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1.2 amanswil

1.2.1 Wusiing

1.2.2 dndundd
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1.2.4 B/E
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1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR
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1.2.5 P/N
1.2.6 ludduansdnaviavdaviug

1.2.7 luusavdnsluwaisslamiigd underlying tiluwusiinsuiavusg
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Aa o

1.2.8 mswmsuuaumuam:rm"muaomenumswmmumu 1.2.1-1.2.7 anuii
&1TN9IUAIEATIUANT A.Q.0. ATUUALANLEY
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1.5 dnn
1.6 DW
1.7 SN
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Anguinadvua wiafidaulalinasusunsaznaduyaanasansie)
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Asandadulaaenulsatosingua Ltauumauaswmma“maummumﬁﬁu
Rmilauamnmmaaa‘maoa‘mmemauamL?.tana"l,mioammmuuammmsau
ludnansuluseduanna

2.4 msasnulu SN sagtiuldanudaulaiududotl
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underlying uav derivatives mmns“nlumum 62a1l

2.4.2 wminmsaanulu SN agfinavinlnasnudasiunauniwd&ulag niwdsu
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uax.5a92a'le’
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Auaan SN dvealdiinaunisasnu

Basel III)

1.2.4 BJE

1.2.5 P/N

1.2.6 lusduansdnaviavdaviug
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1.2.1 - 1.2.7 a1 fnuamenssing A.8.0.AWUALANLEN
1.3 anasfiifonu (lisruesians Basel III)

1.4 @91&19 Basel III

1.5 ann
1.6 DW
1.7 SN

2. aadulfiuasns@IsuasnantnaueilunIsasny
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wauaswmmamaummumﬁssu TaeiayadunaIcindanag
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gansuluseduanna .
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2.4.4.1 Wigaan SN AwawazIvyanyasssuuad SN ‘luds TBMA mn‘;‘um

15 wariudgavinazadusazifiay viedl lunsaiiiiudenaniluiuvaavinnisuas
uaa. dwnauaswdsyaagaassunaluiuvinaisda

2.4.4.2 lunsdiiiaumnnisaiidonanssnusasianuag SN atnofidaddoa v
waan SN FrwanaziIvyamagdsssnaay SN 1ufs TBMA viui

2.4.6 suimsianisavaanuaziniwelsemealng

2.4.7 suneasadaauunvlszinalng

2.4.8 sarfuasidustvlsananfidnrarvinuasifedfugy
fhneu 2.4.1 - 2.4.7

Woil msmuamamssnsaomnmmaoLﬂumsmmmams
snsaawaomwsawaanm Weinwunudenanide (618) aui
s2u'137u B/E w3a P/N 6

2.5 msaonulu SN saoiiuldamudanlaindudodl

2.5.1 SN finssrananauunulaaa1vdedu underlying Ussian
tiendu underlying uav derivatives anuiszulusgiuii 6 2a 1

2.5.2 winnsasnulu SN azfinavinlvinasnusdasiuuay
ning&ulag niwdduiludaaduniwddunnasnuaiunsaainu
1o uusfluldeanunessriuainadeiivualag International
Swaps and Derivatives Association (ISDA) uagtiluninedun
gursatdlauiia’le Iaadaun1saIny uaa. aaddaluiinng
Lﬂmwr;mauammnnmsaomummam“mnaomumaasnuan
niwgddudonanluntiodadanusie

2.5.3 lunsedividlu SN defivadvuarinildanuda aan SN
guganlvinasnusnnsa’laaau SN avnadnauasualy wila
uRa.saale

2.5.4 lunsdiniflu SN doauaanaludssind uaa. sag
ffiunisaalvifidannasduciaan SN desa’liufinaunisasnu
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1. faamuiduasiuldamdninasilunsamuidudndudanivuaduiues
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2. lunsaiilunisaanuluniie CIS naomus‘msﬁoanaamu (invested MF) siavdl
ulanansamudedl (Lilddunisasnulumide CIS 2a9nadNusINNAIAIT

guil 2 1 niwddudszianmite CIS  wiba infra waguiaa
property

asdiilumihafinisaanagaalafodungvanaine
savfinauantifuarndninailunnsasnudoil

1. deaduituaziiuldauudninavilunisasnuiduidaddu
daduadInTuas&1snIInIsui ldlugiun 1 oa 2.1 - 2.3

2. lunsdivinasnuliaenulumiie CIS 2was MF - MF d9nad
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aunulunaAuviv)

2.1 fnsasnulunswddudeiludsaanuazaiiaufiadfui MF (investing fund)
fusaasnule’

2.2 fnsasnuluniwddudialadsgdmuaanudagiu (pro rata) ualawaiiiuly
amunantnaad single entity limit aa9 MF (investing fund) 1iu

2.3 ﬁmsamu“lum%wﬂﬁmﬁ'a“lvﬁﬁﬁwmmmyﬁmdm (pro rata) uadlawatilull
aunadntaauad product limit &usunsweaduiiilu SIP uav MF (investing fund)

Ty

2.4 fimsasnulu derivatives Adluldauvdnineaai global exposure limit uas
MF (investing fund) iu

3. nsdiiinasnuiiliasmu (investing fund) unasmunuflawnas nasnusudegn
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2.4 finsasnulu derivatives Ailuldanundninaiai global
exposure limit uasnasnuiiu

3. unsdiinasunuilawnasllamulumiae CIS zas MF MF
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nsaanulu reverse repo saailuliamundninaiaisod

1. adaan dasdlufidyamadsiinarusariniug&eyaunlu reverse repo ‘leianu
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1.1 sn.

gI1uil 4 : §5nssulsiannasdalaafiduauiadu (reverse
repo)
nsaanulu reverse repo sadiilulidaundninauaisod
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1. adaan dasiuiifuanadeiinaunsainiuagduaunly
reverse repo ‘laaunguualneg
1.1 aw.
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1.4 ua.

1.5 vsEnisedusie
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1.7 nasnuiuw

1.8 Adyamanfingrinaawsiadedu
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enviseinasasd credit rating atilududu investment grade

2.2 B/E P/N nmwumn Ann visauunsu azdU 7 5W. U9, WIasUNASTS
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2.3 B/E w3a P/N 7 TSFC (flugaan Afiivuaiulaiduaiuddlaiviu 270 Juiy
wetuaand wasiludAderivualadidudianvarunadialeiu

2.4 B/E P/N w5a@nn Adany' LAy 90 Jutiuusiuiiaan dofi credit rating ating
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rating ¢iaviilu credit rating Alsdnannsia credit rating seavAuee

2.4.2 i guarantor rating aglududy investment grade
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2.5.1 dicredit rating 5o vz?‘uau‘lu 2 duduusn waa credit rating ssa 8177
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2.5.2 {i credit rating szaizeniaglu 3 duduwsn
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2.6.2 i credit rating szazamatlu 4 duduusn
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1.2 we.

1.3 ua.

1.4 ua.

1.5 usEniseduds

1.6 giun.

1.7 nasnuiluy

1.8 fdfuamanfinguinaanizindedu

1.9 fHuninmsuassgianuiaanunguunaineaiang
Julszana

2. anansitadlunisiia reverse repo siaaifluasanseaodi

2.1 g Tmesginauazandasnaigavlssing Taansdl
luesasnaigevlseindsiacdi credit rating  aglududu
investment grade

2.2 B/E P/N 1fiasi3urn fnn wsavumsy sdu 7 5w 9. wia

o o

N~

suNANTTinguanaanizIndoduy Lﬂuwnmsmnﬁu diafiang
autudaluiu 1 1

2.3 BJE w3a P/N i TSFC flugaan Afiinvuaiulaiduaniudd
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2.4 B/E P/N w3adnn ﬁﬁmq"l,ag'l,ﬁu 90 Juiluusjuiaan doil
credit rating atdnvlaatrgniioqail

2.4.1 i issue rating w3a issuer rating atilududuwsn Taansel
il issuer rating siaoillu credit rating M'ladu1a1nn1sIa
credit rating svaigdusiae

2.4.2 i guarantor rating atiTugudiu investment grade

2.5 mswmsuu*ﬂoumummaa"tmnu 11 Adune sifinulunann
damaasarnd Msamwanas'\mmmLﬂanauaumoaoiwﬁau
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rating atinelaatrondodiofl

2.5.1 d§icredit rating sewe 5‘uaﬂ‘lu 2 duduusn waa credit
ratmg ammmmnnmm”l,mnn credit rating seazduUAINATI
MU CRA latd3auiau’ly

2.5.2 {i credit rating szaizelaglu 3 duduwsn
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3. szEgnaINIsulnsEviiuag reverse repo siav'laitiu 90 Yu

a va

4, afuariNduTisEnIamssasliidsviunisasnulu reverse repo Ay

tnaindinnuaaenIsunIs A.8.6. UssnMafIvua

definsilanadasnansau Taaanasuildenarisad credit
rating atinvlaatironilosatl

2.6.1 i credit rating szazduaglu 3 duduusn wia credit rating
seaizaINAauLAas 16 A credit rating svazdudynanaun CRA
Teitdzauiauly

2.6.2 i credit rating szazanatiu 4 duduusn

2.7 NINHFAUAUMINTARITNITIUAMLATTUATTAINUA N.R. 6.
LRULAY

3. svagnainsiusyuiinag reverse repo siaglaitiu 90 Ju

4, YafiuaANENRLsENIanssaslflidaviunisasnuly
reverse repo MuLAUUAFITAIUAMUENTTUANT N.Q.6. Usznd
ANUR

guii 5 : gsnssudlssianastviiundnnine (securities lending)
siaoiluldaundninarilunisasnueod

1. adauan savfigdeuandndandodluglasuluaugnalvitsznaugsia SBL1ge
Tlunsdiigdauadvnanszvinnistugiugdiunuaassiy ginsailuyanadeiin
gunsaisenaussAandasiiiuAanislaaunguaunalne

1.1 1la5uluauanailssnaugsAa SBL

1.2 siwn.

1.3 nasnuiiuy

1.4 suasaninininuasnisdvaanuvilseinalne

1.5 sw.

1.6 9.

1.7 ua.

1.8 usnilszAudiia

1.9 Non-retail PF

1.10 Aasnuinmiiatinuninswas

1.11 fiduaradumuidiTnnuitnuaRuLGu

2. n&NNIWET Lviti m"a\‘]Lﬂuuﬁnm%‘wﬂ‘ﬁagi‘tugnn%’nmnmﬁﬂm%wﬂwawjuﬂ"s“n
dandnnswe wiandnningy suv. vinmihiiduunangidaundnnine

3. maneusaisaandnisydu uaa. sasanfiunisead

3.1 (;hLﬁums‘mﬁmsamu“saL‘%ﬂnm{nﬂszﬁummjﬁuLﬁaLﬂuﬂszﬁ’umslﬁﬁu
nanniwe Taasasilundnisziudil

3.1.1 Wuan

il 5 : 55nssulseannsiviiinndnniwe (securities
lending)

saofluldaundninarilunisasnudad

1. afauan m”aoﬁc-jél”syap5nmwﬁotﬂu@”lm”%n‘lnauzy'mw
isznaunsia SBLIaalunsaingdeuandvnannsyvinnistugius
Munuuaviiin siudadiuyaaadviiiaiunsadsznaugsiania
ffiuaanslaaunguunalne

1.1 g'lesuluayanailsznaugsia SBL

1.2 sn.

1.3 nasnuiluy

1.4 suimsiianininuaznissavaanuislsenaing

1.5 aw.

1.6 wuv.

1.7 ua.

1.8 us¥wniszAudie

1.9 namua’guuﬂﬂaﬁﬁ:gaﬁi'm’s“wﬁﬁumaav{amuuﬁiassw
aaue 1 aruunduly

1.10 AavnuiuiiatinulgiIwAs

1.11 ffyrradumuisinouiivuaifiugu

2. ndnnswebvifin daodlundnniwdiaglussuniuen
nanniwduasgueiurandnnineg wiananningv siw. v
winfluunnansidaundnnswe
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3.1.2 asa@snnidging

3.1.3 B/EP/N astiurn dnn usauunsvﬂ”é’u 7 5W. u9. W¥asuATIL
naummawuammmu Lﬂuwumsv@nwu

3.1.4 B/E w3a P/N 7 TSFC \lugjaan Aifidimuaiulaiduaudabitiu 270 5u
Tuuauaanmuaziilumndediualdiduifianivanuuiaifialeaiiu

3.1.5 B/E P/N w3adnn vifiangLitiu 90 futiuusiutiaan defl credit rating
a1 lnatvniioavil

3.1.5.1 {iissue rating w3a issuer rating aglududuusn ‘Imunsmmﬂu issuer
rating sagiflu credit rating A'lsunannnisda credit rating szasdusn

3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asasuilid credit rating aglududu investment grade

3.1.7 wilsdamiszAun sw. dugaanviunnasnuiafiulsedunsdu
unannindlnanasnu

3.1.8 viuaanufaulu SET Afinadaatludui SET50 weil unsdiinasnulaid
ulaunansasnuluam&snu nasnuagFunanisyiusonadlu'les

3.1.9 uwiaasnuuad MMF

3.2 mLuumslv]naomuun'ssuﬁwﬁusaﬂsanﬂsawanﬂsunumu 3 1 4%a

fLfiunslaedadudeasinaly Bisnianisanunsatiodusiiszdianain
nandseAusINa1I L6 Laawau

3.3 whuimandseduau 3.1 mnaamuunssnawﬁ”l,ﬂ‘iaumamﬂmamamimn
mmsanmnmwanﬂs"nuuuvl,m vuwsiiunsisduthszuiianuzannaslu
ganssumsiviiundnning fuias

3.4 dssyammvanisedu an duu = 100% vasyamuanniweilidy

3.5 ‘lunsﬂﬁua"nﬂizﬁmﬂm@uam TihugasenanNldasnuiaaiuiilu
NFNeRuAI

3.5.1 durhnly sw. wiasuwasifingvinawmwiziadodu

3.5.2 tiaswdusnuia P/N gail

3.5.2.1 1fiasidunn v3a P/N 7 sw. u9. wiasuasifingminaansiadedu
Husinsznnwu

3.5.2.2 P/N 7 TSFC luaan Afrvuaiulaiduaiudilaiviu 270 Juifuuwssu

L

aandl uaniludiderimualdidusiameauniadialsiviu

3.5.2.3 P/N Afiag'LivAiu 90 Tuliuusiuiaan 4ef credit rating atnondivating
Tagvil

3.5.2.3.1 iiissue rating #3a issuer rating atilusduauusn ‘imﬂnsmmﬂu issuer
rating siaviilu credit rating #Aldunannnisda credit rating sz aydusag

3. Msnewialsanudnisydu uaa. sasafiunsaad

3.1 ﬁwtﬁumﬂﬁﬁmsmm‘saL%ﬂnua”nﬂszﬁ’umm{ﬁytﬁmﬂu
szAunstviinnannswe Taasailunanilsyiusaoil

3.1.1 Juan

3.1.2 an&snndging

3.1.3 B/EP/N insdurn dnn mauunsw pzdu 7 sW. 9.
Msaﬁmmsmungummawuammmu Lﬂuwumsvwnwu

3.1.4 B/E w3a P/N 7 TSFC Lﬂuwaan AfAua Tulzdiduaiud?
“LitAu 270 Suiiuuaiuaandiuaniudiiseimualadidutianie
anuvsaifialaiiu

3.1.5 B/E P/N wadnn Aiflanebitiu 90 Sutiuusiiuriaan dofl
credit rating atinvlaatironiioaoil

3.1.5.1 {iissue rating w%a issuer rating agludusuusn laa
ey issuer rating siaviilu credit rating lsiunannnisda
credit rating szazdusne

3.1.5.2 {i guarantor rating atlusdudu investment grade

S da

3.1.6 a&suillifl credit rating atlududu investment grade

3.1.7 wiledamszAui sw. ugaanlviudnasnuiiaily
dszAunisdunanniwedlviunnaanu

3.1.8 vuaansdeaulu SET Mifisnedaarludud SET50 il u
Asalinasnuhifiulaunansasnuluasa@snuy NaINuaLsu
unandszAusuonalai'le

3.1.9 wihaainuuas MMF

3.2 mtuumﬂunaovlwun's:mmnﬁmaﬂ'sanmawanﬁsunumn
3.1 wiadudiunsiaaiadudeaziinall BB¥nIansa s
feduihszuiitanannanlssAudonanlalaawau

3.3 wimihwdndszAuey 3.1 Minasnuiinssudnalillaunsa
aasandavin i lisnusaivduaunanilsyAuidule tiuneiilu
AsivAusenilaudannaslugsnssunmstiinnanning
ffuLag

3.4 eseyasuaniseiu al duiu >
nannIweaNnvidu

3.5 unsdlvindndseAuiluduan Liindusadonainldamu
Taaurlunsweaguavil

3.5.1 WJurnlu sw. viasuasiidngvanaanisiadedu

100% wavyaaA
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3.5.2.3.2 i guarantor rating atiTugdudu investment grade

3.5.3 asn&@saaiging

3.5.4 reverse repo & usuasaITAIAdgineg

4, Fnvaguavaszadauasduan Wildduaniddneasuazansyddauad

deyanenudsemdsdiinnuaazassumMsiAunannintduaaaIananniweinea

s

adafruadmdusruuanudayanfiuuariffundnninduasvdniseaulugsnssy
AMsduuasiviunanniweg

3.5.2 tiasidusnuda P/N ﬁaﬁ

3.5.2.1 1iesduen w3a P/N 94
wwgdadaduiluginiszeniu
3.5.2.2 P/N 1 TSFC iflugjaan fiinvuayuldiduaiudrlaidu
270 uliuusiuaanad waztidumndeAirviualadiduiiianivau
wiadla'laLiu

3.5.2.3 P/N iifiang'lsivAiu 90 Juiluusiuiiaan dofl credit
rating amouuoam\ﬁmmu

3.5.2.3.1 #iissue rating w3a issuer rating atlusduduusn iae
nseiviily issuer rating siaviflu credit rating Aldinannnsia
credit rating svaigdusiae

3.5.2.3.2 4 guarantor rating atiTuduau investment grade
3.5.3 anaisaaiging

3.5.4 reverse repo &uFuasd@1TAaTging

4, dnmasuassszadanadaan TvldfaanAfianeasiay
ssvddgaasdyanmulszmadinnuamensIunsAAY
nANMINELRTAAAUANNINEIAIBAai N UALALIAUTELLNUY
faantuuazhifundananiwauaznandsedulugsnssunsiuuag
Tituvanniwe

7 oN. U9. 1)]‘55]511’1ﬂ'151/ll|ﬂ{]1)lll'1£|

1 ] . . o - o &
fuii 6 : g3nssudssian derivatives euunantnaainnsaInuavil

1. uszian underlying derivativesuﬁnamuasm”'lLﬂuﬁjé’zycyﬂm"m”aaﬁ underlying
advlnatvniioniaviaruatilvavil

1.1 niwdduiinasnusiuisaaonule

1.2 daseanide

1.3 danuanildaudu

1.4 wa36in 12U credit rating waa credit event (flusiu

1.5 wnavdn

1.6 dhsTudiu

1.7 sdufinauiudinadoed dudiduda dufivifiasdlsenamiududiviadiuls
au 1.1-1.6w3a 1.8

1.8 underlying umuiidinouaaznssuAs n.a.6. AUUALRLLEAY

unseli derivatives a1989Aus1A 1229 underlying 2961y 57NN E198969nF
siadiflusianilaatiuniasia1uag derivatives ity woil snaaas underlying
auvilailadufl wia underlying  WiiluasAlsznavnasduiidonain saviilui

myﬁ 6 : a3n35uUs¥LaAN derivatives
Aol

AUNANLAUITAITRINUY

1. suian underlying derivatives Mnasnuazizi Huadayanle

siaadl underlying atholnatnonilevizaviaraatitodoil

1.1 mswuaumnamummsaamuim

1.2 daseanide

1.3 damuanildsudu

1.4 A36in 120U credit rating w3a credit event 1flusiu

1.5 nasd

1.6 1isfudu

1.7 dufinaududlnadaei dufiiduiila dufiifdasdusenau
L:‘Ju&ummamuﬂsmu 1.1-1.6%3a 1.8

1.8 underlying AuauETNIUAMLNTINAT N.8.0. ANNUA
LANLAY
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gansuattvnvuvnastlaneliastgunsnaiasas
2. Waulunisainy uaa.aganfiunnsasnulu derivatives ‘lasaidia

2.1 nsdl MF 1esvutAedfunisaonulu derivatives  way underlying
derivatives Magasnuliatrstdaauluiansenis

2.2 dumsaidluddeanlu derivatives atnolaatrondodod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &ail

2.2.2.1 nsdiiflu OTC derivatives luilssindlna savfigduanandrantoiu

Uayd

sW. suNATTSinguInanIsIadedu daunudanny derivatives  wiagen
derivatives
2.3 lunsdiavsasfinnsdriseniisianissdonavdueiia derivatives &ugnav

fuaifudasilunindfuinasmuanuisaasnule Woll Lidinasnuaznduyd
&nssunaundafininndonauguaiuiaiy

3. uanwnawaiinidunsgt underlying (fugd

‘lurlszﬁﬁ' derivatives i underlying fludufian 1.7 dufidenaisasianseay
Fail

3.1 ludufiifinnsAaivuaignisdiuialiadetaau Taafin1sssuunadzaya
229 underlying w3ailagasneqAinuntalunisaiuio uazfinsArunaduilitily
faafusruanumusanzadasrdsenausadauil oil underlying usatlada
genansasinistadanlmisuanieaainadrifludaseera

3.2 dluduiiiddnwazatiolaattondls doil

3.2.1 @udivifinisnszatadiataiaona Taaduduidfidnrasladnsaizuis
Aol

3.2.1.1 suiiviasdlsenavusaziifitinuin < 20% wastinwiinifsnue

3.2.1.2 suiiviasddsznaudr ladudefiinnin < 35% wasituiniionua
tuasdaiiiiuldaugnneaain Tasaddlssnaudrdusasfiinninliliudns
Anualu 3.2.1.1

mswmsmwmsns"mﬂumunmu 3.2.1.1 uay 3.2.1.2 LisavinasAlsznaud
LAgasAunaddIniatnuduinfiansan

o oo

3.2.2 guiivifiavddsznaufonuailuniaiieidasfunasaindatiniudy wiau
AafisiaInasdaInIalintuay

3.2.3 dufidulauanain 3.2.1 uas 3.2.2 Miuldaudaulaasudaiu doil

3.2.3.1 dluguiiifiasddsznauiunsiarsusadugiinasnuaiuisaaonu'le

1nans9
3.2.3.2 dladwauduaenuaudagiu (pro rata) @fauniisinnasnuasnulu

lunsei derivatives an9defusiamuas underlying 296y s7AN7
dvdedunaneaiiumnailaiiu (spot prlce) wiasAFayan
daaaronin (futures price) winiiu Wil s1Auae underlying
Auvilailddusl w3a underlying AdluasAlsznauuasdaudl
fana1d sagtiluisansuatrndreunsuasiilaine'liacne
LWSURNEGIE

2. Wau'lunisaanu uaa.azddiunnsanulu derivatives ‘Lo

saidia

2.1 nsdi MF “Lm“ssz‘imﬁumsamu‘tu derivatives  uay
underlying wav derivatives Mazasnuliatvdatauluiasenis
2.2 Jlunsuaidluadanlu derivatives atinalaatinondodot
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &9l

2.2.2.1 aseiflu OTC derivatives Tuilszinelng mawmﬁmmw
Sadhaundodlu sw. surmsifinguunaanisiadedu funuda
anel derivatives wiag@n derivatives

2.3 "Lunsmma savfinisdrseuildranissenaududiidia
derivatives auamao &uarfusaiunswdiuiinasnuanuisa
aanu'le’ mu lidrnasnuaziiug; fanssunaunsaininiads
navudufufou

3. vidnnaaiinsdunsdl underlying Hlugaidl

lunseildd derivatives i underlying (fludafionu 1.7 daufigonad
gaviianeay sl

3.1 Jluduiiiifinnsavuaigaisdrmnalliadetaiau Taafais
sryuuavtayauav underlying wiatladasngqivlrunladiunis
Awa uagfinmsanaduitiiiuixaiuauaumanzauuas
avAlsznauuaveuil ¥eil underlying wialladusvnanidasiinig
wRaulmeuannzaainadailudsseens

3.2 \fluduiiiddnwazatiolaattondls doil

3.2.1 m.iumumsnsumr;lmar.ml,wmwa ToeduguiiAfansas
ladneazudly doil

3.2.1.1 dufiviasdlsznavusazdfitinnin <
NINUR

3.2.1.2 gufiiiavdsznaudiladanilediimin <
iniTnifanue

20% aavinnin

35% auav
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anasaduaiulaaassuadldnatiuliaundninaed single entity limit
ﬂaonamuﬁu

3.3 Lﬂuﬁ?jﬁﬁvlgﬁnmsﬁmuﬂmﬂamﬁuﬁﬁmmmtﬁaﬁaLtazﬂmﬂwﬁ"l,@fatha
87310 uaa. el wndsngidartudvnanifluusEnluieiavasuaa. uaa.
fTusiavinlrfiunasarsilasduanudauasnivnaissladiavifidss&nanine e
3.4 finsudavduiiduqadiesaifiaoilulszimniuvinasniiudaninisiaua
AnyaatviuLnanITal

3.5 ‘lunsﬁﬁtﬂuﬁﬁﬁnauﬁuﬂ”ﬁﬂﬂﬁmeﬁ aafidvnaNsiasAIwIAUININGILLTaENY
uilvatrvlanianaraadie aoil

3.5.1 ;naifaqiiu (spot price) uzasan
AavRuAITnafuad

3.5.2 ﬁﬁﬁﬁuﬁﬂﬂﬂﬁmsﬁﬁmmmmnswmﬁaaﬁ’uﬁaﬁm ey iaaaa19niin
AavRudTnafausidus laduinily

3.5.3 adyandamnaareniniaededuduidualnasuaianu 3.5.2

3.6 lunsaiiludufiduia duidonarisdasdnialsaldunasayadiedeann
s1EvIuLaI R avIuTIAAsEavlsTndAlnawiac1vlsing wiaAIuIaUINTIAY
Juaarusni1si uaa.uaasltiulainisaisdruiauadwauiduidinan
gunsasgviaudasduda’laantnungay

4. ndnunaainisialufinswdduniinonasanisirseuiiniuaiseniu (cover
rule)

IGER sfao:‘n”m'tu"ﬁm%wﬂﬁumaonaomuﬁﬁﬂmmwLLauuamWﬂaaoiummum
Lwﬂowamam'smna\mumamaoﬁwsmumuwamnmma derivatives auamao“h
maamnmm”l,mamu‘lu derivatives  1fu wasifluldauiidgrinounaenssunis
N.8.60. ANKRURA

5. vmnanwwmmummnmsaomummmaﬂszmmﬁ"aammwms‘im
Iunsmm uaa.aenulu derivatives 7 underlying Lil2a&edeAunineddunazan

m’mﬂmmsaomu’lu derivatives mnm’maaLﬂu‘lﬂmummunmuﬂmuﬂssums
N.8.0. A1KRUA

6. naninaaiiudud nsunisasnuluy OTC derivatives
usENIan1seiaialrfiziannaslu OTC derivatives ¢adl
6.1 "Luﬂamsmanr,hwuammmuauuaouamﬂmﬁssmaa derivatives 14 uaa.

o oo

nuNn3ui 15 waziugavitauasusasdau il unsdliiudonarniluiuvaa
inmMsuas ual. A wnauaswIvyamgdsssunaluiuvinnsda’ld

6.2 lunsdiiiAnanisalfidenansznusasiamuag derivatives atnofifasdey
TadyadndraniivFruianasudvyaaefassnuay derivatives  Tvusw ¥
ANITNIUNUNA

>

yanaaaalenin (futures price)

1unszﬁ17ﬁﬂu“h]myaanmam TaaavrdsznaudIdusiavd
dnn lLiAudasiavualy 3.2.1.1

msﬁmsm‘m‘rslmjzmﬂﬁmﬁnmn 3.2;1.1 uay 3.2.1.2 lisav
1fnavAdsynautAtdadfunadAInIatlIiuAUNIRITUN

3 2.2 sufiifiavadsznavifonuafluniaiAeddasfunasdinvsa
Tudy wiadluduiisnanasdiusatiniudy

3.2.3 m.iuavu‘lmuana'm 3.2.1 wag 3.2.2 dmiduldeudanla
ATUEaIU Gl

3.2.3.1 Juguiivifiasdlsznauilunsiansusa
funsaaInulalnansg

3.2.3.2 mammmwuaamumuﬁmmu (pro rata) wilaunilon
naomuaamuiumswmsmaa’“mmmu’imﬂmsaum"l,mwaLﬂu“Lﬂmu
ndnunaad single entity limit 2asnasnuiiy

3.3 luguiiilasunsimun Taaaaiuiianuindadauwazvin
win'ldatvddszain uaa. Mol windsingitdgaidudenan?
tHuvs¥nluiedazasuas. uaa. dudasdalvinnasnisilasiu
ANudaLEINIINALssTamiatvfidssdngaweae

3.4 fimsuaneduiifuqadnosailasilulszimaiuvinmsetuda
nfinsiguazayaaaneviuinanisal

3.5 unsdidluduiinaudud1iansoual aatigonaneasAILIM
nndusadrondeatnelavianargacng dofi

3.5.1 ;aeilaqiiu (spot price) wiasa&yadauiaalniin
(futures price) vasRuATnafaad

3.5.2 r;‘ﬁjﬁﬁursﬁjﬂﬂﬁmsz/i‘v”immmmnswmﬂaaﬁu (spot price)
wianedaandaanadionin (futures price) wasluring
Aauridualaduanidle

Yeyu1vinaonu

3.5.3 snAadundaraaoniniadeduduiiduslnadoai

a1 3.5.2

3.6 lunsaiAiduduiiduia duiidenadsavdturaTanle

UNRIAAYAREIIEINNTIAIIUAIUUILIUSIUATUAIUTENA
Inaniasivdszing wiad1ulaanAT 1A UAILALUZANTN URA.
uda AU eI IEn1sA I uIaaad WU duTidyna1IRINT
grviaudasduda’laadroimunsau

4, n&ninarin1sialufinsudduiiiasnasanisiiseniianu
AseANY (cover rule)

uaa.saeda bvifinswddurasnasnuitfinannuariasniwaaag
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6.3 adeanandhanilofusanlviinnsaregiug derivatives ia uaa. savua'ls
7. ndnnaeiisdudmiuniseiniuadauanly credit derivatives

uaa. sasdfifaudanludotd
7.1 windlua ST anlu credit derivatives 1ataniziianisanaNuLdagvingy
7.2 wndluddayanlaiang credit  derivatives ﬁﬁﬁnwm"maaﬁsnssuma

memﬂannﬁsnssnamauuaama“lm ﬁ\‘)ﬁ

7.2.1 Credit Default Swap : G9'laun m'mnao‘lugwuvmjaﬂsvnummLammu
LﬂmmmLnﬂwaom.lm'mmmsniumsmsmumu obligation wavgyARUAN
obligation ifu Tmﬂﬂﬁmmmaﬂ‘f,usm“wmﬂﬂsvnummLﬁmums”wnwuma”mm
ﬁw's“wumumamnaoeﬁaﬂsvnumwmaﬂaLnaan credit event fdulmaaazfinalu
°1|amnaw.iaﬂsunummLauomnmv]ummum (‘lunsmm"l,mnm credit event
°1|amnaoauﬁuam’tmumnmuummuﬂm;\) el i1 obligation avflitiegsans
w6 (Single Name Credit Default Swap) w%a obligation uumﬂsmms'ﬂa
Anua v adseduanudasiminddseuiidaidn credit  event mmu
obligation ‘5’1£Iﬂ’1‘i°lﬂi']I‘;Iﬂ']’i‘vmdl,ﬂu‘i’ltll,l,‘iﬂ (First to Default Swap) mamamm
credit event diufu obligation s1an15las1an1suilelunau obligation ﬂoavums
msuswmnul,a;wu‘lumumao&umswuﬁuuu usiapnadarasuAnuaLiiaia
credit event 4ufu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnao“lus’mumjaﬂs“numm
LﬁuwaoﬁumswumuaomnmmnmsamawaowamanLmumau"l,msnmnﬁumswn
a1989 ’ImlwmﬂﬂsvnummLaﬂaumsmnwumaumuwamammu‘luamsmamusa
dasaaadiiadedudannanidaniuiiasanasiu LLa”mumamaa (edl) wav
yargAsssnzasuningaiag Wiauandunisiigdalsyduainudasayiau
wamammuuaumlumwwu (619) vasyaA1gAsITNLIRUNTNE 1A TUAY
nNunalszAuAINLREY AunINazLia credit event wiaasudvuadan (Asellu
i credit event)

7.3 sasldduauinsgiuaiuidiviuaiaeg International Swaps and
Derivatives Association (ISDA) wsaﬁmmmmsﬁmaumumﬁmnmuﬂausn dlofi
dannasvifdnsazdot

7.3.1 dinalddvdulamunguauneg uaglidaniawtdedunguurainerananniwe
LAYARANANANNTWEUIANYUNEAU

7.3.2 "L:J'ﬁw"afimumﬁ'ﬁﬂu"ﬁmﬁv”ifimum"la"’lumﬂmmmuumaﬁmmw*ﬁamu
a29min7 credit derivatives fugnodoidani&alal

7.3.3 ‘laifiriaAiualvinasnusdasialdanudamalvungdean

°lu:nmu1/|Lwuawamamsmnawrumamaomsmummamnao
Lua derivatives z‘a‘uamaa“hmaamnmm"[maomu‘lu derivatives
Hu wazniuldauigrinuaaenssunis n.a.6. ARG

5. ndnunarivindudmdunisamuififanlssasaiaanniiy
GHN
unsalil uaa. a9nulu derivatives 7 underlying  ‘ll2&e

e duniwdgduriazanainuidaanisaanuly derivatives
dgonansasiulauisitinuaaiznssunis a.a.6. Auua

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

6.1 Iﬁﬁjﬁcyzmﬁnmwﬁomuamuasuiagamqﬁﬁssuwao
derivatives 14 uaa. nunaiui 15 uagiugavinauagueag

a oo

wau et lunsdiAtudonarniuiunaavinnisaas uas. W

Awaarudvyamgasssumaluiuvinaisda’lal

6.2 IunstﬁﬁLﬁmmmnwsaiﬁdowanswysiasmwao derivatives
atiidadrdy Waduardadranfivdruranazudoyan
gfisssNuay derivatives TusEnNInAIINIUAUT

6.3 dfuanandhanilefiuaanlvifinnsarogiue derivatives iiia
uaa. 5avua'le’

7. ndnnaaiintdudiniunisianfuadaiainlu credit
derivatives

uaa. savdfiicien

7.1 winilug él:ag
Anadaawiniu

7.2 winiluadeyanldianne credit derivatives vm NEOUTADI
ﬁsnssumamm.lmuonnﬁsnssuamwuoamoim rofl

7.2.1 Credit Default Swap : do'leud nsanaslugiugeida
ﬂsunuﬂnmauamummmmLnmmaonnmmmmsa“lumsms.,
nila1u obligation wavENWUAIN obligation U Taagdeyeynii
aﬂ‘lugmvwmﬂﬂswnummLauoumsvwnwum”maoﬁ'ls“wumu
°uamnawaﬂsunummLammamm credit event fdulaaazfing
°lwuamnao~1taﬂsunummLamﬂsnn'mummum (‘Iunsmm”l,mnﬂ
credit event wamnaaa%ﬁ‘uﬂm’tuauﬂsnmuummuﬂnm) Wil
el obllgatlon avflilievsnanisiian (Single Name Credit Default
Swap) w3a obligation mﬁmr;mﬂmsmmuum’luwmnﬂswnu
anudasiminvizhsenildlaia credit event dudu obllgatlon
san1slananisuilaflusiausn (First to Default Swap) wia

udauludvil
anlu credit derivatives laiawiziianisan
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laifia credit event fudu obligation sanslasanisuddelu
Afu obligation Gﬁ\‘la”umﬁhs“ﬂmnmaww“lumwuaoﬁumswﬂ
sy wedannasazasufivuaiiaiia credit event  dufu
obligation wnasanlstlunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : Ao'letun AsanaITugIuLH
daszAuanudssuaduningaoaeiiainainnisanasuas
wamauLmu‘mau"l,msnmnaumwumoao TaaiuadszAumIy
Lamumsvwnwuma”mr;lNamanLmu“tuamwmmmaamﬂaaﬂm
AdvdsAudaneanidaaiuiazanaedu u,a”mumamaa (GRtY)
2BIYRAYATITNAIRUNINE A8 Lwauannumsmwﬁaﬂsunu
AN TAUNAAAUUNURALRIUTIAN G Y (a1d1) wagyam
qmﬁssmaaaumswumoaa‘lunmmﬂﬂs”nummLar.m AUNINRE
tAm credit event wiamsuAnuadaa (AsdilitAa credit
event)

7.3 ﬁaoiﬁ&mmmmsswumuﬁmuum‘imﬂ International

Swaps and Derivatives Association (ISDA) wiadqyau1asgiu
Ausuiaineueansy defivannasidanwasdoil

7.3.1 fualadivdulanunguing uaylidansautdviunguung
e anannFuLHLaaaandnnintduIanguunaadu

7.3.2 "meamuummm‘mﬁmﬁﬁﬁ’mum"l,ﬂumﬁmmmuuma
feyeundazaaroning credit derivatives fugnodoidani&alyl

7.3.3 ‘lifidadvualvinasnusasualdanudamaliinn
Adeyan

dnsdIuNg
aanulu
wanniwgusa
induau
Wailu
NSweRUUDY
ADINUTIN

Fasdrunmsasnulundnninevansudduduludsanauazanodsung

usEndanisazasnunsansvlssladiiawizanananning n¥weddudu via
vnmanwa‘imﬂiﬁﬁuamo’tmamouﬁm"saumﬂatiwmuﬁﬂssnjﬁmmsnssum;
n.8.6. WIalsznMadTnuAuLATINAIT A.R.6. Anuasvaaldidl LTunalunsdii
AMLZATIUATT N.Q.6.WBRITNITIUAMZATIUATS N.A.6. Wauiuraunsad
dsgaaualandatiuifudssianviadn e alsaaIndnninanIansweagurdsani1sm

aga

panwalaaiaau

dasdrunsasnulundannsweaunianine auludsunauas

fvsying :

usEFndanIsazasnunlsaudvmIdsylandianizannudnniwe
niwduau wiamnanwaleaifauaiivleatronilonsanais
atvauNdsEAAAMLNTITNATS N.8.6. WialszAdRTAIIY
ALENTTNANIT A.R.6. A1ruasdaaldd tTuualunsdli
AMLEATIUAIT N.Q.0.UFaENTAIIUAMEATINNTS N.8.6. 1WA
WindaundafidsenaualandatAutfnlssinnusadanerazaad

nanMIWEIansweaIUKIaNITVIAAKNA LALIEAY
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s1aaztdaninsInIsLaN

P A
s1aaztdaninsnisnaann ‘a4

RULURA:
Inniszaea
nAsLLA 1

' a o f o o v o oo o ' .
guii 1 : desadrunsasuinadrinaauaanniwaduniagdaya (single

| o ; o . v o ea o
Hrun 1 : aaRIUNTRINUTAIIUAN DN NIWER UKD

entity limit) adeuaun (single entity limit)
2ia Usziannswedu dn9187u (% uav NAV) 2ia Usziannswedu d03187u (% uav NAV)
1 | enansnedging LidAndnau 1 | enasaasgine LidAadangaiu
2 | anasmasgenslsting 2 | wia CIS lidrdadasgiu
%.lynsmugcq?]dlt rating aglu 2 i dadnsgiu 3 | Burhnvdansans WaitAu 20%
AUALUINUY WinuvindusnieEy
2.2 nsdlfl credit rating aglu aivAu 35% BAvsagaanas &l
F¥@U investment gradeutsisinnin an;:rmsvamaimama
2 duduusn wusadl
3 | wia CIS i dadansiu 3.1 ’icfed't rating ag
Tusdu investment
4 | Qudhnusaesansiiauvingu LaivAu 20% grade
siwnwgsn?J'lnuial&gaagmi'\ipin wia'lsiAu 10% aflunisasmu 3.2 idusuiasaaudu
anwauzatvlaattonidvil Tusvdssinansasfinnsernwud il Lawzdushnuia
4.1 i credit rating atluszau afidnadsnvilssing Taadanlad as1snsgunaLilu
investment grade credit rating wuy national scale UszAu
§ Sa1 PWatl datfluldaunaeingritneu s . o . .
4.2 dlusnasaandu vvil 280, Usemeniiue 4 | emansifidnwes LitAudasdell uadusdas
Wz uNAnIanaTNsEINR N.0. 139 & vmta
Sulasrt a ATUEIUAI 5 Taazgenin
e 4.1 dluenasui 051 | (1) 20% vida
(Lisyududnnians@siiguvin fsfivudiAonu SN wia 2) dirmt ,,-
WurkhnniiaglssaedAiians Ann Mraandndodu (2) m‘luut;ma\l?\mml:imsw
gfivauuaInadnu) aunguang'lng wia aINULU benchmar ()
5 mmmsﬁﬁﬁnmmzmnﬁmﬁaﬁ LiAudandofl udusdanlaay z\ile]ﬂ?o ;V!;L e
5.1 fluasiasuil asasivndl gonn PuLENAnN e
ayanalvdsynaugsia

Aenu SN v3adnn Aigaaninde
dueunguune’lng wiasnan
Aa9 5W.AUsELNAN AT
ayaalvdsynaugsia sw.lu
Ussinelne

5.2 i@uamaluilssinea’lng
5.3 {i credit rating atiluszau
investment grade

5.4 \luasansiagluszuy
organized market w3atviauLvin

(1) 20% w3a
(2) ﬁmﬁnwaomﬁmsﬁamu‘lu
benchmark + 5%

aW. Tudszinealne

4.2 \flupsansid
anrazatinelnacing
wilvavil

4.2.1 aanifluuisn
ngLiau

4.2.2 waaniinng
\lawadayailuns
Ml Teadfisnaayidaa
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s1aaztdaninsnisnaann ‘a4
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Inniszaea
nAsLLA 1

ninegaudodl

6.1 mswmgmuﬁammmﬂmu%mu
°luns::my°ftamwé’nm%’wﬂaﬁm%’n
Wasnuna'liuag SET wiauag
mmmﬁmnwa‘m’nm%wﬁsijoﬂssmﬁ
(we'linufvanasuiiygaanas
gsatszuivatfiunisualuuen
anavi bifimsuinaaunisiily
wanniwddaualu SET wialu
paadasnanannIwel
avszing)

6.2_anasvuiaaniaauiimi
Faavdiuhiinaunguinaing
wianguanaenalseing deiu
avuiENdInaNtanaly
nsvaufanandnnIwgs 1y
Wasnuinliluas SET wianag
AaIadaANINNTNE .
dvdseine (uelisudus¥nn
agsgninvaiiunsualuimuan
anavihlvifinnsiinaauiuaan
annsafaunalu SET wialu
AR dauananNFwe
f9UsTLNA)

6.3 ﬁuﬁagi“lu‘a:::mw IPO ia
Asaansiiisudiaunaaiu 6.1
6.4 anasfidanuarasudIu
Avil

6.4.1 \fluanasuil anansho
uiiAionu SN u3adnn

6.4.2 i credit rating agjTussay
investment grade

6.4.3 \fluanasiigaaninds

Aueunpuanglnauagiguania
enansiuluevlsune wsayaan
ndduaunguunaelssing

(ue' s UDY TN.
svisenanlasu augna i

LiAudandeil udusdnnlaay
o

(1) 15% (v3a'livAu 10% la
unisasnulusivdssinansasi
msznWudigfiatunagsinvlssing
1aedanly credit rating wuu
national scale dsifulalannauad
Ad1neu n.a.6. dszndfInum)
kD)

(2) thwuifnaasnswgduiasmulu
benchmark + 5%

a1 filing

4.2.3 unsdivifluan
gsnfirviuaiudrsenil
< 397 Ju duuaiuin

aunu uayli'lafidnwas
My 4.2.1 v3a

4.2.2 pifinseeynWueu
anasdanaeacily
UAARAVLL

4.2.3.1 sW. u9. ¥3a
UA. AMUAYURUNEINEIE
gsiagaTun1sL3u

4.2.3.2 fuUIA152aN Y

4.2.3.3 su1mTaNmg
JILATIZU

4.2.3.4 suasia
MTLARATURYRNNTL
ATLABRT

4.2.3.5 ussEuneaia
savRuldianiatade
4.2.3.6 fUIATWEIUN
JRAAUUIANAILRY
AU AL AUUNIUTLINA
nea

4.2.3.7 swasians
faanuaziitdnung
dseinalne

4.2.3.8 sulA1saAFU
wuivdszina‘lne

4.2.3.9 ua.

4.3 &uaaludssng
1ne

4.4 4 credit rating agj
Tusyeiu investment
grade

4.5 lunsdivifluns
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Inniszaea
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dsgnaugsia sw. ludssindlng)

6.4.4 fluaansiagluszuy
a9 organized market #3a
WABIULYIN

6.5 @515 Basel III 1§ credit
rating atlusedu investment
grade uazatluszuuuag
organized market wIalviguLvin

6.6 DW il issuer rating atjlu
36U investment grade

6.7 wiha infra wianie
property 69l

6.7.1 wiha infra wianiia
property Naanziiaudamaly
nszmuﬁamwﬁnm%wﬁa’m%n
Wagnunliuag SET wiauag
mmmﬁamwa”nm%’wﬂ‘shoﬂszmﬁ
(usibinudonmihacvnaniag
senstiunsualaigiaia
vinlvfinsuinaaunihadenann
aanannstiaznalu SET wia
Tusaradamandnniwe
avszing)

6.7.2 wihy infra wianie
property Miaglusgning IPO ia
Asangiisudauraaiu 6.7.1
6.8 f3nsTNGIE Nadeuaud
credit rating atiluszau
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

mjﬁﬁﬁmum'iuﬁﬁz
wil > 397 Ju fuue
Junanu savtiu
neiiauniaatlussuu
2aay regulated
market

7 | wiwd&uduuanwmiiaanniiszyly
2a 1 - 2ia 6 (SIP)

Ay 5%

nanene : A ndunisasnulu derivatives on organized exchange ‘Lifiziafinnun

\AenAu (single entity limit) vasadayan

51 angsnuian
siinudiaznalu
ATEANULaY
nannindsmiuyasnu
W luag SET (wei'la
FAvasIaINuiaan
ATNFTALITEUIY
aLiunIsuA luLian
anvih lifinsiingau
astflundnniweda
ety SET)
5.2 asE@snuiiaan
1aausENNIaa9tu N
Neunguaneing 4y
WurasusEndenaida
aalunszaudauiy
NANVSWERUTURRINY
Walluag SET (wei'la
SmdvusENiacszning
aiunsuAluan
anvihlifinsiinaau
Yiuaanannnszdaualu
SET)

5.3 vuriaglusening
IPO wWansaanzidiau
dfaunaeu 5.1

o

5.4 as&@Tnfidneay
ATUGIUGVI

5.4.1 fussans Basel
III

5.4.2 {i credit rating a¢i

ufulsiAudasndoi
IER[oh ekl

WFININ

(1) 15% w3a

(2) finiTnuasniwea ui
a9ynulu benchmark + 5%
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Tusgeiu investment
grade

5.4.3 duenansifl
Anuazatvlnatuil
Al

5.4.3.1 WaandluusEn
anstdaulu SET

5.4.3.2 tfaaniinnsg
dawweriayailuns
Mlllaafinaazidaa
e filing

5.4.3.3 lunsedlvilu
e uuausIe
il < 397 Tu Huuwaiun
aaNu uaglulad
anwarann 5.4.3.1
wia 5.4.3.2 pjfinsy
NAWUAUATIENT
dguenansasiiiuyaaa
Avil

5.4.3.3.1 yanamuza
423.1- 4.239

5.4.3.3.2 &anifu .
ATLIUTTUINNUTILN AN
Usenalnendugugn

5.4.43.3 sy
AU ANG
FNBaULYinuadLAenAl
uAARANLa 5.4.3.3.1 —
5.4.3.3.2

5.4.4 lunsaldiduen
ssndfiamuaiuthssuill
> 397 Ju duuejun
AINU siavdungideu
waaaglusyuuuag
regulated market

5.5 DW i issuer
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rating agluszéu
investment grade

5.6 fsnTsudil 7
Adeyeydl credit rating
aglusgay investment
grade

5.6.1 reverse repo
5.6.2 OTC derivatives

5.7 wihg infra wia
wiha property Nifl
ANBULATUEIU Gl
5.7.1 aanudsuda
ansaagluszning
IPO wWan1san
neidinudaualuy
nsyaudiaune
nanniwdsauiuy
aanuinlduag SET
(uwei'laisufionoe
GNAITIALTTNIN
fdunisualunai
anavinluifinnsuin
aaumiaavnaIaan
annsdaanaly
SET)

5.7.2 \dluwihauag
AINUN 1'l6d
ANBOULNTYANELANT
aanuluAanisg
TAs9aNugIu
ARIUITUNIWE U3a
&nansian uane
nsdl (diversified
fund) euULUININ
grnuAUnIITNAIT
N.8.60. ANUURA
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- g infra luddm
ans1 &I

6 | wiha infra wsaniie
property uadnasnuns
SAMULATLANEATT
aanulufaanisiaseasy

Wugu adovnsuniwe
wia&ninisia uaIus
nsdl (diversified fund)
AUULUINIIN&TAIU
ALEZATTNATT A.R.6.
Anua uayiidnsay
oy 5.7.1

- M property ‘LiiAu
20%

7 | viwddudu smAuliAY 5%
uaniuilaannnszyluda
1 - 2ia 6 (SIP)

winewia lunsaliflunwddudod LifidadvuaiAadu single
entity limit waviSurdn aanasaswiagdya uauansdl
1. Wurhnavwiassd@sviguvindudiatianisefiuouuag MF
2. derivatives on organized exchange

guii 2 : dasFIunsaInuidIIaaINAgNARNIs (group limit)

7ia

sziannsneau

dna31872u (% 2av NAV)

Asasnuluvninddunasuidnnn
usEnaglunguianiIsLaaIdy
wianisuindug&ayanlugsnssuy
NN UAULTENAINR

LiAudan ladasudiodod uaiue
aaslaaggenin

(1) 25% w3a .

(2) dhunitnaasnindunasnulu
benchmark + 10%

wingng @ dusunisasnulu derivatives on organized exchange “Lifiziafinnue

tAenAY group limit aavafuan

guil 2 : danFIunTaenuiAInaaNAaNAanIs (group
limit)*

2ia sztnnnswedu dn91872u (% uav NAV)
1 | msaonulunindduaad | Lidudanladasmdde dotl
wignnnuiEniaglu | ududdanlaazgenia
ARNAINITLALIAUNTD .
Astniludda gl (1) 25% vi3a
§3ATIUNIIATIUAY | (2) dhuiinuasniwedfui
UIHNAINE a9nulu benchmark +
10%
*aneg: tunsdliflunwdfudotl LifidadvuaiAaafu
group limit

1. Burdhanwiaanasiauvindurdiatianisefiuuaas MF
2. derivatives on organized exchange
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guii 3 : dandrunsasnuiamaaNlssanniwg&u (product limit)

(product limit)**

Uil 3 : FaTEHUNTRINUTAAIUIUAINUTEANNTWERY

o

da

Uszinnnsweidu

dns18u (% aas NAV)

Wur AW aaNELULYINEY
#1n B/E w3a P/N Miflfdummanu
aguanglng (Lusudesnanlu
snviszinAaadlifiuannafninan?)
lugaan gfFeana viaadyan
Aol .
1.1 suasusadgondunisunid
ANVANALRNIZIAAITU

1.2 sn.

1.3 qv.

1.4 ua. o
1.5 uss¥veaaInTavRULtaniag)
ande
(Lisrudadunnnransans

'
o oo

Wisuvinduihnnfiingussaad
WamsaLiunuuanaInu uay
vindRunnasuleiulau
ATINANEINNAREUIAU
reverse repo wia securities
lending w3a derivatives)

- nadszansudulaiiu 45%
waslusauiliy® (wialusay
angnaInudIniunasnuniaig
Tas9ns < 1 1) .
- ans2nveiululddunasnui
anglasumsusaanadeyan
AYLAR < 6 Lhau Mvlllane
navuniiaigiviasenisusa
ang iy > 11

nIWeRuA9l o

2.1 B/E P/N w5a SN dfidau'la
ulaaudiawenasnulesiiunnsg
ifins¥uTaudniBansasluan
fsleanuismsinguanaiinua
wiafidaululvnasnuauisaune
Auraanasasle

2.2 Jurhawiaasastviguvin
Wudhanfiszagnainisedniiu
12 hiau )
2.3 total SIP sautia 5 aassrudl

nadsgansiudu
TaitAu 25%

w

reverse repo

iy 25%

N

securities lending

13Au 25%

asanseiil (total SIP)
5.1 asansililaaanzidauily

nadsgtansiudu
laitAu 15%

2ia Usztnnnsnedu dns1872u (% wav NAV)
1| Suehnvsannans - saAulilAY 45% 1ads

Winuwinldurn B/E Tusauilifey diuusiiily
132 P/N Alfiyananiu MF 7diag1asons < 11
aguanelng (lusude Tadaausauangy
g lusvdssinduad AaInu
ffyrracnna) tiug - dasaneaulailddy MF
aan oA wia Naignasnumnia < 6
adeuan dofi au 19l w1y MF A
S » » > 11
1.1 suimsvsagandu nglasens > 11
AsEuNdnguune
RWILIRGITU
1.2 sw.
1.3 wv.
1.4 ua.
1.5 ussEnaaInTay
Juidiaiatiarde
(Laisrudanswedui MF
163uTaunssudnaun
NNAFEYEYINU reverse
repo #3a securities
lending »3a
derivatives)

2 | viwe&udoil smAubiAY 25%

2.1 B/E P/N via SN 4
Gaulwiuldausiaws
MF ‘lasiiunislyifinng
SuTau&ndizansasluan
Aslaausgnsi
AQVINaAINUA niafl
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ndnningdaualu SET uazlu
aandfaunandnnindanvlssing
5.2 anansiilidlddameaciy
nsvaufaanandnNINER U
aynulduas SET uazuasnane
damendnvindevlseng
5.3 end@sidamalunszaiuda
anannInds miugasuii
dvatisyninoualaaaravinluil
ASLNNAAUATIRITHINEIIAANANN
Asdiaanalu SET wialusaiadia
Mandnniwdevlssina

5.4 anaull anashouiifionu
fAnn n3ansaNs Basel III Mai'le
atluszuuuas organized market
wiaLauLvin we'ldsiu B/E uay

P/N

derivatives @il

6.1 hedging limit :

A3L2NYingsnssu
derivatives il
Tanusyavdtianis
AAANULAEN

LiAuyaraNuLdaiifiag

6.2 non-hedging
limit : nswainYin
§3n335U derivatives
niildmanisan
AL LN

global exposure limit

OTC derivatives limit

6.2.1 asdinasnulaid
ATaInuLLLuRau
A7 net exposure
AtAanNsaINUiy
derivatives 1aasiag
itAu 100% a9 NAV

6.2.2 nsgdinadgnudl
ATaINULLURUADY
310 net exposure
Afiaannnsasnulu
derivatives Taayaa
ANULRLMLFIRA
(value-at-risk : VaR)
radnasnusadiiu
Avil

laiviu 25% was NAV
(hilddunsasnuuag
AINU Gufl)
(1) nasnusuia
(2) nawnu buy & hold
(3) navnunfin1susug
Aansidalilviiau
GHNRVERR RN
iy ladalvlidannag
Auadeyaynlunisane
Frusaavdeyanlann
AULENUTIANELATITY
(fair value)

Waulalu MF ahansaans
Aurfaanaasle

2.2 Wurdhnwiansans
Winuvindurndid
szazansHntiu 12
Liau

2.3 total SIP snuia 6
22981l
(daiilildfunisaenu
2avnaInuuile way
nagnu buy & hold 1
aynulu B/E P/N SN
Wurhnuianansg
Winuvindurn Aidane
latAuangnasnu wia
saunIsaINUuaIMF
waafinsasnulu
derivatives \ialu
ninddudvnaiiangy
fanmaadfiuaig
NadINu)

reverse repo

Ay 25%

securities lending

LAy 25%

'
gy

e IVIdaUAUAIN
idafiafidinsasuay
KHaanas1&15NeNNINNA
gusaaanuls (non-
investment grade /
unrated)

liAu 20%

asd13694l (total SIP)

6.1 nindRuaua 7 lu
s 1 : danauns
AINUNANAUENDAN
nintgIunsaasauan

saAuluAY 15%
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(1) absolute VaR <
20% uag NAV

(2) relative VaR <2
1111 a9 VaR a9
benchmark
RUNELUA : "NITRINUY
wuufuatau”
nuaANI A
asnuludaandae
fmininagns
wuuguadau
(complex strategic
investment) wia n1s
asnuludanane
fnMinniainu
afuaiau (exotic
derivatives)

»31&15 Non-investment grade / Unrated N9
Magluszuuvag organized market uaglu'le’
atluszuuuav organized market #3a
wWiguwinluza 5.4 eoe

1Au 20%

(single entity limit)

6.2 @31&15 non-
investment grade /
unrated wei'laisIna9ns
g19ull anasAsuiiAonu
fnN WansI&1s Basel 111
niidnrauzasuaIu il
6.2.1 fidneaizan 5.4.3
wag 5.4.4 uava 5 uav
fun 1 : danauns
AUNUNANAENDaN
nintdRunsagdeyan
(single entity limit)

6.2.2 {i credit rating agj
usedusnnIT investment
grade w3a'laidi credit

rating
derivatives &vil

AaINUTINagIITuNiwe / REITS

Au 20%

wiie CIS Aiadeduaunguunaine
(leauiaa CIS svndnaziiulaunaganndag
Aunasnumu uaylivihlvanuiasuas
navnuNLlsunlasldacinefitagAey)

LA dadansgiu

7.1 msah LiAuyaraNudasiifiagg

§5n554
derivatives
s
Tnguseaaa
Wanisan
ALY

(hedging)

7.2 a5 global exposure limit

1ing7n35U 7.2.1 n3di MF ‘Lsifinnsaonuunuy

derivatives | fiuaiau’
Adladvia
ATaAAINN
\de (non-
hedging
limit

a9 NAV

Ain net exposure MLAnaNNITINY
1u derivatives 1nasiagliiiu 100%
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7.2.2 asdi MF finsadnuuuuduetau?
i1fn net exposure ALAAINNAITAINY
1u derivatives TaayaaAuL&aMa
f9&a (value-at-risk : VaR) uagy MF
siagifludotl

(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 w1 2ag VaR
aay benchmark

WG : “ATaInuLLUtudan”
wnaau Msasnuluduandana
SnmihAinagnsuuuduaiay
(complex strategic investment) #3a
nsasnuludyandamoarominis

A ugiuaiau (exotic derivatives)

8 | naynumnuaFInzunIwe / 1Au 20%
REITs

9 | wie CIS Mdadedusungvaneg | ‘Wisdadanaiu
1ne (Teauniine CIS suonaagd
ulaingfanAaaIAUNINUTIN
wazlivinlwanudanvnasnasnu
Huldaunilaslilagnod

HadAny)

 wnane @ Sndunsasululudinusaesansiiauvingu
Wntianisafiuuzasnasnulifizadiiuaiialdyu product
limit

12 srpasiaauadnisdtua WiRansanmundninauein
drifnouissaAdinus

22




BaviiuAlav

s1aaztdaninsInIsLaN

P A
s1aaztdaninsnisnaann ‘a4

RULURA:
Inniszaea
nAsLLA 1

(concentration limit)

il 4 : Sandrunsasnuiainamuauisulagiudaluianisiamu
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AdauAeasiugaan
iy WudiuainAansi
vAenaasdy (lusiu

Wil lunsdiiaanasansl
finfldun1onsidumui
tauwe i Tusunistiusg iy
sauszazna Ty daidgn’ I
lafdassrulutiu 1 u 3
AIYRAINITADNUALLEUA
anFIsINLainayaan
stiuflusaade uuslu
nsdiraanasanslainsiu
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1. §W. 9. ¥i3a uA. AU
nuuUEINeIagsAagaIiu
RETSAT

2. U1ATRANRY
3. sUIANTANANTRILATIZU

4, sUNARANISIAMATURY
gunsalnsinas

5. ussEvaaInTadRuLTian
atiande

6. SUNIAITWRIUNIRUAR
AUIANRILRZUUIAE DN LULAY
dseinalne
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nwianasnu CIS srvssind 7
aanwiiesiu

- das2vsuhiladunsasnu
Tunsel dofl

3.1 asasnuluniira CIS
229 NAINUNTadeTulnis
AUIALRN wazinITIEUANE
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A9 Tee'ldsuanuiusau
NndTnIIUAMEATIUNNST
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138 property uav
naInulanasnunile
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property isuNauaInaInu
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