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1. navnuitla'lnawadize SET50 INDEX (SCBSET50)

2. nasnuLilalnaweized SET BANKING SECTOR INDEX (SCBBANKING)

3. nasmuLilalnaweized SET ENERGY SECTOR INDEX (SCBENERGY)
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guii 1 ssianuazaaauifuasasiasnanisiduialal
1. dsztanuavesans leuna

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 enasnudunddnsazvituasndmduanssnuaiu 1.1.1-1.1.4
AMUNFUNUAMULATIUAT A.R.6. ATUUALNULAN

1.2  es&5uil
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1.1 es&@snu

1.1.1 u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaavdnalunalsylaming underlying (fluviuvida share
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1.2.1 Wusiins

1.2.2 dndundo

1.2.3 vud (lunuudulasdanin udauwus uazasans Basel II1)
1.2.4 BJE

1.2.5 P/N

1.2.6 luddnuansdnaiazdaviug

'
ool al

1.2.7 tuusavanslumaissTamiigd underlying tiluiwusinsuiaiug

o

aa o

1.2.8 m'\mmuaumuanﬂmvmuaammnnmwmmumu 1.21-1.2.7
MUTIEITAIIUALZATINATT A.Q.0. ATAUALANLEN

1.3 anasAviidonuy (lisruesians Basel III)

1.4 DW

2. aauliduadaIdIsuasnantnailunIsadInu
m%wﬂﬁuﬁn‘%ﬁmi@msazmapsaaawu“tm"mu 1. daviinaandfuavnsans
aMuvanLneiNATuaIU Gl

2.1 ‘Lifiadmuaviadaulatvinlvgamuiaissyniuunnnityas iy
aanuluasans

2.2 swnsawldsudiale (sHudensdiidlu B/E P/N Aifildauluviuldau
fausnasnulasiunshifinsiulaudnaizansasluasmansladainisnis
Anguunaivua viafidaulalvinamuaansanaduraanasnansis)

2.3 umauaLnmm.um'nmsmus::maﬂmsmmsmmm”l,mLwamm
UsgnaunisRasandadulaainulaadiositiaua uaumanaswmm
drviauyam1gfassy ‘T,mumauamnmmaomaaomnLmaomauamﬁana
Veidedavinanumanianasdwiuvisansulussdusna

1.2.1 Wusiinsg

1.2.2 dndundo

1.2.3 viud (Lunuudulasgnin udauwus uazasans Basel III)
1.2.4 BJ/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug

LRty

'
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1.2.7 luusavdnsluwaisslamingd underlying tiluwusiinsuiavug

1.2.8 mswmsuuaumuam:rm"muaomenumswmmumu 1.2.1-1.2.7
MU EITAIIUAALZATINATT A.Q.6. ANRUALANLEAN

1.3 anasAeviifonu (Linuasians Basel I11)
1.4 DW
2. padNliRuavasIRIsLRsNanLNU IuAITRINY

nfwdRunudEnianisazansaamulaniu 1. dasinuanifuasnsans
AUNANLNUNIIATUEIU Gl

2.1 ‘Liffiadruaniadaulaivinlvgasnuiaisenniumnnninyasdu
aanuluasans

2.2 swnsanldoufiale’ (saudensaliiiu B/E P/N wia SN vifiidaula
vunldsufiaudnasnulasiiunsliiinnsiulaudndsansasluanans
Tamuianisninguunadivue wiafidaulalvnasnusunsaznaduraan
ATRTLE)

2.3 ﬁﬂ“aual,ﬁ"mﬁumswmsﬁ URA. mmsmaﬁﬁa“lm”l,ﬁammﬂsunaun']s
w:nszmmmﬁu‘laaomu"tmamoammua Ltauuwauaswmmamauuam
fAEITN ‘imﬂwauamnmmaoa‘maaa‘muuawauamﬂana“l,m«ﬁaamm
aundniamnsauiluisansuluseduanna

2.4 lunsaiviflunisasnulu B/E wia P/N Maananansdvnaniiaznge
uiln13@1 B/E w3a P/N dvnaisiasiinissuarianiasusaviaaunnaaail

2.4.1 sW. u9. ®3a uA. MuAYRINEINEIEFIARIaNTUNTLIEY

2.4.2 sunATaaulu

2.4.3 su1ATaIATEILATIEA

2.4.4 sUNAIRANSINEATLALEUNTAINITIAYAT

2.4.5 suasiannisnnAsuanatviazauatanuvivlseinglng
2.4.6 suasiianisavaanuaznininuvivlssinaine
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2.4.7 sueasaganuunalsenelng

2.4.8 @adunisiusvdssinAnfidnwrazvinuasdenfussurdinaiu
24.1-2.4.7

Wedl msm’;amamssusaomnmmaaLﬂumsanamamssusaowﬁa:hﬂ
wiaraand Weinnusudenands (6198) auidszy'lilu B/E w3a P/N
opld!

guil 2 ;. ninddudszianmiie CIS wile infra wasniie property
sasinauauiduazundninaailunisaonudei

1. finasuiduaziuldamundninamilumsasmuiduidendutaniviua
dmsuanasmenisduimnlullugiun 1 2a 2.1 - 2.3

2. lunsdaliflunsasnulumie CIS nasnunudagnasnu (invested MF)
savfiuTanansasnuevil (lalddunisasnuluniie CIS aavnasnusiu
navARaINulunasdILyiv)

2.1 dnsasnulunswdgudailudssanuazufiaufiadfui MF (investing
fund) fhunsaasnule

2.2 dnsasnulunswdfuidialadigdmuiamnudagiu (pro rata) ual
lanaliuldeundninauad single entity limit uas MF (investing fund)
U

2.3 fimsasmuluninddudaladiddimaandagiu (pro rata) ua?
lanalduldenuudninaied product limit wsuniwedduniiu SIP uav
MF (investing fund) 9u

2.4 finmsaynulu derivatives ﬁI;:TJu"Lﬂmwﬁnmmq/i global exposure
limit wav MF (investing fund) 1u

3. nlszﬁﬁ'namuﬁvlﬂamu (investing fund) funasnusnuilainas nasnu
Tudvgnasnu (invested MF) siavlildnasnuninilainas

g 2 nindulsuanming CIS wiie infra waywiile property
nsdiiflumiainsaanagamalafodunguunaine
siavnaauifuasndninaailunnsaonudot

1. deasuiduaziilulianundninarilunisasnuiduidadudanivua
dguiuasasnensdumldludiun 1 92 2.1 - 2.3

2. lunsdidinasnuldasnulumiha CIS wag MF
ulguanisasnudell (hilddunisasnulumie CIS
navAiaInulunagdLiv)

2.1 dnsasnuluniwddudaiulssianuaradaidarfuiinasnuaniisa
aunule

MF svnatisiavd
ADIADINUTIN

2.2 finsasmulunindduiialadiganaaudadiu (pro rata) ua?
Tanatiuldaunanineaat single entity limit uasnasnuilu
2.3 fnsasmulunindduiialadigdrunaaudasu (pro rata)  wad

lanaiduldaundninaiad product limit fvsunsweaduiiilu SIP wav
nagnuly

2.4 finsasnuly derivatives Aduldaundninaiad global exposure
limit aavnasnuiiy

3. wunsdiinasunuilanasldamuluming CIS uas MF - MF denan
siavlilunasnunudanas

guii 3 : nindiulsuanidudinuiaasansuiauvinbusdin
sasflududhnvasnasiiauvindudnaassFunnget

1. 8W. 19. ¥32 uA. MNAYUINLINGIEAFIAFATUAITIIU

2. sunATaaniuy

3. sUNANTANATRILATISU

4. SNATRANSINHATULALANNTAINTIARAT

5. ussHveansasdudiariaarde

guii 3 : nindgulssianidurinniaanasiauindunin
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6. suAsWIUIRIUAIVUIANRILAZIUNAt AN LY UsE N Tne
7. snasianisadvaanuazininwielssneaing

8. sunAsadgauuvvlszinalne

9. ganffunsduseninvdssmandsenainadugandn

oo o

10. amﬁumsnﬁumoﬂszmmﬂuam:rmumuaamen‘uwsnmnmu 1.-9,

6. suATHIUIRNAVINANRLAZAUIAt AN LY LsEInE TN
7. suasianisadvaanuazininwvisdsemeaing

8. sunmsasanuuvlssina’lng

9. aatiun1sduseninvlsemaidsunalnadugundn

oo o

10. amﬁumslﬁumoﬂszmﬂmuam:rmmmaomennmnmnmu 1.-9.

gl 4 : sanssuilsuannsdaTaafidyananadu (reverse repo)
nsadnulu reverse repo siaailuldanundninauaigof

1. adaan dasiuiifunnadeinaunsainiuagdouanlu reverse repo
Teaunguauneing

1.1 sn.

1.2 w.

1.3 ua.

1.4 ua.

1.5 usEnilszAuds

1.6 giUn.

1.7 nasnuiuy

1.8 fifunmaniinguinaianisindodu

1.9 grusanmsuazigianuniaaniunguunainsiaigniseudssuna
2. anasiilalunisvin reverse repo siasifiuasansdotl

2.1 andismasslnauaranaisniadgeavilsend Taansalilluasans
Masgevlseinasiail credit rating aglududu investment grade

2.2 B/E P/N nmswuchn mauunsuﬂ fu 7 sw. w9, WiasuAIINS
ngummaww”ammmu Lﬂuwums“wnwu ﬂoumﬂmmaavlmnu 11

2.3 B/E w3a P/N A TSFC Hujaan mnmuumu’lmaumumf’tmnu 270
Jutluuaiuaane LLa“Lﬂummaomuum‘lﬁt@ul,ﬁamomuu%mﬁa“Lm"Lﬁu

2.4 B/EP/N AfarelaiAy 90 Jutfuusiuiiaan dofl credit rating atnala
atinnilaogofl

2.4.1 diissue rating w3a issuer rating agludusuusn ‘imﬂnsmmﬂu
issuer rating eiaviilu credit rating 7Alsu1annnsda credit rating seel v
A8l

2.4.2 4 guarantor rating atilugdudu investment grade
2.5 anasuiideiangasudaliviy 1 1 Adunsideulusaiadamaan

il 4 : sInssudlssannsdalandidanadu (reverse repo)
nsaanulu reverse repo saailulidamundninaaisod

1. ddaan saviluifunnadeinaunsadniuadoyanlu reverse repo
Taaunnuunelne

1.1 sw.

1.2 9.

1.3 ua.

1.4 ua.

1.5 usEnilseAusie

1.6 sidn.

1.7 nasnuiuw

1.8 fifyunnanifinguinaawisindadu

1.9 gusnunsuasssianuniamunguruiaineiaIaniseudssuna
2. anaslalunisyii reverse repo sasiflunsanseoil

2.1 andmesslnauaranaisnasgavidsand Taansaiiluasans
masgevilszindsasdl credit rating asluduau investment grade
2.2 B/EP/N nmswumn wIanugze nzdu 1/| SW. 9. wiasuAsNL
ngummawwvammomu Lﬂuwums“wnwu defiagaaindalaiviu 1 1

2.3 B/E wa P/N 7 TSFC flugaan AfAvuaiulafiduaudr’biviu 270

Julluusiuaanm LLa‘"uJummaamuum’tﬁt@mﬁamomuﬁaLﬁa"Lstﬁu

2.4 B/EP/N Aifiang LitAu 90 Fuifuusiuiaan defi credit rating atine
Taatnonilonoll

2.4.1 i issue rating w3a issuer rating atludusuusn Taanseiiu

issuer rating siaaiilu credit rating #lsunann1sia credit rating seavdu

GiEl
2.4.2 i guarantor rating atTugdusiu investment grade
2.5 anasuiideiiangaandaliviy 1 1 Adunadeulusaiadamaas
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fsull wianfidayasiaidindadauazaredeladesinisilainesa
fssau Inaasdsuildenatisasdl credit rating atinglaatnonilesofl
2.5.1 i credit rating sumauauiu 2 dusuusn wda credit rating svaizend

Anudeaolafiu credit rating szazdudonanaui CRA latZauwieau
kbl

2.5.2 i credit rating szazemadlu 3 duduusn

2.6 mswmsuumnmﬂmmaa"Lmnu 1 Lmaumzlum Lnuulummmjmrm
mswmsuuusamumauaﬂmmuwﬁaaaua"moao"[mﬁoumﬂﬂmLwﬂma
fanTauau ‘Imﬂms'\mmumnmmaan credit rating ama‘lmammuamu

2.6.1 4 credit rating svuvz?fuau‘l,u 3 dusiuusn wia credit rating STaYENIN
Wiswdnelafiu credit rating svasdudonanianui CRA leufauiauly
2.6.2 i credit rating szazanatiu 4 duduusn

2.7 MIWHRUAUMNARITNNUAMLATINAT N.8.60. ANUALANLEN

3. szagnanns¥uIssuiluas reverse repo siaglaitAu 90 Yu

a va

4, m”ari’mumLﬁmﬁuﬁu“sﬁ’mﬁmmse{aaﬂﬂnmai’m%’umsaomu‘lu reverse
repo 0 MULAITARITNIUAALZATINATT A.Q.60. UTZATAATNUR

sl viadfivayanaindadauaravdsladefimadawmeda
fssau Iaaasdsuilaananeasil credit rating atnvlaatinonilodil
2.5.1 i credit rating nmauan‘lu 2 duduusn wia credit rating szazenn

Adanudneledu credit rating ssazdudonarianud CRA ‘lail3auiau
17

2.5.2 i credit rating szazamatlu 3 uduusn
2.6 mswmmumnmummaa”l,mnu 1 Lmaumwuwmﬂuiummmﬁamﬂ

mswmsuumsamuﬂaua‘nmmmvﬁanauavmoaovlmeﬁ\mmﬂﬂmLwﬂma
fosaudu ‘imﬂmﬁmsuumnm‘maou credit rating amo‘lmammuomﬁ

2.6.1 {i credit rating %mz&“uaﬂ‘lu 3 dusiuusn wia credit rating ssasa
Aaudneledu credit rating seazdudanarianud CRA leilsauiay
13

2.6.2 i credit ratlng szazeagu 4 duduusn
2.7 n¥wdduduamuiaitnounaienssuns n.e.6. AMUUALRNLEY
3. szEgnaInsiuzhseviiuag reverse repo siag'livAu 90 Yu

a wva

4, dafvuatiudunus¥nIanseavdfiinamiunisasnulu reverse
repo aMuLniNg1nIUAMUENITUATT N.R.6. UszAAAINUA

gl 5 : gsnssudlszianastvifiundnnine (securities lending)
saofluldaundninarilunisaanuead

1. aduan ﬁfaqﬁejz\?syzgﬁﬁm'hﬂm‘ioLﬂuvg”lm"%ﬂnausmm'l,u"ﬂssnanﬁsﬁa
SBLIaalunsginigdeyanavnannsgvinnistugiusdiunuuagsiiu iindas
tHluyaradeiiianuisalsynauasAandasiiudanislaaunguunaing
1.1 {f1a3uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sumswianiniiuaznssdvaanuislsenalng

1.5 sn.

1.6 9.

1.7 ua.

1.8 usEwnilszAudia

1.9 Non-retail PF

1.10 AavnuimiialinuisIuAs

#uil 5 : gansuilseannisvifinndnniwe (securities lending)
sasifiullaundninaailunisaonudeil

1. adauan m”ao;iﬁjﬁagzmﬁnmwﬁaLﬂu@”lm"%mnauzym‘tu"ﬂsznanﬁsﬁa
SBL1aalunsdlngdeyandonannsevinnslugrusdiunuaacsiiu wiiusag
duyeaadviiianunsailsynauasAansasiiudanislaaunguunalneg
1.1 ¢le3ulvaugnisenaugsia SBL

1.2 sidn.

1.3 nasnuiuw

1.4 suiasaniminuaznissdvaanumsilseinalng

1.5 sw.

1.6 ..

1.7 ua.

1.8 w3¥wnisziudia

1.9 nRINUAIULARATIINAAINTNERULDIEAINULARYTIEdIuG 1 81U
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1.11 ffyrradumuiainouiivuaifingu

2. nannIwevi Lyitia m”aaL'ﬂuué“nw;*wlﬂﬁagi‘tussun%uchnu&"nw?wﬂwaa
dudsushananning wiananningy sun. vinmihiiduunangdau
NANNTNE

3. mentaiEanvdnilsedu uaa. dassfiunsdedl

3.1 ml,ﬁumﬂ‘m”ﬁmsnou%aL‘%ﬂnuﬁnﬂszﬁumm{ﬁmﬁ'mﬂuﬂszﬁums
Widlundnniweg Taadadundniszdudoil

3.1.1 Juaa

3.1.2 an&nassing

3.1.3 B/E P/N fiasiiunn u%aufurjszuzsfu 7l 5W. 9. W3asuIAId
aguunawIzTaaetu tiugfinserniu

3.1.4 B/E w3a P/N i TSFC fluaan Afidivuaiulaidumudrliiu

+ \
& ol

270 Jutfuwsuaanduasiudiideivualdiduidanisaruviadiale
Wiu

3.1.5 B/E P/Nvﬁﬁmq"l,mﬁu 90 Yusiuwsiuiaan 4efi credit rating ating
Taatrniivsoil

3.1.5.1 §iissue rating wa issuer rating aglududuusn Taansdiniiu

issuer rating siaviflu credit rating Alsunannnsia credit rating seavdu
Rl

3.1.5.2 {i guarantor rating atlusdudu investment grade

3.1.6 asa@suiind credit rating aglududu investment grade

3.1.7 wilsdamlszAud sw. Hugaantviunnasnuiiailulsedunisdu
nannindlvnnainu

3.1.8 viuaanufiaulu SET Afisadaagludut SET50 Wil tunsein
AavnulifiuTanansanuluas @1 Nu naInuazsunanilseAuaInan
Tai'ler

3.1.9 uwihaaynuuay MMF

3.2 (ai'u,ﬁums‘i,ﬁnaov]uﬁn's'suﬁmﬁu‘%aﬂsanmamﬁnﬂssﬁ’umu}.1 "3a

'
aaa

gdfiunstagdsdudeazinal Bs¥ndIansaunsativauzrseniiiaiann

nandseAusvnalalaanau

3.3 vihuhwaniszAuanu 3.1 ﬁnamuﬁnsmﬁmﬁiﬂiauu?‘amum‘a‘@%a

i tilianunsafedusuviandseduiule tiuwailunisiiedudiseniiony
dannaslugsnssunmsivliundnning duiag

1.10 nasnuinwmiiatinugisuns

1.11 fiduanaduamuidiinouivuaiuby

2. ndnniwei ity m"amﬂuuﬁnm%wlﬂﬁagi‘lusznn%qﬂwnué’nm%’wﬁwao
AuesurnnannIweg wiandnnswei sun. vinwiduuansidau
nanniwe

3. maneuialsaandnisydu uaa. sasafiunisaod

3.1 duflunmslifinnsnevsadaandniseduanngfuiaiiiudlseduns
Witiundnniwg Taasasilunanilsyiudol

3.1.1 Juan

3.1.2 asa@saniging

3.1.3 B/E P/N tiasiiurhn wiaunssazdu 7 §W. U9, W3asuIANSAL
aguuneawIzIaatu tiugfinnszyniu

3.1.4 B/E w3a P/N i TSFC \flugaan Afidimuaiulaiduaniudaluiu
270 Jutfuuaiuaanauaziilumnddiualadiduiiamearuniafia’le
LAU

3.1.5 B/EP/N Afiang LitAu 90 Futfuusiuiiaan defi credit rating ating
Taatronilasall

3.1.5.1 § issue rating w3a issuer rating aglududuusn Taansdiiily

>
o

issuer rating siaaiilu credit rating #lsuna1nn1sia credit rating seavdu
fae

3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asa1suilid credit rating aglududu investment grade

3.1.7 wilsdamuszAui sw. dugaanviunnasnuiaiiulsedunsdu
nannindlinanasnu

3.1.8 viuaaneifiaulu SET Aidsadaagludui SET50 woil lunsdin
naInulifiulaunansasnuluasasnuy nasnuazsunandsydudanaln
Taile

3.1.9 #iaaynuuay MMF

3.2 6‘1’1Lﬁums‘ﬁﬁnamuﬁnssuﬁméu%amsanmawa”nﬂssﬁumuj.1 “wia
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Ffiunsiaaifdudoasina i uts¥ndansausativdutiseniitanain
nandszAusvna1la taawau
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3.4 ssoyadmaniseAu an &uiu > 100% wasyarmuannsweilvidy
3.5 Iunsﬁﬁuﬁnﬂsxﬁutﬂut@uam Tihuaadenaldasnuiaaiuiiluy
nineRuaotl

3.5.1 WJurnlu sw. viasuasidngvanaawisiadedu

3.5.2 fiasidusnuda P/N GTa'ﬁ

3.5.2.1 1imsduen wia P/N
Indoduilugiansenniu
3.5.2.2 P/N 7 TSFC flufaan Adimuauladiduaudilaiiu 270 Juily
watuaand waziilufnderivualadidudiameauvdadialeiiu

3.5.2.3 P/N ﬁg’imq"tmnu 90 Jutiuusiuiiaan dofi credit rating ating
Mﬁaatha“lmﬁaﬁ

3.5.2.3.1 diissue rating w3a issuer rating a&glududuusn Tmﬂnsmmﬂu
issuer rating eiaviilu credit rating m"memnmsam credit rating syavau
[op}d]

3.5.2.3.2 4 guarantor rating atTuaduau investment grade

3.5.3 anaisaaiging

3.5.4 reverse repo &uFuasd@1Tnasging

4. dnwawuavasrddauasdauan WMldduaniidneasuasasydday
rasdyananlszadadiinoiuaasnssunisAiiAunanninduazaain
nannineNeataiuatimAussuuudyanfnuaslviinndanninguay
unaniszdulussnssunstinuasvifiuvdanniwe

" on. UN. Msaﬁmmsmunaummawu

dannaslugsnssunistiiiuvdnnineg tuias

3.4 soyamnanlseiu o §uiu = 100% wasyamuannIweEAlwiy
3.5 ‘tunsa‘iﬁuﬁ’nﬂszﬁmﬂm@uam Tiduaaavna 1 ldasnulaaiuilu
nFNeRuavil

3.5.1 WJuehnlu sw. vfasumsidinguanaanie
3.5.2 asdushnvia P/N doil

3.5.2.1 1nsdurn wia P/N 7 53W. W9, U3asuNAITAinguuNaRNIg
Faavduliluriniseniu

3.5.2.2 P/N  TSFC luefaan A vua Tuldiduaudilaiviu 270 Juiiy

=

weiuaanal LLavuJum‘mnomuum'ﬂmoul,uamomumsaLua"l,mmu

3.5.2.3 P/N ifianglsitfiu 90 Sutiuusiiuiaan defi credit rating atine
uilvaeinalaaoll

3.5.2.3.1 diissue rating w3a issuer rating asglududuwsn ‘imﬂnsmmﬂu
issuer rating siaaiflu credit rating Wlsunannsda credit rating svazau
Ael

3.5.2.3.2 i guarantor rating atiTugdudu investment grade

3.5.3 as&@saassineg

3.5.4 reverse repo &11suasI@IsANATF N

4. fnwaruavarszardauaddaan IWlddygriidnwazuas

fszaduasduanaudsndd1tnouaasnITUANTAIAUNR NN LAY

o

aa1anaNNINgImIatadIvuaiAsifussunouduanfinuas iy
nannineuarnanlszdulugsnssunstinuaslvifiuvdanniwe

Incadiu

, N o < o &
fHuin 6 : ﬁ‘iﬂ‘i‘a’llﬂ‘i”l.ﬂ‘l/l derivatives auunannuainIsaINUAIL

1. iszian underlying derivatives Minasnuay guifluadanlasacd
underlying atinolnatnovilonanaraatinofot

1.1 mswuaumnamummmamu"lm

1.2 daseanids

1.3 dasuanildaudu

1.4 a3fie 12 credit rating w3a credit event tiusiu
1.5 wnavd

1.6 dhsTudiu

1.7 dufinguiualnndouai

' ] . . o - o &
aui 6 : 53nssuszian derivatives euundnLnaainIsaINuavil

1. dszan underlying derivatives 17inamua;mﬁLﬂuﬁjﬁmmﬂﬁm’aaﬁ
underlying atinvlaatinsuilonzanaiaatinaqail

1.1 niwd&uiinasnuanunsaainu'le

1.2 daseanide

1.3 dauanildaudu

1.4 a3éie 12 credit rating w3a credit event (Husiu
1.5 wnavdn

1.6 dhsTudiu

1.7 dutinguiudlnadouei
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1.8 underlying umud1ifnuamenssung A.8.0. ANUALRNLEN

lunsdivl derivatives a1989AUT1A @9 Underlying 211961 swmmmoaa
donansaailumeiatiuvdasaizag derivatives winifu viedl sanaag
underlying Aunlilddud v3a underlying Miiluasesznavuasdufisonan
sdavdlurisansuatinonitansuasidawe liatunsuanaele

2. Waulunisadny uaa.aganfiunisasnuly derivatives lesiaiia

2.1 nsdi MFlvlm”ssuLf“imﬁnn'lmmu‘lu derivatives uay underlying uav
derivatives Magasnuliatvdniauluiasenis

2.2 dumsindlugdeanlu derivatives atinalnatinovidlodof
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gofi

2.2.2.1 nsaidlu OTC derivatives ‘Iuﬂsumﬁ"l,mu maauﬂﬁmmwanmwuo
vlu sw. suasifingvanaawiziadody funudaana derivatives vi3a
tiA1 derivatives

2.3 ‘Lunsgﬁ,ﬁam"mﬁmsﬁwswﬁmﬁnmsdouauﬁumtﬁa derivatives &ugn
av RuAtusadiilunsweaiunnasnuanuisaanu'le woil lidrnasnuay

val o

L:‘Juwum/lﬁsuuanvisauvimvuaauanaumuunmu

3. udnunauaiisdunsed underlying tilugaid

unseiil derivatives §i underlying (fludufianu 1.7 dufidenanisacd
aneag Gl

3.1 Lﬂuﬁﬂjﬁﬁ'ﬁn‘rsﬁmumﬁ%n'ﬁﬁi'\mmﬁa;iwﬁ’mau Taafinsssy
unavdayauady underlying wiadladusrvainunlalunsaiua uazinis
arunadadlitidutRaiuauanuunzanuadaddlsznaunasani il
underlying wi3ailadasvnasasfinisiadaulimeuanaainatioilu
EEEHoR]d

3.2 duduiiifidnwavatrolnaironi ot

3.2.1 mj fiiifinnsnszaradattaiaswa Taaiuduing
wilo dofl

3.2.1.1 gufiiavddsznauusaziifitinntn < 20% wasituiinifonua
3.2.1.2 dufiiavddsznaudlagiudefitinin < 35% wavituiinifonua

uasaiduldanuanizaaia Taaavdlsenaudidusasdtiiniinluiu
ansnfualu 3.2.1.1

ATRANTANITAsEANEiuTAaL 3.2.1.1 uag 3.2.1.2 Bisagiin

'Y

nuausladnL oLy

1.8 underlying dumuAd1iinuamenssung 1.8.0. ARUALRNLEN

unsdin derivatives g1989fusA1aa9 underlying 2196y ATa1980
dgenansadiiusanilaaiiu (spot price) wiammdyuandaziaaloniin
(futures price) wintlu Wotl s1anaay underlying Aui'liladdudl wia
underlying Afluasdlsenavuasduiidonad dasiluiiaansuatiie
ATvaNvuastdaing liataunsnaiaeae

2. Wawlanisadnu uaa.avsfiunisasnulu derivatives lesiaiiia

2.1 nsal MF "eszuLAenAun1saenuly derivatives wag underlying 2ag
derivatives Mazasnuliatnotaauluinsens

2.2 dumsaindluddeanlu derivatives atnolaatrondodod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ¢l

2.2.2.1 nsaiilu OTC derivatives °Luﬂsvw|ﬁ"h/m maouna"“wmwamhwuo
vilu sw. ﬁmmsmnnaummaww“ammmu mumwﬁamﬂ derivatives »3a
tiA1 derivatives

2.3 lunselfiagsasinsinseniiaaansadonaufuafia derivatives &ugn
a9 RuaArtusadiunswadunnasnuaiusaasnule wail Liinnasnuay
L'ﬂuvgﬁﬁm'ﬁsuuanmauuumaouanaumuunmu

3. uannawaiindunsgt underlying (flugd

unsel derivatives i underlying fludufinin 1.7 dudidenarisiad
Aneany sl

3.1 (HugufiiifinnsAivuaidnisdiuraliat ooty Taafinissyy
wravrayazad underlying wiaiadas19qiinunlalunisaun uazfinng
Arnaaadlififlutlaiuainanunnizaunaadaddlsynauunanaidl Wil
underlying w3ailadudonansasinisiadaulmmuanizaainattoily
A6

3.2 dluguiinfidnwazatiolaatronds doil

3.2.1 M'ﬁﬁﬁmsnsvmﬂmamommwa Taeiudufiifidnwazlodnway
wilo &odl

3.2.1.1 sudiviasddsznavusazifitinuin < 20% wastinwiinifonue
3.2.1.2 sudiviasddsenaudiladiudefiinin < 35% wasniuniinifonua

tunsaidluldaugnizaaia Tasadddssnaudrdudasfinnin'laiiiuy
dnniavualu 3.2.1.1
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avAlsznaufiiAendasAunasainiatiniuduuiiansan

a oo

3.2.2 sufidifiassznavionuaflundaiimtasdunasavatiuiudy
wialfludafisnarnasarvdatiniudu

3.2.3 dufidulauanann 3.2.1 uag 3.2.2 Miuldeadautluasudiu dodl

3.2.3.1 dlududiifiasmlsznauiluasansuiaduaninasnuaiunse
AINULATALATI

3.2.3.2 dladmwanduasnuaudasiu (pro rata) i@daunileinnasnu
aomu‘lum’mmsusaammwuuimmsau,mvlmwmﬂuvl,ﬂmwamnmsm single
entity limit waonamuuu

3.3 ludufiRlasunisianntaesanduiifianuindadawasvinvin i e
2t adTEAN Rl Wl wndsnngidatudvnaniluusEniueiaua
JURA. uRAdusasialifiuinsnisilasduanudiautdsnisnalsslaiacing
fidse@nénwaln

3.4 fimsudavdatiiunatesaiasilulsyimaiuvinmsrudanifinmsiaua
Aayaatiiuua Tl

3.5 °lunszﬁ1/1Lﬂuﬂﬁunauaumiﬂﬂﬂmm fafiganallsasAIuIanNG LS
atinovfloadnolavidanataacng dofl

3.5.1 ;anilaaiiu (spot  price) wiasadyandauaalewin (futures
price) yavduAInafouai

3.5.2 ﬁﬂﬁﬁuﬂ"ﬁnﬂﬁm%ﬁﬁhuammnswmﬂaaﬂ’uu"saswmﬁzysyvﬂvamu
fniasRum nadausriduala&urinils

3.5.3 s1mﬁagzgvffyamua‘wumﬁ;:haﬁoﬁuﬁﬂjﬁauﬂ"ﬂnﬂﬁmsﬁmu 3.5.2
3.6 tunsdiiiiluduiiiduia duiidenansasdrniaiaaldunasiaya
81991589 IULRINII LU TAsTaUsEIA T nanTas vl sEnd UTa

ANARINTIANAUAILATYENNIT Uaa. uaa LiiulaI38nsAwI LAY
HWauraziidenanausagsviaudasduia’laatinunyay

4, ndninarindsialufinsnddudisonasanisiissuiiaun1sssnwu
(cover rule)

URA. m"aﬁm‘lﬁﬁm%wﬂﬁuwaanaamuﬁﬁﬂmmwuauuamwmaao‘lumumm
quowamamsvmnaomumamaoﬁﬁmumuwamnaoma derivatives &ugnag
1inaanialii'laasnuly derivatives fu waztiuldauigiineu
ALYNTINATT N.R.6. ATRUR

5. vianansmmemumusnmsaomummmnﬂszaomﬁaammwmﬁm
lunseiv uaa.aonulu derivatives 7 underlying ‘lild@odenAuningdui

ATRAITAUIAITATEA U NI AL 3.2.1.1 uay 3.2.1.2 Lisdasiin
avAlsynauNiAeldasdunavAInIaiIiuAuNIRNIITUN

a ool

3.2.2 mj‘umuaaﬂﬂsvnanmmumLﬂumammwaonnmaammaumumu
visal,ﬂ'umju's'\mmaommau‘mumn

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Miluldeudaulaasuaiu dotl

3.2.3.1 lluduiiifiasdusenamilunsarsusadyuninasnuaiuisa
aunulalaanse

3.2.3.2 dadmwaduainuanudadiu (pro rata) &fiaunieinnasnu
aomu‘lumswmmsaammmuimﬂmsouaﬂmwatﬂu”l,ﬂmuuamnmm single
entity limit maonaowuuu

3.3 luduiiilasunswaiun laagariuiianuinidadawasvinniiile

atinvdasyann uaa. el vindsingiaaitiudenarniunsEnlueza
2a9IURA. UA.UusasIalviiunasnisilasdumnudanganionailsslaui
adnefilsednannele
3.4 fimsuaaedatitiuatrssaiiasilulssimniuvinnsriudaninsaua
anyaatviuansal

3.5 IunlszﬁﬁLﬂuﬁ?jﬁnz\juﬁuﬂ"ﬂmﬁmsﬁ AAfAINAISIRIAIUIUNANNG IS
ativnilvatinvlansavialraatig 6l

3.5.1 snailqifu (spot  price) wIasan
price) aaviudrlnasfoai

3.5.2 ﬁﬂﬁﬁuﬁﬁnﬂﬁmwi'ﬁmmzumnﬂmﬂaauu (spot price) n3asnan
fyendamaarenmin (futures price) uasdurm nasaaidumlnduainis

3.5.3 'swmasyzmefiamﬂmmummaaonnwuaumiﬂﬂﬂmmmu 3.5.2

3.6 lunsddduduiiduia dufidonansdaddnalaaldunastaya
awdvannaaurasnieuNdNsadlsnd lnaniacvlssing wia
A UIAANNTIARUAILALSNIST LA LA IUWLTAU I IEAsATUIL A

gy

wwmmmﬁumnm) fusasgviaudasduda’laatnoinunsay

4, ydnnain1sTa tuinsnddui iaonasanisissuiia1un15s WY
(cover rule)

URA. sfaoﬁm'tﬁﬁm%wﬁﬁuwaanaamuﬁﬁﬂmmwuauuamwmaaa‘lummum
Lwmwamams“mnaamumamaoa)jﬁ"uumwa@maoma derivatives auamaa

1inaananilaasnulu derivatives Hu waziuldauisgiineu
ARLYNITUANT A.R.6. A1NUA

5. nannariviudud i niunsasnuiifiia

¥

yaundiaznaaleniin (futures

aﬁszmmﬁaammwmﬁm
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azanmNULdEensaenuly derivatives donanisasiiiuldauiaineu
AQLYATINAIT A.R.6. A1AUA

6. uaninariiudud nsunisasnulu OTC derivatives
ws¥nian1seasdalvifitiannaslu OTC derivatives &odl

6.1 Wadanandandedrunauazudoyanigfsssuuad derivatives 19

AR, nuNA3uil 15 uasiugavinauasusaziiau Wil lunsdiiiiudonan
Hutungarinniszas uaa. s nawazuasyasgdassunaialuiuvinng
da'lal

6.2 °lunszﬁ1‘7iLﬁﬂtﬂﬁ]ﬂﬁﬂiﬁddNan's:musiaswmﬂao derivatives a1l
Hod1dgy Ivadaygrdndravfivdaruiauasudvyamigfisssuuay
derivatives TWUSENIANITNIT LU

6.3 dfuanandranilofunanlyvifinisanegiue derivatives iia uaa. 5a9
aa'le’

7. vdnnasiviududiniuniswiniluafauanlu credit derivatives

a va

uaa. dasdfianudauladedd

7.1 winflugdeyalu credit derivatives lalawnziianisanaiuidag
LN

7.2 wiilugdanleiang credit derivatives Adnwar1a955nTINUID
WiguLAaAugsnssNatvuiivacnele fodl

7.2.1 Credit Default Swap : do'leiun msmnao‘luswu“wﬂaﬂs”numm
Lammumsmmnzmlaanummmmsa‘lun'\s?j'ﬁmumu obligation aav
WiAWUAL obligation i ‘imuaammmau‘lugwuvwmuﬂsvnummmmu
ms“wnwuma"maamskummamnaosﬁaﬂs"nummLammamm credit
event muimuaunNa‘quamnao{faﬂiunummmmﬂsnmuummum Clu
nselii‘lilAn credit event °uamnaaa"auamiuaumnmuummuﬂnm) viedl
"aid1 obligation zdiiRaesanisiiien (Single Name Credit Default Swap)
w3a obligation fiuaresanisdvdnualuiunadszAuanudasiiviin
ahszuiifiatia credit event dudu obligation sanmslasnansuiedusa
usn (First to Default Swap) wialliaifia credit event fiuffu obligation
smms‘lmmmsuua’tunau obligation ﬁaavumsﬁwsuswmnutawwﬂumu
2a9funines iy uatannadarasuiuaiiiaiia credit event dufu
obligation nasanslungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnaa‘tugmwwﬂaﬂs"nu
m'ml,amamaaaumswua’maoman:nnmsamawaowamauLmumy"l,mn
AnFUNINgE1989 Taaguradssduaudavfinisenniuiiazdne

unseii uaa.a9nulu derivatives 7 underlying ‘Lild&adenAunsngdui
avammwmamn'\saamuiu derivatives @anatdsadiiuldauidrineu
ALTATINATT A.R.6. ATRUA

6. naninaaiiududinsunisasnulu OTC derivatives
ws¥nIanseasdaliifizannaslu OTC derivatives aafl

6.1 Wigdaugdndavfisdnnauasiioyanigfisssuuas derivatives W

uaa. nunnTuil 15 wariugavitauasusazidiau Wil lunsdiiiiudonan
dudungavinnnsaas uaa. A wauazudsyamigasssuaialuiuvinns
da'lal

6.2 °Lunszﬁ17i|,ﬁmmansaiﬁaiowaﬂszmmiasmwao derivatives  atinofl
Tod1dgy TvadgardndranddruiauasuiIvyamigfisssuuay
derivatives 11U nIAN1INIIUVIUT

6.3 Adeueuansdauniofiunanlvifinnsar9giue derivatives 1ia uaa. $av
wa'le

7. udnunaiiuduaviunisaindluadaanlu credit derivatives

uaa. savdfidenudauludoil
7.1 wiilugdeenlu credit derivatives ldanisiianisanainuided
iy

7.2 whflugdeyanldianng credit derivatives ifidnwaisnadgsnssunia
WiauLAagAugsnssuatigniivaale il

7.2.1 Credit Default Swap : F9laud nmsanaslugrugdalszAuainy
LﬁmmumsmmmLnm°uaonnmmmmsa‘lumsﬁwmumu obligation nav
WIAWUAIN obligation i ‘Imﬂﬂamm'maﬂ‘lugwuummuﬂsunumwmauon
msmnwuma“maoms“wummamnawaﬂs”numwmauamamm credit
event ﬂuimmyuwa‘luwamnaoifaﬂsunummLﬁmﬂsnnmummum (°Lu
nseinlaivAn credit event wamnaomauam‘lmuﬂsnnmummuﬂnm) el
"ai31 obligation agifiiiaesansiéen (Single Name Credit Default Swap)
waa obligation mzim:mﬂmsmmuum“luwmuﬂsunumwmauonuum
dhseniliflaiia credit event dudu obl|gat|on ﬂums’tmsmmsuuomusm
usn (First to Default Swap) wiaufiaifin credit event fiufu obligation
sunsiasanisuilelunau obligation mawnmsmsuﬁmnutawu“lumu
aasduninesatiy uadannasazasudvuadiaiia credit event dudu
obligation nnsan1sTungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leun msmnaa‘lumu”wﬁaﬂsvnu
ANudsvzasduniudavieiiinannnisanasuainanauunyiagleasy
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UNUEILYI6):

BavituAlus saaviduninsenisidu sraaziduninsenisnuaudlas Sanuszaea
AswA 1
nanauunuludasnasinsadasaasdnaasdudaneanidaauiazan | nFuniwdaiode TaagaralszAuaudafianseynWuiiazane
a9AU u,aumumamaa (6n4) wasyamyfsssuaasdunindganuas. Wauan wamanLmu“luamwmmmaamwaaum‘mmoaanuamwmamuumnmaumn
nnmsmwﬁaﬂs"nummLﬁﬂoa“'iauwamammuua mumwmu (6141) | avAu Ltavmumamm (61dl) 2ayaAILASITNYAIRUNSWEBIIEY. Wauan
wasyaALfsITNaaIRUNS N 1989 viduanalseAuaIudeas auninay nnmsmwﬁaﬂsvnumwLaﬂaa"Taumamammuua mumwumu (GREY)
tAia credit event wiamsudtvuadeyey (nsei'liiAa credit event) ma\mamqmﬁssumaaaumwr;lmaao‘mnucgmuﬂs.,num'lm&ua AUNINRE
7.3 siavlddyananassruauiidiiuuates International  Swaps and | 1@ credit event “’53“"‘5“”“”‘“9‘5@%‘" (nsdl'laitfia credit event)
Derivatives Association (ISDA) m‘aﬁmmmmsﬁmaumnmmunmu 7.3 saslddauanunassruaunniivuaiae International Swaps and
sausy dofitannasifidnwasdodl Derivatives Association (ISDA) wiadaaunassruduauiiaiitneu
7.3.1 dwaldiedulamunguuna uasbidaniaudodunguunaingls nan3u dofivannasifidneaisdod
naNMINLURARAUNINNINENTan U Y 7.3.1 fualddeduldaunguune uazlidaniantdvdungunuiaings
7.3.2 "lumamuummm“luawﬁmmvmm"l:i‘lumwmsumuumaﬁmmwja nanmngduasraaananmangnianingdau 3
2 8&WINT credit derivatives sfugvdaidandalal 7.3.2 "I,u'ﬁm”qn"mumﬁvh‘lﬁﬁmﬁﬁvﬁ'mum"h“‘lumswmsumviuvi adauaunda
7.3.3 ‘hifigadmualinasnusavreldanudesmalvuagSeyan MeWWT credit derivatives Tuanvdoidaudal
7.3.3 ‘'lifisiadviualvinasnusavaaldanuiamalviuasduan
dasndiuns | dasndrunisasnulundnninduianinddudy wiadunswdduuae | damdunmsasmulundnaniudwianiwdfudu tiadluniwdfunas
aanulu naInuNlulssnAlazavlssing : naInuNuludssnaAnazavlssing ;
NANMINENIA | 4 5¥ndanisazasnundaudriomilssiamilawizainudnning niwdfu | viFndanisazasnuniaudiomidsslaniianizannndnning niwddu
WINERUAY | 4y wiameanualanidduadneleadnondontavatsadeuilszma | du viaveanwalasigduatielaainovilovianaraadneauiilszana
LW}”}}‘ AMLENTINATT N.Q.6. WialseniadinoIuAmenITuNIT A.8.0. ATUUA | AMUNTIUAIT N.&.6. WralseniddTnuIuAMENTINAIT A.8.0. ATUUA
manasutaY | gagialilil tiuuslunsdifinaienssunis a.a.a.udadinuamenssuns | desialdil tuuslunsdiniaaznssuns a.a.a.uadinouamenssunns
A2INUTIN a.a.60. anuviurauniafidszmaualaviaiufulssianutadneay | a.8.0. Wanuiurauuiafilsenidualaniatiuidnilssinnusadnsas

aad

AagndANTWENTanFwadunian1sneannalaaiadau

guil 1 : danarumsanuidmwisaugaanning&um
(single entity limit)

Faq e

7ia sztnnnswedu da91872u (% uav NAV)
1 | esasnadgineg Liddndnsgiu
2 | ad@snadgsinvdsying
2.1 nsdldl credit rating aglu 2 Tidrdadesgiu

Fuduusndula

2.2 nsdldl credit rating aglu TaitAu 35%
586U investment gradeuwsisinnin

2 duaULLSA
3 | v CIS

iiu 10%

aad

AIUFANTNETaNTWERUNIan1sRanKalaaIaau

Py

guil 1 : dandrunsasnuiidnnamugaanninebdu
(single entity limit)

Safyan

2ia sztnnnswedu da31872u (% uav NAV)
1 | easaadgineg hidAndnsgiu

2 | wiha CIS TaivAu 10%

3 | Wushaniaasasiauvingy TaitAu 20%

mn‘v"icﬁumnu‘%m{aan@ﬂm;
fidnwazattlaat1aniiofail
3.1 4 credit rating atluszéu
investment grade

3.2 lusuiaisaandu Wil
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WushnuIaa &SR ULYINEY
’niigFudhnusayaanasansd
aneagadvlnataniiofdvil

4.1 4 credit rating atluszéu
investment grade

4.2 \Jususaaudu il
RWILH U AUIANTRNITNTFLNR
Jlualsedu
(LisukSudianzaas&sAauLYin
WurhnAfiiaglsyaoriianis
acfiuauzagnasnu)

aitAu 20%
wia'luiAu 10% fiacily
nMsasnulusivdssindnia
Hiinseuntufigiaiiunag
arvlssindg Taatdanlal
credit rating wuy national
scale gotfluluauinaain
g1nv1uAUENTTUANS
n.a.6. Usgadfiivua

WS URNANI AN RN
FsuaiiludseAu

' %
oo o o, o A

e sniidnauzasuaIuaoll
5.1 L‘ﬂulﬁlswmsuﬁ asasAenil
Aanu Aaandasnduaiu
aguung’lna wiagnuag sw.
avssinanlasuaugia
Usznaugsia sw. ludssinalng

5.2 i@uaznalulssindlne
5.3 i credit rating atluseau
investment grade

5.4 Juasansiiagluszuu
organized market wiatiauLvin

Liiudasdod uaius
aaslaaggenin

(1) 20% w3a

(2) ihntinuasns &
aynulu benchmark + 5%

nweiudoil

6.1 mswmmuﬁmmtﬁﬂuﬁamﬂ
lunszaudiameandnnindsiniy
Wasnunllduas SET wiauas
aaadfaanandnnindevlseind
(we'ldinufivasnasnungaanas
fsatsynineentiiunisualatnan
anavibvifimsuinaaunisiily
nanniwedaanalu SET wialu
aaadauanannIwe
A9UsELING)

6.2 ARITNUNAANTALUTENTA

Liiudandoi uaus
aaslaaggenin

(1) 15% (wsaliiu
10% waiflunisasnulu
avissinanIaninieg
waWufigfiaunag
evissind Taadantal
credit rating wuy national
scale daifluldeuinauain
gilnvuaaenIsNAIg
n.a.6. Usgndniivium)
"3a

asansifidnsaizasuaIudoll
4.1 Jduesasuil asasne
UilAInNu NfaanInastiuaiy
Aguanelna Wiaanzuag aw.
avszinanlasuauaaln
UsznaugsAa an. ludssina
ne

4.2 Lﬂum';']msﬁﬁ
Taatroniioaail
4.2.1 aanfluui¥nan
neidau

4.2.2 aaniinalanataya
Wunsi Il Teadfinaasidas
e filing

4.2.3 unsdliilluanansis
Amuauzsenil < 397 Ju du
waiunamu uaylilafianway
mu 4.2.1 vaa 4.2.2 {finse
cgnﬁumgmﬂmsﬁonmaﬁamﬂu
UAARAYT

4.2.3.1 sW. W9. U732 uA. AU
NYNUNEINAILFTAARALY
N5

4.2.3.2 suNA1saaNiu

4.2.3.3 su1A1T21AT
fILATIEU

4.2.3.4 sumsianisineag
LRLAUNTANTNW AT

4.2.3.5 ussHnaaasaviuda
Matande

4.2.3.6 surmsWeIuIRNUAR

AUNANRILREAUNA LI DUUIAY
Uszind'lne

'Y

nEroUTaLNg

Liiudandeil udusdnnla
AFININ

(1) 20% w3a

(2) dhniinuasns a1
a9nuulu benchmark + 5%
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URUNRILUG
Taniszaea
Al

Fasvdiulinaunguanging
vianguinaselsuing deviu
aasuiEndenadanaluy
nszauttaanaudnniwags iy
Wasnuliuas SET wianag
aadaznanannIwe .
svdszine (welaisIndousEnn
atsyuinvafiunisualunei
anavilvfinsiinaauiuaan
annstfaznalu SET wialu
aaIALaIanIANTWE
avssing)

6.3 vutagluszning IPO ila
Asaaneiisudiamaaniu 6.1
6.4 anasfidnrazasuaIu
Aot

6.4.1 Huesasutl asansfe
nilfionu

6.4.2 §i credit rating atluseeu
investment grade

6.4.3 Hluanansiigaaninde
dueunguanglnauaziguanny
asastulusvilssing wiay
aanYaAvdUAIUNYUNNE
avissing

(we'ldisyusanuasy aw.
avlssnan'lasy auga
Usznaugsia sw. Tulssina
1ne)

6.4.4 fluamansiagluszuy
2ay organized market w3a
WARULYin

6.5 DW i issuer rating agjlu
s¥6U investment grade

6.6 wuae infra w3anue

(2) WviTnaasniweE ui
aynulu benchmark + 5%

4.2.3.7 suasiianissdaan
wagtnwnlsyinelne

4.2.3.8 sUNMITARRINLIAY
dssina'lne

4.2.3.9 ua.
4.3 &uaanaludssndlng

4.4 4 credit rating atjlusedu
investment grade

4.5 Iunszﬁﬁtﬂqm'lmsﬁﬁ
Amuaiuasend

> 397 Ju duuaiuiasnu
savdungidauniaaclusyuy
a9 regulated market

nind&usotl

5.1 msm'\muj/’iammmﬂﬂwﬁva
alunszarudamandnnine
sfvsusasnuidladuas SET
(wei'ldisrudivnasnunaan
AIFTAELITTUIIETUATT
uAluwmganvinluiinsiin
aaunsiflundnniweddannalu
SET)

5.2 @swvawswuﬁaanimuu%ﬁ’m
n¥aavduliineunguunaing
deiunasus¥ndenadane
lunszanudiameandnning
svsusasnuidladuas SET
(we'liimubvusEvagssning
gflunsunlamananavinlvi
asiinnauuaanannsifa
aalu SET wialuaaiadaua
nanninedsvlszing)

5.3 vuiagluszning IPO wia
nsaangdaudauaniu 6.1

suduliAudandotd uaus
da1laaggenin

(1) 15% w3a

(2) diniTnuasningduiiag
nulu benchmark + 5%
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property goil

6.6.1 wiha infra wsaniae
property Miaansiiaudiaznnalu
nszmufﬁamwﬁnm%w:‘iaim%n
Kavnuiinliuas SET wianav
aaIALauanIANTWE
avssinea (ueilaisindaniiae
fenanfagsenineaniunis
ufluugiaravinlifinsiin
nauuumﬁonanaanmqn'\sﬁa
analu SET wialuaaiadaune
nanninesvdsying)

6.6.2 wiha infra wsawiiey
property Matluszning IPO wia
Asaanefinudamaaiu 6.7.1
6.7 §3nsINGIE Nadyand
credit rating agluseéu
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

7 | wiwdguduuanwmilanaiszuly | aiiu 5%
2ia 1 - 2@ 6 (SIP)

winenue : & ndunisasnulu derivatives on organized exchange ‘il
dafmuatAalfu (single entity limit) aava&eayean

5.4 DW vifi issuer rating agj
Tuszéu investment grade

5.5 gsnssudoeil Mgy
credit rating atiluszau
investment grade

5.5.1 reverse repo

5.5.2 OTC derivatives

5.6 wi infra wianiha
property MfiansaizAsuaIU
Aol

5.6.1 ammmﬁﬂwﬁvamw‘%a
agluszndne IPO tan15an
neifinudianalunszaiudia
WManANVINLER NI URRINY
Wlduag SET (wei'liisiube
WhaaNaNNaLsTTNIN
gfiunsuAluviaiialanin
TvlinsiinaaunlIaaInan
aananA1sdiaanalu SET)
5.6.2 funihauasnasnui
lilsafidnwaznseananis
aonuluAanisiasedse
AugIu adornsunineg wia
&ndnsiah udneingel
(diversified fund) au
wLuINNAITnIY
AOLYNTTUNIT A.R.6. ANUUA

i infra W3aniae property
22INAINUTTANHAULATEANE
AsaINUTUAANITIATIATY
Wug1u adovnsunineg wia
&ndnisiah uadneingel
(diversified fund) anuwuIng

e infra Lidndednsaiu

e property LitAu 15%

14
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AFTANUAMLATINATT A.R.6.
Avius uayiidnsaiyay 5.7.1

7 | iwdRuauuanidfiaanniisey | syuAulitAu 5%

Tuaia 1 - 2ia 6 (SIP)

vnawe :tunsaillunwdgdudod laifiiadvuaiAaifu single entity
limit wasWFurn Waanamasusaaduan uauensdl

1. Sushnuiaanasiwiguwindudiniianisefivouuay MF

2. derivatives on organized exchange

guil 2 : AanFIunTaInuiAIaamuaauAaInis (group limit)

2ia Uszinnnsweidu

dnsaru (% aas NAV)

1 | msasnulunindguaasusdnnan
uigniatlunguAanisida’fu
wian1siluadayanlugsnssu
NWASRHUAULIENAINK

o

LiAudanledasuidodot
e annlaasganin

(1) 25% w3a

(2) ihntinuasniweadud
a9nulu benchmark + 10%

wanenue : dmsunsasnulu derivatives on organized exchange "aidi

sfaruaLAenAu group limit aasadauaun

! > o ) P oa ..
Aun 2 : daRIUNTIINUNAIWIUMUAFUAINTT (group limit)*

2ia Usziannswedu dm3187u (% uav NAV)

o

1 | msasnuluniwdduuas | Bidudanladasvie doil

iEnnnus¥niagly | ususdanlaazgeni
nguAINITLALIAUNT D

3 - 0 a
nstdflug ety | (D 25% wia
RINITUNIIATILIUALU | (2) dniTnuasnIwddui
LIPNOINATI a9nulu benchmark +

10%
*paneue: tunsaiiluniwdgudot ”Lajﬁﬂ“aﬁmumf‘i'mﬁu group limit
1. BudhaniaenasviautvintldudiatianisaLfiueuaas MF

2. derivatives on organized exchange

guil 3 : danarunsainuiaaaulssanniweg&u (product limit)

2ia szinnnsnedu

dn51872u (% a9 NAV)

, o o ; o . YT
dun 3: am'ﬂmumsmmummu)mmuﬂszzmmmswﬂau

(product limit)**

1 | WudhnuIaas @ sLiauLvintgy

t!n B/E wi3a P/N Mififiunnaniu
nguunelng (lusrudesnanlu
fvUsEnAuasfifuAnRfINE?)
Hukjaan v{ﬁodm viaadaan
ol

1.1 sunasvsasanfunsduiid
AQVINELRWITIRd Ty

- nadsziansnduliuiiu
45% adalusauilieayd
(wialusauangnasnu
fvfunasnuiidany
Tasons < 1 1)

- dasanesiululddy
nasnuiagAsenIsusa
angdeyaAaLvifa < 6

2ia Uszinnnswedu da31872u (% uav NAV)

1

WurdnIaa I TN
vJueln B/E wi3a P/N 1idid
uarasuaguanetne (‘la
Tudvarnlusnvlseing
aavfifunnadvnaid) tilug
aan WaAe wiaRdyan

@

aatl

- syuAululAu 45% Laﬁlu“'lu
sauTlifeydiuueiilu MF g
a1 1Avn1g < 11 Whale

AUTAUANLNDINY

- dasnznvsiutailadiu MF 7
angnNavnuAILida < 6 Lhau
Wil Lawy MF i
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1.2 an.
1.3 1.
1.4 ua.

1.5 nssﬁ’mmmmaaa“mﬁaﬁagi
ande
(Lisydadushnniansans
Winuvindudhnifivaauseaad
Wan15ELiNUAINAINY LAY
ninedduiinaonulssuiay
AsTuENEINANNG Ty a1
reverse repo wia securities
lending w3a derivatives)

A
o

iau Metlianiznanui
fia v TAsensuaaang

>
o

Wk > 11l

ninedudoil

2.1 B/E P/N fifidaulaviuildeu
fiawsnasnulasifiunisliifinnssu
Taudndizansasluananslaau
BAsTnguanadiviue wiad
Waulalnasnuanusaznadus
22NA&T 16

2.2 Wudnniaa&siauvintiu
dniifiszasiiannisdiniAy 12
Lhau

2.3 total SIP mua 5 wasdiudl

nadsztanaudu
TaitAu 25%

1.1 surmasuiasaniiu
AsduRdnguaneaaniy
Indodu
1.2 an.
1.3 1.
1.4 ua.

1.5 ussEneaasasduida
atade
(Limndonswedui MF
1eFuTaunssudnaanann
AN reverse repo
"3a securities lending #3a
derivatives)

anglasenis > 11

reverse repo

aitAu 25%

securities lending

iLAu 25%

asd13694l (total SIP)

5.1 asasiLiladaansidauiu
nanniwegdaunaly SET waslu
aRIAdazanANNSWE 9T A

nadsztanaudu
TaitAu 15%

ninedudofl

2.1 B/E P/N 7ifitdauluviu
wasusiaus MF laanfiunng
Tifinssulaudndizansavlu
aaTlaaNIansingviane
fviua viafidaululv MF
fusanafUEaanaTENT e
2.2 Wudnniannans
Winuindusdhnifiszagiian
asALAY 12 hau

2.3 ’gotal SIP @uia 5 12y
fuil udhismdvanansuil

oo o

asasfniifonuy Addnwae
AsUEIU Foil

2.3.1 4 credit rating agjlu
sedusinnn investment
grade w3a'laifl credit rating

(afilaildfunisasnuas

syAuluAu 25%
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5.2 amasibiladanaadly
nsveudam andnniwesnyus
aanurlduag SET uavzadnaia
damendanindersdsana

5.3 anasfidamnalunszaiuda
nandnnndsvusanuiialy
doagszrinoualumiaianavinlud
ANNAAUATIRITAIARIAANANAN
nsdfaanalu SET wialusaiada
MEANIANTNE R UTTINA

5.4 A&l mwmsﬁmﬁﬁomu
7A'lii'lsiag lusyuuuag organized
market wialAauLvin wei'laisiu B/E
way P/N

5.5 mswmsuumua”umnmm
indadadidenasuaraana
fsAsnnIAsINsaaInuls (Non-
investment grade / Unrated) 19
aglusyuuuag organized market
wagli'ldaglussuuuas organized
market w3aLiauLvin

naInusuile uaznasnu
buy & hold Aasnulu B/E
P/N W(urnniansans
Winuwindushn Adangld
tAuaignadnu wiasauns
[uNuuaIMF niafinsasnu
u derivatives \ialv
ninedudvnandang
danndaviuaignadnu)

reverse repo

13Au 25%

securities lending

13Au 25%

total SIP @e'leinn

5.1 viwdRuanuria 7 lu
g 1 : dangIumsasnun
AnamNNaan NI unIa
Adaan (single entity Iimit)

5.2 asnansuil mswmsnwum
nu Afduduanuindane
mswmsuau/mawaanmswmsm
fnNAsIsaaInuls (non-
investment grade / unrated)

syAuluAu 15%

derivatives doil

derivatives &l

6.1 hedging limit :
N5L21iNg5N55U
derivatives i
agiszaodiianns
anANULEeY

TiAuyaA1ANULREINAT Ad ag

6.1 n5LAvingsnssu
derivatives AfiTngiszaod
WansaaAudne
(hedging)

LilAuyaA1ANULEHATiaL

6.2 non-hedging

global exposure limit

OTC derivatives

limit : A5
151551 derivatives

6.2.1 asainaanu'lid
nsaINuLuutuAay

fildiian1san
A4/ net

limit
iLAu 25% uav
NAV

17
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ANULR e

Ainarnnisaanuly
derivatives Taasiag
TditAu 100% uav
NAV

6.2.2 nsdinadnudl
AsRINULUUTUDY
A4 net exposure
Adnannsasnuly
derivatives Taayaa
ANMULRAMUFIRA
(value-at-risk : VaR)
wavnasnusadilu
ol

(1) absolute VaR <
20% a9 NAV

(2) relative VaR <2
11 229 VaR uav
benchmark
RUELKA : "NITRINY

(LitdAuns
AUNUAAINAINY
Goil)

(1) nasnusiuie
(2) naunu buy
& hold

(3) navnuninig
wmsianisiia
Wivdanudae
AUFAIWARDY
iy 163nlud
AannNRIAU
aAdeyanluns
AFIULUDY
feyan'lennueuy
AIUTIAEATITTY
(fair value)

6.2 A15LN1iNgINITN
derivatives MiiladiNan1san
ANUL&EY (non-hedging)

global exposure limit
6.2.1 asdl MF Liifinnsainu
wuuduaiau

41A% net exposure ALAnaN
nsasnulu derivatives 1ag
6ia9l3itAu 100% was NAV

6.2.2 n5éll MF fin15a9Nubiy
Fuaiau’

i1fin net exposure MLinan
nsasnulu derivatives 1ag
YRANANULR LWL FIRG
(value-at-risk : VaR) uas MF
siagiflugotl

(1) absolute VaR < 20% uav
NAV

(2) relative VaR < 2 i1 ua9
VaR aav benchmark
KUK : "NITRINULUL
dfugfau” vunaau g
amu‘luﬁmmvﬁvamﬂmwmﬁ
finagnsuuuduadau (complex
strategic investment) “3a A3
aamu‘tuﬁn&lmw‘famnmwmﬁ
fimudiuaiau (exotic
derivatives)

AINUTINAFINFUNTWE /

Ay 15%

REITs

e CIS NAnavduniu
AN lng

An 20%

18
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wuuguaau”
RUNLAINIT NS
aonuludyandaus
Smiidnagng
wuuguaau
(complex strategic
investment) »3a a1
aonuludyandaus
a9nifiay
dfuaiau (exotic
derivatives)

nasnunNUlATIRIIRUFIU

Au 15%

AaINUTINagIUITUNSWe / REITS

tAu 15%

v e
&

wiha CIS Ndaavdiuamunguunglne

itAn 20%

*K IR ahw?umsamu‘tulﬁumqu%amswmaﬁumm‘wLﬁummﬁ'a
nAseLfiuuzasnasnulufidadiuuaaedfiu product limit

12 sqgaziduauadnisaina WWilansanaundnnaeiigineulsenna

AU/

Uil 4 : FansdHrunsacnuiawamuanuidinlagrudaluianisi
a3nu (concentration limit)

Uil 4 : fandrunsasnuiainaanuanuisulagiudaluiansi
adnu (concentration limit)

2ia sztannswedu dns1872u (% wav NAV) 2ia sztannswedu dna51872u (% 2av NAV)
1 | uzasusEnnala | nanasnusruduaralsnisianisuag 1 | iurasus¥nsalasanils na MF  syudunaaldnisianis
saudl UK. FELALIAUADITINUIUYULDILTEN 229 UK. LG dusasliiuiu
UAU < 25% wavdturudndaantiud WuuaIuIENINAU < 25% wad
WenuauaIusEniy Furudnsaaniduerionunuag
(Witfusuniséiaviuuasnasnuneing) il
2 | anasudl aansae | bidu 1 lu 3 aasyasviidusiu (total (ifusrunisdaviuuasnadnu
wilAonu vafaan | liability) waskaansatiu (anuitlauwely Nefin)
sralasanile MWIUMTIUAEA) 2 | amansuil asansAendaonu | BivAu 1 u 3 aasyamuidunie
(limudeanansuil | wunmue: yaruidusiu (total liability) as1&1s vavaansalasia | A5y (financial liability)! aaee)
nes5ine Lilviununansiduinigd ;e nils aanasd@sNaiy auidaine
wiaanasuiinnasg | aremin A1ldsnad19se wasniiduaas (Linudeanansuiinnass 13 lusunrsdudmiusau
WanilifiauAeidasfuusEn 1y 1§u e wiaamasuiiniasyg syagnafydaian Tl
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avilseing)

ifiuannAanisvivAnldaddu usu

o

e CIS uav
nasnulanagnunils

TuiAy 25% waddrurunura CIS
Wenuauay MF w5anadnu CIS
svdssne Aaanwideiy  Guuslatuy
ANuiutauan&TNIIU A.R.6. Taaaag
vumine CIS a9 nasnuidadadulviii
flaunadn uarfinsiduaacaainulu
2907319

e infra 2av
nadnulanasnunile

aitAu 25% asduiuniiag infra ionum
2avnaIny infra Naannulaily

W38 property uavg
nasnulanasnunile

laitAu 25% wavdruruniia  property
MINNAUaINAINU property iaanuilg
iy

avilseing)

FIUYAATRUFIna BT
AfanuAedasfugaan 2du
WudiuainAanisiiienasdu
(Husiu

Wil Wnsdlfigaanasanslid
nildumonsiduamuiitlauely
Tuvumsdudniusaussazan
fydaran® Wlddasarulaiiu
1 Tu 3 2a9yamAINITaNULALLEUD
aasFIsaNtaivasgaans
fuiluseade uwalunsaiiie
aanamanslainisiuuuy filing
Tludnwaziiluiasenis (bond
issuance program) T¥iRansan
Husatasens

2.2 lunsdinnainuainuluas
fseaurafitamiuasansiiaan
Tusnagdl credit rating aglusedu
61N investment grade wia'li
f credit rating Tuaa.asnuiiia
navnunalsnisinnisuas

ua. e fusudulaiiu 1
1u 3 aagyaANsaantazidua
aaasdonaiiusanss
Huusinsdiiaanalafinnsiy
uuy filing ludnwazilulasenis
(bond issuance program) 14
Asanilusnalasenis

(das&@ruanu 2.2 Lilddunsel
dluesansiiaaniaaunna doil
1. W. W9. ¥3a uA. MUAYUUL
JeagIARANTUMN5LIIUY
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2. suATaaNdu

3. sUIATANATRILATIEU

4. SUNIAITHANMTIARATURY
fnNTaiNTLNAT

5. ussﬁmmmmaoﬁmﬁ'aﬁagi
ande

6. SUIAITWRIUNIRNUARLUNA
ARILARZUUNALAULUILTELNA
1na

7. suAsianisseaanuas
dnnwslssinalne

8. sumsasauuvivIsIne
1na

9. ua.
10.gandunsduszninvdseing
Alsznalnedugungdn
11.gafunsidusnvlssinaid
AnEaULVinuaILGNAULAARAIN

1.-9.)
e CIS 2asnanula - luvAu 25% wagdruiunuae
NaINUNKily CIS “Wuuauay MF wianasnu

CIS sinvisend Miaanwilesiu

- den2vsulilddunisasnulu
a3l sotl

3.1 msamuluniia CIS uav
nasnuidadedulniifizuaidn
wagdnisiduaznaaarasnululg
AT laalasuanutiurauann
g1inuAMENITUNIT N.R.6.

Wi infra aavnasnule TaitAu 25% wavdiruruniiag
naINUUily infra ivunauavnaInu infra M
aanwihaiy tTuueiiluniiis
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infra aa9naInuNasotuluii
anadnLazfinseuanacan
aanulureniig Taalasuau
Wiurauanndineu
ARLYNITUATT N.R.6.

TaitAu 25% wavdiruruniiag
property WoviuazadnaInu
property Miaanwiiatiu viuus
Wlumiae property uasnasnui
Fasodulminfauadnuariing
i@uangsaraInululeniie e
1asumnuiurauna1 U
ARLYNITUATT N.R.6.

5 | v property 2avnasnula
ARINUNlY

1

aanaTaEsaenaN ladavinsunsiiuauanassrunstiadiy Taadly
UINTFIUAITTELUNIMSIUAANUATALAULATTUATATUUANIATFIU
nstigyianungvanainciedzndwiis wiauasgsIunIsaIunyg
nsduriilueansulussdusina wiu International Financial Reporting
Standards (IFRS) #3a United States Generally Accepted Accounting
Principle (US GAAP) 1ilusiu

2 syufensdifolinsuiruanisdarinsunmsiduluasousnuassaanasans

“etl nsAmadasusuutaunanisasnunardanadiunisainu

HuldeulszmaaazassuasiiduaaianuiismianisasnuuanaInu
wag/naa NualaRNLaN”

nil&unien5du (financial liability) TfansanausnasgIun1siey e

] ] o o a o e A Y '
gui 5 : nsentiunsfiandndduiasnuananauguliinianisanulai
Huldeudasgrunisasnu
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