asaglnsualainidniasenisinnsnasnuiilalnawasiae Suduwaa (SCBPLUS)

UUEIUR:
a = = a = = o o«
Bavnualay UL LN TATINITLAN sngazidaninsynIsnaanan lu4 Jaauscavanis
wa 'l
ERERT PRt TEHOE] . . Watvitflullau
/ e Aadunadwviizasnisasnuaasnasnuialsynaunsadinadtauay | sead
ANNMINEYaAta SudvAdwvinidangluiidalssianuasdandiu | aagassunns
AMsadnulunannswe AfAuaIaNY
Uszinanuas Uszanuasdnnindvianinddudu wiansminannalaeifduiaz | Ussanuasudnninduiansndfudu viamsmeannalaaisaunag " 1"";?-55/2559
wanniwegvda | aanululssine : aunuluilszing : "1"27;”5%"0“- §

2 faus e o a . N I a . o e o 1329
VIantduau uiEndanisazasnuniaudionidssladdiawizannudnaning | vi¥ndanisazasnuniaudrisnidsslanuianizarnuanning AIRIVILD
wamam | niwd&uau viameanwalasigduadeleatoniovianaisan | niwddudu wiameanwalanisauadieatondonsanaisadne | oo
AANHAIALIE | gyyhilsznndaaiznssuns n.a.6. wialssnadiiinuanzassuans | auvidssnnaanznssuns n.a.0. wialsznad1iingiuaanssunns ‘
AUVRRZRINU | 7 x.6. Arvuadvealidl LTuuelunsdifiaaiznssunis A.8.0.13a

fiinuangnssunis n.a.e. Wanuiurauviadilsenaudluvia
WuLndssLanusadneazasudnninduianindlunianisuinan
Walpaifau

guii 1 ssianuazaaauifuasasasmanisduralal

1. dszianuavasans leuwa

1.1 esasnu

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugas&natunalssiaii
warrants

1.1. 5 m'nmsmuaumuam:rm”muaommnnms’mmsmumu 1.1.1-1.14
MUTAEINTAIIUAMIEATTUATS N.8.6. ATUUALRNLEY

1.2 emawmidl
1.2.1 Ausiing
1.2.2 fidunds

1.2.3 yug (binuvuguiaaaw YugauWus wagasans Basel
I11)

1.24
1.2.5
1.2.6

fi underlying \fluviunsa share

B/E
P/N
ludAyuansdnaiazdaniug

n.a.0. Avuadesalldid LTundlunsdiiaaiznssunis n.a.6.%3a
fifnouanenssuals n.a.6. e uiurauwiadlsenaAudlania
vANLANdsTLANWIadnearuasudnnindusanindIunianisuinan
Walaeigau

gl 1 : Ussanuazaaauifuasasasnonisiduii il

1. dssianuavasans leuna

1.1 esasnu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnalunailssiaii
warrants

1.1. 5 mﬁmswuaumuanﬂmvmuaammnmswmsmumu 1.1.1-1.14
MU ETAIIUAMIEATTUATS N.R.6. ATUUALRNLEY

1.2 ananswil
1.2.1 WNusiing
1.2.2 fdundo
1.2.3 vud (Luinuudulasdnin unaulus uasas1ans Basel I11)
1.2.4 B/E

1.2.5 P/N

1.2.6 ludduansdnaiiavdariu

fi underlying \fluviunda share

e,
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1.2.7 luuansd@nalunailszlaminid underlying Lﬂuﬁuﬁﬁmsm%au"ufj

1.2.8 mﬂmmuaumnannmumuaaLﬂmnumsﬁmsuumu 1.2.1 -
1.2.7 eufigInaIuAEnIsuAIT A.8.0. ATUUALANLEN

1.3 anasfmiifonu (lisruesians Basel III)
1.4 @51&15 Basel I1I

1.5 dnn

1.6 DW

1.7 SN

2. paRuifradasEsuasnaninailunisaIny
1/|'§wz‘iﬁuﬁu%ﬁmﬁﬂﬂ13a5a1uwsnagmuvlm”m1u 1. saviinauauticiuasg
ASIRITONNANLAUYIIATUEIU Al

2.1 ‘Lifidadvuaniadaulaivinlvigasmuiaissyaiuinaniayas
Wuasnuluasans

2.2 mmsmﬂﬁguﬁa"lm” (syubonsdidiilu B/E P/N wia SN #d
Waulwviuddaufiausnasnuleasitiunislviiansfulaudng

wansasluanaslaaiuignisinguunadivua wiafidaulalu

AINURNUTONLAUNDANATIRTLE)

2.3 mlauammnum'mmsmummammsmmsam’ma”l,mwamm
sznaunisiansandadulaaimulaadisainaua wasfdayasai
dzviauyaALfassy Tmﬂwauamnmmaamoaomnl,mawauam
\Hafalddeavinanundndmnnsduiiuisausulussduanna

2.4 msaonulu SN sasiluldamudanlaindudodd

2.4.1 SN fimsanawasauwnulaga1dedu underlying dssianiéiendu
underlying uav derivatives auiiszulugiuii 6 2ia 1

2.4.2 wvinnsadnulu SN azdinarvinlinasnudasiunauniwdgsulag
nindRuiiudaaiuniwdunnasnuausaaonule uusidullau
uesgsusInadefivualag International Swaps and Derivatives
Association (ISDA) uwasiflunsnedguiiaiuisaildausia’le Taanau
ANTRINU LAI. maoam‘lwmsmmwﬂﬂuanaannnmsamummam
Tnadvusassunaunsnbdudonanlilunivdaduusie

2.4.3 gaan SN Busaulvinasnusiunsaldaaau SN dvndnAauasy
a1 tila uax.savua'le

2.4.4 lunsdividlu SN q’iomuamy‘luﬂmmﬁ UK. GAIAILTHUNITIAR
TvifidiannavAuaan SN dusaluliinaunisanu

1.2.7 luuansd@ndlunailsziamins underlying Lﬂuﬁuﬁﬂ’msu"saﬁuq"

1.2.8 mwmsuuaumuan‘lermwmuaamennmwmmumu 1.2.1 -
1.2.7 eufi&1inaIuALEAITUANT A.Q.0. ATUUALANLEN

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

1.5 dnn

1.6 DW

1.7 SN

2. paRulGinaInIEITURsRANLAAUMT TUAITRINY

NFWHRUNVIENIANITza NTaaInuleann 1. daviinaaufiuasns
fsaunaninaurinasualIu foll

2.1 ‘Lidadnuaniaaulanvinlvgasnuiiaiseynwuuinniiyas
Wuasnuluasans

2.2 mmsmﬂﬁhuﬁa“tef (soudionseiilu B/E P/N wi3a SN vifiidaula
Wwnildsufiausnasnulesiiunstiinnsiulaudniisansasluns
gs'ldanuignsnnguunaniivius wiaivaulalvnasnusnsaunadu
ﬁaanmwms“lm”)

2.3 mauammnummwsm Q9. mmsmmm“l,mLwammﬁ'sunaums
wmsmmmaulaaomuimar;rmaml,aua LL&”N‘J.IBN&‘S']Q']MN‘"VIBUNE\]H']
ﬂﬁlﬁ‘iill 16\f.l‘llallEQG\\‘JﬂEQ']]GIE]\‘]E]']\‘]EJ\‘)Q'\HLLM&\‘]‘LIEJJJE\]ML‘ﬁaﬂa‘lﬂ‘ﬁ\‘)ﬁﬁMW
mnuamﬂnmsautﬂumnansn‘lusumnmna

2.4 lunsaldiflunmsasnulu B/E wia P/N Mlaananansévnaiiia
hszuilndsen B/E wsa P/N dundnsasiinisiuaiiansaiusasiog

uAAaGIil

2.4.1 swW. 9. ¥3a uA. MUAUINEINGEIaFIAIRaNTUATTLIU

2.4.2 suAsaaudu

2.4.3 sU1AITANATRILATIEU

2.4.4 sUIAISAANITNEATLALEVNTAINSINLAT

2.4.5 suresWaiuigviuunanavuazsauatanuvdssinealne
2.4.6 suAsiiansdvaanuavininuvielsundine

2.4.7 suresadanunnslszina’lne

2.4.8 a&anfunisiiusnodsunaiidnwazvinuasfmfueFurinau
24.1-24.7
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2.4.4.1 Wigaan SN AwawazuIvyaagasssuuay SN luds TBMA
nJui 15 uaziugnvinauasusazifiau vl lunsdiAsudonaiy
Jungavinnisuay uaa. Wanaazudvyasgfsssuaaluiuvinnis
'l

2.4.4.2 lunsdiiiAinnanisaifidenanssnusasauad SN a1l
fasgrAgylv faan SN A watasudvyamgfisssuuagd SN laldy
TBMA Wiuti

woil msmuawsamssnsaomnmmaoLﬂumsmaausamﬁnsaowﬁo
mﬂwsawaanm Wesnwunudenanis (end) m‘mmvn”b“‘lu B/E w3a
P/N 6ael

2.5 nsaonulu SN sasfluldaudanlaindudodl

2.5.1 SN fimsaranacauunulaaaivasiu underlying dssianidiendu
underlying aav derivatives auiszulusiui 6 2a 1

2.5.2 wvinmsasnulu SN azdinarvinlvnasvusasiunauniwddules
m%wﬁﬁuﬁum"auﬂum%wuaumnaamummsaaomuim Guustduldeny
mmsmumnammuum‘lm International Swaps and Derivatives
Association (ISDA) waziiluniwdduiiarusaildsusiale Tnanaunis

AINU UK. m"aoﬁﬂ‘lﬁﬁmstﬂﬂLwml"aagatr‘imﬁnmsamuﬁmaﬁﬂﬁ

AavnusaviuNaunInaIudvna N Tiluniodaduiudre

2.5.3 lunseiviilu SN defisiadnuaviuilfoutia aan SN Aunay
Tinasmuausalanau SN dvnannauasuaiy tia ual.sauale

2.5.4 lunsdidiilu SN doiguaaialudssing uaa. dadadiun1sia
Tvfidasnavdueaan SN dusa’luiinaunisasnu

2.5.4.1 Tvifaan SN Fwnanazudoyacgfassuuay SN liuds TBMA
nnfui 15 uazfugavitauasusazifau weil tunsdlAsudenailu
Jungavinnisuad uaa. idwnauasudvyarigfsssunialuiuvinnis
da'lal ‘ .

2.5.4.2 lunsdlniananisalnginansenuaasiazad SN a1
Tadrdaylviiaan SN AwatnaswIvyangdsssuuas SN 1ilde TBMA
iuii

gui 2 ;. ninddudlszanmiie CIS wile infra wasniie property
nsdliflunmihainisaanagamalatodunguuiaing
sasinauauifuazundninaailunisaonudeil

1. fiaaaniGuaziiuldoundninaailumsasnuidudiendu
darinued niuasasmensiunllTugiuni 1 14 2.1 - 2.3

2. lunsdliflunsasnulumide CIS nasnusugdgnasnu (invested
MF) siavfiuTaunanisasnuevil (Lilddunisasnuluniaa CIS uag
ADINUNIUNAIATNRINUTUNIATLYIY)

2.1 dnsasnulunswddudailudsaanuazuiiaufadfui MF
(investing fund) &usaasnuls

2.2 fnsasnulunswaduiiialdigauiamudagiu (pro rata) ual
lanatiuldaunaninaad single entity limit aas MF (investing

g 2 1 nindRudsuanmidg CIS wide infra uaywiile property
asdiilumiainisaanagaalafodunguunaing
sasinauanifuazudninarilunisaonudod

1. fiqauaudduaziduldarundninavilunisasnuiduidaddu
dainuadInunsI&1TNI9NIsE U Tdludgiun 1 2a 2.1 - 2.3

2. lunsdifinasnuliaiulumine CIS 2as MF - MF denasad
ulaunanmsasnuevil (hilddunisasnulumiie CIS  uavnasnusiu
navAaInulunagaviv)

2.1 finrsasnuluniwddudaiulssianuaraiiafaiduiinasnu
fusaasnule’

2.2 fnsasnuluniwddudialdigawiamudagiu (pro rata) ua?
Tanatiuldaunaninasd single entity limit aasnasnuilu
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fund) tfu

2.3 finsasnulunswdduiiiatdizamumamudagiu (pro rata) ua?
lanadluliaundninaiad product limit dwsuniweaduiilu SIP
a9 MF (investing fund) 1iu

2.4 finsavnulu derivatives ﬁtﬂu“l,ﬂmu]ﬂﬁmnmﬂ/i global
exposure limit a9y MF (investing fund) u

3. nszﬁﬁnmwuﬁ”tﬂamu (investing fund) unasnunuilaeas
AaINuUNNdIgnaInu (invested MF) siavlildnasnunuilaiaas

2.3 finsasnulunswdduidialadisdmianudasiu (pro rata) u&?
lanaiduliauundninaiad product limit &usuniwdduiiiu SIP uas
naYNUIY

2.4 dimsasnulu derivatives Adluldauvidnineuai global exposure
limit wasnasnuiy

3. lunsdiiinasmunuflawmasldasmuluviza CIS 2ad MF MF §ana1d
savhildnasnunuiainas

guii 3 : nindiulsuanidudinuiaasansuiauvinbusdin
sasflududhnviasnasiiauwindudnaassFunnget

1. 8W. 9. U532 uA. MNAYUINLINGIAFIAFATUAITIIU

. SUNAITAANRY

. SUNATANANTRILATIEU

. FUIATRANTINHATULALANATAINITIA MRS

. ussﬁmmmmsaaa‘mﬁaﬁagimﬁu

. suAsWaIu I g MAIBUanRLRsauAtaNL W dssInalne
. sAsan1sdaanuaziiwelssnane

. suAsadaNLuvlsEnalne

9. ganfiunsduseninvdsamandsenainadusandn

O NO U1~ WN

10. fafunisidusvissinanidneagvinuagiferdursudinany 1.

-9.

duii 3 : nindiulssanidurhaniannasiauwindusin
sasiflududhnviaanasiiauvindudnaassFunnget

. 0. WI. UIA uA. euAuINEINEIaGIAIgaNTUNTIEY

. SUNANTAANRY

. FUNATANANTRILATIEU

. FUNATRANTINHASULALAVATAINTIA AT

. ussineaasasduidaniaganda

. suATWaI I g BABUIAnavLREaU At an L dsTIn e e
. sAsanTdvaanuaztininwelsemang

. suAsagaNLvlssnalng

. datiunsiduseninvdsemaidsanalnadlugandn

10. aantfunsidusnolsunanidneasvinuasdenAusFusiney 1. -

O 00 N O Ul A WN

0

guii 4 : gsnssulsuanastalaaidaannadu (reverse repo)
nsaanulu reverse repo siagilutldenundninauaigos

»
o &

1. adaan sasiuiifuanadeiinaunsainiuagduanlu reverse
repo ‘laaunguuneineg

1.1 aw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 usEnilszAusia
1.6 sin.

' = & gy P
duii 4 : gInssndssiannsdaleaiideeunadu (reverse repo)

asadnulu reverse repo siaailuldanundninauaigod

9
o &

1. ddaan saviuiifuanadeiinaunsainiuagduanlu reverse
repo ‘lasnunguaneing

1.1 sw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 vsEnilseAusda
1.6 sin.
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1.7 aasnuiluy

1.8 ffuamanfinguinaanieiadedy

1.9 fhununmsuassgisanvaaaun)uunaineaiansvudszuna
2. anansitalunisiia reverse repo siaaiiluasanseaot

2.1 anasmeiginauazanaisaiasgeavilsendg Taansdiiiluas
g1Inadgevissinasacdi credit rating atlududu investment
grade

2.2 B/E P/N ummuchn Ann wIaKudsvassu 7 5W. 9. W3asu1Ag

Afinguinaawizdadedu Hugiaiseyniu doftangasindalsiviu 1
1

2.3 B/E w3a P/N 7 TSFC \flugaan fifidimuaiulaiduaudabiviu
270 Sutiuusfuaandi uaniludidedvualdidudameaiuniadia
16t

2.4 B/E P/N w3adnn fifiarglauiAu 90 Sutfuusiuviaan ded credit
rating atinvlaatngndiagail

2.4.1 {lissue rating w%a issuer rating asgludueuusn Taansaiiilu
issuer rating siaviilu credit rating 7lsunann1sda credit rating
seagdue

2.4.2 i guarantor rating atlududu investment grade

2.5 mswmsuumuammmaa"Lmnu 11 wuummuu‘lummmiamﬂ
AT mamnmauaﬁmmmmanaua"maaa"lmmnmsmmwu
fassTUAY Taaasansuiidenanisasd credit rating at19laating
wilogodl

2.5.1 i credit rating seo a,a’n.sar;l?,m,; 2 duduusn wsa credit rating
seazaMITinuAaalady credit rating segdudona1Ieui CRA 'le
wisudauly

2.5.2 i credit rating szazemadlu 3 duduusn

2.6 ms'lmmumumr;lﬂomaa"l,mnu 1 Lmaumﬁum Lﬁuuiummmfa
ms;lmwmwumammanaﬁmmmmanau,a d1989'laduinig
atasasnansau Taaasasuiidonanaadi credit rating ating
Taatneniivavil

2.6.1 i credit rating suﬂuﬁuaﬂ’tu 3 dusiuusn wia credit rating szey
gnAAsuAeeledy credit rating sea prdudona1Ia 1T CRA e
e viauly

1.7 nasnuiuy

1.8 ffuananfinguinaanieiadedu

1.9 shusnunmsuazigidnvaaaunrunanaaiansulszuna
2. anansitalunisyia reverse repo siasiiluasanseaot

2.1 ana@snassinauazanasniasgavilsang Taansaiiluas
gsnndgevilseinacacil credit rating atilududu investment grade

2.2 B/E P/N nmwumn fAnn aaunsve uau 7 §W. 19, W3asuUIANSN
unaummawummmu Hupjfinseyniu mumummaa"mmu 11

2.3 B/E wsa P/N 71 TSFC Lﬂuwaan AfiA1ruaTuldiduaiud iy
270 Sutfuuasuaandy wasfluddeimualadidudianisammiadia
16t

2.4 B/EP/N M%amnlﬁﬁmq"l,mﬁu 90 Jutiuusuiiaan defi credit
rating atn9lnati19niiofoil

2.4.1 1l issue rating w3a issuer rating adlududuusn Taansdiviily
issuer rating siagiilu credit rating Mlsiunainn1sda credit rating seery
dushe

2.4.2 4 guarantor rating a&lududu investment grade

2.5 Gmmsuueﬁoumﬂmmaa"l,mnu 11 ﬁffum%ﬁnu‘lummmeﬁamﬂ
AEITUEl wsamumanaswmmuwﬂaaaLLaua'loao"LWﬁaunﬁLﬂmwuma
fE15eUAU Taaaansuiidonanisiad credit rating atinolaatitonils
Aoil

2.5.1 i credit rating sze1e 5uar.|‘lu 2 duduusn wda credit rating szay
ainuAeslady credit rating szasdudonarianui CRA "o
rauiauly

2.5.2 i credit rating szaizeaciu 3 duduwsn

2.6 mwwmumumummaa”l,mnu 1 LmauMﬂumumquummmia
°LnrJmwmsvmwsamwamswmmmLifanauava'\oaa“l,msﬁann'mﬂmwu
mammsmﬂju mumwmsuumnmmaou credit rating atdvlnatig
‘Viu\‘lﬂ\‘]u

2.6.1 4 credit rating svﬂvauau‘lu 3 dusuusn wda credit rating svay
snsudaslaiy credit rating seere fudonarianud CRA ‘Lo
raumiau’ly

2.6.2 {i credit rating szaizeaciu 4 duduwsn
2.7 MAWERUAUMNNRTAIIUAULATINATT A.R.6. AITAUALANLAN
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2.6.2 {i credit rating szazeiagiu 4 duduwsn
2.7 n¥WdAudumuiaiineuaaznIsunis A.a.0. ANRUALANLEN
3. szEgnaInsiuzseviiuag reverse repo siav'laitiu 90 Fu

a o

4, aivuaANduRusEnIanseaslfidsniunisasnuly reverse

repo MULnUYINAITANUAMUEATTUANT A.R.6. UsenafdiIrua

3. szazainssudisyiiiuag reverse repo siad'litAiu 90 Ju
4, fadiviuatiuiunusEnIanissaddfiddrnsunisaanuly

reverse repo AULNALYITAEITAIUAMEATINATS N.8.60. UszAnddiiua

#uil 5 : gsnsuiseiannishvifiundnniwe (securities lending)
siaailuldanundninarilunsaonudot

1. aduan ﬁaaﬁ@jﬁngzmﬁnc'hwﬁal,ﬂuvf’l,m”‘?ﬂnaumwm“lu”ﬂs:man
5943 SBL1aalunseliviadeuandvnaninsevinnslugiusdiunuuaeiu
WiusadiuyaradelinaruisallsznaugsAansasifiuAanislaniu
AN lng

1.1 ff1a5uluaugailsznaugsia SBL

1.2 smiwn.

1.3 nasnuiluy

1.4 sneisaninininuasnisdvaanuvislsemaine

1.5 sn.

1.6 uv.

1.7 ua.

1.8 u3¥nilszAudia

1.9 Non-retail PF

1.10 AasnuimiiatinulisIwAs

1.11 fidyaraduauidrdnouiivuatiudu

2. udnNIWEA Lvitia m”aoLﬂuué“nw‘fwﬂﬁasﬁuszun%mhnué’nm%’wﬁ
aavgueFushAnannINe wiandnnswedai silw. vinvihiddluune
neiaunannsne

3. maeusaisanndnilszAu uaa. sassiunsaad

3.1 (ai'u,ﬁun'lﬂﬁﬁn'mwm‘%aL“-sﬂnmi’nﬂssﬁuzpn@"ﬁmﬁmﬂuﬂszﬁu
mshiiunanning TaasadiunanilszAudoil

3.1.1 Juaa

3.1.2 as&1saasglneg

3.1.3 BJ/E P/N 1insidurn Agn wiaviunszasdu v sw. w9, via

i 5 : gsnssudlszianashifiundnnine (securities lending)
savfluldaundninarilunisaanuead

1. adauan Gfaoﬁﬁjﬁ’zy(cywﬁnmwﬁmﬂu@”’l,m”%n‘luaucy‘m‘lu”ﬂsznm.l
7383 SBLIaalunsdinigdauansanarnnsevinnstugiugdiunuuaasiin

o

v Y
WhusadiuyanadviinaruisalsenaugsAandasifiuAanisleaniu
nguanelneg

1.1 ¢'le5uluayanailssnaugsia SBL

1.2 sidn.

1.3 nasnuiuy

1.4 suiasiianininuaznissdvaanuislseinalng

1.5 aw.

1.6 wuv.

1.7 ua.

1.8 ui¥nisziudie

1.9 qamua’auuﬂﬂaﬁﬁgamm%’wﬂﬁumaor{aomuuﬁazsme‘f@u@i 1 au
undu'ly

1.10 Aasnuinmiiatinulgsns

1.11 ffyraadumuisdnouivuaifingu

2. ndnnIwevi lyifin m“amﬂuuﬁnm%wlﬂﬁagi“lusznni”mhnuﬁnm%wﬂﬂaa
dudsushandanniwg wiananningi sun. vinmihmduuneanudau
nANNINE

3. maansaianndnilszAu uaa. sassiiiun1saad

3.1 GhLﬁums’tﬁﬁmsnw%al,‘%ﬂnmﬁﬂﬂszﬁumnv{ﬁmﬁmﬂuﬂssﬁums
Wianunanniwe Taasdaadundniseiudoi

3.1.1 Juan

3.1.2 asd@saasgineg

3.1.3 B/E P/N tiasidusn Ann viavudsvasdu 7 sw. u9. wia
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ﬁmmsﬁﬁnaummaww“ﬁ’mfwﬁu vlurfiniseniiu

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

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

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

3.1.5.2 {i guarantor rating atlusdudu investment grade

S aa

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

3.1.8 Wuaanuidaulu SET difisadaaglugud SET50 ot lunseii
navnuhifiutaunanmsamuluasasnu nasnuassunaniseiu
Aonadlu'le

3.1.9 wihaainuuas MMF

3.2 mtuums"mnaomuunssuﬁwﬁmaﬂsauﬂsawanﬂsynumu 3.1

wiadfiunsTagiadudeaiinaly usEnianisanansatiodusiisend
1nanandseAusdnatla taawau

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

3.4 srsvyarnaniseiu o Auiu > 100% ﬂaaagamuanm%wﬂ“'
Tvitin

3.5 Iunsﬁﬁuﬁnﬂgzﬁutﬂut@uam Tiihlduaadenaldasnuiag
UNRTUNSWER U9

3.5.1 B¥urhalu sw. wiasuAsinguunaaniziadedu

3.5.2 finsidusnusa P/N ﬂ”\‘]ﬁ

3.5.2.1 1esdunn wia P/N 1
wrnrdadotduiilugiansenniu

3.5.2.2 P/N i TSFC Lﬂuwaan AfiAuaTuladiduaiudliviu 270

FuiuusSuaand wanilusnderimualdidudanisanuniaiale
=4

iy

" on. uUv. usaﬁmmsmunaumu

suAsTsingvIneawIEIasedu (Husfiaiseyniu
3.1.4 B/E w3a P/N i TSFC \flugaan Aifidimuaiulaiduaudsbiiu

& ol

270 Futiuusyuaandiuaziflugiidenvuataidudiamenuviaiia
16iLiiu

3.1.5 B/EP/N m‘aﬁnn mumu“lmnu 90 Juiiuuwsiuiiaan dodi credit
rating atnalaatnandodotl

3.1.5.1 il issue rating w%a issuer rating agludusuusn Taanseiiily
issuer rating siauiilu credit rating Mlsiunannnsda credit rating seey

dusie
3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asa@1swilid credit rating aglududu investment grade
3.1.7 wilsdamiszAui sw. dugaanviunnasnudadiulsedunis
Aundnnindlvinnainu

3.1.8 viuaansidaulu SET Afisadaatludud SET50 il lunseivi
nasnubifiulaunanisasnuluamasnu nasnuagiunanisyiu
Aonatdlu'le

3.1.9 wihaammuuay MMF

3.2 mLuums’Lvmaamuunssuﬁmﬁusaﬂsanmsaav\anﬂsunumu 3.1
wiadfiunsTaadadudoasiinaly usEmianssnansatedudnsent
a1nandndseAusvnalea laawau

3.3 huiuanisyduau 3.1 ﬁnaomuﬁnssnﬁmﬁiﬂiauu‘%ammsia
wiavinlulianunsafaduaundndseausiule L'Juumﬂumsmﬁuﬁm;
nilautannaslugsassunsiiiiundnnineg duiao

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

3.5 °lunszﬁ1‘7iu§nﬂ§zﬁmﬂutﬁuam Tiilduaadynaldasnuiee
WU Tunsweauaoil

3.5.1 WJuehnlu sw. viasumsifingvnaaniziadedu

3.5.2 1iasdurnuda P/N ﬁaﬁ

3.5.2.1 1finswdunn wia P/N 1
ammwmﬂuwumsuwnwu

3.5.2.2 P/N i TSFC Lﬁuwaan AfiA1uaTuldiduaiudrliviu 270 Su
Tuustuaand waziudideivualadidudianearuniadialeiu

3.5.2.3 P/N ifianelaivAu 90 Sutiuusisuiiaan defi credit rating

" on. U9, MSBﬁH']ﬂ']‘iVIlIﬂ{]MlI']EILQW’]”




Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

3.5.2.3 P/N #ifianglsitAu 90 uiiuusifuiiaan fedi credit rating
atouilvatnelagedl

3.5.2.3.1 i issue rating waa issuer rating aglugduduusn Taansdif
vilu issuer rating siaviflu credit rating Alsunannsia credit
rating szaizdusne

3.5.2.3.2 § guarantor rating atjTugdugu investment grade

3.5.3 anasnadging

3.5.4 reverse repo &11Fuas1d1TNATglne

4. fnwazuazarszdrdarasdaan IWlddyaAfidnwasuay

fszdduasdyanandssnmdadiinouaazassuAsAiIAunanniwe

wazARIANANNINEINMatainuaAmAusTunIuF N fuuas Wity
unannsnauasnandsziulugsnssunmsinuaslvidinnannswe

athondloatinelagodl

3.5.2.3.1 fiissue rating w5a issuer rating atdludusuusn Taansein
Wlu issuer rating siaailu credit rating M'lsiu1annn1sw credit rating
seazdusng

3.5.2.3.2 {i guarantor rating atilugdudu investment grade

3.5.3 asasnndglng

3.5.4 reverse repo &11suana1sAaiglne

4. dnwazuazarsvarduuaddaan IWlddya1Aidnwasuay

gsgdrduasdaananilszndadiinouaagassuasiAunannIwe

waraaIauannIneNadaiuuatAaIfussuuaudyan duuaz ity
nanninduaznaniszdulugsnssunsunasivifiuvdnniwe

, s o < o &
aun 6 : ﬁ‘iﬂ‘i‘a’llﬂ‘i”l.ﬂ‘l/l derivatives auunannauainIsaINUAIl

1. iszian underlying derivatives Minasnuaziiniluadeuanlssia
underlying atinolnatoviilonsavaraattofot

1.1 mswu&umnamummsaamu%

1.2 dasmanis

1.3 dasuanildaudu

1.4 asfie 12 credit rating w3a credit event tiusiu
1.5 IRTY

dufinaudualnndaed dutitduiida Fufivifingesznauilu
ﬁummamuﬂsmu 1.1-1.443%a 1.7

1.6 gufiifiasesenauiluduiiony 1.5
1.7 underlying uaud1inoruaaenssuns n.a.6. AuuaLRNLEN

Tunsdivi derivatives a1989fusAuas underlying 2i9siu sm‘ma‘mao
genamnsaailusmailaqifuvdasiauas derivatives winsiu viedl ;a0
2129 underlying 8uii'lailaidudl v¥a underlying iiluaseilsznaunas
Fufidenany sastfludisanfuadrenitemouasiiainealiacneg
LWSURLAIE

2. Waulunisadny uaa.aganfiunisasnuly derivatives lesiaiia

2.1 nsdi MF "Lm"sslmr‘imﬁ’nmsamu‘lu derivatives wag underlying
a9 derivatives Miazasnuliatrviaiauluiasenis

2.2 dumsuindlugdeanlu derivatives atinalnatinovidlodof
2.2.1 derivatives on organized exchange

' o . . o - o &
AU 6 : §3nssulsean derivatives snuvdnLnaainsaINuavil
1. dszan underlying derivatives 17‘inamuagmﬁLﬂuﬁjﬁmuzy']”l,efm"aaﬁ
underlying atinglaatinonilonianaiaatingaail
1.1 niwdduiinasnuanunsaasnu'le
1.2 danmanids
1.3 dasuanildaudu
1.4 asfie 120 credit rating w3a credit event tHusiu
15 o

aufinauiuaTnafduei axudiduiia Fufirifiavdisznaulududn
‘M"samuﬂsmu 1.1-1.443%a 1.7

1.6 gufiiifacelsenauiluguiiony 1.5
1.7 underlying uauidfnoruaaenssuns n.a.6. AuuALRNLEN

lunsein derivatives a1989Fus1A1za9 underlying 21961 IATa198
mnmmaomus'mmﬁawu (spot price) wianadaendamaalonin
(futures price) winifu viedl 5719 underlying Auilailddud via
underlying ifluasdilsznavuasduiidonarn sasiluiinansuating
Advvuastaing liatauwsvaiaeae

2. Waulunisadny uaa. avsdiunisaanuly derivatives lesaiiia

2.1 nsél MF "Lm”‘;sz‘imﬁnmsamu’i,u derivatives wag underlying
2av derivatives iagasnuliatdatauluinsenis

2.2 dumsindlugdeanlu derivatives atinalaattontlododl
2.2.1 derivatives on organized exchange
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2.2.2 OTC derivatives &ail

2.2.2.1 asdliflu OTC derivatives Tuilssinelng maau@ﬁmm’mnmu
wioiflu sw. surasAfinguunaaniziadedu
derivatives w3as@n derivatives

2.3 lunsdiiagsasiimsisgniaianissdonauduaifia derivatives
fugaa duaiiusdaadunindguinasnuaansaaonula et i
Fnasnuasilugidnssunauviafivinidenavdudiuiau

3. udnunauaiisdunset underlying tilugaid

unseiil derivatives i underlying (fludfianu 1.5 - 1.6 dufidena
savianwaly duil

3.1 Lﬂumﬁﬁﬁﬁm'snmumﬁmsmmm"L’s”lar;i’mﬁmau Taafinnsssy
wuavdayauas underlying wiailadaaveqniunlalunisauio wae
finsaruaduidliiutaatiuaruanuuizanuavasdilsznauuag
aaitl 1194l underlying n3ailiadvnansasfinistalaulmisnugnig
aateatvdludsszee

3.2 \luguiiiiidnwazatnolaatrondle doil
3.2.1 mﬂuulﬁﬁmsn's“mumamommwa Taeniludard
nwaiznile doil

3.2.1.1 gufiiasdsenavusazdiiiivin
3.2.1.2 dufiiaveilsznavdladmdefiim
Wonum

‘lunszﬁﬁtﬂuvlﬂm'maﬂ'nmam TasavAlsznavuddusasfitinniin'ly
udasiavualu 3.2.1.1

msﬁmsmwnl'\slﬂssmuﬁ'mﬁnmu 3.2.1.1 uag 3.2.1.2 aisiaviin
avAUsyAauNLALIdaIfuNaIAI NI aUNTUALNI AT

3.2.2 FufiifiaveusznauionuailundaiAeasfunasdinia
iTudy wialuduiistanasdinsatiniudy

3.2.3 Fufidulauanain 3.2.1 uae 3.2.2 Miuldenudauluasudiu
Aol

3.2.3.1 dluguiiifiasalsznauiuasarsuia
aunulalaanse

3.2.3.2 dladwanduasnuaudasiu (pro  rata) afiauniedn
nadnuasnuluasasuiadyardulaaasoua?rldnatiulieiuy
nanwnaued single entity limit 2asnasnuiiu

e

Grunudaus

@

Afdnwausla

20% wagininonua

<
A < 35% wagiuiin

Yeueinasnuaunse

2.2.2 OTC derivatives @il

2.2.2.1 aseidlu OTC derivatives luilszineing maanmﬁmmwanmu
nilotfly sw. sunAIsAfinguuataniziadedu Funudaue
derivatives #3arf@n derivatives

2.3 lunsdliazsasfimsiseniaianmssonauiuauda derivatives Jugn

a9 &udfusaoflunswaguinasnuanunsaasnuls vieil laidinaenu
azflugidnssunauniaiminidonaududiudain

3. udninaaiisdunsdl underlying 1fludard

Tunsdii derivatives i underlying fugafian 1.5 - 1.6 dufidonan

favianwalzdail

3.1 L:‘Jumjﬁﬁﬁmsn’mumﬁn']m'm';m"h"ar;i'mﬂﬁmLau Taafinnsscy

wuavdayauas underlying wiailadaene q NN laTunsAIwIa La

finnsarunadailviilutlaaiuanauuuizauaadavdlsznauuag

aafl vivil underlying wiailadasunansdaviinisiadaulmianusgnnig

aataatiludaszen

3.2 dlusufiifidnwoazatnolnatroviogos

3.2.1 m.fﬁﬁ"

o &

dnwauznilogoti

3.2.1.1 gufiviaselsenauusazdiitiiign <20% aanitnitniovua
3.2.1.2 dufitasdilsznaudiladmtofiimdn < 35% zavimiln
ﬁounm‘lunszﬁﬁLﬂ}t"l,ﬂm'mam'wmam TagavAilsznaudrdusdaad
i liiAudesinavualu 3.2.1.1

m'sw“msm'lﬂjsnszamﬁmﬁfnma{3.2.1.1 way 3.2.1.2 lisdaviin
avAUsYAauNLALIdaIAUNaIAIKWI AU UALNIRINTAUN

3 2.2 @ufiifiavAdsenauienuaiiuniaidelrasdunasdinia
isTudy wiadluduiisiainasdinsatintudy

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Miuldaadauluasudiu
Ail

3.2.3.1 \fugufiifiasdisznaufluasiansusadyaniinasnuaiuise
aamnulalaansg

3.2.3.2 Lﬁammmtﬁuamumuﬁﬂa{m (pro rata) Laﬁauuﬁohnaamu

o

A1TnsTanadatiaona Taamduduinifidnwasia

aomu’(ummwsu%aﬁzymwﬁujmﬂm\‘l ualeawatduldaundninaad

single entity limit aavnasnuiiu
3.3 fuduiidlasunmswaiuntaagariuiianuindadawasvinning
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3.3 lududiilasunsianasgaiuifinuindadawazvinming
leae19885730n ual. el mindsngiaardudonarnduuisniu
tA3auadual. ua. dusdaddnlvivnasnisilasdumnudaieganig
walseladiatofilsednanneae

3.4 fimsuaaedatiiuqatnvsaiaodulszimatuvinnmsrudaisiang
l@uazayativiuLansal

3.5 tunsaiiudufinaudud1lnadae duiidena1isaddiuinann
fudsatrondivatelavdanaiaat1e Godl

3.5.1 ;aifaqiiu (spot price) wianandyandamaalvn (futures
price) vavdurilnadauai

3.5.2 @Tﬂﬁ&“uﬁ'fiﬂﬂﬁ’mqﬁﬁmmmmnswmﬂaaﬁw“saswﬂ Jeuaungiane
fmihrasdudlnaduridud ladurintis

3.5.3 madandariasleniniaiededuduidudrinafavianu
3.5.2

3.6 lunsdiddluduiiduia dufidanasasdimnaiaalduvasziaya
g19a9NNTavIunaInI U dnIsaaYlsEInE TnanIacvlsELng
wiaAIwIAUIINIIAIRUAILALUFANTTA uaa. udaIlWLRu'l6IN38A0
Aatadfwaudutiavna & INITadziaudasdutilalaating
LANNERN

4. viantnauein1s3a I nswesu HINaGanIsmITENin1NNITY
wnWu (cover rule)

uaa.daddalviinfuddunadnainuifinaainuasiigaiwaaaslu
muaumwnawamamsvmnaomumamaoﬁwsvuummamnmma
derivatives auamaa“bmaamnmm“l,maomu‘lu derivatives 1u wagiilull
AUTRTNNUAUEATINATT A.8.6. ATNUA

o oo

5. viamnzusmLwnmumusnmsaomummmaﬂszaomﬁaammmtﬁm

unsdii uaa. avnulu derivatives 7 underlying ‘Lild&oidendu
w?wa!aumuaﬂmwmammsawu‘lu derivatives @ynatisagifuly
AUNFIUNINUAUZATINATT A.R.6. AIRUA

6. uaninariiudud nsunisasnulu OTC derivatives
ws¥nian1seasdalvifitannaslu OTC derivatives &odl

6.1 Wadyauandraniodruauasuioyarigfsssuuag derivatives

a oo

W uaa. unaTuid 15 wariugavinauasusasidiay vieil unseinyu
genantduiungarinnisuad uas. WA IuIaLasuIIYaAILAEITN
aaluiuvinnisde'ld

leatingddszann Uaa. Vﬁoﬁ winldsaginaantiudenariduus¥niu
LAS22AY UAA. URA. dusavinlfivnasnisilasAumnudaweaanig
walsyiamiasefidseandninera

3.4 fimsuanedudiiug adrvsaiasilulssimniuvinmsiiudaninig
L@uazdayaatviutansal

3.5 lunsddlusufinguduminadaei dufidenarisdasdiuiaaing?
wisatnoudlvatnolaviaviaruatnodail

3.5.1 ;anilaaifu (spot price) wiamandeyandaunaalomin (futures
price) aavdud1nasfouai

3.5.2 oﬁ”ﬂuﬁﬁuuminﬂﬁmsﬁﬁmu:mmnﬁmﬁaaﬂ’u (spot price) w3a
sidandauaarowin (futures price) wasfudlaadaridudle
Auandle

3.5.3 sedugdariasrsniiiatrvdeduduiduaiiaaiaaiaiy
3.5.2

3.6 lunsdiluduiiduia duiidonansasdnaiaaldunastaya
d19a9anNNTavIuAaIRU AU ANsAaYLsEINAlnanIasvlssINg
wiad1uIaaNATIANAUAILArYsN1sA uaa. uaadliuleinisnnsg
AuraaadWaulsuiidvnaNRINITadsviaudastdutdalaatg
AANERU

4, nannarin1sIaluinswesu HINAGaNITAITENEAINATTE
wAWu (cover rule)

UK. m“aoﬁm“lﬁﬁm%wﬂﬁuﬂaanaomuﬁﬁﬂmmwuauﬁamwmm‘aaiu
muuu‘mmewamamsmnaomumamaoﬁﬁmumumamnaama
derivatives auamaa“l:maam‘;mm"lmaomu‘lu derivatives ffu wagaui
f11N9IUAMLEATINAIT A.8.6. ATVUALANLEY

o oo

5. MaﬂLﬂm‘VlL'WilLG]SJSI'WiiiJﬂ']‘iE\)\‘]‘V]‘L!‘V]N'Jﬂﬂﬂi%&\‘]ﬂ'tﬁaﬂ'l‘iaﬂﬂ'ﬂil
Le"\iﬂ\‘l

unseii uaa. avnulu derivatives  underlying “L:J‘L’J.immmnu
nfwdduiiazananudae a1sagnulu derivatives FonaIsaInIuT
f1TNUAULATINANT N.8.6. ATNUALANLGY

6. nannaiindusIniun1sadnuly OTC derivatives
uaa. savdnlvfidannaslu OTC derivatives dofi

6.1 1u"¢jﬁsgzgﬁnﬁhquﬁommmuam:{ouamqﬁﬁssumag derivatives
W uaa. nsunaiuni 15 uaziugavinauasuaasiday vl Tunsdin
Jussnatiluiungarinniszas uaa. WA IWIALARYULIIYRAILAETIN
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6.2 lunsdiiiAananisaifidonansenusasia1uas derivatives ating
fivasddgy adauadndranioAruiaLasuIvyamIgfaIsnuay
derivatives T1usEnIAn1INI LU

6.3 dfuanandranilounanlyvifinisaregiue derivatives ia uaa.
Tavua'le

7. vannasiviududiniuniswiniluafaanlu credit derivatives
uaa. sdavdlfidanudautuded

7.1 Lmtﬂuﬂé’mmﬂu credit derivatives ldtanigiianisanainu
W’eawvinifu

7.2 windlugdayaldianiy credit derivatives AidnrauzuaI5InTTH
wiaiauLAenAugsnssuatinouiivaenela aodl

7.2.1 Credit Default Swap : do'leiun n‘msmnao‘lug'\uuwﬁaﬂsunu
mmLammummmmLnu'nlaom.lmmmmm‘lumsms"uumu
obligation wavrynWuAIN obligation i ‘imuﬂamm'lmaﬂ“lumuu
wmﬂﬂsvnummLﬁmumsuwnwumaumaoﬁwmaumwamnaoaﬁa
ﬂsvnumwmammamm credit event dulaeazfinalviziannasda
ﬂsunumwmaﬂomnmuummum (‘lunsmm"l,mnm credit event
°uamnaoauﬁuamlummnmuummuﬂnm) el "l obllgatlon adl
WasanTsiiied (Single Name Credit Default Swap) w3a obligation
ammr;mumssﬁon'mum‘mmnﬂﬁswnummLamuummﬂsmuma
LAm credit event dudu obligatlon '51nms‘lmmmsuuotﬂuswusn
(First to Default Swap) wsaldlaifia credit event fiufu obligation
sunslasanisuilelunau obligation sﬁaavumsmsvswmnumwwv
°lumumaoau1nswus1uuu usiannavavasudvuaiaiia credit
event fudu obligation wns1AstUAGN (Proportionate  Credit
Default Swap)

7.2.2 Total Rate of Return Swap : Ao'lun msmnao‘lug'\u“wﬁa
ﬂsmumwmauwaoaumswumoaamanmnm'samawaowamammu
Aaglafuannfuniudarvds TaarunalssAuanudasianseyniun | a
azgnanauwnuludnasnniadnnaaamnavaviudnsieantisa
MuATANRIAU uaumumamaa (a7d) avyaALASIITNUAIRUNINE
a19ay Lwau,annnmsmwsﬁaﬂsunummLauoauiauwamammuuau
frunuiudu (6d1) pasyargfsIsNnaIRUNSWEE A T ugu 8
UszAumnuiiay aundnaztia credit event uwiamsuAMuUaA N
(neelililAa credit event)

7.3 sasldduanuinssiunuidinuaiag International Swaps and

Aaluiuvinnsda 'l

6.2 ‘lunszﬁﬁtﬁammmsmﬁdoNqnszmnsiaswmmao derivatives atinadi
Had1dy TadauadndianfivAruiauasuivyarIgfsssnuay
derivatives 1 ua3. nsuiuni

6.3 aduanandraniefusanlvifinisarogiug derivatives
savua'le’

7. ‘Ma"nansr/i‘L‘ﬁuLﬁudm%nmsl,ﬁ'nﬂuﬁﬁmmﬂu credit derivatives

Wia uaa.

U, singlfil Gonutdauludoil
7.1 L‘].I'\L‘.IJ eunlu credit derivatives eanizianisanAnuLdes
Wwinsiu

o

7.2 winilugdeanleaianne credit derivatives Afidnaizuadgsnssy

waliaulAavAugsnssuatvniivaeale Godl

7.2.1 Credit Default Swap : do'leud mmnao‘lugnu"mjaﬂsvnumm
LaﬂomumsmmmLnzmlaan1|mmmmsn‘lumsmsmumu obligation
229K KARUAIN obligation iy T,muaﬁmmmaﬂ’tusmuwmﬂﬂsunu
mmmmums"wnwum"maamskummamnaosﬂaﬂﬁ"nummmm
lauAn credit event ﬂuimuauuwa“lmlamnawaﬂsunumwmammn
ANUAAUN (‘Lunsmm“tmnm credit event amnavazdusaluiuasy
AnuaaNlnd) edl Taiin obllgatlon avfitiaosansiden (Single
Name Credit Default Swap) w3a obligation wmusmmsmmuum‘m
mnﬂﬂsunummLaﬂawmmﬁsmumamm credit event  dudu
obl|gat|on 5'1ﬂms‘l(ﬂﬁﬂmsuuomusmusn (First to Default Swap) w3a
Wiaufia credit  event fluffu obligation saA1slasansuiolunay
obligation maunmsmsuﬁmnutawu“lumumaoaumswmmuu LGl
fannadazasufitruaiiiaiia credit event dufu obligation nasanns
Tunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun mmnaa‘lugmwwﬂa
ﬂsunummLau\maaaumswua’ma\man:nnmsamawaowamammum

AglaFuann&uUNInga19a9 TaasunalseAuanudnofinisennwuiiay
amwamanLmuluamswmmmsaamsmaﬂmmmoaonnamsmamnu
AuTAzANRIAY LLaumumamao (a1d1) wayaALASITNUAIRUNIWE
81989 Lwau,anm.lmsvlwsﬁaﬂsunummLaﬂoauiauwamammuua.,mu
‘I/IL‘INSJ‘J.II‘L! (611) wavyamgfsssunadduninegarvdelvidugualssdu
ANULAEY AunInaziia credit event wiaasudvuadan (Asdlliia
credit event)

7.3 saslddyanuassrusmuinimuaiae International Swaps and
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Derivatives Association (ISDA) wsa "zyzymmsg‘mﬁ‘umm?‘idwﬁnmu

panfy defivannanifidnmaisdod
7.3.1 fmaladivdulaomunguing uavlidansawdeiunguunaiiae
naNMInLURARAUNINNINENTanguaaY

7.3.2 ”l,mulamuummmﬂuawﬁmmuum“lﬂum']mmmuuma
ﬁmmvﬁamummmm credit derivatives fug19aaidandaly
7.3.3 "hifidadmualvinasnusdavaaldanudavaliunaduan

Derivatives Association (ISDA) ‘WS ”suusuummsg'mﬁ'umuﬁahﬁnmu

HaNTU ?jOﬂJ‘LIBG\ﬂE\]OVINRﬂH'muﬂ\‘)u

7.3.1 finaladdeduldaunguune wazlidaniautdedungnunaiieia
NAINNTWELATARANRNNTNEUIAN UL LAY

7.3.2 “Luu‘uan’mum/lm“luawﬁmmuumﬁumﬂmmﬁﬁa S|
a9 credit derivatives ffuaeaoidandatll

andiane

7.3.3 lifiriadvualvinasnusdavaaldanudamalvungfuan

'
e: a o

dszianaasnanniweaviansweadduduy nian1sninanualnaigaunay

aonuluevilseing :
UIENIANTAIZRINUNTALAIIM YT TaAULAWIZINNNRANTWE

aaa

m%wq’ﬁuﬁ'u wianinannalaaidduadrvlnadronfionianalaatng
aundszndAzATINATS A.R.6. WialszmddTnIuAmEnTTNAS
A.8.6. Anuasvaalldd tTuualunsalimanznssunis A.8.0.%3a
fINIUAMZATINAT N.R.6. Wanuiugaunsafilsenaunlansa
WNLAnlssLanw adnerazrasnanninduianiwddunianisuinan
HalaaIaau

Wil nsasnuluanaisuiaduanludredsuing asasuiadayan
gunansaviguazaniatiunsvindyanludssivaniiniiaoudifAy
quasiunannsnduaraaravanninamiuautnanteyaas I0SCO
wianfinsdaznalusaradazraudanniwedsrodseinanidugungn
229 WFE wiadluasiansuasusdinnindenaziauazaly GMS

gui 1 Ussinnuazaaauifuadnsasmanisiduiia

1. dsztanuadnsiassrvlssineg lewa

1.1 enamusvlszine

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdnslunaisslaming underlying (fluuna share
warrants

1.1.5 enasuaunidneagvinuassniuanasnueny 1.1.1 - 1.1.4
AMUNFUNNUAMULATINAT A.R.6. ATUUALRULAN

1.2 anasuisielsana
1.2.1 #Ausling

Ussianuasndnniwduianswegduiu vian1vinanualaaisdduiay

aanuluevilssine :
viEndamsazasuniaudiomidsslamiianizanudnning niwebsu

du wlavneanwalaaidduativlnatrouilovianaraativaui
Usznidnaznssunls A.8.6. WialssnMadTnIIuAMLATINNIST N.8.06.
Amuadvsaliil Luuslunsdliaasnssunis a.a.0. usas 110U
AMIEATIUATS A.R.6. TWANuiudaunsafidsenaunalunsatinidu
UszianusadneazrasnanninduianindIuniansminannalaaia
au

Wil Asasnuluasaisniadayalusdrvlssing aaEsniIadaan
genacaviduaanandatlunisvindanlulssivaninilaeundiu
AUAGIUNINNINEURY mmwanmwmmﬂuamﬂnmnmwao I0SCO
wiarifinsdamelunaradauandnanindarvlssnaniidusundnuag
WFE w3aifluasaisuasudsniiiadouasiauazialy GMS

gl 1 : Ussanuazaaauifuasasasmonisdui il
1. dszanvavesiansevussing leun

1.1 esamusvlssind

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnalunailssiaii
warrants

1.1.5 m'lmsmuaumuanﬂmumuaammnmswmsmumu 1.1.1-1.14
MU ETANUAALLATINAS N.R.6. ANRUALRNLEY

1.2 easuilendssna
1.2.1 Ausiing

fi underlying \fluviunda share
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1.2.2 sdumdy

)
1.2.3 vug (hisruududasanin viunay
IIT)

1.24
1.2.5
1.2.6

o

Us wayms&1s Basel

B/E
P/N
luddyuanednaiasdaniug

'
ool al

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

1.2.8 mswmsuuaumuannmvmumLmuanumswmsmumu 1.2.1 -
1.2.7 auA&InUAMEATINAIT N.8.0.ATUUALRNLEN

1.3 anasfuiifenusiodseina (Lis:uasans Basel I1I)
1.4 @9&15 Basel III anvilssind

1.5 dnn svdssine

1.6 DW envissina

1.7 SN evisend

2. aalRNLfaaInsIRITLAasuANLNUYI TUNITRINY

mswuﬁumusmwammsa funsaasnulaaiu 1. daviiqaauifuag
aEITIUNANINaYiiAasuaIU dotl

2.1 “Lifisadvuaniadauluivinlvigaeusiniseynwusnnninyasn
Wuasnuluasians

2.2 swnsauldoufiale (saudenselviilu B/E P/N wa SN 1ifl
Waulavwdaauiausnasnuleasitfiunislviinnsfulaudnsa

Bandavluanaislaaruisnisnaguuiadivue wiafidaulalu

NAINURIUTANLAUKNDANATIRITLA)

2.3 ﬁm”mgmﬁr.nf‘\”‘].lmwmsﬁn%ﬁmﬁﬂmwjmmL‘ﬁwﬁa"l,@fl,ﬁ'aﬂmj
dsznaunisiasadaiulaaenuleadvginigua waziidayasain
dzviauyaA18fsssy 10aRayadna1Inaga1vasanunaItayan
adaladeiarvinanundnimnnsauiuisansulussduaina

2.4 msaonulu SN saviluldaudanlaindudodd

2.4.1 SN fimsarananauunulauaivasiy underlying dsziavigenduy
underlying uav derivatives auiszulugiuii 6 2ia 1

2.4.2 winnsadnulu SN azdinarvinlinasnudasiunauniwdgsulag
vl%’wﬂﬁuﬁfu@faaLﬂuw?walammnaamummsaawm”tm Guweduldenu
mmssmmnasﬁomuumimuInternat|onal Swaps and Derivatives

fndunade

wWug (hisuuguilasanin Yuday
B/E

P/N

Lud deyuanvdnaiasdaiug

1.2.7 luuaasdnilunailsylaminid underlying Lﬂuﬁuﬁﬂ’msu"saﬁuq"

1.2.8 mswmsuuaumuan‘lerm”muaamennmwmmumu 1.2.1 -
1.2.7 eufi& NI uALEAITUAIT A.8.0. ATUUALANLEN

1.2.2
1.2.3
1.24
1.2.5
1.2.6

a

us wagaII&15 Basel I1I)

1.3 mwmsﬁwﬁﬁmumoﬂszmﬁ (lisuesans Basel III)
1.4 @51&15 Basel III envdssine

1.5 dnn avilssina

1.6 DW sinvussina

1.7 SN evilssind

2. aauiGuasanasiarnaninusilunisaInu

MSWEINWVI uRa. aummsaaomuvlmmu 1. maouﬂm&uuﬁmaom‘mmsmu
uanmmmmmnmu mou

2.1 “liffadvuaniadauladivin vigasmuiiniseynwuannnityasn
Wuasnuluasans

2.2 mmsmﬂa‘”ﬁuﬁa"tef (soudonseiiilu B/E P/N w3a SN vifiidaula
Wwnildsufiausnasnuleasiiunstiiinnsiulaudniiansasluns
g15'ldanuignsinguunaniivius wiadvaulalvnasnusnsaunadu
KHaanaaTle)

2.3 fiiyaiArAuasasi uaa. sansahdelaiatiandsenaunis
Aasandadulaasnulaadisminana wazfidayanaifdsiauyad
Bfsssu Tandayadonandasadsanaunaayafiidadaladedavia
aundaniznasawdudzaniulussduaina

2.4 lunsdldiflunisasmulu B/E wia P/N vlaanasiansdenaranda
sznilnisdn B/E wia P/N  évnamisasiinnsiuanianiaiusasiag
UAARAI

2.4.1 swW. 9. ¥3a UA. MUAYUUNELINEIEFIAIFATUAITIIU

2.4.2 gafunisidusrvlsemaifidnmasvituadedfuszusdinaiy
2.4.1

>
o

Wil A1sanTansanisiusasdenanisasiilunisarianianisiusas c{ﬁ
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Association (ISDA) uwasifluninadfunarunsaildauiia’le Taanau
AsaINU Uaa. aavialufinsidawmadayaiierfunisasnuiaiavin
Wnamusfa\ﬁnuanm’s”wﬂ‘ﬁumnm)"l,ftuuuoﬁaﬂmumﬂ

2.4.3 waan SN duaaulnasnuaunsa’laaau SN denanauasy
ag tila ual.savua'le

2.4.4 lunsediniilu SN ﬂomuamm‘tumoﬂsumﬁ 6iavils1ng3 SN 1y
fisnadsnglussuurayavhindadaladoduieansutaarluas

svanflandficanna uay uaa. davdniiunsdnlvifidaanasduraan
SN gosia'lifinaunisasnu

2.4.4.1 Wvirjaan SN daﬁmﬁl,ﬂuuamuﬁﬁssmao SN difiaann
)ﬁmsmu)mmmnum’tmumsmuumﬂmmLtamoiusvnnmauam
u‘uﬂanamnm‘; 1% uaa. Vlmum 15 wazugavinauaguaazifiau

Woil lunsdiifudenanifluiungavinnisuas uaa. WA IMLATLAY
yamgdsssunaluiuvinnsda’ld

2.4.4.2 ‘lunszﬁﬁl,ﬁmwmmmiﬁaiawanszmusiaﬁmﬂuaa SN atined
Huddey Mjaan SN desnandluyariufsssuuad SN w9 uaa.
UM

Inavzagaandi Weunudenanids (618) auisyy'lily B/E wia
P/N el

2.5 nsaenulu SN sasfluldaundaulaindudodl

2.5.1 SN dimsaananauunulaaaiedsiu underlying dssianidiendu
underlying wav derivatives anuiszuludiun 6 2a 1

2.5.2 winmsasnulu SN azinarvinlvnasnudasiunaunindgiule
mswuauuumaaLﬂumswuaumnaamummsnaomu”lm uwetiluldenu
esgruanadefiviuaiag International Swaps and Derivatives
Association (ISDA) waziilunswdduiiarusaildsusiale Tnanaunis

AN uaa. davdalviinsdeawwarayaidardunisasnunaravinlv

AavnusiaviuNauniwaludvna1 lilunio’addusa

2.5.3 lunsdiviillu SN dofidadvuavinuldaudia Waan SN sav
dugaulinasnuannsa’lanau SN senanauAsualg tila uax. 5a9
aa'le’

2.5.4 lunseiniflu SN ﬁotauammumoﬂsumﬁ ¢iavis1ngin SN Tusi
sadsnglussuurayaimindadalddaiuisansuiaairlduassssu
Wil fudsnna uaz uaa. davedunisialviidannaviugaan SN
Aesaldiinaunisasnu

2.5.4.1 Tvigjaan SN aoswmmﬂunaﬂmmﬁssmaa SN mmmmmﬁms
mmmmmnnm’tﬂ”’tumsmuamswmmLLa(;N‘lusunnwauamuwﬁaaa
6ona1 T uaa. nnfui 15 wariugavitavasusavifiay violl lunsel
niudgvnaniduiungarinnisuas uaa. W nawasLIsyanIyfsIsn
aaluiuvinnisda’lal

2.5.4.2 lunsaliiavansalfidonansznusasnaiuad SN ad1ef
Hud1dey Mifaan SN fesaiiluyarigdsssuaas SN 9 uaa.
i

gui 2 : ninddudszianmiae CIS i infra wagniae property

nsdlflumihainsaanasgaalsfedungminalusiolseina

sasfinauauifuarndninaailunisasnudoil

1. fiqaduiduaziiuldaumdninaeilumsasnuiudaddy

w"arimumaim%’nmﬁmsmomn@uﬁa"tﬂ’tuahuﬁ 14a22.1-23
Humihauasnasnu CIS svilseina (invested fund) Adlugotl

2.1 msaanuavnisi@uanaagaalanisiAuguazasniieu

solsumanimduguasundnnintuazaatadamavanniweds
Wusundaaigyuas I0SCO wialilumirauasnasnu CIS

g 2 . nindRudsuanmidg CIS wide infra wuaywiile property
asdiilumiainisaanagaalaodunguunalusolssne
sasfinauantifuarudninaailunnsasnudoi

1 faaauifuasiuldanundninamilunsasuiiudsdutadiivue
g uiuasrasnmensdumldluadiun 1 292 2.1 - 2.3

2 dlumiauasnainu CIS shvdlssinaifidnwadot

2.1 asaanuaznisiduanigagaialanisiiAuguazadniliasiu

svllsemandduguasundnnintduazaaiadamandnnind oty
fundnaeyuas I0SCO viallumirauasnasnu CIS srvlssinaid
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avszine (lnvested fund) Afinstfamalunaiadauavdnnine
gvlsemaniiusungnuas WFE

2.2 CIS operator aasnasnusvnanagmalansiduguanas
wihanudiifuquaiiilusundaaieaas I0SCO

2.3 ﬂsumﬁmmnnmuamstauamwmﬂmonmmmmms‘lumm
ﬂuﬂsaawaomuamuwmwamu mmmﬁaﬂsumﬁmﬁwunmumvium

2.4 lunsdilunisasnulumirauasnasnu CIS srvdseind nasnu
denansasiinsindanisitylimwzasdfimaandulunsuims
gnwaaasiiunisiasviniiy Ltavuuiﬂmﬂmsaamumu (luTadAu
Asasnulumibanasnasnu CIS sodlsmadaflunasnusiunasdn
NasnulunasmILiv)

2.4.1 fimsasnulunindfudoilulssanuavuiiaiferfui MF
(investing fund) aunsaasnulealudasiu > 80% wavsyar1nineddu
gnduagnasnu CIS avlszinaiiu

va o

2.4.2 fimsasnulunsndduidialadiddnamudagiu (pro rata)
usdldnaiilulidaundninaad single entity limit a9 MF (investing
fund) 1lu

2.4.3 fimsasuluninddudialadsddnamudagiu (pro rata)
ualewatiuldaundninaad product limit dhusunsnd&uniiiu
SIP way MF (investing fund) iiu

2.4.4 finsasnulu derivatives ﬁLﬂu”LﬂmvnMﬁmnmsm’ global
exposure limit wav MF (investing fund) iu

2.5 nsdlil MF 7ldasnu (investing fund) flunasnusuflanas
naynu CIS moﬂs"mﬁsﬁonnaomu (invested MF) siag'lailinaonund
fnrazvituastfendunasnunuilainas L'Juumﬂunsniﬁﬁm'm
Fufluuaziilulsyiadisasgianiaasnu woil Taele¥uainu
Wingauanndnaulaanaun1saInu uaa. savialuinsidaiwe
2Aaya winnaaNd iy u,awmﬁsimuuumanmaonumsaomu‘lu

Snrazdenanlilunddadunuse

msdamalunaiadamandnninegevlssinanidusudnuas WFE

2.2 CIS operator wavnasnuavndNatdaalanisAiifuguanas
wihanuifuguaniiusundnaiauas I0SCO

2.3 lunsdii MF ldasnulumiiauasnasnu CIS s1vlseind nasnu
CIS envilseinddunatisavatnalsnaninaginisindugua nnsaan
AsLEuaY warms¥ansauiunasnuiasasnuataanadlssng
U

3. ﬂsvmﬁmmnnmLLamsLauamsmummnmmmmsmﬂumm
AuATadHaInuattaiawariell aumadalsunaidiinouiviua

4. tunsaiflunsasnuuas MF lunirauasnasnu CIS arvilssinea
nasnudvnasiavfinisndanisginlimwensdafwadniulunsg
wssan wadasiiunsias vy Ltawuuiﬂmumsawumu (lu
Tadunmsasnuluminauasnasnu CIS moﬂs%mwﬁal,ﬂunaomusm
NavAIaInulunafIwvie)

4.1 dnsasulunswddudodulssianuarafiaiadui MF aanse
asnulaludnsiu > 80% navyarniwdaiugninavnanu CIS
AvUsTINALY

4.2 fimsasnuluninddudaladsddnamudagiu (pro rata) ua
Tanatduldeunaninaiad single entity limit uas MF 11y il
ndnnaaidonan ildfunsdinsweagundu SIP

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

4.4 finsasvulu derivatives Adluldauvdnineai global exposure
limit way MF iu

5. ‘lunszﬁﬁnaawuswﬁlmmaé“l,ﬂaomu‘luuummaonalomu CIS
dvdszine nasnu CIS  evilszindsvnaneasbildnasnuniians g
vinuasidndunasnunufiaeas uuaiflunsdifianuiniuuasiu
szlanmisariantiraadnu Wl Taalafuamnuiurauanng1ineu
TaanaunmsaIny uaa. sasdalvinsiawmwadaya wiauannuaniy
warAsssuLiaudiAmrasAunmsasnuludnwaisdonad'liluniedad
2UGIE
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& 3 : vindRulsziandudhnlugandunisdusivlseinania
AFIRTAUTTINATILTA ULV URNN
savfluidushnviansansiisuvindusdhnzasezusngod

1. W, w9. 32 uA. MUNYRUIEIIMIEFIAIFAITUNITLIUY

2. sanfumisdussuinolsanaidsamaineadlugundn

aa o

3. aantfumsidusvlsananidneraizvinuadefugFudnau 1.
- 2.

g 3 : ninddulszanidurhaviasnasiiauwindurin

sasiflududhnviaanasiiauvindudnaassFunnget

1. 8W. 19. ¥3a uA. MNAYUNLINEIEFIAIFATUAITLIU
sanfunsdusznnodssmanidssmnaineadusundn

o a o

2
3. aa'\ﬂun'ﬁtﬁuﬁhaﬂs"mﬂmmnwm"muaommnnwsmhnmu 1.-
2

guii 4 : gsnssulsuanastdalaaidaannadu (reverse repo)
TaeduldaundninaaiisinouameAssuAIT N.8.0. AIRUA

) =
d&un 4 : ﬁsnssuﬂsvmmmsqjaimn anugdulusrvdseing

(reverse repo)
Taendluldprundninaii& T uAeAssNNIGT N.8.6. ARUA

il 5 : gsnssudlszianastvifiundnnine (securities lending)

Taaduldaundninaaiidiinnuaaeassunis A.a.6. AU

' >
sguinb:
lending)
Taenduldeundninauaindrinonuaaenssunis N.a.60. A1KUA

gnssusztanasliinnanndwealuavilsyina (securities

AU 6 :
ANTRINUGITL

1. dszian underlying derivatives ﬁnamuazkzﬁLﬂurojﬁn&lzyw"l,m“sfaaﬁ
underlying atinglaadrsnilandanalaacinofoil

1.1 nind&uninasnuaunsaasnule

1.2 daseaniie

1.3 dasuanuldaudu

1.4 A36ie 120U credit rating w3a credit event 1flusiu

1.5 dufinquiudrinadoel dudiduda duiiddasdlsznauilu
fuensadiudsau 1.1 - 1.4 w3a 1.7

1.6 gafiifiasdsenauflududionn 1.5

1.7 underlying umuAdiineuAmznssuAT A.8.6. ANUALRNLEY

unsein derivatives #1989Aus1Azas underlying 296 swmj‘i
aja:a‘oﬁonz»hm"aoLﬂuﬁmﬂaaﬁyu%aswmmao derivatives  1vintlu
79dl s1m12ad underlying  Auvilailaddudl w3a underlying  7iflu
avAdsynavnavddiifenand savtiunaansuatoniteudvuay
awneliatsunsvianase

2. Waulunisadny uaa. avsfiunsasnulu derivatives lesiaiila

§3n53UUsTLAN derivatives Tusvdseine aundninaad

& 6 :
ATRINUGIIL

1. Uszian underlying derivatives Ainasnuazitniiiuadeyanlesiacd
underlying atinolnatronflonsanaraatinagodi

1.1 mswuaumnamummmamuim

1.2 daneanie

1.3 dasuanildaudu

1.4 wa36ie 120U credit rating w3a credit event 1flusiu

1.5 gufingududrlnadaei dudiduda dufiiifiasdlsynauiududi
wiadndsau 1.1 - 1.4 w3a 1.7

1.6 gufiifiasesenamiluguiionu 1.5

1.7 underlying umuiidtinouaaienssunis n.a.6. AUUALRNLEY
lunsein derivatives a19d9fusiazas underlying 27961Y ATAa1980
denamsailunaiiaiiu (spot price) wiasiadeyendaunaaloniin
(futures price) winifu viedl 5719 underlying  Aulailddud via

o o o

underlying ifluasdilsznavuasfuiidonan saviluiinansuacing
AL dainaliatsuwsvalae

2. Waulunisadny uaa. avsiiunisaanuly derivatives lesaiiia

83n35UsELAN derivatives  Tusnvilszind anunaninaat
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2.1 asdl MF "Lsf;smr“imﬁnmsamu‘lu derivatives wag underlying
a9 derivatives Magasnuliadrdniauluinsenis

2.2 dlunsuindlugdgyanlu derivatives atnolaatinonilogod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives sl

2.2.2.1 nsdiilu OTC derivatives Tusnvilseina sasiagaanania

nivflufiduananlssuauanalilsznaugsia derivatives Miagaale

msmnnmua’imwmmwmnnmuamumanmswnu,a ARA
Manmwmmﬂuamﬂnmummao I0SCO wiatifluaundnuas WFE

2.3 ‘lunsmmaumaonmsﬁwsmumumsaananaumma derivatives
Augaad aiumuumaamumswuﬁuﬁnqomummsaagmu“l,sf il L
naamuamﬂusgnawﬁsuuaumaﬁvmﬁwﬁdouanﬁuvaﬁﬁuﬁmn

3. udnunauriisdunsed underlying (ilugaif

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

3.1 Lﬂum’uﬁﬁﬁm'snmumﬁmsmmm"L'{ar;i’mﬁmau Taafinnssyy
wuavdayauas underlying wiailadaaveqniiunldlunisAruio uae
finsarunaduidlifiutaatiuaiuanuiuizanuavasdilsznauuag
aaitl vivil underlying w3ailadadenaaasfinisiadaulmaiugniig
aateatvdludsszee

3.2 dluduiiifidnwazatrolaatronde dotl

3.2.1 m.fﬁﬁﬁmsnsvmﬂmamatwmwa Taatfudud
Snwonile doil

3.2.1.1 duiiiasdlssnavusazdifiinin <
3.2.1.2 dufiviavAissnaudiladinddefinniin
MINUA

‘lunsﬁﬁtﬂulﬂm‘m&m‘;mam Tasavalsenaud dusdasfitinniin'ly
tiudasiAavualu 3.2.1.1

A1sRAITAINITATEAN N WA 3.2.1.1 way 3.2.1.2 L
avAlsznaufiiAendasAunasdiniatiiiudunimaisan

3.2.2 mﬁumuamﬂssnanmuumL;Juusal,nmm"aonnmaoﬁi'm%a
dfudu wiaudaufisnainasdnsatingiudu

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Miiluldeaudauluasudiu

o

N

Afidnwasle

20% wastintnifonue
< 35% wadtinin

=0

2.1 nsdl MF laszyiAsdunisasnulu derivatives
2av derivatives Miagasnuliatvdataululasens

2.2 dlunsuindugdeyanlu derivatives atnolaatinoniladod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &asl

2.2.2.1 nsalflu OTC derivatives Tusnvilszinea sasfiagaananie

wag underlying

nivflufidurranlasuauanalilssnauasAa derivatives Matarale
AIANALQULATALNUILNIUAIAUGLAGIUNINNTNELREARNAURNNTWE

Adlugudnateyuas I0SCO wsaviiluaundnuas WFE

2.3 tunsainiag Gfaoﬁmsﬁﬁmﬁm"jmmsa’auauﬁumtﬁ'a derivatives
Augnav aumuumaoLﬂumswuﬁuﬁnamummsagxmuid vivdl 1aidn
naamuautﬂuwuam'ﬁsnuanmauuﬁwﬁdauanﬁu@ﬁﬁuﬁmu

3. udninauriisdunsed underlying (ilugaid

Tunsdii derivatives $i underlying \ludufiann 1.5 - 1.6 daufidonan
faviianway duil

3.1 Lﬂuﬁﬁﬁﬁ'ﬁmsﬁmum‘i%msmmmwar;hoifmau Taadfinissey
wuavdayauay underlying wiatladaaigqninunlalunisaruias wazd
Asanaduriliiiiluiaatiuaninanumnncsuaadaddlssnauuagaadl
vi9ll underlying n3atladadvnaisasiinistadaulmiaugneaaia
atnafludasyenn

3.2 fluduiiifidnwazatrolaatrondde dotl

3.2.1 m“ﬁﬁﬁﬁmsns“mumamatwmwa Taefludaud
fnweaznile dofl

3.2.1.1 duiiviasdlsznauusaziifitinuiin < 20% wastinniinifonue
3.2.1.2 gufiiavdlsenaudiladiniieofiinniin < 35% waviiniin
NINUA

‘lunszﬁﬁtﬂuvlﬂmnamwmam TazavAlsenauddudasfinninly
thudasAavualu 3.2.1.1

ma‘ﬁmsm'\f\'\lsnssamﬁmﬁnmuv3.2.1.1 way 3.2.1.2 lisaviin
avAUsTAauNLALIdaIAUNaIAINI AU UALNIRINTUN

a oo

3.2.2 dufivifasdstnavionuadundafetasdunasimiainiudy
wialfludufisnainasdniatindudu

3.2.3 ¢dufidulauanain 3.2.1 uas 3.2.2 Aiuldeudauluasudiu

N

Afignwasla

=D
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3.2.3.1 ludufiifasdlsenavifluasarsusaduaninasnuanuise
aamnulalnansg

3.2.3.2 Lﬁamuam@uamumuﬁma{uu (pro rata) &fiaundlein
nadnuasnuluasnasuiadygriulaaasoua?rldnatduliauy
uanwnauad single entity limit aagsnasnuilu

3.3 ludufii ladunsiaun Taesantiudfianunindadauasvinming
1eat19daTzann uaa. il wndsngitaartudvnariiuuiEniu
LATAAAIUARA. UK. TUGADIAATUTINIaTAITiasAUAI NTALEI N9
walsylamiatafidseangarnele

3.4 dnsuaasduiituqattosaiiaoiiudszinnniuvinnissudand
AsLdUatayatnviuLnanIsal

3.5 tunsdiiudufinaudud1lnasoai GatifINaIABIAIUIAUAN
fudsatrondivatlandanaiaat1e G9d

3.5.1 ;neniaqiiu (spot  price) wiasiaReyundiaunaaIIu
(futures price) vav&uaTnafauai

3.5.2 ﬁﬁﬁﬁum‘inﬂﬁmsﬁﬁmuammnﬂmﬂaaﬁuu%as’mm feyaundia
anaaPninaasdumMInnfdausriduda ladudinis

3.5.3 madandariasloniniaiededuduidudinafavianu
3.5.2

3.6 lunsdiddluduiiduia dufidenasasdimnaiaalduvasziaya
g1vdvannaaviunarinavuminsuavlssinalnaviacvlssing
WiaAIUIAANATIARUAILALUZATTT U, udaIlWtiu'la3138ns
Aratadwaudutiavna & INITadziaudaldutla’laating
R YREL Y

4,  wannarinsiabvifinswdduniinowasanisdissuiiaunise
u (cover rule)

uaa.daddaluiinswddurasnasnuiinaninuasiganiwaaaslu
muaumLwmwamamsvmnaomumamaaﬁwsvuummamnaoma
derivatives auamao“l:maam‘;mm”l,maomuiu derivatives  1{u uag
uldenuiidineuaaenssunis a.a.6. ivua

o oo

5. viamnzusmLwnLmumusnmsaomummmaﬂszaomﬁaammmtﬁm

Tunsein uaa.avnulu derivatives 7 underlying  ‘Lil2&9deandu
mswu&uma ammwmauamsmmu‘tu derivatives donatisagtiuly
MUTIEITAIIUAMIZATIUATT N.R.6. AU

6. uaninariiududinsunisasnulu OTC derivatives

3.2.3.1 luduiiifiasdlsznauiluanasusadugrinasnuaiunsa
Nulalaansd

3.2.3.2 dladwianduaenuaudasiu (pro rata) i@daunileinnaimu

amu‘lumwmsu%aﬁm‘,m'\ﬁujmuma ua2lawatduldaunaninaad

single entity limit aagnasnuily

3.3 udufii lafumsiaiun taagatiuifanuindadawasvitming
1eat19da5vann ual. vl nindsngitdatudenalrniuusiniu
LATRUAYUARR. URA. TusdaddaluiuinsaisilavAumiudawetganig
walsyiamiatefidssandniwele

3.4 fimsuaaeduiiiiuqatreaaiiasiludsyimniuvinnisetudaiiang
L[uatayatviuLanisal

3.5 °lunsaw|Lﬂumﬂuunamumimnmm AAlAINRIFRIAIUIUINAGD
wisatroundlvatrolaviaviareatng 69il

3.5.1 saifaxiiu (spot price) wiasadayadaunaalvnin (futures
price) uas&udInndual

3.5.2 ﬁﬁﬁﬁyﬂ"ﬂnﬂﬁ’msﬁﬁmmmmnﬁmﬂaqﬁ’u (spot price) w3a
sidandanaarewin (futures price) sasRudrlaadaridudle
AuAuile

3.5.3 mmadyandaraarominiarvdeduduidudilnafavianu
3.5.2

3.6 tunsdviflududiduia dufidonansasdimalasldunasriaya
21989 E9uLaI R aIUIAAITEavlssnalnawsaciilssine
wiadAIuIAANATIAIRAUAILAYUSN1TA uaa. uaadluliuleinianns
ArratadfwausatidvnaNFINITagsviaudasdutdalaadng
LANNTEN

4. ndnnarimsialinsniduiiinowasanisiseniiannuaisenniuy
(cover rule)

URA. sfaoﬁ’m‘(,u"ﬁm%’wﬂ‘z‘q‘umaonawuﬁﬁﬂmmwLLa“ﬁz\imwmaiaqu
mmummewamamsmnaomumamaaﬁ‘msmumnmamnaoma
derivatives auamao"l’maamamm"l,maomu‘lu derivatives  ifu uay
iyl enuid1inauAMEATINAIT N.8.0. A1UUR

a oo

5. MamnnmnquLsmmmumsaomummmﬂﬂs"mmﬁ'aammmLa‘im

Tunsei uaa.aunulu derivatives  underlying TuTd&9LAen Ay
NN uay ammwmauamsaamu’lu derivatives donatacagiiiull
AUTEITAIIUAMENTIUATT A.R.0. AIVUA

18



Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

wEnianisaasdnlvifidannaslu OTC derivatives dodi
6.1 lWadayardadiandedruiauasuivyan1gfsssuuay
derivatives 19 uaa. nsunniun 15 uaziugavinauaguaasifiay

Wil tunsdiRTudanailuiunaarinnisuas uaa. WA wInuazuag
yamgdsssunaluiuvinnsda’ld

6.2 °Lunsﬁ1’7itﬁmmmmm‘iﬁsiowamzmum’aswmmaa derivatives ating
fiaddey MgdyayrdandiavilvAruiaiuasuivyanIgfisssuua
derivatives 14 uaa. nsuuv

6.3 Adauanandaviofiunanlyvifinnsaregiue derivatives ila uaa.
savua'le

7.udnwnagiiadudmiuniswiniluadaaniy credit derivatives
vaa.azlfidaandautudod

7.1 mtﬂuﬂ&mm'flu credit derivatives lilanwiziianisanainu
W’aowvinifu

7.2 wihilugdya'ldianwiy credit derivatives AddnwazuaIgInssH
wraiauLAedAugsnssuattouivadala il

7.2.1 Credit Default Swap : do'lerun nsanaslugiussdailseiu
mwmﬁmmumsmmmLnmmaamJmmmmsa‘tumsﬁwsmumu
obligation maowwnwumu obligation 1 ‘Imumammmau‘lug'\u"
wmﬂﬂsunummLamumswwnwuma siavirsyidumaudannadda
ﬂsunummtaﬂamamm credit event dulaeazfinalvizannasda
ﬂsvnumﬁmaﬂminmuummum (‘lunsmm”l,mnm credit event
°1|asmaomau&m‘lmumun’mummuﬁnm) viedl laian obllgatlon agdl
Wiaesansiiien (Single Name Credit Default Swap) w3a obligation
fivaresansdvinnualunalszduanuiasiivinniszuiida
LAm credit event fiudu obligation siunslananisudedusausn
(First to Default Swap) w3aldlaifia credit event fufu obligation
srunslasiansuilelungu obligation ﬁoa“umsﬁwsvﬂmnmaww“
°lumumaoaumswm-s'muu usdannadavasudvuaiiaiia credit
event 4udu obligation wns1A5lungN (Proportionate  Credit
Default Swap)

7.2.2 Total Rate of Return Swap : Aa'ldun msmnaa‘lugnuvmja
ﬂsvnumwmﬁmmaoaumswumoawan:nnmsamawaowamammu
Aaglasuanndunsnedanode Taaganalssduanudnofiansenniui
::sﬁ:ng.lwamm.lumu‘lué’mmommaamﬁaaﬂmmmoaonnamwﬂanmﬂ
MUNATANAIAU wavRIuNanay (613) vasyaALAsIsNUDIRUNTWE

6. naninaaiiududinsunisasnuluy OTC derivatives
us¥nIanssasdaliifizannaslu OTC derivatives ofl

6.1 ‘lu"ﬁjﬁzyapﬁnmquﬁammmuamﬁmamqﬁﬁssmag derivatives
T ual. nunniun 15 uariugavinavasuaasiiau el Tunsdin
Judvaaduiungarinnisuas ual. WA IUIAULRYLIIYRATILAETIN
aaluiurinnisda'ld

6.2 ‘Lunsﬁﬁtﬁmmmmsmﬁa’ioNalnismnaiaﬂmmao derivatives atinadi
Had1dey TadauadndianfivAruiauasuivyarIgfsssnuay
derivatives 19 uaa. nsuuv

6.3 Aduanandhanflefunaulvifinisarogiug derivatives
savua'le’

7 vdnnaiviududviunsuiniluadoanly credit derivatives
vaa.avdfideudauluded

7.1 VLm”ui‘Juc-jstyzy'l‘lu credit derivatives lsianiziianisananuideg
Wintlu

7.2 vindluadyanldianiy credit derivatives f
waliaulAavAusInssuatitnivaciale doil

7.2.1 Credit Default Swap : do'leud mmnao‘lugnuumjaﬂsunumm
LaﬂomumsmmmLnﬂwaan1|mmmmsn‘lumsmsmumu obligation
229K KARUAIN obligation i T,muaﬁmmmau‘tusmvwmﬂﬂsvnu
mwmaﬂonmsuwnwumvmaaﬂ)j'\suwumwamnaosﬁaﬂsunumwmam
lawAn credit event ﬂuimﬂauuwa“lmlamnawaﬂsunumwmammn
Auaiuv (Tunsdl V“Lmnm credit event amnavazdusaluiuasy
Anuaaudnd) Wil i obligation agfliwe9s1anIsLGan (Single
Name Credit Default Swap) w3a obligation wmusmmsmmuum“m
mnﬂﬂsvnummLaﬂowmmﬁsvuumamm credit  event  dudu
obhgatlon 5'1ﬂms‘lmsmmwuomusmusn (First to Default Swap)
wiaflaifia credit event fiufu obligation s1an1slasan1suielungy
obligation mavumsmsuswmnutawwu‘lumumaoaumswusmuu L6l
dannadarasufitruaiiiaiia credit event fdufu obligation nasanns
Tunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leud msanaslugiug
ﬂ'sunummLauamaaaumwua’ma\ﬁnmmmnmsamawaowamammuﬁ
Aglasuannguniweavay 'T,mﬂwmﬂﬂsunummLar.mumsuwnﬁuﬁa::

'»nﬂwamafuLmuiuamsﬁmmusaamsmaﬂmmawaonnammamﬁﬂ

Wia uaa.

o

ARAUSUININITN

D
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8198y Lﬁavuanﬁnn'\sﬁo{sﬁ‘aﬁs:ﬁﬁummLﬁuoaziauwamammuuaz
fruniindiu (a14) vayarigfsssnaadunindarsasluiugae
UsgAumnutday auninagtia credit event uwiamsuA MuayaN
(neeli’lilAa credit event)

7.3 m“ao‘l?j“ﬁmm'mmsgwumuﬁrimum‘l',mu International Swaps and
Derivatives Association (ISDA) wsaammwmmsgwuaumummunmu

oo o

gaNsy muwamnaomnanﬂmumu

7.3.1 finaladieduldaunguing uazbidansautdoiungninainea
nanninbuazaaIauannInEgnIanguunaau

7.3.2 ”Luwuamuummmﬂ‘mam'ﬁmnmum"l,)‘lumﬁmsumuuma
é’mmvﬁamumwmm credit derivatives fug19aaidandaly

7.3.3 ‘hifidadvualvinasnusasualdanudemaliunadayan

AUTATANRIAY LLa”mumamao (6741) payaAILATITNUAIRUNIWE
21989 Lwau,annnms‘mmjaﬂsunumwmaﬂoauiauwamammuuaumu
‘I/IL‘INSJ‘J.II‘L! (a141) waogam1qmﬁssumaoﬁumswumoao‘lunnvgmﬂﬂsuﬂu
ANULAEY AunInaziia credit event wiaasudvuadan (Aselliia
credit event)

7.3 sasldduaninasgiuaiuiiivuaiag International Swaps and
Derivatives Association (ISDA) maﬁmmmmsmuaumummunmu

oo o

sausy dofivannasifidnasdodl

7.3.1 finaladmvaulaounguune uazhidansautdoiunguunainae
nanniwtuasaaIauannineguianguunadu

7.3.2 "L:Jwammummm‘luﬁwsmmuum"h"‘lumwmﬂmwumaﬁmmﬁ
daunaarewing credit derivatives fua1edeidaudetl

7.3.3 "aifirafvualvinasnusdasaldanudamalvunadean

dnsn&Iung
aanulu
wanniwgnsa
ninduau
waLilu
nIWeHRUUDY
ADINUTIU

dandiumsasulundnninauianingdudu waduniwdduaas
navnuuludssinauasavlssing

uiEndanisazasnuusausvnlszlaniiawizannndanniwg
niwdduau wiameannalagisauaivleatonilonsanaiaaig
MunUlszAMAAMATINAIT N.8.60. WsalstnAdTnuAMEATINATY
A.8.6. Avuadvaaldd LTuuslunsdinaaienssunis n.a.0.13a
fINIIUAMEATINATT A.R.6. Tianuiurauusadidsemaualausa
WuLndssLanusadneazuasudnninduianindsunianisuinan
Halaeiaau

guil 1 : fadrun1sasnuiaaauEgaanniwgdum
(single entity limit)

Faq e

dandiumsasulundnninavianinddudu wiadluninwdduuas
navnuNululssnALazavlssing :

uigndanisazasnuniaudrvuidsslamiianizainundannineg
niwdduau wiavieannalagifauaivlnaironilanianaiaatig
MudsznIAAMEATINAIT N.&.6. WialsznAdTnITuAMZATINAS
A.8.6. A1uuasvaaldd tTuualunsdinaaienssunis A.8.0.130
drilnvuAaznsNNIS N.8.6. Tianuiuraunsadidseaaudlansa
vANLANdsTLANWIad nearuasudnnindusaniwdIunianisuinan
Kalaeidau

guii 1 : danFIunsasnuidIaaNgaannNEgRumn
(single entity limit)

Faqayan

u 2 Suduusndull

9ia sztannswedu dns1872u (% wav NAV) 2ia Usztannswedu da31872u (% uav NAV)
1 | esasnadgineg Liddndasgiu 1 | esa@snnedging Liddndnsgiu
2 | ad@sandgsinvdsying 2 | en@sandgsinvdsving lLidrdadansru
2.1 nsdifi credit rating agf | BidARER&IU 2.1 nadid credit rating aglu

2.2 nsaifl credit rating ati TaitAu 35%
Tuseay investment gradeuws

61A 2 Suduusn

2 Sugduusadulyl

2.2 n5aifl credit rating aglu | LAy 35%
5¥6U investment gradeu.s

6131 2 Auduusn
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uua CIS

TidAnans&I1u

uula CIS

TudAARanI1®IU

WurAWIaas @St iauin
WudangFucanIagaan
adsiansazaiilaaig
viflogrodl

4.1 4 credit rating atilu
J¥6U investment grade

4.2 \dusuasaaudu il
W UNNUIaATIRNIN
Fauaiiluisydu
(hismmudurdhaniansans
WAnULINSURN AN
TngdsyavdtNansaAL iy
AINAINU)

Ay 20%
wia'livAu 10% diafluas

adnulucivdseinaniand
asznNufigfidiiunag

grvdsvineg Taatdanlyd

credit rating wuu national
scale dotfluluauineauaiv
d117nvu n.x.6. dsend
ANnua

WusAWsaan&ELAgULYINEY
rnfigFurnnsayaanasans
fifnazatnlanatinoniloaail
4.1 4 credit rating agluseéiu
investment grade

4.2 \flusunaisaandu Wil
WU A an |1
FaunaciluilszAu

TaitAiu 20%
wia'liAu 10% dadlu
AsaInuluevdseina
niafiatsennwud
afidtunageavilssind
1aadanly credit rating
wuw national scale v
tiulderuinanain
g1nv1uALYNTIUATS
n.8.6. Usgadafinua

mwvmsﬁ'ﬁ YnealzAsuaIUu
Avil )

5.1 \luasiasuil asans
nwunomu SN w3adnn 7
waanammwumungumﬂ
lna wiasnunzad sw.
avissnanlasuauae
Tdsznaugsaa sw.lu
Ussinalne

5.2 w&uaznaludssinalne

5.3 i credit rating atilu
56U investment grade

5.4 Jluasarsiiagiussuu

organized market w3a
WiauLin

LiAudandofl uausdnm
Taaggenin

(1) 20% w3a

(2) ihutinuasnsasi
a9nulu benchmark + 5%

ninggudodl

6.1 mswmsmumamm wdau
damelunszanudas
vanniwdsmiunasnu

M liluas SET wiazasnain
danananninesinvlssine

LithAudasded uausddnm
Taaggenin

(1) 15% (w3aluvAiu 10%
diadlunsaenulu
avissinanIaninieg
WAWUdafiatunas

oo o

mswmsmuanmm"ﬂsnmumu
5.1 ILﬂumﬁmsuu ATIEITA
wilAonu SN wsa

Ann Nefaandnaedunu
aguane’lng wiaanuag sw.
avissinanlasuauanalu
Usgnaugsia on. ludssina
1na

5.2 luasans Afidnwoairaing
Taat19nilonoil

5.2.1 gaanfluyd¥naa
neviay

5.2.2 ¢aaninsillainadaya
tHunsi Il Teadfinaavidaa
e filing

5.2.3 Tunsalfluasasiid
Amuaiudseni

< 397 U fuuafunanu uay
ilsfidnsauyenu 5.2.1 waa

5.2.2 fffiaszniueuanans
sanansadiluyanacnil
5.2.3.1 0. u9. %32 uA. Y
ARuUNEIGagIAAaTY
N15LWU

LitAudasdedl uaus
aalaaggenin

(1) 20% w3a

(2) ihntinuasnsasi

aynuulu benchmark +
5%
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(W' lsINEINTETNUTE
2aNATATALTEUIY
gfunisualunaiiaiain
Wifimsiinaaunsiilu
nanningdaualu SET wia
Tuaaradaananniwe
avilssing)

6.2 anasnuiaaniag
IENNInaduliney
nguinglnaniangvung
fvdsuind deviunag
viEndinaNndamaluy
nszautiamandnANIwe
dudu asnunidlduas
SET wiazavananadauy
wanniwdsvlsuine (ue
LisufivsEnnagsyning
afiunisualumaalanii
Tifinsuinaaufuaanann
asfamnalu SET wialu

Aaada AN NSWE
avilssing)

6.3 uumau'(usvmw IPO
Wamsaanzifiaudams
AU 6.1

6.4 mwms“ NNy
AsuaIUFITl

6.4.1 (Huanami a5
fsAniiaenu SN niadnn
6.4.2 4 credit rating atlu
56U investment grade

6.4.3 Vl,ﬂumwmsﬁ'cjaan
Fnavtiuaunguungine
uatduaaaIETIuly
fvlsuine wiaaanIncg
Jduaunguunaavlssing

avdszind Taaaanlad
credit rating wuu national
scale doifluldauinauaii
dilnou n.a.e. dsend
fAinun) nia

(2) iwilnuasniweadudi
aynulu benchmark + 5%

5.2.3.2 suA152auiu

5.2.3.3 su1A1Ta1Ag
JILATIEU

5.2.3.4 su1A1SLAaNITINEAT
uargnnsalnIsn a9

5.2.3.5 ussEvnaainsasiuiiia
Matandea

5.2.3.6 sAsiuIgniaa
AUNANRILRZAUNA LI DUUIAY
dszind'lne

5.2.3.7 sunAsuianissvaan
wazliniuvlssinalne

5.2.3.8 suATAFRIULNY
dseinalne

5.2.3.9 ua.
5.3 wuazaludsanalne

5.4 {i credit rating atluszau
investment grade

5.5 lunselviiluasansiid
Avuaiuassuid

> 397 Ju duuaiuviasnu
sdavliungiiiauniaaslusyuu
aay regulated market

niwegaudoil

6.1 ms‘mmsmummm afinuda
aalunssaudaandnnineg
musmgamum‘lﬂmao SET
wiavavnaIndauananniwe
svdszine (ueilaisndas
fINuNaana&ITaLsTnINg
adfiunisualuananaravinlui
msuinaaunsiilundnnine
danelu SET wialunainda
AandANFNeslsTINg)

Hufuliiudasdod
waLaanlaazganin
(1) 15% (v3a'litAu 10%
Wacdunisasnulu
fvlsEinAnIaniinige
waWufigfidaunasi
avdsyind Taadanad
credit rating wuu national
scale doifluluanuinoueiv
flnouAMEnIINAS
A.8.6. Usgn@dInum)
kD)
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(uei'lsisyusnanuas aw.
AUsEIAN L6 auaa
TdsgnaugsAa an. u
Uszine'lne)

6.4.4 fuamansiiagly
syuuuav organized
market w3aLAauLvin

6.5 as1&135 Basel III 1
credit rating agjluszau
investment grade wavasi
Tusyuunav organized
market w3alAauLvin

6.6 DW 7 issuer rating
aglusgay investment
grade

6.7 wia infra wsanie
property il
6.7.1 wiha infra w%a
w28 property M1aa
neinudamalunseau
damandnnindsuiu
aonudldaas SET wia
2aIRAAAU LN NNTWE
svdssine (uelaisiuds
WhaAINENINaLTTNIN
gfdunisualuaiiaiain
Tfinsuinaauniig
fenanaananasiaune
Tu SET w3aluaanadauy
nanninesinvdsyineg)
6.7.2 wiha infra w3a
wiha property Miaglu
5¥1I9 IPO 1Wan1s3a
sifiaudiannaean 6.7.1
6.8 f5nsIueil Aedayan
i1 credit rating atluseau

6.2 s)swvmsmuﬁaan‘imﬂn’%ﬁm
ndnavdiulineuaguineging
vianguanaeneilseing deiu
aasuiEndenandamaly
nsvaudfaandnnIwdgs uiy
Waonuinliuas SET wianavg
aaIALaI NI NTWE
svdszine (uelisiudusEn
Nagszninveiiunisualue
naravilviimsuiinaaujuaan
annsdfaznalu SET wialu
aaIatauanannFwe
avsEing)

6.3 vunagluszning IPO wia
nMsaangidaudaaaniy 6.1

6.4 enasifidnarasudy
fvil

6.4.1 duanami asansie
nilAunu SN wsadnniiyaan
Faavduanunguminging uag
wWuamganssiuly
avlssind wiaKaanIncadiu
eunuINacdsTne (wei'l
TIUWUAY 5. A UTENATN
Tesuayaalssnaugsna
sW. Tudsandlng) wialdu
351815 Basel I1I

6.4.2 4 credit rating atiTuseéiu
investment grade

6.4.3 uanasifidneazadng
Tnatvnile sl

6.4.3.1 saanunisnan
nudaulu SET wialusaiada
MANIANTNEGNIUTLINA

6.4.3.2 Waanfinsitlanariaua

(2) dhniinuasniweadud
a9 nulu benchmark +
5%
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investment grade
6.8.1 reverse repo
6.8.2 OTC derivatives

7 | nswed&uduuanuiiaannii ®aiAu 5%
szuluia 1 - 2a 6 (SIP)

winenug : d&ndunisasviulu derivatives on organized exchange ‘i
fislaAvuatAadu (single entity limit) aavadeyean

dunsldteefineasdos
auwuy filing

6.4.3.3 °lunszﬁ1fi|,ﬂumswmsﬁﬁ
Amuaiuissuil

< 397 Ju duuaiuiainu uay
lilafidndazanu 6.4.3.1 w3a
6.4.3.2 {lin1senAUAINGT
fsdvnansadiluyanasnad
6.4.3.3.1 ummamua 5.2.3.1
- 5.2.39

6.4.3.3.2 &anun1siu
synInvlszinandsenane
WHusundn

6.4.4.3.3 &anunsiu

'
oo o

elseinanfidnyagvinuag
wenduyaranua 6.4.3.3.1 —
6.4.3.3.2

6.4.4 Tunsaldduamansiidl
Amuaiuthssull

> 397 Su duusiuniamu dag
dunsiieuniaaglussuuuad
regulated market

6.5 DW 1l issuer rating agj
Tuszau investment grade

6.6 f3nsINGIEl Nadeyand
credit rating atiluszau
investment grade

6.6.1 reverse repo

6.6.2 OTC derivatives

6.7 wig infra wianiha
property MiflanaizAuaIU
Aol

6.7.1 ammaﬂuu*ﬂvamw%a
aglusynine IPO tWan13an
nyidsugamalunsyaiudia
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WIUNINNTWERINIUERINY
M'ldaas SET wiazavnana
damandnnindevilssing
(we'limrudemiiasena i
agszuiveiunsualame
nanavihlvlimsiinaau
wihadnanaanainnisia
aalu SET wialunaiada
W ERANNTNER19UTTNA)

6.7.2 Lﬂuumwaonamuﬁ
lilefidnwaznseananis
anuluAanislaseasy
WUFIU aFIUTUNINE w3a
&ndnisia uausnsal
(diversified fund) au
WU IUNIY
AOLEATINATT A.A.6. ATUUA

7 | wiha infra wiawiha property | - e infra hidnda
2INAINUNTINBUTNTLINE dnsaiu
AIRINUTUAANITTATIRGY
WUFIU aFIUTUNINE w3a
&ndnsiah uausnsed - e property laitAiu
(diversified fund) amuuimig | 20%

N&UNIIUAMULNTTUNIT N.Q.6.

Anua uazdidnsaizau 6.7.1

8 | niwd&uduuanwmilanniisyy | sanAuliAY 5%

Tutia 1 - 2ia 7 (SIP)

winewe lunsalifluniwadudod LifidadvuaiAadu single entity

limit wavyiurn gaanesi@swiagdug uaIuansdl
1. Budhaniaenasiauvindudiatianisafiueiuaas MF
2. derivatives on organized exchange
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] > o : A o i a ..
#UN 2 : AANRIUNTRINUNAIWIUMUNAFUAINTT (group limit)

fuil 2 : daFIunsasnuidIaaINAgNAINIT (group limit)*

2ia Usziannswedu dns1872u (% wav NAV) 2ia Usziannswedu dn9187u (% uav NAV)
1 | asasnuluniudduzas | Biviudanladasmiedod 1| asasnulunindduuas | WAudanladanuie dof

wiEnnausENNatdlungdu | usuadnnlaazgenin usEnnausEnatlu | udusdnnlaazgenin
AamstdmAunianisainilu ARUAINITLAIAUNITa

" - 0/, 942 ) e 0/, 942
Ay lugsnTsunIINIsLIU (1) 25% wsa At nflug&eyaunlu (1) 25% wsa

UUIENEINRTI (2) unlinaasniwedun RINITUNIIAITLIUAL | (2) UndnzaIniwaIuriasnu

a9nulu benchmark + 10% LIHNEINKTI 1u benchmark + 10%

wanenue : @ mdunsadnulu derivatives on organized exchange "aidi

dafuatielfu group limit aavadeyan

* B a & Y- 1A v o a o ..
wanee: Tunsaiilluniweddudoil Ludidaivuataadu group limit

1. Wushnuwiaanasiauvindurdiatianisefiuouaay MF
2. derivatives on organized exchange

guii 3 : FamadrunisasnuiaraaNlssanniwg&u (product

guii 3 : danarunsasnuiA I aaINlssanniweg&y (product

limit) limit)**
2ia Usztnnnswedu dn3187u (% a9 NAV) 2ia Uszitnnnswedu dns1872u (% wav NAV)
1 | Sudhnwsaenans - ndsziansauduliiiu 1 | Sudhnnwsaenans - A ulAY 45% Las“iuiu
Wiguvinwduehn B/E waa 45% a&alusauihiyd (w3a Wiguwvinuen B/E sauilieydiiuneiilu MF A
P/N Afifuananu Tusauangnagnus I nsuy waa P/N Niduanaau ang1lmasenis < 1 1 Tviads
aguananeg (laisiude nadnunfianglavns < 1 nguunelng (lusude MUTaLaTLNaINU
g1 lusvdsginduadiif i) g1 lusvdsyinduag - des12nesululddy MF 7

yananina) ukaan
fdodne vidaadeuan doil
1.1 suesurasaniiu
nsdufingraneaanie
ndedu

1.2 sw.

1.3 wuv.

1.4 ua.

1.5 ussEnaaInTay
Auwdariagandu
(Lisrudadudnuians

- dadvsuliulddunasnu
AargTlasemsusaanaduan
Aunda < 6 tiau viedl
WRWITNRINUTATaLT
Tasenisusaangiodaygn >
11

fifdurranvna) luy
2an {F9IE u3a
Adeyey dofl

1.1 suasulasaniiu
AsduAfinguune
LRWITAAAILU

1.2 sw.

1.3 u..

1.4 ua.

1.5 ussEneaInTad
Juiiiaiatade

angnNavnuAILiRa < 6 Lhau
Wail lawy MF Al
anglasenis > 11
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ssuinuvindurnid
agiszavdiianns
FfiuauAAINDINY LAY
nineduiinasnu'lasu
TaunssuaNEINaN
AReyey1eU reverse repo
w3a securities lending
w3a derivatives)

(Laisyudanswedui MF
a¥ulaunssudnaun
NNAFYIAN reverse
repo #aa securities
lending "3a
derivatives)

niwedudodl

2.1 B/E P/N via SN 4
Waulwiuldausiaws
naInuleasiiunislviiinng
SuTau&naizansaslua
f5leaNIENsANgrIe
Avua viafidaululu
ADINURINTANEAUL AN
AT&T L6

2.2 W¥udhnnianans
Winuwindurniid
seaznansHiaLAu 12
Liau

2.3 total SIP auaa 5
aaodrudl

nadsgansiudu
TaitAu 25%

reverse repo

Au 25%

securities lending

Au 25%

as&13694l (total SIP)

5.1 asansililean
nudowdundnnindda
ety SET wazlunainda
Aandnninesvlssine

nadsgtanaiudu
TlaitAu 15%

niweggudotl

2.1 B/E P/N wi3a SN 7idi
Waulwialdausiaus
MF lasfiunislvitinng
Fulaudndizaniasluan
f5laauIEnT
ARVINaAInUa uaafl
Waululv MF #ansaane
Aukaanasasle

2.2 W¥udaniannans
Winuwindusdnid
szazaInsHAtiu 12
Lhau

2.3 total SIP anu1ia 6
aa9udl
(dafllaildfunisainu
AadnaINuINile uag
nasnu buy & hold ¥
aynulu B/E P/N SN
WunnnIansans
Winuwvindurn Adane
TutAuargnainu uia
saunIsaINuUuaIMF
waafinsasnulu
derivatives talu
nindRudvnafiang

sauAuluLAY 25%
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5.2 anasililadanns
atlunszanuday
nANNFNEENTUNRINU
W'lduag SET uazuag
aaadaunandnniwe
avssing

5.3 asasvidaunalu
nsaudaananniwe
favsuraenuiialyl deae

sennauA lumanatavinlw

finnsinaaua&s
fenaaanannsdame
1u SET wialusaindaune
nannInesvlsLnA

5.4 an&suil asansiv
wilAonu dnn wiaesans
Basel III 7A'si'lsiag Tuszuy
2ay organized market w3a
Wiauvin we'lisiu B/E uay
P/N

fanndaviuang
nadINu)

reverse repo

Ay 25%

securities lending

Ay 25%

oo o

aENTNNAUAUAIN
umjaaammmwmmav
HaanasE1sTEnNNINT
funsaaanule (non-
investment grade /
unrated)

LAy 20%

derivatives &afl

6.1 hedging limit :
N5L2ANYiNgINTTU
derivatives 1
Yagiszavdiianns
anANULELY

TitAuyaAIANULR AT Al ag

6.2 non-hedging

global exposure

OTC derivatives

limit : A5
1513554 derivatives
Adlaiianisan
AMLRnY

6.2.1 aAsdinayny
Liifinsaanu
wuyugfusiau

limit
1LAu 25% a9

NAV
(ltdduns
RINUADINAINU

asE1569il (total SIP)

6.1 nindduaua 8 lu
fun 1: danauns
AUNUNATAUENDAN
nindRunsagsauan
(single entity limit)

6.2 @31&15 non-
investment grade /
unrated wei'lsisyufivas
ssuil asasAoniifenu
fAnn n3ans 1815 Basel III

RO

NAINWOULATUAIU mu

6.2.1 ddnwazanu 6.4.3
way 6.4.4 uavda 6 vav
g 1 : dansrums
QNUTIAIMANYaAN
nindRunsagdauan
(single entity limit)

6.2.2 i credit rating agj
luszdusinnin investment
grade wya'lid credit
rating

swAuluAY 15%
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A1A@ net
exposure A
annmsaInulu
derivatives 1nel
savliiu 100%
uaad NAV

6.2.2 nAsginaInu
finsaInuL
qfuafau

A1d@ net
exposure i
anansaInulu
derivatives 1a¢l
YARIANY

LR FIFR
(value-at-risk :
VaR) 2avnainu
sigiiludoti

(1) absolute VaR
< 20% 2ay NAV
(2) relative VaR
< 2 i wav

Gafl)

(1) nasnusiu
jifo)

(2) navnu buy
& hold

(3) nasnuiid
ATUINITIANIS
wilalailufiau
WA E9FuaAIW
ARaY LU lada
Tvifidannasdu
adyanlunis
SRSERIAIEN
feuan'ldnnuay
ANIALATITU
(fair value)

derivatives @il

7.1 msuanvingsnssu LiAuyarmanudaifas

o oo

derivatives Niiinguscaod
WaNTARANNLEEY

(hedging)

7.2 n151dnvingsnssu global exposure limit
derivatives fifileiian1s | 7.2.1 asdl MF ‘hifinsaonu
anANLde9 (non- wnyuafau’

hedging)

A1in net exposure MALAnaN
Asaanulu derivatives 1ae
favlatAu 100% way NAV

7.2.2 nsel MF finnsaanuuwuy
dfuaiau’

A1in net exposure MALAnaN
Asaanulu derivatives 1ae
YRANANUR LWL FIFA
(value-at-risk : VaR) uas MF
siagiiludoti

(1) absolute VaR < 20% wuad
NAV

(2) relative VaR < 2 i wav
VaR aav benchmark
KUK : "NITRINURLL
dfuaiau” uunaaNuIN Ag
aomu’lua’?tyzywﬁamﬂmmm
Afinagnsuuuduaiay
(complex strategic
investment) w3a asanulu
ﬁmmwﬂﬁvamummmﬁﬁmm
qfuaiau (exotic derivatives)
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VaR uav
benchmark
RUELKE : "N
RINULUL
afuaian”
KUNLANUIN AT
fanuludean
daunaarontini
finaagnsuuy
dfuafau
(complex
strategic
investment) 13a
Asasnulu
fyandauna
a9nifiau
dfuaiau (exotic
derivatives)

1Au 20%

8 | navnunuaFIMUNIWE
/ REITs

9 | wira CIS Adadeduau
nguanelng

LA dednssiu

(Teaniiae CIS dvnaniay
fiulaunagannanddu
NaINUIN uaglivinlw
AR UDINAINUTIN
wasuulaslladined

S HERTERT)]

m31&15 Non-investment grade /
Unrated weiiaglussunuas organized
market waglildaglussuuuag
organized market w3aivisutvinluda 5.4
Gl

Au 20%

nAavNuINagIITUNINE / REITS

An 20%

e CIS Adadeduaunguunaine

(Teeniine CIS donanagdiulaunea
ganadavdunainuIn wazlivinlvaiu
\devnasnasnuruldauuilasliadnod
HadAgy)

AEICRbI)
dn&IU

e @ dndunsasnulududhnusaasasiiauvindudin
iWanisaiveuzasnasnulufizaivuaiiaddy product limit

12 sqpagiduauadnisaina Wnasanaundninaaiigineu
dseniAAInum
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Uil 4 : FanadHrunsauiawamuauisulagiugaly

Aan1sadnu (concentration limit)

fAadnu (concentration limit)

a'l'auﬁ 4 : Sasmdrunmsasnuidmnaauanuiidinlasrudalufanis

2ia sztannswedu dn51872u (% a9 NAV) 2ia sziannsweau dns1872u (% wav NAV)

1 | vuzasusEnsala | nanasnusiuduaialenisianis 1 | vuzasussnnalananils nn MF syuduaralsnisianis
il a9 UAA. nafedusafiinuiu a9 URA. Tatfadusacd

WuaasuIEnIUAU < 25% uav U UAIVTENTINAY <
FTuudnfaantdeavuuauay 25% wavdruIudnsaantag
UIENIY NINUAUDIUTENTY
(Mlifusrunlséaviuuavnainu (Liffushunisfiaviuuasnadnu
NeAny) NeAny)

2 | es&@sudl asa1sAy | LitAu 1 Tu 3 asyasuiigusiu 2 | annd@suil esa@sAsntddonu | luaau 1 Tu 3 aasyamuidu
nilAInu asas (total liability) uavaansiaiiu @51&15 Basel III uazdnnuag| nan1sdu (financial liability)?
Basel III wazann (amunttaiualilusunsiiuasga) Waansalasanis 2aIHaaNATIRITTIATY AU
aaviaansalag | nunaue: yar1ndausiu (total (Lusudvanarsniinnndyg el tusunistiuarnsu
nily liability) "LiTvitfusrusranisid i ne sauszazaiyiaIge 1aa
(Lisrudvenasuil | ansan salasuaranin Arldlne wIanaTnilnasg Tilvitusnuyarniidusena
aasslneg A998 LRLUURUUDILITIUUNT A19UsELNA) yastAnindanuiaetagiu
WIAANFITUUNATE | ANUANTRIALUTEN LU WSugiu Kaan vy Wugduannianisn
avssing) nAansntAgdasdu llusiu tAgnasiu ilusu

. — - . et lunsdiiaanaanslaid

3 | wida CIS aay 1Ay 25% wavdrurunira CIS & = o

4 | - ni&unensiusuniiaiwe
nasnulanasnunile | ivuuauas MF  wianasnu CIS g
. d- L L 13 lusunsdud nsusay
Avlsena Naanuwiaiu  LIUue o o 2 .
o o - szagnaddaga” Wild
laFumnutiurgauanngiinou . AR
L. , aas&uluAu 1 Tu 3 uav
n.8.6. Taasadtduniira CIS uav .
e & iy P YRAINITADNLARLLRAUDUILAT
navnunIaavdiulvinfiaulraian L ; P
. S gsaudaiiuasiaansaiiu
wagiinsiduaznaaafaInululg o PR o
. Husraady Lduwalunsedivie
N9 o

2 v LA 25 _ PP aana&1s lafinsiunuy

g infra wav LAy 2agdIuIUNUIY infra . .
2 | ° i p filing Tluaneaizillulasens
navnulanasnunily | Movuauavnadny infra  Maan . .
: : e : (bond issuance program) 14
wihadiu _ p
: St - : wasauilusalasenis

5 | v property aa9 | lutAu 25% wavd1ulrunilg

navnulanasnunily | property NINUAUBINAINU
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| property fiaanwiaiy

2.2 lunsdiinasnuanulu
andsautaiiamiunnans
Aaaniviuad credit rating
aglusedusnnil investment
grade w3a'laidi credit rating
Wuaa.asnuiianasnuaals
ATIRNTUDY UK.
vhenAuInAuliiu 1 Tu 3
AAVYRAIANITAANLASLEUA UL
asassonaiusnanss tiu
weinsgivijaanas lednnsiu
wuy filing ludnwazilu
1ms9n15 (bond issuance
program) TRasanilusa
TAs9ns

(Fa&rueu 2.2 lailddunseal
dluasansiiaaniaaunna
drodl

1. 8W. 9. ¥3a uA. N
AQUUNEIEIaFIAARATU
N5LIU

2. suATaandu

3. sUNATANATRILATIYU

4, SUNAITRANMTARATURY
ANNTAINTLNAT

5. ussﬁ’mma’msam”wﬁaﬁaq
ande

6. SUNAITWRIUNIRNUAAUIA
NRWLAZUUNALDULKIUTELNA
1na

7. suiAstianissaanuay
dnnuvsdsyinelne

8. suAsasaNLUIlTELNA

32



Basiiualuv

s1aztdanTATINISLAN

P A
s1gaztdaninsynisnaatnlac

UNEIUG
Jaauszavanis
wa'la4

1na

9. ua.
10.&a111uN1513UsEnINe
Ussmardsemalneduy
&
11.8afunsidusinodssnai
fidnagvinuadlfnfuyaaa
e 1.-9.)

e CIS vavnasnula
N2INUKIY

- lu'vAu 25% waddulru
e CIS Wonumauag MF
wianaanu CIS svsend 7
aanwbeiiy

- dedvsululddunsainu
Tunsel doil

3.1 msasnulumiiie CIS vad
nasnuiiadodulmivisiuua
@A uagdinmsiduamaca
aanuluvniviaalasuaiu
viugauanndinou
ALLATINATT A.A.6.

e infra aavnasnule
N2INUKIY

TaitAu 25% wavdruiunile
infra Wenuauasnasnu infra
Aaanmhaiiu uwsiiuming
infra aadnaInuiiadotulu
Afauadnuariinisi@uane
aaiaInuiunine Tae'lasu
ANuiurauan&Tnu
AQLLNTINANT N.R.6.

uiae property aavnasnula
ARINUNiY

TaitAu 25% waavinudrunilg
property ViaviuauadsnaInu
property Miaanwiiaiu viuus
vluniae property aasnasnu
Adadedulminduuadnuay
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fimsiguamasiagaanululg
A9 Taa'ldsuAnuiuaay
NNRTAIIUAULATIUAT
n.8.6.

U yil&un9nsidu (financial liability) ‘Luﬁmsmmmmmg’mmsﬁ’mﬁ

Afaananasdona ladarinounsduamunassrunisiadiy Tas
Lﬂummgwumsswnmumomswummuum‘imuﬂmunssnmsmuum
nessrumsidaunguinainadaiandwiind wiauassrunis
seuensdundlunaansulussduanna watu International
Financial Reporting Standards (IFRS) w#3a United States Generally
Accepted Accounting Principle (US GAAP) ilusiu

2 sydonsdifelainsufivuanisdavinsunisiduluaiousnuaseaanas
s

“Wotl msAmadasdiuauutamnanisasnunardanadiunisainy u
Huldeudsemanazassunisiiduaaianuiisianisasnuuad

o a

#uin 5: nsafiunsdaniwdduiasuaiaaaaniidv
aanuliduldendasidiunisasnu

1. Iunszﬁﬁnaomuﬁmsaomutﬂuiﬂmuuﬁnansr/i’ﬁﬁmumwi@iam
m%wﬁﬁuﬁaomuﬁﬂmauﬁﬁﬁLﬂﬁﬂuLLﬂaa"LiJauLﬂummlu"mmﬂmauﬁﬁ
lumsiflunind&urinasnuanunsaasnulddndalyl ui¥ndanisay

gtfiunssvsa’luil

(1) ﬁ’mmsmmu‘imﬂsunsmautﬁumﬁ'mﬁuﬁ'a AU das&Iung
aINuULaTunnsnbfuanauanld uasdadosiaonusadinou
saumamaomawmuawaﬂsfiuﬁu Maluiurinasdaanniuiiiansed
Fana1n aaanaudatAudunnanulinussnians

(2) 'eimfnum%wﬂﬁuﬁmmmmauﬁﬁmu‘luiamausnimﬂmﬁ\‘lﬁo
Uszlanminadiasnuiiludrdeay we'luidiunia 90 JutfuusaTuiniweadu
Tunanaantiduuwsiiunsdiaiuaa 4.

(3) dlaus¥nianisaunsadiiminanindguiuanaandd uia
'vlswr;laummmﬂmau‘umJﬂmauumﬂaﬂuttﬂao"lﬂautﬂu"lﬂmu
nannasiifiInuaLaE? nmmammsavammmﬂmuwauammnnifa
Iuu dansdrunsasnulunindfudinad sufoTuilainvwing
vindRutuaanluniaTununiwdduiinisidfaunlasaauande LaIwe
nsdl uazlidagsanusad1inIuAaznsINAIT A.R.6. IINNITARY

“wiang

AAINU Uay/wianualutmuLsin”

! > oo a
i 5 : nsaiiunisifianiweddu
Liduldeudasdrunsasnu

l.Iunsniﬁnaamuﬁ msaamutﬂu"l,ﬂmuuﬁnan‘m'ﬁfimumwisiam
m%wﬁauﬁaomuﬁﬂmauﬁﬁﬁL1J§wuﬂao"tﬂamﬂumm'(ﬁmmmauﬁﬁ
lunsiluniwdfudinasnuaiunsaasnuladnealyl us¥nianisay

gtfiunsevealilil

(1) f@Tm/i'ls']ﬂpwuimﬂszusmamﬁﬂmﬁmﬁnﬂ"a MUY das&Iung
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