aswasnsuAlainduTassnsiansnasuiilalnawasiae v dudnal Wue (SCBSETFUND)
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BaviiuAlae suavidunTnsen1siéu sraaviduainsenisnaaudlas Sanulszaoa
AsuA 1l
S, AL | . Walvittlutl
/ e Fadunadwviizasnisasnuaasnasnuiialsynaunsadinadtauay Mulszne
ANunINgAaYAta PudvAdnrindanglumdalssianuasdnnaiu ALYNTTNANT
nMsaInulunannine AAuaARIANUY
, — , — 7 Nu.
Uszinanuas szianvasnanninduiandwaddudu viansmaannalaaitaunag Ussianzasnannindianiwd&udu wiansmaannalaaisaunag 55/2559 uay
wanniwgnwia | asululsung : aanuluilseina : 7 nu.
mfwr;l‘auﬁu usEnIansazasnumiandvmlselamilawizanudnning niwddu | usEndanisazasnumiausvmdsslasilanizainudnning niwddu | 14/2560 B3av
wanmIm | ju wiameanwalaaifduadnslaadonileniavarsateaunlszad | au wiameanwalaaifduadnslnadonilsniavaraatienuniszad | AsaINUAY
i‘.afl‘.“aiﬁmﬁ AMZNTINNST N.8.0. WialsznIARITNIUAMZNTINAIT N.A.6. ATKUA | AMENTTUNIT N.8.0. wialssnddTnoIuamsnssNAIT N.A.6. Auua | NaInu
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A.8.6. Wanuwiurauudafilseaaualaviaiuidulssnnniadn ey

'
aaa

AIUIANTWEUTANSWERUNTANTUIRANNR TAEIED

guii 1 ssianuazaaauifuasasiasnmanisduia il
1. dssanuamnsians ‘len

1.1 esasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdnaluwaisylaming underlying (fuvuvida share
warrants

1.1.5 enasnudunddnsazvituasndmduanssuaiu 1.1.1 - 1.1.4
AMUNFUNNUAULATINAT A.R.6. ATUUALRULAN

1.2 enaswil

1.2.1 Wusins

1.2.2 dduado

1.2.3 vund (lunuudulasanin unauWus uasasans Basel I11)
1.2.4 BJE

1.2.5 P/N

1.2.6 luddeuanvdnaniazdaiug

1.2.7 luuaasdnalunailsylamiid underlying iluwusiinsusavurd

A.8.0. Wanuwiurauudafilssaaualaviaiuidulssanniadns o

'
aaa

ADIUIANSWENTaNSWERUNTaNITUIAAANR TALIIEE

gl 1 : Ussanuazaaauifuasasasnionisduiiial
1. dssanuasnsians leun

1.1 es&@snu

1.1.1 u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnalunalsylaming underlying (fluviuvida share
warrants

1.1.5 enasmuaunfddnsazvituasndmduanssnuaiu 1.1.1 - 1.1.4
AMUNFUNIUAULATIUAT A.R.6. ATUUALANLAN

1.2 enauil

1.2.1 Wusiing

1.2.2 dnduadd

1.2.3 vud (Linuudulasdgnin unauwus uasas1ans Basel III)
1.2.4 BJE

1.2.5 P/N

1.2.6 luddeuuanvdnanasdaiurg

1.2.7 luuansdnalunaisylaming underlying (luwusinswsaviug
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1.2. 8 mﬂmsuuaumuannmvmumLmuanumswmsmumu 1.21-1.2.7
MUTEITAIUAMEATINATT A.Q.0. ATVUALANLGEN

1.3 anasfmiifonu (lisruesians Basel III)
1.4 DW
1.5 SN
2. aauliduadadIsuasnantnailunIsadnu

m"wﬁa‘?uﬁu‘%ﬁmﬁmmsasmg‘lsaamu"l,m”mn 1. sasfinauaniiGuasnsans
MunanLnaiNATUaIU Gl

2.1 ‘Lifivadvuaviadanlatvinlvamuiaisenniuunnaityaa iy
aanuluasans

2.2 swnsawl@oufiale (sufiensalviilu B/E P/N w3a SN vfidaula
Wunldgufiaudnasnulasniunmstiinnsiulaudnaisansaslunsans
Teanudgnsnaguunadivua wiaddaulalnasnuarunsaznadugaan
a&716)

2.3 fidayaifimrfuasiaisiui¥nianissinisandelaidaiiun
UsznaunisAatsandadulaasnulaabomitiagua uasfidayasiaii
srviauyaradsssu Tasdayadenaddadarvdoannunasdayaiidada
"Lm*ﬂaammmuuammmsamﬂumuausu‘tusvmnmna

2.4 asasnulu SN gravtfluldeudaulaviududod

2.4.1 SN {fimsanaxanauunulaag1vdsdu underlying sgianiéiendu
underlying uav derivatives mums“‘n“tumum 67a1l

2.4.2 wvinnmsaanulu SN aglinavinlvnasnudasiunaunindgsuleaq
niwdutiusdaoidunind iRuinaonuauisaasnule tiuusiduldanu
mmsg'\umnaeﬁanmumimu International Swaps and Derivatives
Association (ISDA) uaziilunswedduiauisawldausiale Taanauns
AINU URNJ. maaam“mumsmmwwuauammnumsaamummamw
nmmumaosuuanmswﬂﬁumnmﬂﬂuuuoﬁaﬂmumﬂ

2.4.3 ¢aan SN fusanlvnasnusunsa’laaau SN dvnanAauasuaiy
la ual.savvale

2.4.4 lunsdiviilu SN dosguaaaludseing uaa. davefiunsialid
Adannadduraan SN dusa'liiinaunisasnu

2.4.4.1 Tvjaan SN ALaTLIIYaAILATITNLAY SN 1défe TBMA nin

Fuid 15 wavdugavinazasusadau vivil °lunsmmumnm'uﬂmummm
ATuaY UaA. A mnanazudsyamgdsssunaluiuvinnsdaly

1.2. 8 mﬂmsmuaumuam:rmu‘muaamennmﬂmwumu 1.2.1-1.2.7
MUTNEITNIIUAMUENTINATT A.Q.6.ANNUALRNLAY

1.3 anasAmiinemu (Linuasans Basel I1I)
1.4 DW
1.5 SN
2. aauiuavasIEIsLasnantnailunIsaIny

m%’wﬂﬁuﬁn%ﬁmﬁ’mn'lsazm:psaamuvlm”mn 1. savfinauauiifiuasnsans
MunantnauiNAsUaIU Gl

2.1 ‘Liffiadvuaniadanlaivinlvasnuiaisenniuunnninyasidy
aanuluasans

2.2 swnsanldoufiale’ (saudensalviviu B/E P/N wia SN vifidaula
vuuldsufiausnasnulasiiunsliiinnsiulaudndisansasluanans
Teenudgnisnaguunadirnua wiadidaulalnasnuauisaznadugaan
ARTLE)

2.3 JJ‘IIEJJJaLﬂﬂ’JﬂiJGl‘ﬂN']TVI uQa. mmsmmm“tmLwammﬂ?’ﬂanms
wmsmmmau'laaamu”l,mammmtaua LLavwanaﬁmmamauuam
HLEEFT ‘Immlauamnmmaoa’maa:nmmawauamﬁana“tmjaamm
m:mammmsauu]umuausu‘tusmnmna

2.4 lunsdidilunisasnulu B/E wta P/N flaanamansdonariiiatise
uiln13d1 B/E w3a P/N dvnansasiinissuarianiasusavinaynaasail

2.4.1 sW. 9. %32 UA. AINAHUNNLIMEFIAFAITUNITLIU

2.4.2 sunAITaauu

2.4.3 suIAITANATRILATIEN

2.4.4 sUNASAANTINMASUALANATAINITIANAS

2.4.5 suasWwaiuignAnuianatvnazauatiautivdssinglne
2.4.6 suAsiianisdvaanuanininuvivlsemaine

2.4.7 sunasadanuuslszina’lneg

2.4.8 ATIA

gontfumsiusvlsananfidnsrazvinuasideAusFusinaiu
24.1-24.7

ol msmaamamssnsaamnmmaaLﬂumsa'namamssnsaawaaznﬂ
visawaanm Wesunudnands (end) mums”u“b“’tu B/E w3a P/N
fiel
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2.4.4.2 lunsdiiAnmanisalidonansenusasnaizag SN aeingd

Haddaylvirfaan SN dwianasuiasyarigfisssuuad SN lilds TBMA

@

Ui

S

2.5 msasnulu SN saafluldaandaulaiududof

2.5.1 SN dfinmsanananauwnulaaawdsiu underlying dszianiiiendu
underlying uav derivatives eauissulugiui 6 24a 1

2.5.2 winamsaanulu SN azfinavinlvnasvusasiunaunindduleq
niwddutiusdagiduninddunnasnuaiuisaasnule tJuusiiuluaiun
asgIuaInadeAIuaiag International Swaps and Derivatives
Association (ISDA) uasifluniwdfunaunsaildauda’le Taanaunis
auNU U, davAnlvlinsilaiwadayatAarfunisasnunaravinlu
AaINUADITUNAUNINERUAINE N LI Tunlsdatauaae

2.5.3 lunsdidiflu SN defivadmuavinuldausia faan SN Ausaul
navnuausalanau SN dgenatinauasuaig ia uax.savua'le

2.5.4 lunsgiviilu SN «ﬁatm.svamﬂiuﬂszmﬁ URA. GavaIidun1sIn Tyl
AannaviuLaan SN desalildinaunisainu

2.5.4.1 Tiijaan SN erwiauazudyaciacasssuuay SN 1ilds TBMA na

Juii 15 wagiugavinazasusasdau il lunsdiniudenaniiuiunaavin
A5 uaa. T wauaztdsyangdsssuaaluiuvinnisda
2.5.4.2 lunsdliAnnnisaiidenanssnusasnaiaad SN aeingdl

Hadragylvitfaan SN A uintasudvyamgfsssuuad SN 1uds TBMA
uw

guil 2 ;. ninddudlszianmine CIS wile infra wagwiie property
savfinauanifuarndninaailunnsasnudoil

1. fipamuiifuaziuldaumdninasilunsasuiduidadudanivue
grusussasmensduil ldlugrui 1 22 2.1 - 2.3

2. lunsdiiflunsasnulumie CIS nasnunudagnasnu (invested MF)

saviiuTananmsasnuevil (lalddunisasnuluniig CIS aasnasnusiu
navAInaINulunaIAILviv)

2.1 dnsasnulunswdfudailulssanuazufiaudiadfui MF (investing
fund) &husaaenule

2.2 fimsamuluninddudialdssdimamudagiu (pro rata) uad
lanaliuldeumaninauad single entity limit uas MF (investing fund)
U

2.3 fnsasnulunswdduisialdidamuanudagiu (pro rata) uad
lanalduldenaumdninaiad product limit dwsuniweadduiiu SIP uav
MF (investing fund) iu

g 2 1 ninddudsuanming CIS wide infra waswile property
asdiilumbainisaanadaaldiodunguunaine
savfinauaniifuasndninaiailunnsaonudoi

1. finasuiduaziiduldeundninailunisasnuiduifaifuianivue
gusuasasmensium ldlusgiun 1 4a 2.1 - 2.3

2. °Lun5a‘117inao14u"t@mv1u’tuuum CIS aag MF

ulawnanisasnuavil (lalddunisasnuluniae CIS
navAiaInulunagdviv)

2.1 finsasnulunindfudaiulssanuarafiafaiduinasmuaiunsa
aunule

MF &unalisiavdl
AAIADINUTIN

2.2 finsasmulunindduiiialadigdnaaudadiu (pro rata) ua?
Tanatiuldaunaninaiad single entity limit aavsnasnuiliu
2.3 fnsasmulunindduiialadigdnaaudasu (pro rata)  wad

Vanailuldaundninauad product limit dusuniweduidlu SIP uag
NaVNUIY
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2.4 fimsavnulu derivatives ﬁliﬂuvlﬂmwﬁmnmﬂn‘ global exposure
limit was MF (investing fund) 1

3. nlsa‘iﬁnamuﬁvlﬂamu (investing fund) funasnusiuflainas nasnu
Tudvgnasnu (invested MF) siavlildnasnuninilainas

2.4 finsasnuly derivatives Adluldanuvdninsuad global exposure
limit wasnanuiiu

3. lunsdifinasunuflawmasllamulumidza CIS 1as MF MF dana
savlildnasnunuianas

guil 3 : ninddudsuandudhnviassansisuwindusin
savfludushnviassansisuvindushnzadeFusndod

. BW. U9, U3 UA. AINNYUNNEINMEFIAFATUNITIIU

. SUNANTAANRY

. SUNANITANATRILATIEU

. FUIATRANTINHATUALANATAINITIA MRS

. ussEveanTasduidaiatande

. suAsWI I IMAIBIanaWLasauaAtaNuivdssinelne
. sAsanTdvaanuaziniwelssmaing

. suAsadaNLvvlsEInalne

9. aantfunsduseninvlssmandsenalinadugindn

oo o o

10. gardunisiusnvdssindnfidnwasvinuagidendugiusinaiu 1. - 9.

[y

0O NOUT b~ WN

guii 3 : ninddulseaniduriataanasiauwindunin
sasfludushavasmasisuwindurdnuaseFurnded

. BW. WI. U3 UA. MNAHUNNLIAILFIAAFATUNITIIU

. SUNANTAANRY

. SUNANTANANTRILATIEU

. FUNATRANTINHASURLANATAINITIA AT

. ussEnaaasasdudiafiaganda

. sUAIWRIU IR MABUNAARLRsAUAtiaN LA lsTIne e
. sAsRansdvaanuazininwslsemang

. suATaRAuLdsEInA N

. dafumsidussnindsemanidsanalnadugundn

oo o o

10. &adunisusvlssinaAniianwasvinuagedienfusdur1neiu 1.- 9.

O© 0O NO UL A~ WN =

guit 4 ssnssulsuannisdatlaafidfuanunadu (reverse repo)
nsaanulu reverse repo siagiluldenundninauaigod

1. adaan dasiuiifunnadeinaunsainiuagdauanlu reverse repo
Teaunguauneing

1.1 sn.

1.2 wv.

1.3 ua.

1.4 ua.

1.5 usEniseduds

1.6 giUn.

1.7 nasnuiluy

1.8 fdfuamanfinguinaanizindedu

1.9 fhuninmsuassgidanuiaanunguunaineaidnsudssuna
2. anansiitalunisyia reverse repo siadifluasanseodl

guil 4 : ssnssulsuanastialaafiduananady (reverse repo)
nsadnulu reverse repo siagilutdaundninauaigod

1. ddaan dasiluifunnadefinaunsadniuadouanlu reverse repo
Taaunnuunelne

1.1 sw.

1.2 we.

1.3 uA.

1.4 ua.

1.5 vsEnisedusie

1.6 sidn.

1.7 nasnuiuw

1.8 Adyamanfingminaawsiadedu

1.9 fhusnunsuazsdgianuiaauaguunainaiaisnisulssuna
2. enansilailunisvia reverse repo sadiiluasansgofl
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2.1 anasmadginauazanaisaaigeavdssivea Taansdiiiluasans
andgeinvdsyinasadl credit rating atTugdugu investment grade

2.2 B/E P/N nmswuohn usauunsvma"‘u 7 5W. 9. W3asuIAsAd
naummawummmu Hupjfinserniu sﬁoumﬂmmaa“l,mnu 11

2.3 B/E w3a P/N 9 TSFC dlugaan Afidivuatuladiduaiudalaiviy 270
Fusfuwsiuaandd wasilufmidedivualaiduiiameaiuviaialaiiu

2.4 BJE P/Nvﬁﬁmqvl,mﬁu 90 Jutfuusiuiaan deil credit rating atnala
atinniioaail
2.4.1 diissue rating w3a issuer rating asdlududuusn ‘imﬂnsmmﬂu

issuer rating sagiflu credit rating #leu1anATsda credit rating svavdu
@2el

2.4.2 i guarantor rating atlududu investment grade

2.5 m'\mmumumummaa”l,mnu 11 mmum muu‘lummmjamﬂmw
61']‘51)]1,1 usamnﬂanaswmmmmanaua maao"lm.iaumsl,ﬂmwﬂma
fanTuau Tmﬂmswmsuumnmmaou credit rating amo‘(mamwuom‘u

2.5.1 i credit rating s¥& uﬁuauiu 2 duduusn wda credit rating svazen?
Aiaudnelady credit rating sea aydudonannaud CRA elfauiiey
kbl

2.5.2 i credit rating szazeanatiu 3 duduusn

2.6 mswmsuwﬂoumﬂmmaa“Lmnu 1 LG\E]‘L!‘VI‘].IH‘I/I muu‘lummwﬁamﬂ
mswmsuumamwanas‘mmuwﬁaaaua a'loao”l,meﬁoumsn,ﬂmwﬂma
fonTauu ‘Imﬂmswmsuumnmmaou credit rating ama‘lmammuamu

2.6.1 {i credit rating suuuauauiu 3 Fuduusn wia credit rating saizenai
WisuAee'lefu credit rating seazdudonanaiui CRA 1aulauidauly

2.6.2 i credit rating szazeaatiu 4 duauusn
2.7 n¥wdduduamuidrineuaaenssunis A.a.0. ARUALANLGN
3. szaznaInssurhsuiiuag reverse repo eaglitAu 90 Tu

4. daivuaiuGuNus¥nIanisaavlfliddrniunisasnulu reverse
repo MULNAULLNEITNIIUAULATINANT N.R.6. UsTNMAAUR

2.1 anasmadginauazanaisaaigavlsevea Taansdiiiluasans
ardgevlssinaaasil credit rating aglududu investment grade

2.2 B/EP/N nmsmuvhn Msauunsvmﬁu 1/1 SW. U9, U3asuIATIS
naummawuammmu usfinseyniu Gﬁoua'\ﬂmmaaimnu 11

2.3 B/E w3a P/N 7 TSFC flugaan AdAvuaiuladfiduaudr’biviu 270
Jutiuwsiuaandy wanlufmAdeinualdidudanisanunsaialeiiu

2.4 B/EP/N ﬁgﬁa'\q”l,mﬁu 90 Futfuuauviaan deil credit rating ating
Taatreniivsvil

2.4.1 fiissue rating w3a issuer rating aglududuusn Taansediniilu 5
issuer rating siaviilu credit rating M'ledu1ann193q credit rating szazau
Fiel

2.4.2 i guarantor rating atTududu investment grade

2.5 m’lmsuwﬁoumummaa“tmnu 11 mmummuu‘tumamsﬁamumw
fsndl mammanaswmmmmanauawmaaa"l,mmumsl,ﬂmwuma .
fns1saLzu Tnaananswiidonansia credit rating a&dn9lnatingniiofvil

2.5.1 i credit rating 5281 uauaﬂ“lu 2 duduwsn waa credit rating seagend
Aiaudasleiu credit rating svuzdudona1Ia i CRA latauiay
(¥}

2.5.2 i credit rating szaizematiiu 3 duduusn

2.6 G\‘S']E\ﬁ'i‘l)i‘h!“ﬁ\ill?]']ﬂﬂ\‘lLM&aVLllLﬂu 1 Lmaumwumvmﬂﬂuﬂmwﬂamﬂ
mswmsuumamwanammmmL?‘]anauaumoao"tmeﬁanmsmmmﬂma .
97U AU ‘Imﬂmﬁmmumnmmaw credit rating amo‘lmamwuomﬁ

2.6.1 i credit rating suﬂuauaﬂ‘lu 3 duduusn wia credit rating szagenn
Anudaslaiu credit rating see aedudInanmui CRA lal3auiay
i%]

2.6.2 {i credit rating szaizeiagiu 4 duduwsn
2.7 MWHAUAumUREITNIUAMLATINATT N.R.6. ATUUALRNLEN
3. szEgnaInsuzseviiuag reverse repo siag'livAu 90 Yu

a va

4, w"afimumLﬁ'uLﬁuﬁn‘%ﬁmﬁmmsm"aoﬂnumz\im’;’nmsmmuiu reverse
repo 0 MULAUYITIEITAIUAMEATINATT A.8.6. UTZAIAATNUA

i 5 : 55nssuseannsiviiinndnniwe (securities lending)
saoluldaundninarilunisaonuedad
1. adauan sasfigdyandndandeduglafuluauanaivilssnaugsia

guii 5 : gsnssudseianastvifinndnniwe (securities lending)
siaoiluldaundninarilunisasnueod
1. adan dasiaduanandhandoduglsiuluaugnalvlssnaussa
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SBL1aalunsdiiiadauandonarinsevinnslugiusdiunuuadeiiy iusas
LﬂuuﬂﬂaﬁoﬁmmmsﬂﬂsunanﬁsnwsamLuuﬂams"l,mmungumal"lmn

1.1 {f1a3uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sneisaniniinuasnisdvaanuvislsemaine

1.5 an.

1.6 .

1.7 ua.

1.8 usEwnilszAudia

1.9 Non-retail PF

1.10 naynuinwmilaiinunguns

1.11 fidyaraduauiiditnouiuatRuGu

2. naNNIWET Wil ﬁamﬂuuﬁnm%w;i‘ﬁagi‘lussun’s“ydwnué”nm%wdmaa
guesuranannswe wiananniweg sun. vinwinduuanadeu
NINNINE

3. maeusaisanudnilszdu uaa. sassfiunisdetl

3.1 si'u,ﬁum'ﬂﬁﬁn'ls'nou%aL’%ﬂnuﬁnﬂszﬁumns{ﬁmﬁatﬂuﬂszﬁ’ums
WDidunannswe TaadasilundndszAudoil

3.1.1 Juaa

3.1.2 anasnadging

3.1.3 B/EP/N nmswuvhn Msauunsvu”z&u 7 5W. 19, u3asuIATAd
naummawwuammwu Husfinseniu

3.1.4 B/E wsa P/N  TSFC \flugaan fifidimuaiulaiduauda iy
270 Jutiuuaiuaandiwaziludindedivuatldiduidanivauviadiale
i

3.1.5 B/EP/N Adany LAy 90 Yuiluusuiiaan defl credit rating ating
1natandosadl

3.1.5.1 il issue rating w%a issuer rating agludusuusn Taanseainiiiu
issuer rating eiaviilu credit rating Aldnannsia credit rating syavau
pli]

3.1.5.2 i guarantor rating a&lududu investment grade

SBL‘imﬂ“lunssﬁﬁﬁéfmmwﬁanawansvﬁwnw's‘lug'\u"mwuma\m"ﬁu AERELN

L'ﬂuuﬂﬂamummmsnﬂsmauﬁsnwsammunams"l,mmun:,mmﬂ”l,mu
1.1 {f1la5uluauanailsznaugsia SBL

1.2 sidn.

1.3 nasnuiluy

1.4 suasianinininuasnisdvaanuvialseinalng

1.5 sw.

1.6 .

1.7 ua.

1.8 uswwilsziudiia

1.9 nasnusuyAAaTiyadInsnEduaa
unduly

1.10 nasnuinwmiialinungisuns

1.11 fduanaduamuidiinouivuaiuby

2. ndnniwei Wity m"amﬂuuﬁnm%wlﬂﬁagi‘lusznn%qvhnué’nm%’wﬁwao
AuesurnnannIweg wiandnnswei sun. vinnuiduuansidau
NIANTWE

3. msnausaisaandnisydu uaa. sasafiunisaad

3.1 ﬂ"]Lﬁumslﬁﬁn'ﬁﬂw‘%aL‘%unuﬁnﬂszﬁummjﬁuLﬁatﬂuﬂszﬁums
Nitiundanniwg Taasagiunanilsyiudol

3.1.1 Juan

3.1.2 asa@sanidglng

3.1.3 B/EP/N dasiurn mauunsuﬂsau 7 §W. U9, W3asuIANSAL
ngummawuammmu Husjfinseyniu

3.1.4 BJE w3a P/N 11 TSFC flujaan Afidiviuaiulaidusmudr’bivdu
270 Sutiuussuaandivaziudmidedivualdidudianearuniadiale
A

3.1.5 B/EP/N ﬁﬁmu“lmnu 90 Jutiuusiuiiaan defl credit rating atine
natnavitododl

3.1.5.1 diissue rating wa issuer rating agluduauusn Taansdiniily 3
issuer rating siaviflu credit rating M'l6u1a1nn193q credit rating szazau
[Pl

3.1.5.2 {i guarantor rating atilududu investment grade
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3.1.6 as&@suiind credit rating aglududu investment grade

3.1.7 wilsdamlszAui sw. dugaanviunnasmuiiailulsedunisdu
nannindlvanainu

3.1.8 Viuaeanuidaulu SET ifisadaaglugud SET50 ot lunseii
navnuhifiutaunamsamuluasasnu nasnuazsunandssduaanad
il

3.1.9 wihaaynuuay MMF

3.2 sufiunstinagnudinssudnaniansaunsasndniseAuaiu 3.1 wia

aga

ffiunslaadadudeasinaly Bisnianisanunsatiodusiszndianain
nanlszAusvna N A lnanay

3.3 hunihudndseduau 3.1 ﬁnaopuﬁmmﬁmﬁ%ﬂiauﬁamusimﬁa
M Ilianusativduauudnseduiuls uwaflunsiedudiszuiianuy
dannavlugsnssunstviinnannine duiag

3.4 @senamnaniseiu o §uiu = 100% wasyamudnniweAliiy
3.5 ‘Lunszi’nﬁué’nﬂszﬁmﬂm@uam Tinkugadna N llasnuiaaiuilu
nineauaall

3.5.1 Wurnly sw. wiasuasifingrinawwiziadeduy
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1. yszan underlying derivatives 17inamuagw‘uﬂuazi’l”fyap"l,m”m”aoﬁ
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1.1 viwdduiinasnuanusaaanu'le

1.2 daseaniie

1.3 dasuanildaudu
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1.5 wvasM

1.6 tisfudiu

1.7 dufinguiueinadauai

1.8 underlying Aumud1ifnunmenssung A.8.0. ANUALRNLEN
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donansaailumeiatiuvdasaiuag derivatives winifu viedl sanaag
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2.1 nsdi MFlvlﬁYssuLf“imrTnmmmu‘lu derivatives uay underlying uav
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2.2 dumsuindlugdeanlu derivatives atinalnatinavilodofl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gail

2.2.2.1 nsaidlu OTC derivatives ‘Iuﬂsumﬁ"l,mu maauﬂﬁmmwanmwua
vlu sw. suasifingvainaawiziadoduy funudauna derivatives vi3a
tiA1 derivatives

2.3 lunselfiagsasfinsnseuilsianssonavduaidla derivatives Sugn
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2.1 nsal MF "eszuLAenAun1saenuly derivatives wag underlying 2ag
derivatives Mazasnuliatnotaauluinsens
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2.2.2 OTC derivatives ¢l
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vilu sw. ﬁmmsmunaummaww”ammmu mtmwﬁamﬂ derivatives »3a
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3.2 Jdluduiiifidnwaratnolaadovie doil
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wile doil

3.2.1.1 suiiviasdlsenavusaziifitinuin < 20% wastinwiiniisnue
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3.5.3 nendyandaunaaroniniadeduduiigudrinadaaianu 3.5.2
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d19agannaavIutasniladIunnITuadlssnalnandastvldssing uaa
AUIAUNATIARUAILALUFNNTA LA udav TULAUlEIIEAsAuIaIaaY
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(cover rule)
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AOLYNTTUATT A.R.6. AUUA

5. udnnariindudiniunisanuifiinalssaediaannnuidng

Tunseiii uaa.a9nulu derivatives 7 underlying ‘Lilat&adenfunswe&ui
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AQLLAITUANT N.R.0. ATRUA

6. naninariiududinsunisasnuluy OTC derivatives
ws¥nIanseavialiifiziannaslu OTC derivatives &odl

6.1 Wadanandandedrunauazuioyanigfsssuuad derivatives 19
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derivatives 11U ¥nIAN1TNI LI UT
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wmsuLﬂmnnﬁsnssuammuoamolm ol
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Baeiunlas suaznduainsenIstau sraanduaiasenisiuaunla
WiAWUAL obligation T ‘imumammmau‘lugwu”wmuﬂsvnummmmu LammumsﬂmmLnamJaom.lmmmmsa‘lumsmsvuumu obligation uav
msuwnwumaumaa?.i'ml,oummamnaosﬁaﬂsunummLammaan credit | WynWuau obligation i ‘Imnﬂﬁmmmau“tumuuwmuﬂswnumwmamu
event wuimuavuwa’mwamnaabﬁaﬂsvnummLﬂﬂaﬂsnnmummum (T,u msvwnwumavmaoﬁwskummamnmeﬁaﬂs“nummtﬁmmatnm credit
nseivliivAn credit event °uamnaaa”auamimumunmummuﬂnm) Wil | event muimﬂa‘"uwa‘lvmamnao«fﬁaﬂs"nummLamﬂ'snmv]ummum (j'u
"1i31 obligation zditReesanisifian (Single Name Credit Default Swap) | nseiliifia credit event °uamnaoauau&mmumunmummuﬂnm) el
w3a obligation uumﬂswmsmmuumuqmﬂﬂs”numwmamuumm ai7 obligation azfiigvsanisiéen (Single Name Credit Default Swap)
dhsyndliflaiiin credit event dufu obllgat|on 'smn'\'s‘lm'a“mn'lmual,ﬂusm w32 obligation :mm:mumssﬁon‘mum‘lvi@mﬂﬂsvnumwmamuuum
usn (First to Default Swap) wialliaifia credit event fiuffu obligation | 2szuiiiiiaiAa credit event dudu obI|gat|on swms‘lmsmmsuuomusw
smn']s“lm'mn'ﬁuuaiunau obligation ﬂjaaunmsmsuswmnutawwﬂumu usn (First to Default Swap) wiaufiaifia credit event fiufu obligation
2a9funinesaiiu uatannadarasuiuaiiaiia credit event dufu smms‘tmsmmsuuo‘lunau obligation ﬂoa”umsﬁﬁ“ﬂmnmaww‘"‘lumu
obligation nashanlslungu (Proportionate Credit Default Swap) aasduninesatiy uadannavarasudivuadiaiia credit event fudu
7.2.2 Total Rate of Return Swap : 96w mmnaﬂugmvwﬁaﬂivnu obligation nasan1stunau (Proportionate Credit Default Swap)
m’ml,amaﬂuamumswua’maoman:nnmsamawaowamauLmuvlau"l,mu 7.2.2 Total Rate of Return Swap : do'leud msmnao‘lugwuumjaﬂsunu
nFUNINga1989 Taaguradssduaudavfinisenniudiazdne mnmauwaoaumwuawaamnmwnmsamawaawamammuma“”lmn
wamafuLmu”tuamwmmusaamswaaummmaaannamwanLnﬂmumaumn AMARUNTNEE1989 TaauradseAuainudavfiaiseynuiiazany
ERR! Lmumumamaa (mu) 2AIYAAYATITHADIRUNTWE D198 Wauan NamanLmu‘luams'mommaamswaaﬂmma‘maam.lamsmanmﬂmnmaumn
Aun1sisdalssAuninudasaslaunanauunuuay mumwumu (a141) | avdu LL&"E\I’JHME\]QE\N (67dl) vaIYyAAILATITNLIRUNITNEEEY. Wiauan
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tAia credit event wiamsudviuadeyey (nsel'liiAa credit event) maaagamr;mﬁiswuaoaumwﬂa‘mao‘lunnvgmﬂﬂiunum'\mam AUNIRE
7.3 siavlddyanunassiuauiidiiuualas International  Swaps and | 10 credit event M%aﬂsuri'mum&ymn (nseitliiAia credit event)
Derivatives Association (ISDA) wiaduguassruduauiaiitneu | 7.3 Gfaa"lﬂ.f”él”mm']mmsgwumuﬁﬁmum‘imﬂ International Swaps and
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7.3.1 finaldiodulaaunguing uavlidavdaudofunguunainaay | 2885y dofiannasvifidnuoisdot]
nanMENLLaaA NI NN NTan U du 7.3.1 dwaldifedulaaunguune uazlidaniaudefunguuiaingla
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WIWERUAY | §y iaveanwnaleaifduadileainiloniavatsadaunlsenia | du wiameanwalagitauadielaativilsvianatuativaunlseana
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AYVIUTIN A.a.6. Wanuiurauusadidszniaualaviatiuiduilssianuiadneay | n.8.60. Wanuiurauniafilszmaundlaniaindulssianniadneay

aga

AagndnnFwauianswddunianisineannalaeiaau

aga

aaIndANFnevanswddunianismeannalaaisau
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(single entity limit)

: > Y : o o v, o o = '
gun 1 : dannFiunsasnuisnaeuaanniwegduniaadyan

(single entity limit)

' = 1Y : o o v, o e o '
gun 1 : dasnsrunsainunidiunaauaanniwtaiuniaaduan

2ia dsziannswedu dn9187u (% uav NAV) 2ia dsziannsweidu dm3187u (% uav NAV)
1 | annasnadgineg lidrdadangru 1 | esnasnadging i dadangru
2 | an@saasgenvdssing 2 | wiha CIS TaitAu 10%
2.1 nsdldl credit rating aglu 2 lidrdadagiu 3 | Wushnuwsaan&siguvinguy TaitAu 20%
duauusadul rnigfudnusayaanasans
o o . e fianwauzatnvlanatroniioaail
2.2 nsdlii credit rating aglu aivAu 35% N o , w
syfu investment gradeusignnin 4.1 11 credit rating agjluszdy
2 Suduusn investment grade
4.2 dusuasaandy il
i A 0] '
wian CIS LaiAiu 10% wwzdurdnnsansansn
a - - e " a o & o &
4 | Wudhawiaanasiiauvingu 3itAiu 20% Ssunadluilssiu
”i"m"Ni“ﬂ“?ﬂmaﬂaagf’”?ﬁ'ﬁ“ waliiAu 10% iaiflu
sneagatvlinatianfioail ; o = o = . . . .
41 i credit rating agtussdu ;%;Tﬁ;iﬁg:gg?g?gz 4 | eanannfidneagasudiudiil | hidudeandell uduedanla
o ; " tl F c: g agiusy ol o 2 To I Tof 4.1 duenasuil asiansie AFININ
investment grade L. AILETLNA LaELaan uiifivnu SN Nejaaniaaedu 1) 20% e
4.2 2y ot credit rating wuu national ‘ S oxd (1) 20% wsa
2 tlusunAlsaandu ol ccale Douflullomuinaiaid auaguInglng Wiaanuay (2) thwiinuasaansi
ngwmuvhnmamswmsmsama e : ’ : 8N, svlssinaAnlasuauae aenunly benchmark + 5%
tlualsgiu THAVIUAMENTIUNTT Tdsenaugsia sw. Tudssind '
o - _, | n.8.6. Usgndfua
(Lisnrududnniaa&siauLvin Tne
Wurhanfiinauseavainanis 4.2 \duasansifidnuazaing
AU uLaINaINU) 1nat19nileaail
5 | anasifidnwaeasugiudodi Liviudasdod uaius 4.2.1 saaniluysivan

5.1 \luasasuil msgajsﬁwﬁ
Avnu SN MfaanIndaduau
aguane’lng wiaaNuag sN.
avissinanlasuauagaln
Usznaugsia sw. ludssinalng
5.2 w@uamnaludssindlng

5.3 4 credit rating aglusgeiu
investment grade

aaslaazgenin

(1) 20% w3a

(2) ihniinuasnsdsT
aynulu benchmark + 5%

neiiau
4.2.2 ¢aanifinsiilainataya

uasildieefinaasdua
a4 filing

4.2.3 unsdiilluanansis
Amuaiudsenid

< 397 Tu TUUaTUNRINY LR
ilsfidneagenu 4.2.1 wia
4.2.2 i ansenNuMUa&S
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5.4 \fluasansiagluseuy
organized market #3atiauLvin

n¥wedueotl

6.1 anasnuiaanadaudauis
Tunszanudaananniwegar iy

ﬁaomgﬁﬂﬂmaa SET w3auav

aadanandnNINLE19UTTLINA
(wei'ldinufvanasungaanas
dsatszninvafdunisualunei

anavihlfinsinaaunisidu
nanniwddaanalu SET wialu
aaadauanAnNIwE
avssing)

6.2_anasvuiiaaniaaud¥ni
Facnvdulaidnanunguuna’ing
wianguanaenalseineg deiu
aasuiEndenadaualy
nszaudfamnandnnwgs iy
Wavnuiinliuas SET wianav
aaIALaIaNIANTWE .
Gvdszine (uelaisudusEnn
agsznInaiunsua lua i
anavihlifinsiinaauvuaan
nnsdfamnalu SET wialu
aaadamananniwe
A9UsTLING)

6.3 Wutiaglusznine IPO ia
Asaansiisudiaznaau 6.1
6.4 enasiidnrarasudy
Avil

6.4.1 \fluanani anansho
wilAvnu SN

6.4.2 4 credit rating atjluszéu
investment grade

6.4.3 flussarsiiaanins

LivAudandot uaus
dalaazgenin

(1) 15% (wsaliAu
10% dafdunisasnulu
avssinAnsaciinige
waWufigdiauiag
avdszind Taedanty
credit rating wuy national
scale daifluldeuinauain
gilnvuamenssunisg
A.8.6. UsgAAAInua)u3a
(2) i wiTnaasniweE udi
aynulu benchmark + 5%

fonansaviluyanadil
4.2.3.1 §W. W9. U732 UA. AN
ARuUEIeaFIAAIATY
RIS

4.2.3.2 §U1A1T22NRY

4.2.3.3 su1A1Ta1Ag
qILAs1eU

4.2.3.4 suaaiansnees
uazannsalnIsLNag

4,2.3.5 U55HNARIATAIR UL
Matad

4.2.3.6 suNAITWUNIRUAR
AUNANRILREAUNA LI DUUIAY
dssina'lne

4.2.3.7 suasianissdaan
waztinwnlsyinealne

4.2.3.8 sUNANTARRINLLUY
dszind'lne

4.2.3.9 ua.
4.3 &uaanaludssnalng

4.4 4 credit rating atjlusedu
investment grade

4.5 tunseiluasansii
Amuaiuasenil

> 397 u fuuaiuniasnu
saviunzidauniaag luszuu
a9 regulated market

niwed&udoil

5.1 wrmwmuj/’iamml,ﬂﬂwﬁva
alunszarudamandnnine
sfmduasnuiidluuas SET
(we'liisrudvasdsnuiieaan
AL WG TUATT
wAlanaaravinlviiinngdin

suduliAudandot uaius
dalaazgenin

(1) 15% w3a

(2) MiniTnuasningduiiag
nulu benchmark + 5%
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ffumun;]umﬂ”l,muuamauamu
asdsuluvlssng wiag
2anYAAVdUAUA)UNNE
avlssine

(uwei'ldisyusnanuas aw.
avisenan'lasu auaalu
UsznaugsAa ow. ludssina
1ne)

6.4.4 Lﬂumwmsﬁammwn
2uav organized market #3a
WauLin

6.5 DW 1l issuer rating atlu
5¥6U investment grade

6.6 wiaa infra Wsanue
property il

6.6.1 wiha infra wsaniia
property Miaansiiaudtaualy
nszmuﬁamwﬁnw‘fwﬁaim%n
Kavnuiinliuas SET wianav
aaIALauanIANTWE
sz (uelasuboniiag
gunaNNagsznIetiiuns
ufluugnaravinlifinsiin
nauuumﬁonanaanmqmsﬁa
aalu SET wialusaradau
nanninesvdsying)

6.6.2 wiha infra wsawiiey
property Miagluszning IPO wia
Asaanefisugiamaaniu 6.7.1
6.7 §3nsINGIE Nadyand
credit rating atlusedu
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

aaunsllundnninddaalu
SET)

5.2 @ﬂvmsmu‘v"iaan'imun%ﬁm
Ndaeviuliineunguunainea
deviuaasuisndenandame
lunszanudiamandnning
swsusasnuiidlduas SET
(we'ldinufivusEviagszning
sfiunsudlamegnalravinlud
AsLIRNaauiuaananNILa
anelu SET)

5.3 vunaglusznito IPO a
nsaansidaudiaznaniu 5.1

5.4 DW 1l issuer rating agj
Tusedu investment grade

5.5 fsnssudeil Ny
credit rating asilusgau
investment grade

5.5.1 reverse repo

5.5.2 OTC derivatives

5.6 wi infra waania
property MfiansaizAsuaIU
Aol

5.6.1 ammztﬁnuﬁamw%a
agluszndne IPO tWan15an
nefinudiaznalunszaiudia
WERANVINLHR NI URINY
Wlduag SET (wei'liisiube
WhaGINANINaLTTNIN
gfiunsualuainaiavin
Tfinsiinaauniiadenan
aananasddaunalu SET)

5.6.2 Lﬂuumﬂﬂaanamuﬁ
Ti'ldfianaiensyananis

14
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7 | wiwdguduuanwmilanaiszuly | aidu 5%

2ia 1 - 2@ 6 (SIP)

winenwua : §nsunisasnulu derivatives on organized exchange ‘il
dafviuatAadfu (single entity limit) aava&eayean

avnuluianislaseasy
AugIu adorzunsweg wia
&ndnisian ususngel
(diversified fund) au
wIMINa1tneU
ALEATINATT ALA.6. ATUUA

6 | wha infra w3awlae property | wiaa infra Liddadnaiu

'
o o

TN NUNURINTEUSATIANE

AMsaanuluAanisinsadny
Wug1u adovsunineg wia
A&ndnisian usuensel
(diversified fund) anawuInTg
AN IUAMENTTNATT N.R.6.
Avus uazfianwrazau 6.7.1

e property Ay 15%

7 | viwdguduuanwmilaanniisty | sauAuliAu 5%

Tuaia 1 - 2ia 7 (SIP)

vanawe :tunsaillunwagdudod laifiiadvuaiAaifu single entity
limit wasWFuen Waanamasusaaduan uaduensdl

1. Wushnuiaanasiviguwindudiniwanisaiivouuay MF

2. derivatives on organized exchange

] > ry) s a o A ..
#uUN 2 : aaFRIUNTRINUNAIIUAINAFUAINS (group limit)

o

2ia sztnnnswedu da31872u (% uav NAV)

9
o

LiAudnnladnsnileaail
e annlaasganin

(1) 25% w3a

1 | msamulunsweagduuasudsnnn
us¥naglunguianisidiaifu
wian1suifluadayanlugsnssu
NWASRHUAULIENAINKE

(2) ihntinuasniweddui
a9nulu benchmark +
10%

wineug : dusunisasnulu derivatives on organized exchange il
AafuatAeddu group limit uavadaan

Uil 2 : danFIunsasnuidIIaNAguAINI5 (group limit)*

2ia Uszinnnswedu dm3187u (% uav NAV)

1 | msasnuluniwdduuas | ‘Bidudanladasvie dotl

wi¥nnausEnagly | uausdnnlaazgenin
AfuAINITLREIAUNITa

3 - 0, )
Arstd i lugdeyalu (1) 25% wsa
R3NITUNIIATTLIUAU | (2) dniTnuasnIwddui
LIENOINATI a9nulu benchmark +

10%
*paneua: tunsaiiluniwdgudot ”Lajﬁﬂ“aﬁmumf‘i'mﬁu group limit
1. Surdhnniass®@swiguwvindudatvanisafiuouuas MF

2. derivatives on organized exchange
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guil 3 : FamaHrunsasnuiaraeulssanniweg&u (product limit)

2.1 B/E P/N v3a SN vifiidau'lu
vuulsudausnasnulasiiung
TvfinsfuTlaud@nsizunsasluas
AslaauIsnsinguanadiviue
wiafildaulalvinasnusnunsaana
Aupaanasansle

2.2 Wurdhnwiaes@siauvingu

2ia sztannswedu da31872u (% uav NAV)

1 | SushawiaasaisiisuvingGy - nadsziansinduliuliu
Wn B/E w3a P/N ififunman iy 45% a8ulusaviliioyd
aguanelng (lusudeananlu (w3alusauangnanu
avlsEinAuasfifuAnafINE?) duiunasnuiniiiang
duejaan i&9ana wiaadaan Tasons < 1 1)
Al . - dng2nveiuliladiuy
1.1 SUIATUIARAILUNSLIUTI nasnuiangTasenisuia
ANRUNELRAWIZAAAITU anyfeuaaainda < 6
1.2 8. \au edliawiznasnud
1.3 w9, fangviasenisuiaans

Wodeyan > 1 11

1.4 ua. i
1.5 u'ssﬁmmmmsaaﬁuvﬁaﬁaq
ande
(Lisrudadudnnianans
Wiauvinwurhnnfiinguseaea
tNanTeILiuIIULAINDINY LR
ninddunnasnulesulau
ATIUENBINANNAF YN
reverse repo waa securities
lending “3a derivatives)

2 | niwd&udodl nnilszansiudu

Ay 25%

guii 3 : dandrunsasnuiAwIaaNlssanniweg&y (product

limit)**

2ia

szinnnswedu

dm3187u (% uav NAV)

1

WudnuIaasastiauLyin
Wuln B/E w3a P/N 7Adié
yaaamuaguuang (i
Hudvanunlusvdssing
aavfifiunnacdinad) tilugy
aan {R9AH uaaaN
Aol

1.1 surAsuiasaniiu
ANTRPUNIN UL
069U

1.2 8.

1.3 wv.

1.4 ua.

1.5 uss¥neaasasduida
Aatande
(Laisyudoniwedui MF
1¥uTaunssudnaunann
Adayey1eu reverse repo
13a securities lending #3a
derivatives)

- AU 45% aaly
sauTlfigyduueiilu MF Ad
ang1avns < 11 Wvitads
ANNTAUAELNDINY

- das12iresiuliladu MF 7
a1gnaINUAILAE < 6 Lhiau
Wil lawy MF Al
anglasenis > 11

ninedudofl

2.1 B/E P/N wa SN 74
Wauluvihal§ausiawe MF
Tedfiun1slvtinnssulau
&ndiansadluanaslaniu
3Ensiinguanaiiuue wias

Waulul MF ghansauna@us

syAuluiAu 25%
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WnafifiszazansenLAy 12
wHau
2.3 total SIP auaa 5 wavarudl

reverse repo

iy 25%

securities lending

iy 25%

asa1356ail (total SIP)

5.1 as&svibiledaangidauiy
nanniwedgaunaly SET wazlu
ARAdaTanANNIWEEILTELNA

5.2 asasiililadamaadiy
nsveudam andnniwesnyus
aanuialduag SET uarzadnaia
damandnnindendsana

5.3 anasnidaznalunszaiuda
nandnnindsvusanuiialy
doatseninoualumaaravinlud
NN UATIRITAYNRIAANANN
asdaanalu SET wialusaiada
A LNIANFNE R UTEINA

5.4 amansuil asansAeniifonu
7'13isiag luszuuuas organized
market wialdauvin we'lisiu B/E
uae P/N

5.5 asansniinfiduduaiu
ml,ﬁ'aﬁaﬁﬁmsmwmam{aanm'l
fssniaansaasuls (Non-
investment grade / Unrated) vis
atlussuunag organized market
uay'lileadlussuuvuas organized
market 3aLiauLvin

nadsgtansiudu
TaitAu 15%

aanaNET L6

2.2 W¥udnuiannans
Winuvindusdnifiszasiian
asALAY 12 hau

2.3 ’gotal SIP @uia 5 a9
grutlus lusndeasarsuil

oo o

asasfuniifonuy Addnwoae
AsUEIU Goil

2.3.1 4 credit rating agjlu
sedusinnin investment
grade w3a'laifl credit rating
(afilaildfunisasnuas
naInuuile uaznasnu
buy & hold Aasnulu B/E
P/N SN Wurnnsansans
Winuwindushn Adang'la
Auaignany waasauns
[unuuasMF niasinsasnu
u derivatives \ialu
nindiuadvnandiangy
daandavduargnadnu)

reverse repo

iy 25%

securities lending

iy 25%

total SIP ho'leiuun

5.1 viwddueua 7 lu
i 1 dandiunsainun
AnnaeugaannI NI unIa
adeuan (single entity limit)

5.2 a5l m'\msﬁmﬁﬁa
nu Afiduduanunindaisn
AETURY/WRKDANATIETN
snnNnausaaInuls (non-

saAuluiAu 15%
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derivatives @il

investment grade / unrated) ‘

6.1 hedging limit :

ATLLVINGINTTH
derivatives 7
agiszavdiianns
anANULELY

LitAuyaanudasiifiag

derivatives vil

6.2 non-hedging
limit : n15wainvin
851554 derivatives
Aildidanisan
AN

global exposure limit

OTC derivatives

6.2.1 asainasnu'lid
nsaINuLuutuAay

A1, net  exposure
Ainarnnisaanuly
derivatives 1aasiag
TditAu 100% uav
NAV

limit
TaitAu 25%
aav NAV

(LitdAuns
AINUUDY
nasnu fodl)
(1) nasnusIn
e
(2) naunu buy
& hold
(3) naInund
N5UIUITIAAIT
Wil visiannu
Wegsuan W
AxaY LU 1ada
Tvifidannasdu
adeuantuns
AFIULUDY
deyan'leinn
AAULANTIAN
afiassu (fair
value)

6.1 n512vingsnssu LiAuyasmudaeidiag
derivatives AfiTngiszaod

wWansaaAudne

(hedging)

6.2 n5L21ingInTsu global exposure limit
derivatives 7ifilafiianisan 6.2.1 nsdl MF Lifin1saenu
ANLEae (non-hedging) wuuguafau’

A1 net exposure ALAAIN
nsadnulu derivatives 1ael
fiavlaitAu 100% was NAV

6.2.2 n3ell MF fin1sasnuuiy
dfuafau’

A1 net exposure ALAnIN
nsadnulu derivatives 1ael
YRATANNLRLMNUFIRG
(value-at-risk : VaR) uay MF
siaoifludod

(1) absolute VaR < 20% uav
NAV

(2) relative VaR < 2 i1 w1av
VaR aav benchmark
RINELUG : “AITRINULLIY
afuefau” Ku1aAINNIN AT
amu‘luﬁmmwﬁamﬂmwmﬁ
finagnsuuuduaiau (complex
strategic investment) w3a a3
amu‘luﬁmmvﬁvamﬂmwmﬁ
fimuauaiau (exotic
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6.2.2 nsdinadnudl
AsRINULUUTUDY
A4 net exposure
Adnannsasnuly
derivatives Taayaa
ANMULRAMUFIRA
(value-at-risk : VaR)
wavnasnusadilu
Gl

(1) absolute VaR <
20% a9 NAV

(2) relative VaR <2
11 229 VaR uav
benchmark
KUK : "NITRINY
wuugudan”
RULAINIT A5
aonuludyendaune
SmihAfinagns
wuuguAau
(complex strategic
investment) w3a 13
aonuludygndauna
PN IATRU P PREY
qfuafau (exotic
derivatives)

derivatives)
7 | AasnuINadIusUNTWE / iAu 15%
REITs
8 | wihu CIS Adadeduau LA 20%

AN lng

naINuTINTATIEINUS 1Y

iy 15%

ARINUTIUAZINZUNSTNE / REITS

iy 15%

>
o

wihe CIS Mdade

P

duenunnnunelne

iy 20%

*K IR 6i1u§umsamu‘tulﬁumqu%amswawstﬁﬂntwwLﬁummﬁa
nAsenLfiuuzasnasnulufidadiuuaaedfu product limit

12 sqgaziduauadnisaina Wlasanaundnnaaiigineulsenna

ANUR
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a9nu (concentration limit)

Uil 4 : FamdHrunsasnuiAwamuauidinlasruidaluianisv

adnu (concentration limit)

guii 4 : Sandrunsanuidamuauisulagiudaluiansi

7ia Usztnnnsnedu dn51872u (% uav NAV) 7ia Usztnnnsnedu da91872u (% uav NAV)
1 | vuzasusEnsala | nanadnusinduaralednisianisuas 1 | vuaasussnnalananils na MF  syuduaialenisinnig
auile Uaa. snafedfusasddituluuaay 229 VA, aLiedAusagfianuIu
UFENTINAU < 25% wavdruudndaan HunasusEnsIndgu < 25% uav
daovionuauasussniiu Fuudnsaaniduorionuauag
(hitfusyuniséiaviuuavnasnunaing) iy
2 | anasudl anasae | Bidu 1 lu 3 aasuaAviidusiu (total (Lidusrunisdaviuyadnadnu
nilfonu vasfaan | liability) vasgaansaiiu (auiilawwe Nefin)
salaanis 1 lusumsiduaan) 2 | anansudl anasAeniAonu | Litdu 1 1 3 zasyamuidune
(Limudeanansvil | uaive: yar1vidusiu (total 2a9eaanalananils A13u (financial liability)! aagef
ansglng liability) Lilvisiuninsanisidaviinngen (hisudeanansuiininsg aanaasatiu muiawe
wiaamasuiinnadg | s1a'lasuarenii A1ldanada9ane way 1na TiTusunsdudususau
sinvlszine) wil&urasidmiifiainuiAaldasdy vwiaanasniiniass syaznafydaian Tae'luluiu
UFEN 1y W@udfiuainfanisiiiadag finadseine) FIuaAnidudFInanvaT il
fu Tlusiy AfanuAedasfugaan adu
3 | wiha CIS 2av 1uiAu 25% waditurunula CIS WufiuannAanisiieitasdiuy
namu“lmnamuuﬁa Wonumauas MF wianavnu CIS Husiu
ghotlszva Aaanwhetiy  uueledy Wofl unselviiaanasiaslug
ANuiutauIIn&TAIU N.8.6. Tal uﬁﬁumomnéumnﬁtﬂmwu"l,a“
sraviflumiae CIS w29 nasnuitdasviu Tusumsuduiusauszaziian
minfauadn uazfiinsiguaznacan Teydtanan? Wilddamaiulaiiu
aunulundtg 1 Tu 3 2a9yamInNIsaanuastdua
4 | wihe infra 2ag TavAu 25% wavdurunilre infra aaF@IsaNatiuasaans
nasnulanasnumi | Wouuauasnasnu infra Maannihaiiu fuilusande uwalunsdiie
5 | v property aa9 | lutAu 25% wavduiuniileg  property aanas1&15 6 nTsaunuL filing
navnulanasnunily | auauavnadnNu property Maanniae Tudneraziluiasenns (bond

au

issuance program) 1¥#WansauN
Husalasens

2.2 lunsdifinasnuasmuluam
gsaudafilaaflunsiarsiiaan
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Tniuazdl credit rating atilusgau
61N investment grade w3a'li
fi credit rating Tuaa.asnuiiia
nasnunalenisinnisuas
Ui AuTINAuluAY 1
1u 3 yavyaAn1saanuLazLdua
aaansaInaiiusaass
Guusinsdiiaana'lafinnsiy
wuy filing ludnwazilulasenis
(bond issuance program) 1
Asaniunalasenis

(das&ruenu 2.2 Tilddunsel
Hluasasiiaantaauana doil
1. 8W. 9. 32 UA. MUAHUNE
IMagIAARANLTUMNSIIUY

2. suATaaNdu

3. fUIATANATRILATIEU

4. SUIMITHANTARATURY
fnnsaiNTLNAT

5. ussE¥meaaasasduiiaiag
ande

6. SUNAITWRIUNIRNUARLUNG
ARILRZBUNAL UL LTSN
1na

7. suAsifians&aanuay
inuvsdszinalne

8. sumsasauuvvIsIne
1na

9. ua.
10.ganunsduseninvdseing
Ausznalnedugundn
11.8afunsidusnvlsenaid
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