatardn
(Lusyudvdurnuaa
ATRNTVIEULYINLIU
dniifiTaguseavdiia
REIoR RIS INREISIRN]
ARINY WRTNFTWERUT

aitAin 45% wdalu
sauilieyd (w3alu
JauaIyNaINY
fmsunasnuiid
anglasenis < 1 1)
- dngnaneeiulauly
funasnuiiang
Tasun1snIaans
feyanaanida < 6
wiau Wetliamwne
nasn Ui
TAs9INIsusaaneie
deyan 211

guii 3 : dandrunsainuiAwIamulssianniwgsy (product

limit)**

(%

2ia sztnnnswedu dns1872u (% was NAV)

1 | SurdhnuIansans
Wiguwvindudn B/E
wia P/N fififunnaniu
aguunalne (liusiude
g lusvdssinduad
fifdyanadvna) tilugy
aan K& wia
Adeueun dodl

1.1 surasudasantiu
Asdunifingvane
Wwwzdadodu

- AUl 45% 1adn
lusaufhieydiiuusiiiu MF
niaglasens < 11
LRALANTAUDNENDINY

- dasaneaulailddy MF
MiagnaduadLila < 6
Wau el lawy MF i
anglasens > 11

1.2 an.
1.3 uv.
1.4 ua.

1.5 ussEveainsag
Awdaniagandu
(laiTaudonswedui MF
1a3uTaunssudnaun
ANNAFEYEYINU reverse
repo #3a securities
lending »3a
derivatives)
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nanuleasutauy
nTsUANEINAIA
AN reverse
repo #aa securities
lending w3a
derivatives)

niwd&udodl nalsgtansiudu
2.1 B/E P/N Aifildau'lu sitAu 25%
vuuldausiausinasnu
Tesifiunislvifinngiu
Taudnaizansaslua
Aslanuianisi
AQuUNEAIuUa wiadl
Waulalvnaonu
funsaanaduiaanas
Eabalo]

2.2 Wudhaniannans
Winuvindushnid
szaznansHnLiu 12
Lhau

2.3 total SIP anuia

5 aasdudl

reverse repo TaitAu 25%

securities lending TaitAu 25%

asansaail (total SIP) nadsgtansiudu
5.1 asasiililean LiivAiu 15%
nudinudundannine
daualu SET uazly
aaadaunanannine
avssine

5.2 asasvilileda

ninedudofl suAU LAY 25%
2.1 B/E P/N #Afildaula
vu&audaws MF e
filunishriinnssulau
a&ndizunsasluanansle
auIENTTINg VAN
Aviue viafidaululv
MF &unsaanaducaan
AT L6

2.2 Wudhnniansans
Winuvindushnid
szazannsHaLiu 12
tiau

2.3 total SIP auzia 5
2avduil ue'lbisudens
fsull asasAvuiinonu
AddnwazasuaIu dotl
2.3.1 {i credit rating
aglusedusnnii
investment grade
waa'liufi credit-rating
(dafilildfunisaenu
2a9NINUNUIR UKz
nagnu buy & hold 1
a9nulu B/E P/N SN
WunuIansas
Winuvindurn Adang
TatAuangnasnu wia
saunIsavnuuaIMF
waafinsasnulu
derivatives \ialw
nineRudvnanidang
fanmAxadfiuang
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aaaglunszaudaus
nanNINENTUNRINU
Wa'lduae SET uavuas
aaadamandnnine
avdsging

5.3 anasfidazialy
nsvaudane
UNANNTWERINTUE
aonuitll deatj
seunuAluvigana
W lvifinsinaauns
&1569naNaANINNAT
daalu SET wialu
aaadaunananniwe
avdsging

5.4 anasuil asans
AondlAonu Alilsaglu
s¥uUUaY organized
market w3alAauLvin

w6 'l357u B/E uay P/N

o,

5.5 asnasuiindaudu
anwindadanisies
fSUAYKaaNAIET
fnNAsINsaaInuls
(Non-investment grade
/ Unrated) Wieriaglu
J¥uUUaY organized
market uagli'laatlu
s¥uuuad organized

market wialviauLvin

NaINU)

reverse repo

Ay 25%

securities lending

Ay 25%

asa13aail (total SIP)

5.1 nindRuaura 7 lu
s 1 : danauns
AINUNANNAeNDaN
nintdRunsagdeyan
(single entity limit) .
5.2 anadsnil a51813A9
niifonu SN Afidueuy
ANNULTANAINTAT
Uay/vsaKaanasIaINe
ANAFTaRINULE
(non-investment grade /
unrated)

swAuluAY 15%

derivatives @il

6.1 A5
1NE5n55U
derivatives 1
fifnguseaar
Wianisan
AMLdnY
(hedging)

LiAuyaraNudaifiagg

o

derivatives &oil

6.1 hedging LiAuyaraudaeidiag

6.2 a151an

global exposure limit

1i1§5n55U 6.2.1 nsdl MF Laifin1saenuuwiy

derivatives 7 | ffuafau’
fldianns
aAANNLELY
(non-hedging
limit

A4/ net exposure ﬁtﬁmmnmsamu
Tu derivatives 1aasiadliitAn 100%
A9 NAV

18
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limit :

N3L2N1iNgINTIU

derivatives 1l

Taniszavdiiia

ATaRANNLEEY

6.2 non-hedging global

limit : As@nYin exposure

551554 limit

dSnvatNes A 6.2.1 nseil

L?amsammm naenulif

\E NIRINU
wuugiuadau
i1d4a net
exposure
HERhhRE
avnulu
derivatives
Taasaglu
viu 100%
aay NAV

OoTC
derivatives
limit
TaitAu 25%
way NAV

(aiTedAu
ATRINU
UAINAINU
Goil)

(1) nasnu
sila

(2) naanu
buy & hold
(3) naunu
Afins
U113
Jansia
Tilvisianu
Weedu
GHRNERRN
wdu lain
fidiannav
Auadauan
Tunasane
FIULUY
deuan'leann
AULONU

6.2.2 nsdi MF finsadnuuuudiuaiau?
A11n net exposure ALARNAAITAINY
Tu derivatives TaayaaIANuLEane
goga (value-at-risk : VaR) uas MF
siagilusot

(1) absolute VaR < 20% uay NAV
(2) relative VaR < 2 i1 2av VaR
2a9 benchmark

NAELUNG : “ANTRINULLUGUAau”
wnaaNuI Msasnuluduandana
SmihAdnagnsuuuduasiau
(complex strategic investment) w3a
nsasnuludandamnaalomini
aNuudau (exotic derivatives)

7 | nasnusruadensunineg /

REITs

1Au 15%

8 | wiie CIS Mdndoduaunguune
Tna (Taaniia CIS dynanagd
ulaunaganAdadAUN2INUTIY
waglivinlaudaorasnasnu
suldauuilaslilatnod

g dey)

Liddadansgiu

 wnane  Sndunisasululdudinuiaesiansiiauvingy
thatRanisdtivnuaasnasnulifiradnuaiAadu product

limit

12 sqpagiduauadnisaina WRasanaundnnaeiiaineu

dsenAAIviua
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S1ANEAETTH
(fair value)

6.2.2 N3
naynuing
RUNULLLY
duaiau

A4 net
exposure 1
LAnINNNIT
aanulu
derivatives
Taayamn
AU
W&awe
IR
(value-at-
risk : VaR)
UaINAINU
siaviilugod
(1)
absolute
VaR < 20%
aay NAV

(2) relative
VaR £ 2
Win uag
VaR uay
benchmark

NULLAG -
“MsaInu
(STLT
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afuaian”
“uEANU
31 NMsAINU
udygnda
2AEARIINUN
Anagns
wuugiuafau
(complex
strategic
investment)
wia A3
aunulu
foyeunda
AaAIINUN
AfAau
dfuaiau
(exotic
derivatives)

7 | nasusintaseaseiiugu LaivAu 15%

8 | navnusuaFInzUNIN / 1Au 15%
REITs

9 | wiie CIS Mdadeduaungviane | ity 20%
na

i 4 : é’m';'\ahumsamuﬁ'mmmmummﬁahu"l,efmu gui 4: dandriunmsauiidtnaeuanuiziulagiudaly
(&aluAian1siasnu (concentration limit) fian1sanu (concentration limit)

o

da | dszavninddu  |[dasisdu (%o aav NAV) aa | Uszannswedu dm5187u (Yo uav NAV)

1 | urasusEnsala | nanasnusuduanals’ 1 | urasudrnsala | na MF syudunalsnisinnisuad
sendle ANTAANITUDY LRI, 18 sendle UK. snaLfefusasfiinuiuyu
e dusdasfidiiuiunu VUFENTINAU < 25% ua
aIUTHNIINAU < F1uIudnsaanidaoiovinauas
25% wadIuIUINE U¥niy
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aanLtiagivnuaua
UIENIUY
(Liffusruniséiaviuuas
naINuNeAn)

(lddusrunisiiaviuuagnagnu
MNesny)

asasnil asansie
nilfonu vavefaan
salananils
(Linudeamansvil
andglng
wiaasasuiininss
fLsTLNA)

TaivAu 1 Tu 3 wasyam
nil&usu (total
liability) wasejaans e
Hu (muilawelilu
JUNSLEUAFA)
VUL YaAIWTRY
574 (total liability)
Tulvdusrusrans
v@niinasan salesu
f29u1 A ldInaeny
18 waruiduuad
vEniAgauAE2as
AuussEn tdu uddu
nnAan1TitAevas iy
tHusiu

e CIS uav
navnulanasnunile

13tAu 25% wavdiruu
wihe CIS Wenuauag
MF nianaynu CIS
flseind  Miaanwile
du  FuueldFuany
S ONERGERDGERE
n.a.0. laadagtily
e CIS 229 nasnu
fadodulviifizuia
L&A wazfinsiduawa
faraINuluIINg

e infra uav
navnulanasnunile

13itAu 25% wa9InuIu
e infra NInuauag

aasull aans
Aontifonu asans
Basel III wazann
2aviaansalae
il
(Lisrudvanansuil
andglng
wianansnil
Aasgenvdssind)

%aitAu 1 u 3 aasyamnidume
A15w3u (financial liability)! wagey
aanasEIETY auAEauwely
Tusunsdudiniusaussazian
feydaiaa Taalulviiusinyaa
nildqudonanuasimiiniaiu
vienlasAugaan iy Wudiuain
AansiuAenaaadu (s

Wil Wunsdiigaanasanslid
nildgunonsdumuitlaimelily
Junsud susaussasaN T
A’ lladdnsaiuludiu 1 Tu 3
AIYRAATITAAALRLLRUDUEAT
sseutafivasgaansaiuilune
a%e uuslunsdifigaanamansle
finsfiunuy filing Tudnwausiily
1ms9n13 (bond issuance program)
WiRasanilusalasens

2.2 lunsdiinasnuainuluasans
audafilaaiuasasiaanivai
waydl credit rating aglusedusi
A7 investment grade wia'lid
credit rating TWuaa.asnuiia
navnunalsniIsinnlITuas
ua.NadeduTuAuliAY 1 Tu
3 2avyaAINIsaanLasLEuaUl
anasdanaiunanse tuus
nsdlvigaanas lafinsduuuy
filing Tudnzaiziiluinsenis (bond
issuance program) TvAasau il
51a1A59NT
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naynu infra 7iaan
iy

e property 2a9 | LAy 25% wasdrulu
nasnulanadnuuile | wiha property vionua
2a9naINU property 7
aanuiheiiu

(Fasruan 2.2 Lilddunsaiilu
AsdIsNaan1inLuAAR Aol

1. 8. 9. %32 UA. AUAHUNNE
JIeagsAIRAILUNTIEUY

2. 8U1A1TAaNRY
3. sUIANTANATRILATIEH

4, sUAITaNITINEATUAY
gunsalnsLnas

5. uss¥neaaInsadduLtiafiat
andel

6. SUNIAITWNUNIRINAIUUNA
ARILRAMNAtaNLWIUSTIAE TN

7. suAlstiian1s&vaanLaziiitg
wvlssina‘lne

8. suAsadganumIlssnalna
9. ua.

10. ganfunsiduseninglssinan
Useinalnenfugugn

11.aan1un1sdusinodlsenaii
fnerazvinuadtfenduyananiu
1.-9.)

e CIS 2av
nasnulanasnu
nily

- lueAu 25% wavdturunuae
CIS Wonumnas MF “3anaInu
CIS sinviseind Miaanuiiiaiiy

- dendsuhilddunsanulu
nseil dotl

3.1 msaanulunira CIS  uav
nasnuidadedulviidauradn
wagdinisiduauaaaasnuiulg
AT9Tlaalafumutiurauan
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grilnvuAeNIINAIT N..6.

4 | wiiae infra uav
nasnulanasnu
nily

TaitAu 25% wavdrudrunule infra
WaruauadnaIny infra faan
wihaty uusidlumile infra 2aae
nasnuidadedulminfizuadn
wagdinsauaznaaanaInulug
A9 Tee'ldsuanuiuaauann
&11TN9IUAUEATIUAIT N.R.6.

5 | wiae property 2ad) Y3j Ay 25% wasituruviae
na'mu‘lmnamu property Weviuazadnasnu

ily property faanwilaiiuy n”mwil,ﬂu
i property 2a9naINuUiind
fulminfzuadnuaziinsaua
nacaaInuiunIe Taalesu
ANuLiurauandTnU
AQLZATINATT N.R.6.

nil&umien1sdu (financial liability) T¥#ansanauanasgIuAIT
nanmwaanmswmsmnmﬂmamm\mn’mmumummsg’mmsnmﬁ
iU Taeflusnassrunismanumenisduidivualaanauenssunis
n‘mummmsgmmsncyifmnnayimugnmmmifwnzgi’i "3a
1asgIuNTTEuUmnsuitilunaansulussduang afu
International Financial Reporting Standards (IFRS) w3a United
States Generally Accepted Accounting Principle (US GAAP) tilu
G
2 syudonsdidobinsuivuanisinvinounisiduluasousnuageaan
bRtk

“oil MsATAFFIUMNUTELNENTRINULALIATIRIUNTRINY

Widuldaudssmarmisassunmisiiduaaianuitdianisasnuaag
ARINU Uay/via Nualuiugn”

, o PN A a ea o oo
run 5 : nsatiunIsilansweaduNnaInuuIn AN

wiansasnulidluldeaudasgiunisanu

1.
n‘mumu,emammwnaummmuuﬂmaunmmL

lunsdliinasnudnisasnuiiuldarundninaaiv

oo o

U&sunlasl

Aautiluna vianaaaguidlunisiiluniwdduinasnu

) > o B a o oo o oo A

grun 5 : nsefiunisillanswdunasnuananauauifvians
aonuliduldeudasdrunsasnu
1.lunsdiinasnufinnsasnuiiullaundninaaiidiviuaussan

o a o

nfndfuasnuiinaanidnildsundacidaufume lvinia
aaauiElunsiiuningfuinasmuainsaauladnsaly ussEn
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susaasnuladnsa’ly vsEnIanisavefiunisdosa‘laldl

(1) i‘mvh'swumu‘imuszysmauﬁumﬁ'mﬁnﬁa A1UU
AR IUNTRINULRL TUNVINERUIAAAUINTE LaTIARY
s1gviucadIdneIu suvdadsdagquanalsslanu
mMaluiuvinnisdaanniuniiansdldenan) aranaudaiiuy
gurnanulinuisEnians

(2) A mminhanindduinneaaautiiaialulaniausniag
afivfivisyiamivasasnuiiludrda walitAunda 90 Ju
TuusSuiniwaduiuananaauidiuuaidunsdianua 4.

(3) fausEndanisaiuisaitniranindduiaia
AMENTA nianswddununnauaulfinoayia
L:Januuﬂaa"tﬂaul,ﬂu"l,ﬂmuuanansmmmuumu,m UFEN
Janmisasdavinsasiudayatimduda Sy damaiuns
aonuluniweauavnan sudoTuilaiminanswea&uiiy
aan'lunatuninswdduinislfaunlasaaaaid uaius
Asel_uaslidadesaoiudadiilneiuaasnssuns n.a.6.
uneIagelrauanalss e aMnaluiurinnsdaanniuni
AnNIAAINAT

2. Iunstﬁﬁm%wﬂ’ﬁp“lu‘um:ﬁﬁnaamuﬁmsaommﬂuiﬂmu
dadiunsadnuidinue usasaninsasnulidiuldenu

dasdrunisasnuiilunai 5 fuvinasdasadu 1aadls

WARANANTRINULIAN U5ENTansazawdunisdosialald

(1) ﬁm‘vhﬂﬂmuimﬂsgusmamﬁﬂmﬁ'mﬁ’nﬂssmm AU
dansiunsaanu uaziuinsaulidulleudassru
ANTRINY UaTIRFITILIUABFTAIIUAMENTINNT N.A.0.
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