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3.5.1 WSuehnlu sw. wiasuasidinguunawizindodu
3.5.2 1asdurnnia P/N ﬁaﬁ

3.5.2.1 1iaswdunn wsa P/N
Husifinseniu

3.5.2.2 P/N 7 TSFC \fluejaan A vua Tulzdiduaiud?liviu 270 Yusiuweiu
aand uasfludderimualdidudianieauwiaialesiu

3.5.2.3 P/N ifianelsitfiu 90 Sutiuusiiuiaan defi credit rating atheviloating
Tasedl
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3.1.5 B/E P/N w3adnn ﬁﬁmq”hitﬁu 90 JutiuusiYuiiaan ol
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3.1.5.1 #iissue rating »3a issuer rating aslugduduwsn 1aa
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credit rating svaigdusiae

3.1.5.2 {i guarantor rating atlusdudu investment grade
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dszAunisdunanniwedlviunnaanu
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1.1 niwd&uiinasnuanunsaainu'le

1.2 daneands

1.3 danuanildaudu

1.4 a3éie 12 credit rating w3a credit event (Husiu

1.5 underlying Auauid1inouamenssung n.a.6. AuuaLRNLEN

lunseifi derivatives 81989AumA1zas underlymg 2961 sm‘ma‘maomnmmao
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A kaslawne liataunsaiaa e
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1. yszuan underlying derivatives Anasuaziinilug
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1.1 niwdduiinasnuanansaaonu'ls

1.2 daseanie

1.3 dasuanldaudu

1.4 A36ie 120U credit rating w3a credit event 1flusiu
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LRNLAN
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2.2 dlunsidluadyanlu derivatives atinolaationtogod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &l

2.2.2.1 n'a'zul,ﬂu OTC derivatives Tuiszima'lna maouﬂammmnmwuuﬂu
5W. sUNATTTngvINeawIEIadaty gunudamne derivatives wIaKA
derivatives

2.3 lunsdlfiazsasfinsthsmiisanssonavdudda derivatives Jugaay
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URA. ﬁaoﬁmlﬁﬁm%wnﬁumaonaamumuﬂmmwuamamwmaa\ﬂuﬁmmﬁLﬁﬂowa
mams"'mnaamumamaoﬁ'ﬁ"uummamnaoma derivatives &ugaaslinaannani
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5. ndnnariviudunainsunisasnuluy OTC derivatives
usENIan1seaiatvfiziannaslu OTC derivatives &adl
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229 yal. TAwanazswIvyargdsssuaaluiuvinnisda’ly
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Taduadndranfisfruianasudvyaniafassuuag derivatives  Tviussn
FNITNTIUAUNA

5.3 Adanandraunifunanlvifinisarogiug derivatives wia uaa. sasua'ls
6. naninaurivisdugivsunseiniuadaanly credit derivatives

uaa. savlfidanadauludodl

6.1 wflugdeyeanlu credit derivatives “aangiRansanANLdnawiny

6.2 winiugdaaldiaws credit  derivatives AidnwazuaIgTnssunia
WisndavAugsnssuatianileainale doil

6.2.1 Credit Default Swap : div'ldun asanaslugrugidfalseiuniudaeau
mse‘mﬁLﬁmﬁaoﬁ’ummmmsa‘tumsmsmumu obligation wavyARUAY
obligation fu ‘Immﬁmmmaﬂ‘lusmvwmﬂﬂsvnummLamumswwnwuma fiag

UWNTUREGDE

2. L?iau“lmmsaamu uax.azafiunsasnulu derivatives 16
safia

2.1 nsdi MF "lm”ssutf“imﬁnnjmmu‘lu derivatives uay
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2.2 dumsuindlugdeanlu derivatives atinalnatnovidlodof
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gail

2.2.2.1 asaidlu OTC derivatives Tuilszinelng maauﬂﬁmmw
aadhaudodlu sw. surasifinguunawwiziadedu funuda
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2.3 Iunsm‘mavma\mmsﬁwsmﬁsﬁﬂmsdouauﬁuﬁnﬁa
derivatives &ugnag aumuumaomumswuﬁuﬁnamummia
aunule mgu BiTnasnuagidugidangsuuauniafiningde
uauRUAITUAMIN

3. ndninaain1sialuiniweadun
aszAY (cover rule)

uaa.aasialifinsnaduaasnasmuitinamnwuasiianwaaasluy
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derivatives auamaa"l,maamnmm“tmaomu“lu derivatives iu wag
uldeudidinouaaenssunis a.a.6. Avua

ool

4. ManLnawnmemummnmsmmummmaﬂszmmﬁ'aammm
Lﬂﬂ\?

unsdin uaa.aonulu derivatives i underlying ‘Lilu&9denAu
wswuﬁuma”ammwmﬁmmsaomu’m derivatives dunalisiag
Huldenudtneuanenssunis n.a.0. Avua

5. ndnnariindudirniunisasnuly OTC derivatives
wiEnianmssasdnlvfiziannaslu OTC derivatives dosi

5.1 °L1/1“c«'=jstyzg'lﬁ‘no'hwﬁommmuazl,ufoagamqﬁﬁssumao
derivatives 1% uaa. nsunniun 15 uaziugavinauauaasidiay
il Iunszﬁﬁ‘iumonm‘;Lﬂuiuviqmmmsmao uaa. TduIa
wazudvyamgfsssuaaluiuvinnisdaly
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ﬁws"wummamnaoifaﬂsvnumwLaﬂamamm credit event dulnaazfinalu’
°1|amnaoﬁaﬂswnummLauamumv]ummum (‘lunsmm"l,mnm credit event
°1|amnaoauﬁuam’tuaumnmuummuﬂnm) el i1 obligation avfliliegsans
v6ien (Single Name Credit Default Swap) w%a obligation uumﬂsmmsﬁa
Avua g adseduanudasiminddseuiidaiin credit  event wunu

obligation ‘5’1tlﬂ1‘i°l@1’51ﬂﬂ1’i1)lu0tﬂu‘i']tlu‘iﬂ (First to Default Swap) mamamm
credit event diufu obligation s1an15las1an1suilelunau obligation *ﬂoavums
ﬁ1su51ﬂ1nutquuiuaaumao&umwuﬁuuu usdannadarasuAnuaLiiaLia
credit event 4ufiu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : d9'ldud msmnao“luﬁ'mwmjaﬂsunumm
Lﬁuwaoz‘q‘umswﬂmqaomanmnmsamawaowamanLmumav"l,msnmnaumswm
21989 ‘Imuwmﬂﬂsvnummtamumsuwnwumaumuwamauumu‘tuamswmmu‘%a
dasaaadiiaededudannanidaniuiiasanasiu LLaumumamaa (ddi) wavg
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Namammuuaumlumwwu (619) vasyaA1gAsITNLIRUNTNE 1A TUAY
NunalszAuaIN&EY AunINazia credit event wiaasudvuadan (Asellu
i credit event)

6.3 savldduauinsgruaiuidiviuaiag International Swaps and
Derivatives Association (ISDA) wsaﬁmmmmsmuaumumﬁmnmuﬂausn dofi

Py

mamnaomuanwmvmu

6.3.1 finalaiedavlamunguung wagblidavdantdeiunguuneincIanannsneuasy
ARAUANNINENTaN YU aaY

6.3.2 "L:J'ﬁw"afimumﬁ'ﬁﬂu"ﬁmﬁvlmuum"l,ﬂumswmmvi\mﬁu%aﬁzycyw*ﬁamu
82911 credit derivatives fuanodoidaude

6.3.3 ‘Lifiradmualvnasnusavialdanudamalvungdayan

5.3 adyanadndhandefusaulvifinnsategiue derivatives ila
URa. savua'le’

6. uantnaritAntdud I vsunisianfluddauanly credit
derivatives

a va

uaa. dasdfiiianudauladedd

6.1 winflugdeyeyrlu credit derivatives 1aaniziianisan
ANULREILVINTIY

6.2 wndugdya'laianie credit derivatives muanmmvwao
s5nTsuvTaiauaviugsnssnadhonileadnola dofl

6.2.1 Credit Default Swap : divleun msmnao‘tuﬁmuﬁeﬁva
ﬂsmumwmauomummmmanmaonnm‘m&‘m‘rsn‘lumsﬁﬁw
wilanu obligation wavKKAWUAIN obligation iy Taaadani
au“lumuwwmuﬂsunummLauoumsuwnwumaumaamsuwumn
wamﬂaoeﬁaﬂsunummLammamm credit event mu‘imﬂawnwa
Wﬂuamnawaﬂs"nummLamﬂsumuummum (Tunsal “Lm,nﬂ
credit event fiannavag auam‘lumﬂsnmuummuﬂnm) il i
N obI|gat|on avililievsanisiian (Single Name Credit Default
Swap) n3a obllgatlon numu-s'mmssﬁonmum‘mNmﬂﬂivnu
anudasiminvizhseniidiaie credit event dudu obllgatlon
sqmms‘(,mswumsuuom};swusn (First to Default Swap) w5a
Wlawfim credit event Ziufu obligation snanslasianisnilelu
N]Y obI|gat|on suaa.,umsmsuﬁmnumwu‘tumumamumwn
sy uadannadarasuAivuadiaiia credit  event  fiudfu
obligation wnns1an1stlungu (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : do'leiun Msanaslugiuy

dadssAuarnaudasuasduninda19aeiiAinainnisanaduad
wamammumu"lmnmnaumswuawaa TaaguradszAuaIny
LﬁmumsvwnwumvmuwamanLmuluamwmmmsaamswaaﬂm
Advdsdudasnanidaniuiazanaedu uaumumamaa (GRtY)
229y AL ATITNAIRUNSNEE19E Wawandunisisdalseiu
ANuLdEarTauNana LU TLATEIUTA ANy (dd1) vagyaan
gfissTuasdunindarodelrduganalssAuanundas auninay
\im credit event wIamsudvuadaa (AsdililAin credit
event)

6.3 savldfyeyru1assiuaiuiidivuaiae International
Swaps and Derivatives Association (ISDA) w3adaueuuiassiu
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1.1.4 B/E
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2.1 hifidadnuaviadaulaivinlvirauiiniseyniuiinnii
yarduasnuluasans

2.2 ansawlduufiale (saufensdliidlu B/E P/N wia SN 7ifi
Waulwiud&ausiawanasnulasiunislvfinnssulaudnsg

Bansavluanaslaamuisnisnnguunaainua wiafidaululv

AaINURINITaNLAUaanaT AT LA)

2.3 fdayafimifuasisnsiui¥nianisauisaideidiia
inndsznaunisAsandadulaasnuidatidiniana wasi
dayasiAidzviauyangfsssy Taadayadenaidaasavids
nnunavdayavidadaladdosavinaruvanizinisdudud
gansulusedusIng

2.4 Iunsﬂiﬁtﬂumsmmuiu B/E w3a P/N fiaanas1&1sdanaid
wasyuilnisdl B/E wia P/N  dunamsasiinisiuaniania
Fusadinaymmafail

2.4.1 sW. u9. %32 UA. MUAYRUNEINEEFTAARANTUNTLIU

oo o

2.4.2 amﬁumsl,‘\’mshoﬂsvunﬁmuam:rmvmuaammnnmn
fnau 2.4.1

Woil asarfanianisiusagdonaidaciiiunisarianianis
Susavdvaneviaaand Weimunudeeandy (674 e
s¢y'131u B/E w3a P/N @aa

2.5 nsaenulu SN sasiluldaudanlaindudodl

2.5.1 SN dimsarananauuwnuleadavdedu underlying ssian
\fiendu underlying 2as derivatives auiisyylugiuti 6 2ia 1

2.5.2 wminmsasnulu SN azdinavirlinasnudasiunauniwegdu
1o nindRutiudasduniwddunnasnuaransaaonule tuus
duldenanaessiuainadediivualae International  Swaps
and Derivatives Association (ISDA) uaziflunsweaguiianuisa
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wanudia'le Taanaunsadny ual. savdalvfinsitlainatdaya
mmnnmsaomummam“tunaamumaasnuaumwuaumnma
iluntloFadenusae

2.5.3 lunsdiiflu SN defivadvuaviruildsudia gaan SN
gusanlvnasnuaunsalaaau SN denannauasuang wia
uRa.sav2a'le’

2.5.4 lunseiiiilu SN Gﬁommamﬂ‘lumoﬂsvmﬁ savilsingin
SN uuuswmﬂswna‘tusuuwauammmaaa“l,mjomumuausu

'T,mﬂm"lﬂﬂaaﬁssmuﬂuﬂgnmmﬂa LAY UK. 6ada 1L HUNITIA
Wifliannasdugaan SN desaludnaunisasnu

2.5.4.1 Wvigjaan SN aiaswmﬁl,ﬂuuamqﬁﬁssmao SN diviAia
AndIEnsAaGmAunTdlunisArniasiaiuaaslussuy
dayavmintiadasenary 1w uaa. najui 15 uagiugavitauas

waaztdau edl lunsdiiudenaniuiungavinnisuas uaa.
TrwaLasuIsyamgfsssunaluiuvinnisdald

2.5.4.2 ‘lunszﬁﬁtﬁmmslmsniﬁa'owlanszmnsiasmwaa SN
atvfitaddgy Wijaan SN demanifluyariafsssuuas SN
9 URA. U

Auii 2 1 ninddulszanmile CIS

nsdiflumibainsaanagmalaiodunguunalusrolseine
saviinagndauaznaninagilun1sasnuail

1. daamniduasiuldanmdninasilumisasuiudmdutadiivuad iy
aTEIIMIAsu lllugui 1 4a 2.1 - 2.3

luvibauasnanu CIS srvilsznea (invested fund) Ailugoti

2.1 msaanu,aumsmuamﬂar;imn‘lsfm'srhﬁumLLamaouummumoﬂsumﬂﬁ
mm.lmu,amuuanmswml,a”mmmjmnwanmswumtﬂuamﬂnmummaa
I0SCO wialflumiranasnasnu CIS shetsuind (invested fund) Afinsdazs
lupaadanandnnindanolssnaiifusundnuas WFE

2.2 CIS operator 2avnasviusvnanagmalanisiduguazasnidasiumiiy
quaniilusundnsiayuas I0SCO

2.3 ﬂiuLMﬁﬂﬂ'\ﬂﬂﬂLL&ﬂ'\‘iLé’lﬂﬂ“ﬂ'\UM‘LDF_I(51\‘]ﬂa'l'JNN'lﬂ‘iﬂ'l‘ﬂ‘Viﬂ'J'mﬂJJﬂ‘ia\‘lN
aomuamotwmwamu muswmjaﬂs”mﬁmmunmumuum

2.4 Tunsaliflunisaanulumiiauasnasnu CIS srvlseind nasnudana1isag
ﬁms:hﬁﬂmsn"ﬁu"l:nawwunszﬁﬁmm:hLﬂuiumsu’%msamwmaaoLﬂumsv}’msn
winifu LLauﬁJuTEI]J'IEIﬂTSaGMHGNH (LildAunisasvulumibazasnasnu CIS
maﬂs%mﬁeﬁmﬂunaomuswmaommaomu‘lumaomum)

fufl 2 : ninddulszianmiag CIS
nsdliflumihavinsaanasgaalafefungminalusiolseina
sasfinauauifuarndninaailunnsasnudoil

1. fiqamuiduaziiuldaumdninaeilumsasnuiudaddy
ﬁafimumaim%nm']msmomsﬁuﬁﬂﬂiumuﬁ 142@2.1-23

Humihauasnasnu CIS fnvlssinanfianwaedod

2.1 nsaanuaynsiduaunaataalsnisiiduauauas
vnnumumoﬂsvmﬁmmnmu,amuuanmswuLLa”mmﬂenamu
uanmswu*ﬂmﬂuamﬂnmumwm I0SCO wiaiflumianad
naynu CIS moﬂsumﬁmumseﬁamﬂ‘lummm{famwanmswu
sgvlszmaniiusuntnuas WFE

2.2 CIS operator aasnasnussnanatnmalagnisiifuguanag
viu'Jumumn‘umu,amﬂuamﬂna'mmmaa I0SCO

2.3 lunsdin MF Wasnulumibauasnasnu CIS srvilssna
naynu CIS shaﬂszmﬁﬁona'nsfaaagimu“lm”uﬁmnmsm‘njsmﬁn
QUa A1TAAN NSLEUANE UazNITIAAISEIUTLABIN UL
auNuUEtiaguaIlsTnALlY
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2.4.1 dnsasnulunswadudaiulssanuaruiiauiadui MF (investing
fund) anansaasnulatudasiu > 80% uavyarniwaiugnivasnasnu CIS
AT ALY

2.4.2 fimsasulunindduidalasgdirnaaudadiu (pro rata) ua 1A
Juldeundninausd single entity limit aa9 MF (investing fund) 1iu

2.4.3 ﬁmsamu’lum%wﬂ'ﬁutﬁa‘hﬁﬁﬁ‘m‘;mm‘mﬁmaﬁ‘;u (pro rata) ua?'lawa
dluldaundninaad product limit dwFuniwed&uniilu SIP uag MF (investing
fund) 1iu

2.4.4 fimsaynulu derivatives Adluldenundninauai global exposure limit
a9 MF (investing fund) u

2.5 nseiii MF 7Aldanu (investing fund) flunasnusiuflawmas nasnu CIS
snvdssnadegnadnu (invested MF) siaghildnasnuiddnwagvinuasfandu
navvunuilaeas Guusiilunsdiifianudniuuasiiulsyiamisandamioe
aanu viedl Tag'ldfuanuiutauanndrineulaanaunisasnu Uaa. §a9dn
Wifimstawadaya wianaanuduiu uarAsssuLiauAAmdasAunTRINY

ludnrazdna'lilunilvdatiaiusie

3. ﬂsumﬁmmnnmtamstauamwummnmmmmms‘lu
ﬂ'J']llﬂilﬂ‘ia\‘]NE\]\TVI‘HDEI'NLWEIGWD‘V]GH muswifaﬂs“mﬂm
grilnvunivua

4, tunsaiilunsasnuuay MF luniiaunasnasnu CIS
fvlseind nasnudvnalsaviinisadanisqinlianizasald
mm:nLﬂu“lumsnsmsamwaaaaLﬂumsﬁ’msnmmu waedl
uiﬂmﬂmsa\mumu (hilddunmsasvulunitauasnasvu CIS
moﬂs.,lmﬂmLﬁunaamusmmaommmmuiumaamu,m)

4.1 fimsamuluninbdudodulssnnuasafiauiadui MF
fusaanulaludasiu > 80% wavyamnindIugniuay
nanu CIS snvissinaiiy

4.2 fimsasnulunindduidaladigdirnaaudasu (pro rata)
udlenaiilulidaundninaad single entity limit 2aas MF
(investing fund) wu

4.3 fimsasmulunindduidalaigriruaaudasu (pro rata)
udlanaiiuliauvdninaad product limit &S mFuniwd&u
vflu SIP 29 MF 1u

4.4 finsasviulu derivatives Adluldenuvdninaad global
exposure limit waay MF 1

5. asdiinasnusnflamasilasnulumibauasnasnu CIS .
avdszind navnu CIS svlssimaavnaisadlildnasnund
anwagvinuadfeiunasnuIuilainas n"vuuir;itﬂunsaiﬁﬁmm
nfuunaniuilsyiamisagianiiaainu el Taa'laiuanu
iurauandinulaanaunIsaIny uaa. dasialuiinig
iatwaraya wmwamm:nLﬂuuavmﬁssmuﬂumLnumaonn

msaomu‘luanum“mna‘n“l:;“’luuuoaaﬂmumﬂ

Auii 3 winddudszandudinluganiunisdusvilssimaniansans

fngsemARAa Ui uEA
savfludurhaviasnasisuwindurdnuaseFurndtl
1. §W. W9. %32 UA. MNAHUUILIAEFINIFAILTUNITLIY
2. aantiunsduszuinolsamanidsemainadusundn

o a o

3. amﬁumslﬁumoﬂszzmﬁmuanﬂm"muaommnnmnmnmu 1.-2.

& 3 : vindulszianidudhnlugandunisdusivlssing
wraasd@TeNvUsELnAN ALY UHNA
saofluidushnviassasisuwindurdnzaseFurndotl

1. §W. w9. 32 uA. MUNYRUIEIIMIEFIAIFAITUNITLIUY

2. sanfumsduszuinodsanaidssmaineadugundn

aa o

3. aimﬂ’un’rsn,ﬁusiwﬁszmﬂmuam:rmvmuaommnnwﬁlmn
au 1. - 2.
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sInsandssiannsdalaafideuaunadu (reverse repo)

T T

Aui 4 :

Taeduldaundninaaiisdiineuaanssunis n.e.6. A1UUA

d2uil 4 : gsnssulsviannisdaleafidyaraaduly
avszine (reverse repo)

Taafluldaundninaaiidiinouaaenssunis A.a.0. ATKUA

' ) v o a - oy . ) .J vy 'Y [ - '
gun 5 : g5nssudseiannishidiundnniwe (securities lending) g2un 5 : ginssudszianasliinundannineglusrvdssing
< o el s o . (securities lending)
Taaduldenunaninasinadrinuaaenssunis N.a.6. A1RUA B . . .
Taaduldenundninagindrinuanenssunis N.a.6. AU
' = . . ' o P ] > . . '
gun 6 :  g5ns5ulsean derivatives  Tusinviseind aundninaginisasnu | grun 6 §305505¢Lan derivatives  Tusnviseine au
Aot NANLAULNITRINUAIL

1. Uszuan underlying derivatives Minasnuazitiniiuadeyanlasiasd
underlying atinglaatinoniloniaviaraatinofoil

1.1 niwdduiinasnuaiuisaaonule

1.2 daneands

1.3 danuanildaudu

1.4 wa36in 12U credit rating wda credit event (flusiu

1.5 underlying umuiidinouaaiznssunis n.a.6. AUALRLLEY

unseii derivatives a1989Aus1A 1229 underlying 296y 57NN E198969nF1
siagiilusnanilagifunsasnaruas derivatives  1iniiu weil s1anaae underlying
auvilailddufl w3a underlying  WiiluasAlsznavuasduiidonan saviiudi
gaysuattnFvuvuazitainaliagounananasi

2. Waulunisany uaa. asawdiun1sasnuly derivatives lesiaiiia

2.1 nsdl MF 1esyuLAaiAunisaonulu derivatives  way underlying
derivatives Mazasnuliatnotaauluinsens

2.2 dumsiaidluddeanlu derivatives atnolaatrondodod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi

2.2.2.1 asdiilu OTC derivatives Tusnviszing m”aqﬁoja?tytywﬁnﬁ]wuﬁatﬂuﬁﬁ
yaaanlasuaugialvilssnauasia derivatives  Magnalanisaiduqualeg
vninﬂmumﬁu@gu,am"mua"nw?wr;‘iu,azmmmu&"nm%wﬂﬁtﬂu&mﬁnmﬁzgmaa
I0SCO wianifluaudnuay WFE

2.3 lunsdliiazaasfinisiissuiidaanissdonavdudfa derivatives  Jugnav
aumuumaomumwuaumnaamummmmmu"l,ﬂ Wil Tidnasnuazilugfisang
funaundafivinidenaududiudeny

3. ndnnarinsialifiniwifuiinonasnanisisyniiniuaisenniu (cover

Uayd

1. Uszian underlying derivatives inasnuaziinilugdeyeu e
savfl underlying atindlaatirsuiionianaruainoavil

1.1 viwdduiinasnuanuisaaanule

1.2 daseanids

1.3 danuanildaudu

1.4 a36in 120U credit rating w3a credit event 1flusiu

1.5 underlying AuauaineuAMEAIINANST N.R.0. AIUUA
LHLAN

lunsei derivatives an9d9Ausiamuag underlying 296y s1A17
dvdvdunansaiiiumnanilaiiu (spot prlce) wiasAFayan
damaaronin (futures price) winiiu Wil s1Anuae underlying
Auvilailddusl w3a underlying AdluasAlsznavaasdaudl

Fonan savtiluisanfuationiteaivuasilaineliaclg
WWSUaNa6Ia

2. g(’iau“l,ﬂumsaomu Uaa. agafiunsasnulu derivatives e

malfia

2.1 nsal MF “Lm”ssul,ﬁmr)"uﬂﬁamu“tu derivatives  uag
underlying wav derivatives Mazasnuliatvdaauluiasenis
2.2 Jlunsaidluadanlu derivatives atinalaatnondodot
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &9l

2.2.2.1 asduilu OTC derivatives Tushoilszine sasfigdayan
Andrandafluiduanadldivaugralvlssnaugsia
derivatives fatiaralsdnsAirdugualaaniianuiiduguasiu
via‘”nm%’wﬂ‘uazmmmm&’nm%wﬂ‘ﬁl,ﬂuamﬂnmﬁmmao 10SCO
wianfluauinuas WFE
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UAA. maoam‘lvm‘vlswﬂaumaonaamumuﬂmmwLLavuamwmaaoiummum
Lwamwamams"mnaomua'\amaw'ﬁ”uumumamnaoma derivatives &usaav'ly
anaanan laasnuly derivatives  ffu uazniluldauiidriinouamznssunis
N.8.6. AiNKkUR

4. nanunaeiinfus niunisasnuniiinadseaediiaanmude

Iunsmm uaa.a9nulu derivatives 7 underlying Lila&fenduningiuiazan
mwmz‘immsaomu‘lu derivatives danasagiiullauiidrinounaienssunis
N.8.60. ANURUR

5. ndnnariindusiniunisasnuluy OTC derivatives
usENIan1seiaialrisiannaslu OTC derivatives ¢adl

5.1 ‘Lu"&jﬁzy;ywé‘np‘hwﬁommml,l,am:foagamgﬁ:ﬁsswuaa derivatives 14 uaa.
nunniun 15 uaziugarvinavasuaazidau il lunsdiniudvnaniiluiunga
vinnmsuas ual. A wnauasuIsyamgdsssunaluiuvinnsda’ld

5.2 °Luﬂ5ﬂ“1,17il,ﬁmLuqnwsaiﬁdawanssmmiaswmmao derivatives atnefivdad1Asy
Tiadyanadndhanilodruauagidvyadigfassnaay derivatives 19 uaa. nau
Ui

5.3 Adauanandhaniefusanlvifinnsarogiue derivatives wa uaa. sasua'ls’
6.nannariRudud msunisiniluadauanly credit derivatives

a va

uaa.azdfidenadauladed
6.1 uiflugdayanlu credit derivatives lalawiziian1sananuidasiviniu

6.2 uilugdyaleianie credit  derivatives Ai§nwazuaIgINTTUNTD
WiguLAevAugsnssuattsuilvanale Goil

6.2.1 Credit Default Swap : F9laun msmnaaiugwuvﬁsﬁuaﬂsvﬁummLé’imsﬁu
msmmmLnmwaonnmmmmsa‘tumsﬁwsmumu obligation zavyARUA N
obligation 1fu ‘imﬂﬂammmaﬂ‘lug'luuwmﬂﬂsunummLamumivwnwummmaa
ms”wummamnawaﬂsvnummmmmaLfm credit event dulaaazfinalul
°1|amnawaﬂsunummLauoﬂsnmuummum (‘lunsmm"l,mnm credit event
°1|amnaoauﬁuam’tmuﬂsnmvmmmuﬂnm) el 13i71 obligation avflitiegsans
w6 (Single Name Credit Default Swap) w%a obligation uumﬂsmms'ﬂa
muum‘mmnuﬂsunummLauouummﬂsmumamm credit event °uun1|

obligation 5mms’tmsmmsvmaLﬂusmusn (First to Default Swap) visamal,nm
credit event fiufu obligation s1anslasan1svielunaxn obligation Gﬁoavums
msuswmnul@wu‘lumumao&umerﬁuuu usdiapnadarasufinuaLiiaiia
credit event 4ufu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

2.3 “lunsm‘ma gavfinisdrseuiiaranissonaududiia
derivatives auaaao uartusaalunindduinasnuaiuisa
aonu'le woil Minasnuanilugfidnssunauniafiminige
uau&uaiufau

3. udntnavinsIalviinswe&u
AseANY (cover rule)

uaa.fasdalvifinswddurasnasnuitiinaninuasisnwaaag
°Lu:nmuv|Lwmwamamsvmnaomumamaoﬁwsvuummamnaa
L:Ja derivatives auamao“hmaamL'Ja'm”l,maomuiu derivatives
fu wasiluldauAsdiinouaaenssunis n.a.6. A1ue

o oo

4, vianLnaw/lquLsma'msumsaomummmaﬂssaoﬁtﬁ'aammm
L?\Iﬂ\‘l

unsei uaa. a9 ulu derivatives 7 underlying 11124 &e
LRI AUNSWHRUTARY ammwmauomsaomu“lu derivatives
danansasiuluauidrineuaaenssunis a.a.6. Avua

5. uannaiindusiniunisasnulu OTC derivatives
ws¥NIan1seadalvifiannadlu OTC derivatives @il

5.1 Iﬁc-jél”zyzyw5nv‘hwﬁocsi'lu'JmLLasuﬁo:gamqﬁﬁﬁwao
derivatives 14 uaa. nunaiui 15 uagiugavinauagueag

owamamsmsmumu

wau veil lunsdliifudonarniutunaavinnisuas uaa. Iu

Auaazudvyamgasssuamaluiuvinaisda’lal

5.2 lunsdiiAamansaifidonansznusasiatauas derivatives
atfivadda MWedayadndanfisfulIsuasLivyan
gfisssNua derivatives 19 uaa. nauui

5.3 adeyadndauntleusanlivifinnsarogiue derivatives iia
uaa. 5avua'le
pudninaaiiiuidudiniunisiniuaddaalu credit
derivatives

a oa

uaa.avdfidaudauladed

6.1 uinflugdeyalu credit derivatives aaniziianisan
ANadaawviniu

6.2 winiluadeyanldiane credit derivatives ﬁﬁa"m:rm”mao
fInsIuvTaIiaulAafugsnssuatnovilsadnele dotl

6.2.1 Credit Default Swap : dsleun Msanaslugrusyda
ﬂsunumwmauamummmnLnmﬁaafTumma'lmsn‘Iumsﬁﬁ;
uilau obligation wavrAWuu obligation 1iu Taua&eya1
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6.2.2 Total Rate of Return Swap : do'leiun msmnao“luﬁ'mwmjaﬂsunumm
Lau\nlaoaumwmmaaomnmmnmsamaoma\mamanLmuma”“lmua'maumwn
21989 'imlmnﬂﬁsvnummLaﬂoums”wnwuma”muwamammu“tuammwma
dasaaadiiaededudannanidaniuiiasanasiu LLaumumamaa (ddl) wavg
yaAgGssTNaIRUNINLda19aY Wiauandunisiigdasyduainudasayiau
Namammuuazmlumwwu (619) vasyaA1gAsITNLIRUNTWE 19 TUAY
NualszAuaINLREY AuaINazia credit event wiaasudvuadan (Asellu
tiim credit event)

6.3 savldduaunassruauinivuaiae International Swaps and
Derivatives Association (ISDA) wsaﬁmmmmsmuaumumﬁmnmuﬂausn dofi
dannasifdnsazdot

6.3.1 dinalddedulaaunguuneg uagbidandawtdsiunguurainaranannswe

LAYARANANANNTWEUIANYUNEAU

¥

6.3.2 "La{ﬁw"arimumﬁﬁﬂﬁ@mﬁﬁﬁ'lmm"b”ium'\a'mmmuu GTRLILE
8291 credit derivatives fua1vaaidauida
6.3.3 ‘lifiriaAvualvinasnusdavaaldanudamalvungean

aﬂ‘lugmvwmﬂﬂs"nummLauoums"wnwum“maoﬁ'ls"wumu
°uamnawaﬂsunummmmmamm credit event fulaeazfing
1MﬂamnaosﬁaﬂsunummLﬁmﬂsnmuummum (‘Lunsmm"l,mnm
credit event wamnaoavauammuﬂsnnmummuﬂnm) il
el obllgatlon avflilievsanisiian (Single Name Credit Default
Swap) w3a obligation mﬁmuswmsmmuum“luwmuﬂsunu
Anunofiminvignseuilidiaiia credit event fudu obllgatlon
squms‘lmwumsuumﬂys’musn (First to Default Swap) w3a
Wawfia credit event Ziufu obligation s1anislasianisuilelu
Afu obligation eﬁoa”ums?hs“swmnmawv‘lumwuaoﬁumwu
sty usdannavazasuAivuadialia credit  event  fufu
obligation wnasanlstlunau (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : do'leiun AsanaITugIuLH

daiszAuanudssuasduningaoaeiianainnisanasuas
wamammumdmsnmnaumwumoao TaapuadszAumINy
LamumsuwnwumwmuwamauLmu“tuamﬂmmmaamwaaﬂm
AdvdsAudannanidaaiuiiazanaedu u,a”mumamaa (GRtY)
2AIYAANYATITNUDIRUNINEE1989 Wawandunisisdalsyiu
AN TAUNAAAUUNURALRIUTIAN Y (a1d1) wagyam
gfissTNadAunSwEa A I alsEAuANIEnY AunInay
tAm credit event wIamsuAuadaa (AsdilitAa credit
event)

6.3 savlddauauinssiua1uiidivuaiae International
Swaps and Derivatives Association (ISDA) wiadqyanu1asgiu

Ry

aumummunmuuamu ﬁanwamnaomnanmm”mu

6.3.1 fdualadlvdulaaunguuna uazbidawsautdeAunguung
e anannFnLduaaa 1 nannintduianguunadu

6.3.2 "Lumamuummm‘mamwmuum"h”‘lumwmmmuuma
feyeurdlaznaaroning credit derivatives fugnodoidani&alyl

6.3.3 ‘lifidadmualvnasnusasualaanudavialviua
Adeyan
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dnsdIung
aanulu
wanniwgusa
vinduau
waLilu
niweHRUUDY
ADINUTIN

dasdrunsasnulundanniwaduianingduau iNaduniwadguzasnasnusiulu
Useindnagenlseind

UiFnianisazasnurauaevlsylamianizannudnning niwddudu via

'
aog

vrmanwa'l',mmﬁauar;ho‘laar;mvif‘im‘%aumﬂar;mmuﬁﬂizmgmmznsiun'\s
A.8.6. WiadszmadlnauAaznsINNTs A.8.0. Auuadvaaldil LTuualunsd
NAMUZATINNTS A.Q.0. W a&TAIIUAMEATINATS N.R.0. Wanuintaunsad
dseznAuAlandatiutfulssiansadnrazuaInanniweausansweadunsanisg

'
aaa

wnanNalaeina

' a o i o o v o oo o ' .
guii 1 : desdrunsasnuindrimnaaugaanniwtaduniagdaya (single

entity limit)
2ia Uszinnninedu dn9187u (% uav NAV)
1 | esnasnasging lidrdadasagru
2 | anasaaigenvdssineg
2.1 nsaidl credit rating agjTu 2 Liddndnsgiu

Suduusadulyl

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

13iLAu 35%

e CIS

LA dednsgiu

WHunnIaadSLALULYINNY
rniFudinusayaanas gl
dnravativlnatinonilocoil
4.1 i credit rating atluszau
investment grade

4.2 \dusuasaaudu il
Wz URNANTaATANTNIFUNR
HuilsyAu
(LisududnwiaasasiauLin

'
o oo

Wurhniiinalssadiians
v uuaInadnu)

TaitAu 20%
wialaiiAu 10% adlunisasnu
Tusinvdssinandagfinnseynwudl
afd1tuadavlssing Tae
\danld credit  rating  uwuw
national scale doiflulianuinaad
7&neu n.a.6. dsznmaniinua

danaunsasnulundnnsnavianingfuay wiaduniwegdu
AavnadnusInlulszindanazstvlssinea
UIEFnIanITzaINUNIaLIvIlsElamilanIzanAudnnIwe

n¥wdgudu wianinanwalan

'
aaa

Jgduat1vlnatroniloniaaiy

2H19MNTIUTEAIAAMLEATINATT N.R.6. wiadsgnAdlnou
ALEATINANIT A.R.60. ATnuasdaallddl tTuuslunsdin
ALEATINNT N.Q.6. W ITNIIUAMULNTINNTS A.Q.6. TWAIU
Winraunsadidsendualavdatiuidnilsaianusadnaizuad

'
aad

nanMInEuIansweagUNIanITUIAaNANATALIED

guil 1 : dandiunsasnuidminamugaanningdumnsa
Adeaa (single entity limit)
2ia Uszitnnnswedu da31872u (% uav NAV)
1 | esv@snasgine lidrdadansiu
2 | a&TNNATY lidrdadasaru
TN
2.1 nsaidfl credit
rating agTu 2 dudu
wsndiulyl
2.2 nsaid credit aivAiu 35%
rating atluszdu
investment gradeusi
#1712 Fuduwsn
3 | wiha CIS LidAndaaiu
4 | Judnuiansans iy 20%
WgnwdusnnieBY |yt 10% aifluans
dhnvsaraanenasll | qgnulusneissimansagd
anmwaradnalaacg aMserARudgfiaiiunag
Viaaau grvdszinea Taatdanlyd

4.1 4 credit rating agj
Tusgau investment
grade

4.2 \flusuasaandu
MW lwWIEuEAKIa

credit rating wuu national
scale dulluldanuinauain
g1nvIuAUTNTINANT
n.8.6. UsgAdAIvua
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anansifiansaizasuaIuGol LitAudandedl warusdnnlaay
5.1 luasasuil asansionil 9NN
Aanu SN wiadnn Maaninng (1) 20% w3a

fuaunguuneing wiasa
Aa9 5W.AUsELNAN AT
ayaalvdsynaugsia sw.lu
dszine'lne

5.2 wwuamaludszinda’lng

5.3 {i credit rating atiluszau
investment grade

5.4 \uasansiagluszuy
organized market wiaLviauLvin

(2) ﬁmﬁnwaomﬁmsﬁamu‘lu
benchmark + 5%

n¥weudodl LilAudasndeidl warusdnnlaay
6.1 anaTRianMazATUEIU g9nn .
Aol (1) 15% (M3alaiviu 10% idia
6.1.1 Hluasasuil asansis tlumsasulushedsanaviags
wilAvnu SN wsarnn mszynWulipdauiag

- N . .. avdsyind Taedanla credit
6.1.2 i credit rating agjTussay ) : -
rating wuu national scale s

investment gradedl L Huldaanaifidineu
6.1.3 \lluanastigaandng n.a.6. UsznAAInue) wia
Aueunguanelnauaziguanig
esasulusvdssing wiaw
aanYnAvUMNA) RN
avdssine

(we'liisausanuasy sw.
aszinanlasu ayaalu
UsznaugsAa an. ludssina
ne)

6.1.4 Lﬂum'a"]msﬁagi“luszuu
a9 organized market #3a
WABIULYIN

6.2 a&"s Basel III A4 credit
rating atlusedu investment
grade uazatluszuuuay
organized market waalviauLvin

6.3 §3n37UMIE Meadeuand

(2) tiwuinaasmswgduiamuluy
benchmark + 5%

asa1snsguaiiy

Usyiu

R RELH NN LitAudasdet uausdns
ATUEIUAIL Taaggenin

5.1 IL‘]“Jugvlnmwﬁ A5 | (1) 20% w3a
ssfioniifonu SN wia
@nn Naandacadu
amunguuelng wia
fUDY SN,
avdszinanlasu
auanalvdsznaugsia
aw. Tudseinalng

5.2 fuasansiid
anwazatvlnaing
nilagail

5.2.1 aantiluuisnm
ngiiau

5.2.2 taaniing
\lawadiayailuns
mlliaadisaasidua
a4 filing

5.2.3 lunsdiifluan
ssifdmuaiuthsenil
< 397 Ju duuaiuin
aInu uagliled
aneaisanu 5.2.1 vi3a
5.2.2 fffinsznvuey
anasdananeaciy
UAARAIL

5.2.3.1 an. u9. 3a
UA. AMUAYRUNLINEIE
LR RSITGREIS Y

5.2.3.2 suasaausu

5.2.3.3 sum5a1as
JILATIZU

5.2.3.4 sunAsiia
ATLARATURLRHNNTA

(2) dhniinuasnsasn
a9nulu benchmark + 5%
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credit rating atiluszau
investment grade

6.3.1 reverse repo
6.3.2 OTC derivatives

nindiuaduuanmiiaanniszylu

2 1 - 2a 6 (SIP)

13iLAu 5%

wanewng : & mdunisasniulu derivatives on organized exchange ‘Lifiziarinua
vAeAu (single entity limit) uavadaan

AN AT

5.2.3.5 us¥naaa
sadRultiaviatianda
5.2.3.6 suaswWeiun
FIUAAVUIANRILULRE
AU AL ANUUIUTELNE
ne

5.2.3.7 su1A1sLia
AIRvaanuazUiLzn
wuvdseinalne

5.2.3.8 sumsasgau
wuvdszindlne

5.2.3.9 ua.

5.3 w&uaalu
Uszind'lne

5.4 {i credit rating a¢j
Tusysu investment
grade

5.5 flunsa‘iﬁtﬂumw
ssnidfiAmiuaiuiisy
nil > 397 Ju duue
Juiaenu davdiu
neiiinuniaagiu
szuuuav regulated
market

n¥wedudodl

6.1 a3l NAROUY
ATUEIUGVT

6.1.1 (Huanasui
asasAeniiionu SN
wia ANANKHaandneg
duenunguanelne
LasLEUaLaN&ITUY
Tushvdssing wsag
2anIAAITUAY
ARuNNaeIUsTLNG
(wsi'lisInEI1 21U

syAubiAuSas sl
waILean A
ATFININ

(1) 15% (wia'laitAu 10%

diaflunisasnulu
AvissinanIaninigg
waWufigfidaitunas
avdsyind Tamaanlad

credit rating wuy national
scale doiiluldanuinauain

grilnuaaienIsug

N.8.6. UsgnAAInuA) U3a
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sW.69UsEMAN LeFy
auanealvdsznaugsaa
5. Tuiseona’lne)
wiailunsans Basel
111

6.1.2 i credit rating atj
Tusau investment
grade

6.1.3 luasansid
anazatvlnaciig
il Gl

6.1.3.1 fjaantiluusdn
aanzidaulu SET vida
Tupanadazne
N/ANNSWEGWUTETINGE
6.1.3.2 Wjaaniinns
u‘jmwﬂﬁagmﬂums
Ml lsadisnaavdan
ey filing

6.1.3.3 lunsdidiflu
anasniifimuaiu
2hsenil < 397 Ju My
weiunaanu uaglile
fianwrazaun 6.1.3.1
132 6.1.3.2 Kiinsy
HANUAUATIAT
denansasiiuyana
Aoil

6.1.3.3.1 uAmaA LA
5.23.1- 5239

6.1.3.3.2 &aniu

Asduseninvisenai
Uszinalnendugungn

6.1.3.3.3 &anifu

MU UILNANT
AT AULVINTUDILE AL
UpAaMuta 6.1.3.3.1

(2) dmiinuasniweddud
a9nulu benchmark + 5%
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-6.1.3.3.2

6.1.4 unsaldifuam
ssndiAmuaiuzszuil
> 397 Ju uuefun
AINU siaviiungidau
waaatluszuuua
regulated market

6.2 §5nsTUG9El 7
Adeayand credit rating
atilusedu investment
grade

6.2.1 reverse repo
6.2.2 OTC derivatives

7 | niwd&udu suAUliLAY 5%

uanwitiaanniiszylu

2a 1 - 2ia 6 (SIP)

mnawe :unsailluniwdgdudod laifivasvuaiAaidu single
entity limit aaviFurn Haanaa1svsaadgy ualuansdl
1. Sudhnuiassa@sivisuwinldudnivanisaniiuouuay MF

2. derivatives on organized exchange

] = o ; a o a ..
FHrun 2 : dasnRIunsasnuiAIwIauaIunauianis (group limit)

guil 2 : danFIunTaenuiAIMmNAaNAanTs (group
limit)*

7ia UsztAnnsweau da91872u (% uav NAV) 2ia Usziannswedu dn51872u (% a9 NAV)
1 | msasnuluniwduaasusdnnn Vidudanladanuieded uaus 1 | nsasnuluniwddy | Bidudanladasnils
usEnaglunguianisiaedIdu | deslaaggenin 2a9usENNNUsENTaY | dofl uduadanlaarge
wianstindug&ayanlugsnssu o v TunguaansiaalIdu | AN
NWMSIFUAULTENAINE (1) 25% wia wianistinfuadeyan of. v
(2) ihntinuasnindduiaonuluy TugsnssumIgnIsiuiy (1) 25% visa
benchmark + 10% UIENEINETT (2) ihntinuasnsweadui
- - . o o a9nulu benchmark +
wingnig @ dusunisasnulu derivatives on organized exchange “Liifiziafinue 10%
vAenAu group limit vavadeyan - :
*nene: luasdlifluniwd&udil LifigadiviuatAeddu
group limit

1. Jurdhansasn@isuiauvindudntianisaitiiveuuay MF
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2. derivatives on organized exchange

guii 3 : dandrunsasnuiaaaulssanniwg&u (product limit)

] > 'y ) a o o Py
fun 3 : dasndrunsaInunAuIaaNlssLANnIneg u
(product limit)**

flamuisnsinguanafviua
waafidaululvnasnuannsaang
Aupaanasansle

2.1 B/E P/N wi3a SN 1
Wanlavihudaaufiawe
MF 1asinfiunistiinng

2ia sstnnnsweau da31872u (% uav NAV) 2ia sztnnnsweau dns1872u (% wav NAV)
- » _ - i . . = o - - A
1| Wushnvaenasiviamvindy nnlssansnAuliiu 45% 1 | Sudhnusaanans - sauulsivAu 45%
#1n B/E w3a P/N Midldunmanu waalusauiliayd (w3alusau Wiguvinduehn B/E waslusauiligydiuus
ngvanelnag (lusrudeananlu angnavnudnsunasnuniaig w3a P/N Mildumna \lu MF Afiang1asonis
fAvlsEinAuasifuAnafIna) Tas9ns < 1 1) aunguunelne (i < 11 Wiaduausau
dugaan Wavane wiaadaan - FasnanesiulilaRunasnuTi smdesnly aenaINu
il g TAsINsEaanadauan frvlsuinAuasilf - dasaneaulailaddy MF
1.1 swasviadantunsiduid Adda < 6 wdau Wotiamwne uAARfINa) tilug nalgnasnuadiuda < 6
ngWINaRWIzARRYLY nasnunifiargiaolasenisuia aan KRV uia \nau ¥iell laws MF 1
s . : i o o & anglasenis > 11l
1.2 aw. agadeyan > 11l AT 69U
1.1 suAsuda
1.3 wv. o oo et
fanun15LduAd
14 ua. o AQRNEANIZIAAIUU
1.5U UsTENARIATaIRULTa At 12 s,
ande
L . 1.3 wv.
(hisyudadushnniansans
" o o . 1.4 ua.
Wwinuvinldurhnniingdsesvd
WansaLinauaaINAINY LAY L5 ussEvaaiasav
ninedRunnasnulaiulau dulanagandq
ATINANEUNNAREUIAN (Lisrudaniwed un
reverse repo wia securities MF1la5uTaunssudnag
lending #3a derivatives) NAAF YU
v a o . reverse repo uaa
2 | nineiudvil nadssiansindu - _ .
L securities lending #5a
" e . o ke
2.V 1 B/E P/¢,N vi'sla SN ‘mmfl?u"&m LAu 25% derivatives)
uldausiawenasnulesifiunnsg -
v s 2 as O lRE Su'laiLA 0
TvifinssuTaudnszansasluan 2 | nindduevil TuAwhilAu 25%
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2.2 WU AW A @S ULYinG Y
fhanfiszasiiainiseiatiu 12
Lhiau

2.3 total SIP au2ia 5 vasdrudl

reverse repo

iAiu 25%

securities lending

iAiu 25%

asansaail (total SIP)

5.1 anasuil anansAeniifenu
Ann wiaasans Basel 1T v'lalel
atlussuuuag organized market
wIaauLvin wei'lisiu B/E uay
P/N

nadsgansiudu
TaivAu 15%

derivatives vil

6.1 hedging limit :
N5L2M1iNg3N55U
derivatives s
Taniszaodiianns
anANULEEY

LitAuyasanudasiifag

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : AsLanYin
1550534 derivatives
Adladianisan
ALY

6.2.1 nsdinasnu'lyd
nsaINuLuutuay

A11m net  exposure
Ainannnisaanulu
derivatives 1musiag
TiitAu 100% wav
NAV

laitAu 25% uag NAV
(LuTdAunsaInuuas
nasnu doil)
(1) navnusuila
(2) navnu buy & hold
(3) nasnuRin1su3ms
Famsdalailvdaiu
WdegsuanIwasas
iy ladalvlidannag
Auadeanlunisay
srusaavdeyanlann

YULAUITIAEATITU

Sulaudnfizansaslu
asasledaNIan5i
nQRUNEAINUA UIadl
Waululv MF aansa
AeAuUNaanaINAT L6
2.2 Wudhnniansans
WAsuwindudnig
szagnansEnlAu 12
Liau

2.3 total SIP aua 6
Aa9RIUdl
(daifilildfunisaenu
2avnasnunuile uay
naInu buy & hold 7
a9nulu B/E P/N SN 13u
H1nUIans &I LLYIN
Wuehn Afiangliviu
aNENAINU NIaTaunsg
a9nuuay MF wiadinng
a9nulu derivatives
Walvinswedduanaiad
A FanARaIAUANE
Navnu)

reverse repo

13LAn 25%

securities lending

Ay 25%

'
gy

AETNNAUAUAIUUN
\iafidiaasuasyaan
ATIFITVIENAINNRIUNTA
aanu'ls (non-
investment grade /
unrated)

Ay 20%

asE136ail (total SIP)
6.1 niweguauda 7 Tu
s 1 : danauns
RINUTAUIUUNDAN

swAuluAY 15%
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6.2.2 nsginadsnudl
ATRINULLURUADY
A14m net exposure
Afaannsasnuly
derivatives Taayaa
ANULREMUFIRG
(value-at-risk : VaR)
aavnaInusadtilu
odl

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
1111 w29 VaR uav
benchmark
RN : "NITRINUY
wuufuatau”
RUIEAITNIT AT
aanuludygdaa
amiifinagng
wuugudau
(complex strategic
investment) w3a A3
anuludyadaa
amifiau
afuafau (exotic
derivatives)

(fair value)

nindgunsandauan
(single entity limit)

6.2 @31&15 non-
investment grade /
unrated uwe'lisandenn
&13udl aansAanilieg
nu SN @nn wiansas
Basel III Mifianseuy
ATUEIU Al

6.2.1 ddnuazanu
6.1.3 uay 6.1.4 2ayra
6 AavIUN 1 : s
ATRINUTAIUMINE]
aanninHI Ui agauan
(single entity limit)

6.2.2 1 credit rating ag
Tuseausnnin
investment grade
waa'laidi credit rating

derivatives &afl

n¥Wedu Goil
7.1 asasAsniiionu
7.2 a51&5 Basel II1

7.2 derivatives w3a SN %11l underlying \ilu
ATIFATAN ANAa 7.1 - 7.2

nndsgansiudu
TaitAu 20%

751815 Non-investment grade / Unrated )

7.1 a5 LiAuyammudaeiiag

§5N554

derivatives 7

fiTnguseaan

Wan1san

ANLEE

(hedging)

7.2 a5uain global exposure limit

1iNg3n351 7.2.1 asdl MF ‘Lifinnsasnuuuy

derivatives | dfuaiaul

Afldians | .. 4 s

Aaeand 4144 net ex.pos'ure mnm?'mnjsn
aunulu derivatives TaasiaglitAu

(non- 100% ua9 NAV

hedging

limit
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Matluszuuwag organized market uagla'le’
agTuseuuuav organized market u3a
wWisuwinluza 5.1 éae

iy 20%

i CIS Miadoduaunguunaing (1o
e CIS sunanazfiulaunagannaasiu
navnuTIN uarbivinlanudasuadnadnu
uldsunacliatofiiaddey)

LA deansgiu

7.2.2 nsél MF finsasnuuuy
druafau?

A1An net exposure MLAnanns
aynulu derivatives TaayanInu
WRuvnagede (value-at-risk : VaR)
229 MF siagiflugos

(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 i1 wad9 VaR
aad benchmark

naNeme : “nsavnuLuututan”
winaau Msasuluduanda
adminAinagnsuuutuaiay
(complex strategic investment)
wia msasnuludeendanne
snihfianuduaiau (exotic
derivatives)

8 | niwedu doil nadsztanaudu
8.1 anasAouniiAonu VLitAu 20%
8.2 @51&15 Basel III

8.2 derivatives v3a SN 7if
underlying (fuasiaisaiu anu
2ia 8.1 — 8.2

9 | wiha CIS Adndedunu i dadangru
aguanelng (Iaanira CIS
gynanaziulaunaganndadiu
AaINUIN waglivinlvianu
Wdevaagnasnunuldaunilas

ldadrefitiasgAey)

omngne : dnsunisasnulududianiaesnasiisuvingy
rfhatRanseitivanuaanasnubifizadinuatiaddu product
limit

12 sruaufanuasnisaiwa WiRansanmundninaain
gfnvudszndnivue
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il 4 : Sandrunsasnuiaminamuanuisulagiudaluianisiamu
(concentration limit)

fuil 4 : danarunsasnuidnamuanuisiulagiugs
TuAan1saInu (concentration limit)

o

aa

sznnnswedu

dns18u (% aas NAV)

a |  dszannswedu dns1872u (% wav NAV)

1 | esansuil asansde | Wiy 1 u 3 2asyaamildusiu (total
nilAonu asans liability) zavsfaansatiu (auiidlaumealiluoy
Basel III wazann N5 URFA)
2a9aansalase | winewe: yaA1mi&usiu (total liability) “1ailv
il TusIus1an1sidtuiinisdr se'lasualonia
(Linudeamansuil | Arlddnad19ane wasniiduaasdmiidainu
Aasgine Ve dadAuusEn 1y WSudiuannAanisi
wiansasuiiniasy | WAedasdu usu
Avszing)

2 | wia CIS vav "aitiu 25% waddinuiuniia CIS Wonuauag

nasnulanasnumie

MF w3anasnu CIS sviseina vaanwidasiu
Guus lasuanuiurauanndliineiu n.a.6.
Taasaodlumiie CIS was nasnuidndedu
minfauaidn wavinsiauaanasasainuluy
917319

1

AsI&TUE A5ES
Aondldonu asans
Basel III uazdnn
aavaanmalans
nils
(Lisrudenansuil
AMasglnanian
fviianass
avssing)

®aitAu 1 tu 3 aasyamnildu
n19n15tdu (financial liability)?
229K 2anATFITTITY AU
tanaTilusunsdugmiusay
sz iydansgs Taalulviiy
Fuyarniidudinaizas
WniiidanuAmdasiueaan
iy WudfiuannAanisiiiedtas
Au Tusiu

Wil lunsdiigaanasans'lud
nildunmonsduamuiiilaimely
Tusunsdud nsusaussasan
fydaran’ WWlddnsaiulaiiu
1 Tu 3 vasyamNsaanay
WWuanaasE@IsaNatiuacy
aanmefuiusraass uusly
nsdiiigaanasansieafinsiu
wuy filing tludnwaiziilu
15915 (bond issuance
program) TR saniluse
TAs9Ns

2.2 lunsdiinasnuainuluas
ssoutaiiiamiunsiarsiiaan
Tnuaed credit rating agilu
sefusnnIn investment grade
132 'lufl credit rating Tviuaa.
aonuiianasnuaalsnig
IRNI5URILRA. LGN AUTINAY
TaitAu 1 Tu 3 gayyamINsaan
uastduamaadsanaiu
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A% LTuwansdinigaanas e
fnsfiunu filing Tudnwaueiily
Tas9n13 (bond issuance
program) TR saniluse
TAs9ons

(das51&drueu 2.2 Lilddunsel

o

dluasansiiaaninauana Goil

1. 8W. u9. W32 uA. AN
nuIEIEgINIga1LUY
REISATE

2. suATaaNsY
3. suIAITANATRILATIEN

4, sUNATNANISIAMATURY
gunsalnsineag

5. ussEvaaInTasRuLiaiag
andu

6. SUNIAITWRIUNIIRUAIUUIA
ARIULARLAV A ANLVIUTELINA
na

7. suasianisiIaanuay
i uvsldsenealng

8. suATAdRWLAIUTIINA
ne

9. 1A.

10.&antfun1s3usenInvdssing
Adsznalneniusgundin

11 ganfunsidusnvdssinand
AneazvinuasfeAuyAARaIY

1.-9.)
uihe CIS uag - MutAu 25% wagirurunuie
naInulnnasnu CIS Wonuauay MF w3anasnu
nils CIS sivisend Miaanwiieniy
- dannvsiuliulddunsasnulu
sl ol

2.1 msasmuluniia CIS vag
navnunIaavdulviniuuie
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& uarfinsiduarasagaInu
Tunivlaaldsuanuiuzay
ARt nIIUALEATIUNIS
A.R.6.

U yil&un19nsidu (financial liability) Wvansananuanasgiu
msnm“ifmwaanmnmsmnmﬂmﬁmmonm'swumummsg'm
sty Tamiuinassrunsnanumenisiduiiuuaiae
AMLEATTUATITAIIKUANIASFIUNTTdauAg NI EN
ey d wiannasgIun1IadIunIInsduniluisansulussdu
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