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2. ndnnindilifiu srasdundnnindiaglussuuduen
nanniwduasgueiuriandnning wiananninegv siw. v
winvdluuansdaundnnswe

3. Msnenialsanudnisydu uaa. sasandiunsaad

3.1 aufiunistvfinsnensalanndndsyduaineuiaiiy
seAunstisiuvdnniweg Taasasiundnseiudod

3.1.1 Juan

3.1.2 a&snndging

3.1.3 B/EP/N insdurn dnn mauunsw pydu 7 5. u9.
usaﬁmmsmunaummawuammwu Lﬂuwumsvwnwu

3.1.4 B/E w3a P/N 7 TSFC Lﬂuwaan Advuasuldiduaiu
Ay 270 munumuaanmLLa‘"nJummaomuum’tmaumama
auvsadialaiiu

3.1.5 B/E P/N wi3adnn vifareliiu 90 Jusiuwaiuiiaan ol
credit ratlng atinolmatroundloded

3.1.5.1 {iissue rating w3a issuer rating a&gluduauusn 1ae
ety issuer rating siaviilu credit rating Alsuannsia
credit rating szazdusna

3.1.5.2 i guarantor rating atlududu investment grade

3.1.6 as&suilnd credit rating aglududu investment grade
3.1.7 wiledamdsyAui sw. Wugaanviudnasnuiiaiiy
dszAunisdunanniwedlviunnaanu

3.1.8 vuaanefioulu SET Afinedaagludail SETS0 vie u
nsalnnasnu lidulaunansasnuluasa@snu nasnuagdy
nanuseAusanadlai'le’

3.1.9 wiaainuuay MMF
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3.5.2.1 1iaswdunn wsa P/N 1
Husjfinseniu

3.5.2.2 P/N 1 TSFC (flusjaan ifidmuaulaiduaudabiiu 270 Juiiuusiu

aand wasiludiideivualdidudameauniadialeiiu
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3.5.2.3.1 fiissue rating w3a issuer rating atlududuusn Tmﬂnsmm‘ﬂu issuer
rating eiaviilu credit rating Alsunannsia credit rating seaduse
3.5.2.3.2 i guarantor rating atluadudu investment grade
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3.5.4 reverse repo & uiuaasnasgineg
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3.5.1 Wurhnly sw. wiasuasiifingunaaniziadeduy
3.5.2 iasdusnuia P/N dafl

3.5.2.1 1iasdusn wda P/N 7 aw. w9. vasuasisingvans
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wiaifialaiiu
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1. idszan underlying derivatives Anasmuaziinilugdeyenleisiasii underlying
atinvlaatinsnilyndanaiaatinaaail

1.1 viwd&uiinasnuaninsaasnu'le

1.2 daseanide

1.3 dasuanildaudy

1.4 wa36ie 120U credit rating w3a credit event 1flusiu
1.5 navan

1.6 1insfudu

1.7 duiinguiudinaduad aufitduda qu
au 1.1-1.6%3a 1.9

1.8 gufiiifaselsvnauiluguiionu 1.7

1.9 underlying Auaud1fnouamenssHAIg N.8.60. ANUALRNLEN

lunsein derivatives 819897 Us1A2A9 underlying 296y swmmmqaomnmmao
Hlusiailaatiuviasaiuas derivatives winifu vieil saauas underlying Auni
aitaddradl w3a underlying iiluasdisznavuasduiidonad sasfluiaansuacing
ATvavuas I ana liatIuwIaue

2. Waulunisainy uaa.aganiiunnsasnulu derivatives lesaiiia

2.1 nsdl MF."Lm"szuLf‘iﬂ'Jﬁ’nn'\samuiu derivatives way underlying uag
derivatives Nazasnuliatrvtdarauluiasenis

2.2 dumsiiniluddeanlu derivatives atnolaattoniiodoil
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ol

2.2.2.1 nsdiiflu OTC derivatives luilssindlna savfigduanandrantoiu

a

fifiavesenauiluiududadiuls

sW. SUNATTSngUuINERNIETadedu daunudaniy derivatives  wiagan
derivatives
2.3 lunsdifiavaasinsthsenilsranssdenavdudda derivatives Augaa

é’iumi‘fus{aon‘Jum%wﬁﬁuﬁnaomqummamu% Woil BiTnasnuaziilud
Andsunauniainindonauuallufioiu
3. ndnnaiiudunsgl underlying (Elugad

unseii derivatives §i underlying (fludufianu 1.7 - 1.8 dudidenanisiasd
anuag @il
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<
=

1. yszian underlying derivatives Anasnuazitiniluadayan'ls

siavdl underlying atnoleathonflovdanaraactedod
1.1 niwdduiinasuanansaaonu'ls

1.2 danmanie

1.3 danuanildaudu

1.4 a36in 120U credit rating w3a credit event flusiu
1.5 nagd

1.6 1insfudiu

1.7 sufinguiuminaduai audiduda dad
Lﬂuaummamuﬂsmu 1.1-1.6 w3a 1.9
1.8 gufiifaslsenauiluguiiony 1.7

1.9 underlying AuanuAdTnTUAMLNTINATT N.8.6. AIVUA
LANLAL
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damaaronin (futures price) wiiiu 1eil s1m12@9 underlying
Auvilailaddudl w3a underlying Afluasdlsenavuaadaud

AINRIT maaLﬂumuamnamamwmwua tatneliacing
WWSURNa6DE

2. L?iau"l,ilmsawm uRa.azaiun1saInulu derivatives ‘Lo
faidla

2.1 nsdl MF ”Lm”s::mﬁmﬁnnjsaomu“lu derivatives uag
underlying ua9 derivatives Miagasnuliatviatauluiasenis
2.2 dlunsuindlugdeyanlu derivatives atnalaatrondodiofl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &ofl

2.2.2.1 aseidlu OTC derivatives “luﬂswmﬁ‘lmu maauﬂﬁmmw
Sndhaundodlu sw. suiasifinguunaanisiadedu funuda
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3.1 L‘ﬂuﬁﬂﬁﬁﬁmsﬁmumi%n’ysmmmﬁar;ha"ﬁmau Taadinsssyunadaya
229 underlying w3ailadasneqiinanldlunisdwa uazinsdnaduiilviiu
ayduauaumanzanzavavdlsznauuasdnil el underlying  wiaillada
dananeasinisadaulmenusannzaainattailudssean

3.2 dluguiiifidnwaratnolaadronds dotl

3.2.1 dufidfinsnsyanadhadoiooa Taedluduinfidnsasladnwacnil
Goil

3.2.1.1 dufiiasdsenauusazdiiinign < 20% vastihwmiinionua

3.2.1.2 gufiiiasdsznaudladiviilefiinnin < 35% wasiwitnioviua

Tunsaiiiluldeuannzeaia Taaagdlsznaudidusdasfirninluifiudns i
Anualu 3.2.1.1

asAANTaINITAsEA Ty 3.2.1.1 wag 3.2.1.2 ‘LisasinasAlsznaui
endavdunagaInIatiniudunIfaTan

3.2.2 duiiiifasrsynaufovuaifluvzaiientassunasdivizatiniudy vialu
AafisnanagAInIatindudy

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Aduldanaundanlaasudiu dofl
3.2.3.1 luguiiifiasdisznamiunsasusadaaniinasmusnansaaonu'le
Taansy

3.2.3.2 Lﬁ'ammm}@uamumuﬁmmu (pro rata) i&@faunileinnasnuainulu
anasuiaduanidulaaassuddlanatiuliaundninaad single entity limit
ADINDINUTU

3.3 Jdludadii lasuniswain taesanduidauindadavasviimindlaadig
daszain uaa.vell madsingiaafiudenaniiuuidnlueiavasuas. uas.
Tusiavinlvifiunasarsilasduanudaugsnivnaisslauiaiofidsz&naninea
3.4 imsusasdatifuqatosaifiadulsyimniuvinnsenudaiimsauariaya
atviua sal

3.5 ‘lunsﬁﬁtﬂuﬁﬁﬁnauﬁuﬂ”ﬂﬂﬂﬁmeﬁ aafidvnaNsiasAIwIAUININGILLTaENY
uilvatvlandanaraadi aoil

3.5.1 s;anilaxiiu (spot price) wiamandandiannaalren (futures price) uavg
JueTaadauai

3.5.2 @Tﬂuﬁﬁuafﬂnﬂﬁmsﬁﬁmuammnswmﬁaaﬁ’w?aswm ey aaaal19nin
avdudlnadausridud ladurdinis

3.5.3 nandyandamaareminiaredfuduiidudriansaaianiu 3.5.2

[anu'le’ ﬁoﬁ Linasnuazilukfidnasunauniaininnge
wauguamtufiau

3. ndnnasivindunsgl underlying Elugaisi

lunsdiv derivatives § underlying (flugadinn 1.7 - 1.8 gl
funRMGafianraUy 6l

3.1 JluduiiiifinnsAvuaigaisdmnalliadetaiau Taafais
sryunaviayauav underlying wiatladasrgqiitrunladlunns
dnal uagfinisAmnaauilitiuilaiuauanunizauaay
avAdsznavuvavduil eil underlying wiailadadvnaiisiagiinig
wRaulmwsuanizaainadiludsseera

3.2 \fludufiiidnwazanrolaationis dodl

3.2.1 gufivifinnsnszanadatnaiiiasna Taedugaud
Tadnrauznile Guil

3.2.1.1 dufiiavddsznavusaziifitinntn < 20% wasiiuiin
NMINUR

3.2.1.2 dufiiavddsznaud ladmdefitinniin < 35% ua9
IUTANINUA

lunsaiiduldeuganeaana Tasasdlssnaudlrdusacd
dntn LiAudennaivualy 3.2.1.1

msﬁmsmwmsf\s;mﬂﬁmﬁnmu 3.2.1.1 uag 3.2.1.2 isiav
1fnavAdsEnautAedadfunadA I nIatiduAuNIwaITUN

3.2.2 dufidiflasAsznavionuailundaiinmtnsdunasdvia
ifudu wiaudufisnarnavavsatindudu

3.2.3 sufidulauanain 3.2.1 uag 3.2.2 Aduldanudaula
ATUEIU Gl

3.2.3.1 dluduiidfiasmlsznauiluasansuiadaninasnu
fusaaanulalaansg

3.2.3.2 iadwaniuasnuaudasiu (pro rata) afiauntedn

navnuasnuluanasusadyagiulaaassuarlanatduldau
nanwnaued single entity limit 2asnasnuiiu

3.3 Lﬂuﬁﬂjﬁﬁimﬁnmsﬁmuﬂquagmﬁuﬁﬁﬂnumlfﬂaﬁauasvh
win'ldatvddszain uaa. Mol windsingiindgardudenan?
HuusEnluiasazasuaa. uaa. dusdaddnlvfininsnisilasiu
ANUTALEINIINRUSE Taianfidss@nsaweae
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3.6 unsaiAuduiiduda duidonasasawiaiaaldunasiayadiadeann
EvIULaY RN ENIUTIANTERYsTINA I auas1vlsEInd WiaAIuIaMAINTIAY
AuaAuarusni1si uaa.uaasltiulainisnsaruiauadwauduisinan
gunsagzvinudasduialaatroinungau

4., nannarinisialufinswdduniaswasanisihseniiaunaserniu (cover
rule)

SIEEY maoamiuumswuauﬂuaonaomumuﬂmmwua”uamwmaaa‘lummumquowa
mamsmnaamumamaom‘smummamnaoma derivatives auamaa"lmaammm
1eiasnulu derivatives Hu wasiluldeuiiginouaaznssunis A.8.0. A1UUA

o oo

5. viananwwnLsmmwsnmsaomummmaﬂszmmﬁaamm'lmﬁm

°Lunsm1n uaa.a9nulu derivatives 7 underlying “Laila&afienfuningguiazan
Anudnonisaanulu derivatives donanisaiilulauddiinouamenssunis
N.8.6. AU

6. naninaaiiududnsunisasnuluy OTC derivatives
usENIan1seiaialriziannaslu OTC derivatives &adl
6.1 °Luﬂaimm'1anmwuommmua Ltzfouamqﬁﬁsmmao derivatives 19 uaa. nsu

o o

naJun 15 uariugavinauasusiaziiay woil unsdiiiudonariiluiunaavinnis
229 ual. LA nataswIvyasgasssunaluiuvinnsdald

6.2 lunsdiiiAananisalfidenansznusasiamuag derivatives atnofidasdey
Tadyadndraniivdruianasudvyaaefassnuay derivatives  TvusEn
FNITNIIURUNA

6.3 adeuanandhaniefusanliinnsaregiue derivatives iia uaa. savua'ls

7. udnunaiiuduaviunisaindluadaanlu credit derivatives

2 va

uaa. sasdfifaudanludotd
7.1 uidlugdgyanlu credit derivatives lalawiziianisananuidasiviniu

7.2 vindugdyeunldiawe credit  derivatives AidnwazuagInTsUNa
WiguAavAugsnssuativuiivadale il

7.2.1 Credit Default Swap : G9'laun m'mnao‘lugwuvmjaﬂsvnummLammu
LﬂmmmLnﬂwaom.lm'mmmsn“lumsmswuumu obligation naveKARUAN
obligation 1fu ‘imﬂﬂammmaﬂ‘lugwuuwmﬂﬂsunummLamumsvwnwummmaa
ms”wummamnawaﬂsvnummmmmaLfm credit event fdulmaaazfinalu
°1|amnawaﬂswnummLauoﬂsnmuummum (‘lunsmm"l,mnm credit event
°1|amnaoauﬁuam’tmuﬂsnmuummuﬂm;\) el i1 obligation avflitiegsans
tiien (Single Name Credit Default Swap) w3a obligation fivarasansde

3.4 fimsusavauiitiuqatvaaliiasiulsyinmaiuvinnssitudan
finsw@uatayaatgriunansal

3.5 ‘lunmmLﬂumjunamum‘iﬂﬂnmm oatidunanIsasAIuIa
nndndsatnvuiivanolaviavaioang dotl

3.5.1 ;mnanilaqiiu (spot price) wiasendeaa
(futures price) vas&uaTnadauai

3.5.2 eﬁ"ﬁﬁ&“umjﬂﬂﬁ’mqﬁﬁ'mmmmnswmﬂaqﬂu (spot price)
wianedgadaanadronin (futures price) wasduriag
Sauvidudrla&uinils

¥

T araaIIntn

3.5.3 medgygdauaareminnatvdduduiiduarlnadaal

a1 3.5.2

3.6 Tunsainmdugufiiduida sdufidonaridasaruraninalad

UNAIAAYAEINEINNTIAIIULAIUUILIIUTIUATURIUTENA
Inaniasivlsyindg niad1uIaNATATUAILAZUTANTN LKA,
uaad tvtiulainignisdarnianasgwanundafidenaiaunsa
gzviaudnandutialeatroinungsu

4. wdnnarinisda ifinswdiuiiinonasanisaiseuiianu
asznWY (cover rule)

URA. m"aoﬁ’m‘tﬁﬁm%’wﬁﬁuﬂaonawuﬁ'ﬁmmmwuauﬁamwmaaolu
muaumwmwamamsmna\mumamao?hsmummamnaama
derivatives auamaa"l,maamnmm“tmaomu“lu derivatives 1u wag
uldeudidinouaaenssunis a.a.6. Avua

ool

5. ManLnawnmemummnmsmmummmaﬂszmmﬁ'aammm
Lﬂﬂ\?

lunsdif uaa.aomuly derivatives 7 underlying 1sil2&adiendu
wswﬂﬁumavammwmﬁmmsamﬂu derivatives @9nanIsiag
Huldeanudsdiinuaaenssunis n.a.6. Auue

6. ndnnaritiudusiniunisasnulu OTC derivatives
w¥nianisaasdnlvifidannaslu OTC derivatives &odl
6.1 ‘I‘M”fajc«?zya&né‘nﬁhﬂuﬁammmuazuzfouamqﬁﬁssmma
derivatives 1% uaa. nsunaiun 15 uaziugavinauagusazibay

Wil tunsdiAsudonaiusuvanrinn1suas uaa. Wdua
wazudvyamgfsssuaaluiuvinnsdaly

6.2 lunsdiiinanisaifidonansynusasIa1uag derivatives
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Avualvanelssduaiudasininfisseniifiaiia credit  event  dudu
obligation 5'1r;|m's“lm'mm'muoL:Ju'smu,sn (First to Default Swap) visamamm
credit event fiufu obligation s1an151as1an1Kilelunan obligation ﬂoa“ums
ﬁwsuﬂmnumwu’tumumaoﬁumswsmﬂuu usdannadazAsuAINUALiiaLia
credit event dudu obligation nns1anislunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leud msmnao‘lugnu"mjaﬂsvnumm
LauwaaaumswumaaommmmnmsamawawamanLmumav"l,mnmnaumswu
19489 ‘1@1uwmﬂﬂsunummLz‘imumsmnwummmuwamammu”tuammmu‘%a
dnsaandiiaredefudasnanidaniuiiazanasiu Lta"mumamaa (6dl) wav
yargfsssuuasdunindaide WiauandunisiigdalsesAuainaudasasiau
wamammuuawmlumwmu (6141) vavyaA1gAsITULaIRUNSNEE 1A TUAL
NunelszAuAI LY AuaINaziia credit event wiaasudvuadan (ATl
Lim credit event)

7.3 mao‘lﬂuammwmmsgwumumnmumimﬂ International Swaps and
Derivatives Association (ISDA) Wsaammmmsg'\uaumnmmunmuuausn ol

oo o

wamnaomnanﬂmumu

7.3.1 fdualadifvaulaamnunguming uaybidansautdviunguuneneiandnnineguas
AANAUANNINEUIaNH U8 AU

7.3.2 ”l,mnlamuum/n/n‘tviamﬁmn’mum"l’i‘lum']mmmuumaﬁmmwjamu
89U credit derivatives fuangaoidaude

7.3.3 ‘lifidadmualvnasnusiavialdanudamalvunadayan

atnofivad1dy Waduandndiandediuiauazuioyani
gfisssnuay derivatives TWusEnNInAIsNIT LU

6.3 dfuanandhanilefuaanlvifinnsaregiuy derivatives iiia
uaa. 5avua'le’

7. ndnnaaiintdudiniunisianfuadaainlu credit
derivatives

uaa. savdlfidanudauludod

7.1 L‘LhLi‘J‘Ll él: anlu credit derivatives 1atanisifianisan
ANuLaILYiniTY

7.2 winfluadeyanldianne credit derivatives vm NEOUTADI
ﬁsnssumamm.lLﬂuonnﬁsnssuamwuoamoim rofl

7.2.1 Credit Default Swap : do'leud nsanaslugiugeida
'ﬂsunummLauamummmnLnmﬂaannmmmmsn‘tunﬁmsu
nila1u obligation wavENWUAIN obligation U Taagdeyeynii
aﬂ‘lugmuwmﬂﬂsvnummLauoumsuwnwumumaoﬁ'lsuwumu
°uamnaomaﬂsunummLammamm credit event fdulaaazfing
°lwuamnao~1taﬂs”nummLamﬂsnmuummum (‘Iunsmm”l,mnﬂ
credit event wamnaamﬁuamiummnmuummuﬂnm) Wil
el obllgatlon avfilievsnanisiian (Single Name Credit Default
Swap) w3a obligation mﬁmus’mmsmmuum’luN”ms;lﬂs“ﬁ“u
Anunofiminvignseuildiaiia credit event fudu obllgatlon
smms‘lmswumsuuomusmusn (First to Default Swap) w3a
wlawda credit event fiuffu obligation s1anslasan1Tiely
Agu obligation mawumsmsuswmnutawwu“lumumaoaumwu
sty usdannavazasuAivuadialia credit  event fudu
obligation wnasanlstlunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leud Msanaslugruy

dadseAuarnudasuasduninda19899iAinainnisanaduad
wamammum""l,msnmnaumwumoao TaagunadszAuaIN
Lamumsvwnwum"muwamanLmu“tuammammaamwaaﬂm
AdvdsAudannanidaaiuiiazanaedu u,aumumamaa (GGRtY)
2AIYAANEYATITHUDIRUNINE B9 Wawandunisisdalsyiu
AN TaUNAAA LU NURALRIUTIA NG Y (ddl) vagyam
gfissTuaddunsnaaode g alssAuanndas auninay
tAm credit  event  wiamsudtvuadaan (nsdilitAa credit
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Auanuiiaineueansy defivannacifidnmasdod
7.3.1 finalddeduldounguing uazhidavsauteiunguaunaid
MENANMINLURTARAUINNINENTan 1 aaU
7.3.2 "Luuwamuummm‘mamwmuum"h”‘lumﬁmﬂmmuma
feyandaznaaroming credit derivatives fuanodoidaudely
7.3.3 "lifiradvualvinasnusdasualdainudanialvun
Aduan

dns&uns danaunsasnulundnnnavzanindfuduludlssnauazsinolssng : danaunsasnulundnninavianindfudululsanauas

aonuly viEniansazasnuniausmemilsylamianizanandnning niwddudu via | Aodsune

NAAMINENIA | ypannalaeifduadrvlaatronilonianarsadneauiilsenidaazassunis | vi¥ndanisazasnuniaudionlsslomiamizannndnnineg

ManddUaU n.a.0. vialsgmasinnuAnenssnng n.a.e. mMnuadesalud Guualunsdl | niwddudu wiameanwalaeitduadielaatonilonianais

vaawﬁu AAaEAssuAIs A.8.0.WFad1TAIUAMEATINNTS A.&.0. IANuiutaunsadl | adhvauiidsenndAAmensINAIT N.R.0. wiadsynddinou

nindiunag ﬂs.,n'lml,n“’tﬂumall,wumuﬂsummvﬁaam:riuofuaouanmswwsamswuaumams ALENTINNTT N.Q.6. Avuaavealdd tTuuelunsdin

AYVIUTIN meankalaaisau

' a o f o o v o oo o ' .
giuii 1 : deasdrunsasuinadrinaaugaanniwtaduniagdayan (single

ALZATINANT A.Q.6.UIARNTAIUAULATINANT A.R.6. 1WA
Windaunsadusenmaualansatiudulssinnusadnwasuas

aad

nanNMIWEITansWaIUKITaNITVIAaAKNR TALIZAY

guil 1 : dandrumsauiidmaeugaannintduvsa
Adeaa (single entity limit)

entity limit)
2ia Ussinnninedu dn9187u (% uav NAV)
1 | esndsnesging lidrdadasagiu
2 | enasaaigenvdssineg
2.1 nsaidl credit rating agTu 2 Liddndnsgiu

Susuusadulyl

2ia Usztnnnswedu dns1872u (% wav NAV)
1 | enasaaiglne lLidrdadansru
2 | wiha CIS hiddndnsgiu

2.2 nsdlfl credit rating aglu
F¥@U investment gradeusisinnin
2 duduusn

13iLAu 35%

e CIS

LA dednsgiu
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Wurhawiaa&siguvingu
rnvigFusnuIaaanasI®5H
anwagatnvlnatnanileavil

4.1 1 credit rating agluszau
investment grade

4.2 Juswiasaaudu vieil
WEHUANANIAATRNTNIFUNR
tHuilsydu
(hisnududhnusaesiansiiauvin
Wurdhnniinglsesaediianis
gcfivouuaInadInu)

TaitAu 20%
wia'liAu 10% wlalunsaenu
Tusivissinandarfiniszanudl
afisnunagevlszine Taadanty
credit rating wuy national scale
duifluldenunaaindrineu
n.8.6. UsgnAAInua

Wudaniansas
WinuvindurnieFu
’nusaraanasasil
anwazatvinaionis
Aol

3.1 {i credit rating agj
Tusgau investment
grade

3.2 \flusunmsaaudu
Wil lanzldurdnnia
asdsnsguaLilulsesAu

An 20%

' 9
o a o >, o &

aaEnsnlianeasasuaIudell
5.1 iluasasull asansnonil
Aisnu SN wIadnn Naaninay
Aueunguune’lng wiaanan
A9 SW.AUTLNAN 6T
auanealvdsznaugsaa sw.lu

Ussinelne

5.2 i@uamnalulssind’lng

5.3 i credit rating atluseeiu
investment grade

5.4 fluasarsiaglusyuu
organized market w3atviauLvin

LitAudasdefl uausadnslaay
9N

(1) 20% w3a

(2) AiwiTnaasemansiasnuly
benchmark + 5%

nind&usot

6.1 mswmgwuﬁaﬂmtﬁuusﬁ‘uamu
lunszanudiamandnninddmiuy
asnuinliluas SET wianavg
aandfaunandnnindanvlssing
(we'linufvanasnuiigaanas
f5asenINeaHUNITLA LULAR T
v lvfigsuinaaunisiily
nanniwddaualu SET wialu
AR dauananNFwe
fLsTLNA)

LiAudandoi udusdnnlaay
g9

(1) 15% (vwia'liiAu 10% iila
unsasnulusivdssimansias
asznRudiniaunag
dvilseind Taadanla credit
rating wuu national scale 4iv
Huldenuinaaingineu
A.8.6. UsgAAfAIuUA) 13a

(2) iwiinuasningduiiasnuly
benchmark + 5%

oo o

asEsNdanE g
ATUaIUAL )

4.1 Juesasuil a9
fshvnilAivnu SN wia
Ann NfaanInavduaiy
aguung’lne wiasn
a9 5W. GI9UTELNATN
TeFuauanalvilsenau
83503 aW. Tudseinalne

4.2 \Juasansiidl
Aneazatnlnaionil
Aail

4.2.1 gaanfluus¥nan
nedau

4.2.2 waaniinsilawmwe
dayatilunsirlliaad
eazdaany filing

4.2.3 unsdiAfluan )
ssnfinmiuaiuiissuil
< 397 Fu duusiunanu
waglu'lafiansrayeau
4.2.1 vi5a 4.2.2 §jiinse
HAWUMUATIFHITAINR

sravfluynnadadl

LiAudasdod uaiue
daslaazgenin

(1) 20% w3a

(2) ihwmtinuasasansi

aanulu benchmark +
5%
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6.2_anasvuniaaniaauiEmi
Anevdulideunguunaina
wianguinaeelsund deviu
2avsuiEndInaNtanaly
nsvautfaanandnnIwas iy
Wasnunliduag SET wiauag
ARAUaINANINNIWE .
dvdszine (uelisndusEnn
atsynnefiunsua luan
aravihlvilinsiinaauuaan
annsdfaunalu SET wialu
AR LaIanAANTWE
avszing)

6.3 vutiagluszuing IPO 1ia
Amsaansifisudiaaaaiu 6.1
6.4 anEIsidnarasaIY
Aol

6.4.1 uasasutl asansfe
uilAenu SN w3afnn

6.4.2 4 credit rating agluseeiu
investment grade

6.4.3 Huanasigaaninge

Aueunpuanglnauaziguanig
enasiulusnvlssind whayaan
Ancdvduaungrunaevlssing

(uwe'lisusnuay W,
Avlssnanlasy auana i
Usenaugsna sw. ludsendlne)
6.4.4 fluasarsiaglusyuu
2av organized market w3a
WiBULYin

6.5 as&ns Basel III A4 credit
rating atlusedu investment
grade wazatluszuuuag
organized market w3atviauLvin

6.6 DW i issuer rating atilu

4.2.3.1 sW. 9. 3a
UA. AIUAYUNLINEIE
gsiagaun15L3u

4.2.3.2 suiAsaauiu

4.2.3.3 su1mTaNmg
JILATIZU

4.2.3.4 suaaia
AMTABATURYRNINTAL
ATLAB AT

4.2.3.5 ussEnealnsay
Ruitatiatiande

4.2.3.6 sUIATWENUN
I NAUUIANRILRE
AURLaNULAIUTEING
ne

4.2.3.7 suasiianis
faanuaziitinung
Uszindlne

4.2.3.8 sulA1sa&U
wuvlszinalne

4.2.3.9 ua.

4.3 &uanaluldseina
ne

4.4 4 credit rating ati
Tusgeiu investment
grade

4.5 flunsn‘iﬁ'l,ﬂumw
ssnfiAmiuaiuaieg
wil .
> 397 Tu Muueiun
RINU siavdungiieu
waaaglusyuuuay

regulated market
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5¢¥6U investment grade

6.7 wiae infra wianiia
property il

6.7.1 Wiy infra wianiiae
property iaansidaudfamaly
nszmwﬁamwﬁnm%wﬂd'm%u
Wasnuinliuas SET wianag
aanfaanandnningdsvlszine
(usbinudomihacvnanag
senaiunswAlumaala
vinlvfinmsuinaauniiacna
aanannstianalu SET wia
Tusaadaananniwe
AvUsEING)

6.7.2 wiha infra wianiy
property Magluszning IPO a
Asaansifisudiazaaiu 6.7.1
6.8 §3nsTUGIEl Naduaud
credit rating atiluszau
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | niwdRuauuanifiaanniiszylu aivAu 5%

2 1 - 2a 6 (SIP)

wineug : & mdunisasnulu derivatives on organized exchange ‘Lifizarinnua
vAeAu (single entity limit) uavadaan

ninedudoil

5.1 angsnuian
nuidaudfamalunszaiu
AamandnnIndsuTug
QU liuay SET (w6
T5NAINFTNUN
2aNATATALTENIY
gfiunisualunaiiala
vinlvifinsuinaauns
Hundnnswedaualu
SET)

5.2 asasnuiiaaniag
wsENAIaaviuliNau
aguang’lne deviunas
viEndinaNndamaluy
nszautiamananNNIwe
shususaenuiialduas
SET (uai'lusrudoussni
agszuiveiunmsunly
winatavih lufinsidn
aauluaanannnlsLda
anelu SET)

5.3 ﬁuﬁatﬂi“luszwho
IPO wWansaanzidiau
famaaun 5.1

5.4 anasifidnwoue
ATUEIUAVT

5.4.1 flunsans Basel
III

5.4.2 {i credit rating agj
Tuseéu investment grade
5.4.3 fluaansvid .
é’na;rmsatha"tmashwﬁo
Al

LiAudasdofl uaus
danslaazgenin

(1) 15 w3a

(2) iwiTnaasniwegdui
aanulu benchmark +
5%
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5.4.3.1 f{aanilluud¥nan
neidieaulu SET

5.4.3.2 jaanfimsillaLwe
dayalflunsinldieesd
Naagtaaaaunuy filing

5.4.3.3 lunsdliduas
frsnfiimuuaiuzsenil
< 397 Fu duusiun
Aanu uaglilafianeag
AU 5.4.3.1 w3a 5.4.3.2
HiA9TANUAUATIRNS
dananeadtiluyanadvil
5.4.3.3.1 umAmAamua
42.3.1- 4.2.3.9

5.4.3.3.2 amﬂl’umsﬁu
synIvilsyinandseng
aiugurdn

5.4.3.3.3 amﬁumslﬁu
gvlssnanfidanuay
vinuagfAuyAnRmN

% 5.4.3.3.1 -5.4.3.3.2

5.4.4 ‘lunscﬁ,ﬁtﬂuqﬂms
niiuuaiusenil

> 397 Ju duusiunamu
savliungidaunsaatiu
s¥uuav regulated
market

5.5 DW i issuer
rating aglusgéu
investment grade

5.6 fsnTsudil 7
Adeyeydl credit rating
aglusgay investment
grade

5.6.1 reverse repo
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5.6.2 OTC derivatives

5.7 wih infra w3a
wiha property Nifl
ANBULATUAIU AVl
5.7.1 aanudauda
ansaagluszning
IPO wWansaanziiiau
dfaaalunszauda
MENRANNTWEIUTUR
aunuinlduas SET
(uwei'laisyudonioe
GUNRNNETTNIN
agfiunsualuan
anvinlviinnsiinaay
wihaavndIaanINn
Astawalu SET)

5.7.2 dlunihauag
nasnunlilafidaneoay
AsEAEAITAINUTY
AansTasvaNugIu
ARIWITUNIWE U3a
&ninsia usneingel
(diversified fund) eau
LIMIAdThU
ALEZATTNATT A.R.6.

ANUR

wiha infra wsanie
property uadnaINuni
ANVAUTATLANANITAINY
TuAanisTasvas N ugIu
ARIMITUNIWE WIalkNE
5L UaILeNTEL
(diversified fund) au
LIMIAdTnU

e infra ldd1Aw
An&IU

18
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ALEATINATT A.R.6.
ANUA uRziANHULAN
5.7.1

wihe property ‘LiiAu
20%

7 v!%’wﬁﬁuﬁ'uuanmﬁamn swuAuluAY 5%
Aszuluza 1-12 6

(SIP)

winawia lunsaliflunwddudod LiddadvuaiAaddu single
entity limit aaviFurn faanasasviaadega uauansel
1. Surhnniaesd@swisuvindudiaianisafiuouuas MF
2. derivatives on organized exchange

guii 2 : dasFIunTaInuidIIMaINAgNAINIT (group limit)

o

aa

sziannsneau

dn51872u (% 2av NAV)

1

Asasuluniwdduuasui¥nnn
usHnaglunguAanisifalfu
wianstinllug&auanlugsnssu
NMINITHUAULTEHNHINE

LitAudanladasvitedod waiuwe
aaslaazgenin

(1) 25% w3a

(2) ihmiinuasnindduiaonulu
benchmark + 10%

wingig : dusunisasnulu derivatives on organized exchange “Lifiziarinnue
tAenAY group limit aavefauan

guil 2 : danFIunTaenuiAInaaNAaNAanIs (group
limit)*

2ia Usziannsweidu dn91872u (% uav NAV)
1| msasnulunindduas | Bidudasladasniediodl
usEnnausEnnaglu | uausdanlaazgonin
nauAanIsLEaIAUNIa
5 o 0 a
Arstdlug ey lu (1) 25% wsa
RINITUNIINITLIUAL | (2) dudnuaInsweaaun
LIHFNOINATI aynulu benchmark +
10%
*newie: tunsaifluniwdfudotl LifidadvuaiAndu
group limit

1. Budhnuiaanasiisuwindurdinfianisefiueuaas MF
2. derivatives on organized exchange

guii 3 : dandrunsasnuianaaulssanniwg&u (product limit)

9ia

sztannsweau

da31872u (% uav NAV)

1

Wur AW aaNESLULYINEY
#1n B/E w3a P/N Mifidummanu
aguanglng (Lusdesnanlu
snvilszimAaadiifuAnanvnan?)
Hluraan gfFeana viaaduan
Aol .
1.1 surAsuiadantiunIsunid

- nadszansudulaiiu 45%
waslusauliyd (wialusay
angnaInudIniunasnundiaigy
Tasvms < 11)

- das2nesiuliladfunasnui
anglasvnsnsaanaduan

] > 'y - a o o Py
fun 3 : dasndrunsaInunAuIaaNlssLANnINEg U
(product limit)**

2ia Uszinnnswedu dns1872u (% wav NAV)

1 | Sudhaniansans
Winuwvinduen B/E
w3a P/N niduaaaau
aguunang (laisiude
g2 Tusinvdssinauad
AfuaAaaInad) tilus

- auAubiLAY 45% 1ade
lusanihieydiuusiiiiu
MF fiflanglasens < 11
Tiladuausauany
AAINU
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AVINELANIEIadody Agnda < 6 iau vielllane
1.2 §W. navnuniiargnelasenisnia

agiodeuan > 11
1.3 wv. ) e

1.4 ue.
1.5 ussﬁmmmmaaﬁmﬁaﬁagimﬁﬂ

(hisufadurdnmiansans
Wisuvinduihnifiingssaad
WamsaLiuuuanaInu uay
vindRunnasvuleiulau
ATINANEINNAREUIAU
reverse repo wia securities
lending »3a derivatives)

niwedusod

2.1 B/E P/N w3a SN vifiidaulay
Watlagusiausinasnulaafiunig
Tvfinssulaudnsizansaslunn
ms”Lm"qnuiﬁmsﬁn;mmﬂrimum
waafidaululvnasnuausaane
Ausaanasansle

2.2 Jushnwiaasasiviguvingu
fnnidiszazainisdinuiy 12
Lhiau

2.3 total SIP awaia 5 wavaudl

nadsgansiudu
TaivAu 25%

aan {9an wia
Adeyan aoil

1.1 sumsudasdandu
msﬁuﬁﬁnqumu
DWILARFITU

1.2 aw.

1.3 1.

1.4 ua.

L5 ussHneaIasasdudia
atande
("Laismﬁam%wr;i‘ﬁuﬁ MF
163uTaunssudnaun
NnAFYININ reverse
repo #aa securities
lending w3a

derivatives)

- das2naulailddy MF
MiangnadnuaILiie < 6
hau il lawy MF Afi
a1eAsuns > 1 1

reverse repo TaitAu 25%

securities lending TaitAu 25%

asansaail (total SIP)

5.1 anasnlildaanadauwily
nanniwddaanalu SET uavlu
aanadaanannIneda9LsTineg

5.2 anasnlilddazoagiu
nszenudaunananniwdarniu
aanundlduas SET uasuasnain
daananannsweanlssing

nadsgansiudu
TaitAu 15%

ninedudoil

2.1 B/E P/N fifiidaulu
viuwl&audiaws MF e
adfiunislrisinnssulau
A&ndizansadluanasles
AmNIENTTNg Ve
Avua viafidaululu
MF &unsaanafucaan
AT L6

2.2 W¥udhnnianans
Winuwindunniid
szazansHntiu 12
Liau

2.3 total SIP anuia 6
aavdiudl
(daiilildfunisaenu
2adNaINUINTe uay

swAuluAY 25%
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5.3 anasidazialunszaiuda
NN NINEHENTURRINUNI
ﬂ.iaausumwun”'lilmmmmam‘mn
AMIinaaUATIEITAINRIAANAN
asdaanalu SET wialunaiada
WEAUINNTWE G UTZINA

5.4 anasuil anasAoniifonu
fAnn “3ame31&13 Basel 11T M'14'l6
atluszuuuas organized market
wIaLauwin wei'laisin B/E uag P/N

derivatives &oil

nagnu buy & hold 1
aynulu B/E P/N SN
Wurhawiaasans
auvinkdurdn Nidang
latAuangnasnu wia
saunTRINUUaIMF
wiafinsasnulu
derivatives \Walw
ninddudvnaridiang
daaadagiuaig
NaINuU)

6.1 hedging limit :
A3L2N1iNgsNIsu
derivatives i
Januszadiiants
AAANULAEN

LiAuyad1ANuLRaefiag

reverse repo

Ay 25%

securities lending

Au 25%

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : A1sLainYin

ﬁsnssu derivatives
°L°zj|,wamsam

mwmﬁm

6.2.1 asdinasnulud
nsaINuLuuRufay

J1An net exposure
Aiaannnsasnulu
derivatives Taasiad
TaitAu 100% uav
NAV

6.2.2 n36inaINUS
nsaInuLuutuefay

3116 net exposure
AianMsaINUIY
derivatives Taayaa
ANULREMLFIRA
(value-at-risk : VaR)
"agnasnusadiiiu
Aol

(1) absolute VaR <

laitAu 25% uag NAV
(hildAunsasnuuag
AINU Gafl)
(1) nasnusuila
(2) navnu buy & hold
(3) nasnuin1susms
Annsidailviiau
GENRVERRNEERN
iy lavalvfidannag
Auadeyaynlunisane
Fruzaaddauanlana
AULEUTIANELATITY
(fair value)

oo e

e IVITaUAUAIN
u'mwjanammmq‘mmsmz
KHaanas&1snea1nINNM
gusaaanuls (non-
investment grade /
unrated)

LAy 20%

asE1369il (total SIP)

6.1 nindRuaua 7 lu
& 1 : danauns
AINUNANAUENDAN
nindtuvsagdauan
(single entity limit)

6.2 @31&19 non-
investment grade /
unrated wei'laisIndens
sl amansAeniifenu
f@nn SN 3ans1&15 Basel
I1I ﬁﬁﬁnwm“ﬂsnmu
il

6.2.1 fidnwayan 5.4.3
uae 5.4.4 AA92a 5 ua
fuN 1 : danaduns

swAuluAY 15%

21




Basinalu

s1uazia U TATINISLAN

P >
s1taztdaninsvnisnaatnlas

UNEILUG):
Fanilscaea
AsuAla

20% aas NAV

(2) relative VaR <2
Win 229 VaR uas
benchmark

RUNELUA : “NITRINUY
wuutuatau”
nugAININ AN
asnuludaandae
fmininaans
wuutuadau
(complex strategic
investment) w3a N3
asnuludyanfane
anindany
afuaiau (exotic
derivatives)

ANUTAMANKAAN
nindtunsagdauan
(single entity limit)

6.2.2 1 credit rating agj
TusgausnnI1 investment
grade w3a'ladl credit
rating

derivatives dofl

»31&15 Non-investment grade / Unrated o
Aatiluszuuvad organized market uagli'le
agTuseuuuav organized market w3a
Winuwvinluda 5.4 6na

iAiu 20%

navnusNadovzuniwe / REITs

1Au 20%

wiie CIS Adadeduaunguunaine
(leauiaa CIS avndnaziiulaunaganndag
Aunasnumu uaylivihlvanuiasuas
naInuULllsunlasldacinefitagAey)

LA deansgiu

7.1 asuan LitAuyaaamnudneiiiag
wgsnIsu

derivatives

finguszaad

\Wan19aa

ANMULEEY

(hedging)

7.2 a5 global exposure limit
¥ingsnIsu 7.2.1 nsai MF Lsifinsaanuuuy
derivatives M | dfuafau’

fildianisan .

AL e A1/ net exposure MLAaIINAST
(non-hedging aynulu derivatives 1atsiaglaiiAu
limit 100% uag NAV

7.2.2 asdl MF finnsaanuuiu
Ffuafau’

311 net exposure ALAnaNATS
a9nulu derivatives 1aayarinIu
WRavnagesn (value-at-risk : VaR)
229 MF saaflugoil

(1) absolute VaR < 20% uay NAV
(2) relative VaR < 2 i aad VaR
2a9 benchmark

wWINeue : “Asasnuuuutudau”
ranaANI1 Msasnuluduanda
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aantiifinagnsuuududau
(complex strategic investment) %3a
msasnuludaandaaarenindd
augiuaiau (exotic derivatives)

8 | naynumnuadevzuning / TaivAu 20%
REITs

9 | wiha CIS Mdadeduaunguaneg | ‘lisrdadasaiu
na

(Taaniaa CIS dvnaagd
ulaunaganAfadiuNaINusIu
wazLivinlinudavuasnasnu
HNuddgundasllacined
HadAgy)

** s Snsunisasnuluurdnniasnasiiauvingu
fniianisafiunuzasnasnu'lifivadvuaiiaddu product
limit

12 srgasidaauanisaiuial RS aundnnaaii
grilnvudsendfiivium

(concentration limit)

il 4 : Sandrunsasnuiainamuanuisulagiudaluianisiamu

guii 4 :I;‘J”mﬁa’i‘;un‘msamuﬁﬁ‘m‘;mm‘mm‘mﬁahu“l,m"ahutﬁﬂ
TuAan1sNnaInu (concentration limit)

aa |  dszanniwedu dns1872u (% wav NAV)
1 Mfumapn%ﬁmm‘lm naAnaINUINAUNATANITIRATUAY URI. 518
Tanile mmnumaomwmuuumaanmmsmnu < 25%

2a9innudntaaniduariovuazasussiniiu
(Luiusunisiiaviuuavnasnuinefng)

szian dn9187u (% a9 NAV)
2ia NINLAU

1 | vunasuis¥nsa| nn MF sauduaialanisianisuas
Tasaudle Ual. NafgIAusasfiiiuiIuiuuasg
u-si:m-swnu < 25% maamu‘;uawﬁ
aandaeionuauasusEiniiu
(litfusyunisdariuuasnanu

NeAn)
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assnsut] anansiv
ANy asans
Basel III wazAnn
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