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3.5.3 asa@saaiging

3.5.4 reverse repo &nFuasdsnaiging

4, &nwazuararsvarduracdaan Wlddyanifidnrasuay
fszdhdgyuasdgygeudsenmadidnuaagnssunsiAuna nnswe

uaraaIANdnNINEINIadafiualA I AusTuuud o dnuay
Wdundnninduazndniszdulugsnssunstinuaslvifiuvanniwe

3.5.2.1 1fiasidusn w3a P/N 7 sw. 9. usaﬁmmsmungmmmawwv
Fadoduusiiansenniiu

3.5.2.2 P/N 7 TSFC (flurjaan Afinimuaiuladiduaiudaliiu 270 $u

Tuusiuaana u,a:ﬁ,'ﬂummmmuumwﬁmﬁ'amomw“saLﬁa“l,m“l,ﬁu

3.5.2.3 P/N iflangliviu 90 Sutfuusiiuriaan defl credit rating
atinnilvatnelaavil

3.5.2.3.1 fiissue rating w3a issuer rating atlududuusn Taansein
vilu issuer rating siaviilu credit rating Nlsu1ainnnsda credit rating
L AR

3.5.2.3.2 {i guarantor rating atilugdudu investment grade

3.5.3 asasnndglng

3.5.4 reverse repo &11suaa1sAATglne

4. dnwazuazaisvarduuaddaan IWlddya1Aidnwaruay

gsgdrduasdaananilszndadidnouaagassuasiAunannIwe

waraaandnnINENMataivuaimAussuuaudanfuuas vty
nanninduaznaniszdulugsnssunsuuasividiuvdnniwe

] > . . o < o &
f&Iun 6 : ﬁ"iﬂ')_‘a_llﬂ'igl.ﬂm derivatives ATHURRALAUNATTRINUNIU

1. yszuan underlying derivatives 1’7inamua;mﬁlﬂuﬁjSszzyﬂﬂ“m“aoﬁ
underlying atinglaatinonilonianaiaatingaail

1.1 niwdduiinasnuanansaaonu'ls

1.2 daseanie

1.3 dasuanldaudu

1.4 underlying fuamuidinuAMEAIINATS N.A.6. ATNUA
LWNLAY

lunsdi derivatives #1989/ Us1A12@9 underlying 296U 1A
dredsdonansaailusiarilaqifuniasiauas derivatives  winilu
7oil s1m1uad underlying  Aun'lildduil wia underlying  viillu
avAdsznavuavdufiduna) davtiluiuavfuatronitvuvuay
Wawweliatguwsnaaae

2. Wdaulunisadny uaa.aganfiunisasnuly derivatives lesiaifia

2.1 nsdl MF "Lm"sslmr‘imﬁ’nmsamu‘lu derivatives wag underlying
a9 derivatives Magasnuliatvtiaiauluiasenis

2.2 dlunsuindlugdeyanlu derivatives atnalaatrondodiofl

! > - . 'Y < o &
dun 6 : ﬁ‘in‘i‘iuﬂszmm derivatives ATNURRALAUNNANTRINUNIU

1. dszian underlying derivatives 1/|naomuaumLﬂuﬂamm”l,mm"aaﬁ
underlying ativlaatuiioniavaluatnodotl

1.1 mswnaumnamummmamuim

1.2 daseaniis

1.3 dasuanldaudu

1.4 underlying umuidiinouanznssunis n.a.0. AMVUALANLEN

lunseilii derivatives d@nodefusiauas underlying 21961y IAAa1989
genamsailusniailaaifu (spot price) wianadandamaalonin
(futures price) winifu viedl 5719 underlying Auililddud wia
underlying  viiiluaslsznavuasduiideonan dasifluiaansuacing
AvvuRLaLNe liatduwIuanaee

2. Waulamsadnu uaa. aganfiunisasnulu derivatives ‘lesiaiiia

2.1 asdl MF "Lm”;sz‘in‘;ﬁumsamu‘lu derivatives uag underlying
2av derivatives Magasnuliatvdaiauluiasenis

2.2 dlunsuiduadeanlu derivatives atinolaatraniododl
2.2.1 derivatives on organized exchange
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2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gofi

2.2.2.1 asdudlu OTC derivatives °Luﬂsuw|ﬁ“l,vm saviigdeyanan
dhavioiilu sw. surasifingvunmaniziadedu Funudas
derivatives w3ar@ derivatives

2.3 lunsdlfiagsasfinsisenilsranissonavduada derivatives
Augnay duaiiudasfluniwdguinasnuanunsaasnu'le fodl i

val o

'mamuaul,ﬂuwuam'ﬁsuuanmauuummuanaumuunmu

3. udninarinis¥alufinswidfuiiiaonasanisiszniiniuaise
wnWu (cover rule)

URA. m"aa:‘z“ﬂ‘mumswuawuaonaomumuﬂmmwuauuamwmaaoiu
muaummewamams“mnaamumamaomsvuummamnaoma
derivatives auamaovlmaamnmm"mmmu‘lu derivatives  1iu uay
iyl euAid1 N uAMEATINATT N.8.0. AKUA

a oo

4, ndnnariiuiduainiunisasnuifiinalssavaiaanmude

unsdif uaa. anulu derivatives 7 underlying ‘Lild&adendu
m%’wnauma"ammmtammsaamu‘lu derivatives dynanasiaadiulyl
MUTIEITAUAMEATIUATT N.R.6. AINUA

5. udnnariiudusiniunisasnulu OTC derivatives
ws¥nIanseavialiifiziannaslu OTC derivatives &odl

5.1 °lvi“c~jﬁiyzmﬁns‘hquﬁamuamLLazLL:{mamqﬁﬁs‘sumqo derivatives
1 uax. nunniuii 15 uagiugavinauasusazifau vl Tunsdin
Jusmsnaduiungavinn1suas uaa. WAIIULRZLIIYRANELATTTN
aaluiuvinnsdald

5.2 ‘lunszﬁﬁLﬁﬂmsm'lsniﬁz\imanlszmuﬁaﬂmmao derivatives
atvfivaddy MvaduardndhantivdrurianasuIvyanefassu
2y derivatives TWusEnInnITNIIUAUTA

5.3 aduanandhaudedusanliinnsaregiuy derivatives iia uaa.

2.2.2 OTC derivatives @il

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

2.3 unsdliazsasfimsiseniaianmssonauiuauda derivatives Jugn
a9 Ausnifusaofunswaguinasnuanansaaenule od Laidnnasnu
azflugidanssunauniaiminidonaududiudain

3. udninaainisialiinswdduiiifisowasanisiissuiianunaisy
wAWu (cover rule)

UK. m“aoﬁm“lﬁﬁm%wﬂﬁuﬂaonaomuﬁﬁﬂmmwuamamwmaaa‘lu
muau‘mmewamamsvmnaomumamaoﬁws“uumumamnaama
derivatives auamaa“l:maam‘;mm"lmaomu‘lu derivatives ffu wagauii
f11IN9IUAMEATINAIT A.8.6. ATVUALANLEY

o ol

4. uananfmLwnLmummnmiaamummmaﬂssmmﬁamsammm
LBI&I\T

Tunselfl uaa. avnulu derivatives 7 underlying ‘Lila&aderfu
niwdduiazanauides nsasnulu derivatives  dnanisasaud
STNUAMLATINANT A.R.0. AVUALRNLAN

5. nannaritinduaniunisasnuly OTC derivatives
uaa. savdnlvfidannaslu OTC derivatives dofi

5.1 1M"ﬁjél”agag15nﬁhquﬁaﬁ‘m‘;muazuﬁogamqﬁﬁsmwag derivatives
W uaa. nsunaiuni 15 uaziugavinauasuaasiday vl Tunsdin
Jussnatilutungarinniszas uaa. WA IIALARLLIIYRAILAETIN
aealuiuvinnisda’ly

5.2 lunsaliiAnansaifidenansznusasia1uas derivatives atinosi
Taddey Wadandadandedinnauazuioyasigfisssuuas
derivatives 1% uaa. nsuiui

5.3 aduadndrandefunanlviinnsarogiuy derivatives

uia uaa.

savua'le

Uszianvasndnniwevianswdduiu vianisvinanwualaaigaud
azavnulusvlszine :

UIENIANITATRINUNTaLFIIMIUTEIadULQWITANANRINANTNE

m%wajﬁuﬁ‘u wianmnanwalaaidduattelaatisuilonianaiaatng
punlszadaLynAITUNIT A.R.6. wialseadaTAvIUAMENTINANS

savua'le

Uszianvasndnninduianiwdgudy viansmiaancualaaigauiay
aanuluevilssine :

‘l.!%ﬂ'/‘l/l':fﬂﬂ'liQuE\]\‘]‘Vl'LWi‘SFJLLE\’I'JGM']ﬂ‘iuTF.I‘HHLQW'\vTIﬂ‘Vlaﬂ‘WiWﬂ nineu

fu n3anmanwalauisduativlanatronionianataat19n1ui
dsznAALeNIsNATT N.R.6. usalssn a1 TAIUAMEATTNANT A.R.6.
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n.a.6. Avuadesaldd unalunsdifinaienssunis a.a.a.u3a
fnIIUAMEATINATS A.R.6. Wanuiugaunsafidsenanalansa
vRnLNlssLanusadnralzaasrannindusaninggunianisuinan
Halaaiadu

Wil Asaanuluasnasusadauanlusilssng asEsusad
dgonansadtauaznandatilunisvindaa lulssinanfiniiaeu
mmmu,amuvnanmswﬂLLaummmvmnmwumﬂuamﬂmmumwaa
I0SCO visa‘vmmseﬁamﬂ’Lummmeﬁamwanmwnmoﬂsvmﬁmﬂu
fundnuas WFE  wiaifluasansuasusdniidadeuasiauannaly
GMS

guil 1 Ussinnuazaaanifuasasansnianisiduiia 'y
1.1 anasuiisiedsana

1.1.1 Nusiins

1.1.2 @udunds

1.1.3 vud (Lunuudulasanin udauwus uazasans Basel
III)

1.1.4 BJE

1.1.5 P/N

1.1.6 ludAeyuanvdnaniazdaviug

1.1.7 uuaasdnalunailsyiamivid underlying luwusinsusanu
a

aa o

1.1.8 mﬂmsuuaumuanwm“muaammnnmﬁmmumu 1.2.1-
1.2.7 auA&INUAMEATINAIT N.8.0.ATUUALRNLEN

1.2 anasfuiifenusiodseina (Lisiuasans Basel I1I)

1.3  @91&15 Basel III anvilssind

1.4 dnn evdssine

2. aadniduasnansuasnaninagilunisanu
m%wﬂa“uﬁn%ﬁmﬁmmsazmmmaavmu“l,m"m'm 1. siaviiqauauiidiuag
ATIEITAINNANLNUYIIATUEIU @il

2.1 "Lifidadivuaniadaulaivintvasnuiiansegaiuunnnin
yaAduaInulunans

2.2 gnsawldoufiale (sawdensdlddlu B/E P/N ifidauluviu
wasufiaudnasnulesfumshifinnsiulaudniisunsasluasians
Teaamuignsringuunadivue wiafivaulalnasnusruisauadu

fAvuadvsalid Tuuslunsdiinaznssunis A.a.0. 1A TAU
ALEATINATT A.a.0. WAuintauusafddsenaudlandatmudu
ﬂssLﬂmu'%aa‘fm:rmwa\‘mszﬂ“m%wﬂu“sam%wﬂﬁuu%amsmmanNaimﬂﬁﬁ
au

Woll asaanuluanaisusadaanlusrvdsina asaEsuiadayan
dgenadadiduaunandatiunisvindalullsananiniiaoudiAu
muamuuanmswuua mmsmanmswumﬂuamﬂnmummao I0SCO
wiafifinsdamalunaiadanavdnninegsolssmaiiuzandnuas
WFE w3aifluasaisuasudsniiiadeuasiauaznaly GMS

duii 1 Ussianuaraaauifuasasasmanisduriail

1. Usstanuavasasevdseineg laun

1.1 enasuilsnelsang

1.1.1 Ausiing

1.1.2 ddundo

1.1.3 vud (Luinuudulasdgnin yunautus uasasans Basel I1I)
1.1.4 BJE

1.1.5 P/N

1.1.6 luddeyuanvdnaniazdaiug

1.1.7 uuansdnalunailsylaming underlying Lﬂuﬁuﬁﬁmm‘%aﬁwj
1.1.8

1.2.7 mummunmuﬂmunswms n.a.m.n‘mumwmmn

mswmsuuaumuanmmvmuaomennmswmsuumu 1.2.1 -

1.2 anasfviifenusodseina (Lisuesians Basel III)
1.3  @91&15 Basel III anvilssina
1.4  dnn evdssing

2. ARNTRAAIATIRITURYUANLAUYLITUAITRINY

mwuaum uRa. a"mmsaaomuvlmmn 1. maauﬂmaunﬁmaomﬁmsmu
uamnmmmmumu (91\‘)11

2.1 ‘Liffdadvuautadaulaivinliasnuiaiseyaiuinnnityadn
Wuasnuluasans

2.2 sansaldaufiale’ (sdensdlilu B/E P/N wia SN fifidauly
Wunlaaufiauwsnasnulasiiunshifinisiulaudnaisansasluas
gslaamuIgnisnaguunaniuue wiadivaulalvnasnusnnsauadu
KHaanaaTle)
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Haanaansle)

2.3 nmanammnnmi'\msmummammsmmsamm“l,mwamm
Usgnaunisiansandadulaaaulaatvainaua uwavidayasaii
JzviauyaALGsITN TaadayafIna1IARIE19EINNUNRITAY AT
\Hafalddeavinanundndmnsduiiuieausulussduanng

2.3 frayalfmAuasansi uaa. mmsmmm"tmwammﬂsunanms
Asandadulaainulaatiodiaua LL&"N“]JEJJE\]S'IG\'IWE\’I“VIEHN&F\'I
AL PRpY 'imamauamnm‘maomoaommmawauamL?janavl,mjoamm
muvaniznnssuiuieansulussdusnna

2.4 ‘lupsn‘iﬁtﬂumsaamu‘lu B/E w%a P/N 1iaanamansdonaiiiia
ahsgnilnnsen B/E u3a P/N  dvaaisaviinissuarianiasusasiag
UAARAIT

2.4.1 0. 9. 32 UA. AIUAYUNIENEILFIAARANTUNITLIU

oo o

2.4.2 santfumsiiusvlsunaifdnwazvinuasiderfurFurdinau
2.4.1

Wil msmaamamssnsaomnmmaoLﬂumsmaausamssmaowﬁo
mwsawaanm Wouusudenanide (end) mumun”b”lu B/E w3a
P/N 6l

fufl 2 : nindduszianmiag CIS
nsdlflumihavinsaanasgaalsfefungminalusiolseina
sasfinauauifuarndninaailunnsasnudoil

1. fiqamuiduaziiuldaumdninaeilumsasnuiudaddy
ﬁafimumaim%nm']msmomaﬁuﬁﬂﬂiumuﬁ 142a2.1-23

lumihauasnasnu CIS svilseinea (invested fund) Milugoti

2.1 msaanuavmsiduamnaagaalanisinduguanasniianuy
svlssnariiAuguasundnnntduaraaadaanannineddy
Humndnaieyuas I0SCO wiadlunmihauasnasnu CIS
avszind (lnvested fund) Miiansdaanaluaaiadiaznandnnine
evdsainanidluanngnuas WFE

2.2 CIS operator aasnasnusvnanagmalansiduguanas
nihanudifuquaniilusundassieyuas I0SCO

2.3 ﬂ‘i"L'V]ﬂVIﬂ']ﬂ‘]JG]LLE\lﬂ'l‘iLs”\lua‘ll']EI‘WL!'JEIGNﬂE\]TJﬁJﬂJ']G]SﬂTﬂMﬂ'J'm
ﬂumaowaomuamotwmwamou G]']ZJ’;"]EI?JE‘]J‘S”L‘I/IG‘IME\T]HH\‘)'IH
Anum

2.4 lunsdiilunisasnulumirauasnanu CIS svdseina nasnu
monm‘maoumsmnmmsnuu”L'nawwunsmummmtﬂu‘lum;n%ms
gnwadadiilunisthas ity uasfiulaunansasnuded (luld
Aunsasnulumitauasnasnu CIS srvdsamadailunasnusiu

gl 2 : ninddulszianmiha CIS
asdiilumiainisaanagaalaodunguunalusolssne
sasfinauantifuarudninaailunnsasnudoil

1 faaauifuasiuldanundninailunsasuiiudasdutaiivue
dmfuanasnmunsdumldlugrui 1 92 2.1 - 2.3

2 lumiauasnaiu CIS shvdlssinafidnwadot

2.1 nisaanuaznisiduaniaagaialanisAitfuquazadniiany
maﬂsumm/lmnnmuamuuanmswmmmmmjamwanmwmiaL:Ju
fungnansieyaas I0SCO wiaillunihanasnasnu CIS finvlseinanid
nsdamnalusaiadamandnnindarolssnaiiiuaundnuas WFE

2.2 CIS operator wavnasnuadnanataalsnisaiduguanag
wihanuifuguaniiusundnaiauas I0SCO

2.3 lunseii MF laenulumirazasnasnu CIS 619lseind nasnu
CIS envilszmasndneavagnalananinaginisiiAugua nsaan
AsRUaIY uazAITIaNsEIIuNaInuIiaaIuNatanuaslsva
Ty

3. ﬂsumﬁmmnnmLmmsLauamsmmﬂmonmmmmsms‘mmm
AuATadHaInuattaiawariell aumadalsunaisiinouivue

4. tuasdlifluasasnuaay MF luniraaasnasnu CIS srvdsvina
navnusvnasaviinisiIAansdiinlilanignsdifiainiuluns
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NaIAITAINUIUNAIATLYIY)

2.4.1 fimsasmuluninddudailudsuanuazufiaufadfui MF
(investing fund) shusaaanulaludasiu = 80% uavyam
nindRugnazasnagnu CIS envdssindiiu

2.4.2 fnsasnulunsndduidaladiddmaaindagiu (pro rata)
udlenailuliaundninaiad single entity limit 2aag MF (investing
fund) u

2.4.3 fimsasmulunsndduidialadisdnamudagiu (pro rata)
walanaiuldaundninaad product limit & vsunsweaduiiiilu
SIP was MF (investing fund) iu

2.4.4 finnsasnulu derivatives ﬁLﬂu“Lﬁmuuﬁmnm% global
exposure limit was MF (investing fund) 1iu

2.5 n3eiii MF m“LaJaomu (investing fund) tHlunasnusiuidanas
naynu CIS maﬂsvmﬁmnnaomu (invested MF) siaa'lilztnasnui
fidnwazvituagdenfunasnunuieanas Lgugmtﬂunszﬁﬁﬁmm
Fndunaziiuilsyiamisagianiraasnu vl Taa'lasuaiu
inzgauanasdinvulaanaun1saInu uaa. savdaluiinnsidaiue
2y wanaauALiy LLaumﬁssmuuumanmaonnmsaomuiu

anwmumnm‘;"b“‘luuuoaaﬂﬁ‘mumﬂ

ususan wasadtilun1siAT IV LLaW:Ju‘Iﬂmumsaamumu (lai
Tddunisasnulunirauasnasnu CIS maﬂsumﬁeﬁ\nﬂunaamusm
nasAiasnulunadmumia)

4.1 dnsasulunswddudoilulssianuarafiaiadui MF ananse
asnulaludnsiu > 80% navyarnswdaiugniuasnanu CIS
AUsTIN ALY

4.2 fimsasnuluninddudaladsssinamudagiu (pro rata) wa
Tanatduldaunaninaat single entity limit aas MF f1u il
ndnnaidona lildiunsdinsweagunidlu SIP

4.3 finsasulunswagdudialdstdmwaaudagiu (pro rata) ua?
Tanatduldaunaniaaat product limit dusuniweaguniilu SIP uag
MF 11u

4.4 finnsasviulu derivatives Adluldaundnineaai global exposure
limit way MF iy

5. ’tunszﬁﬁnaomusmﬁlmma‘f“Lﬂaomu‘luuummaaﬂalamu CIS
dvdsune nasnu CIS  shvilszimdavnaneasbildnasnuniiansus
vinuasidndunasnunufiaeas uuaiflunsdnfianuiniuuasiu
Usylgmisarfanidaasnu Wil Taglafuanuiurauarndiineiu
Taanaumsadny uaa. sdasdalvinsidawmadaya wmanannuaniy
wazAsssuilauiAmaasdunisasnuludnrasdonanliluntodad
UG

i 3 : vindRuilszianiudhnludgandunsuanvilseinania
ATIRITENIUTELNATL UL UHA
sasflududhnvasnaisiiauvindudnaassFunnget

1. 8W. 19. ¥3a uA. MNAYUNEINEIAFIAIFATUNITISU

2. aanfumisiduszuinodsunaidsamainedusundn

oo o

3. amﬂumslﬁumoﬂssmﬂmuanumumuaommnnwsnmnmu
1.-2.

fuii 3 : ninddulszandurdhaviasnasidsuwindurin

savfludushnviassmasdisuwindurdnuaseFurndodl

1. 8W. 19. 32 uA. MUNYUNILINEIAFIAIFANTUAITLIU
sanfumsidussuinlsenandssnalnadusundn

oo o

2
3. amﬁums@um’wﬂszmmﬂuam:rm“muaamen‘uwsnmnmu 1. -
2

il 4 1 ssnTsulssannstialeaidyananadu (reverse repo)
Taadluldaundninaiiainuaaenssunis n.e.6. Avua

A1uii 4 :

ﬁsnssuﬁsummms‘ﬁaim Jeuauranadulusrvlssing

(reverse repo)
o fuldaundninaaiiineIuanAsINAIT N.8.6. ATUUA

il 5 : 55nssudseianastvifiundnnine (securities lending)

Taenduldprundninarin&Tnauaaenssunig A.e.60. A1RUA

AU 5 :

gnssuUsztanasTiinndnndwedluavlsyina (securities
lending)

11
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Taaduldaundninaifidinouaaznssunis A.8.0. ARG

Ui 6 : 53n35uszian derivatives Tusivdssine anunaninauai
ANTRINUGIT

1. dszian underlying derivatives Anasnuaziiniuagdyanlasas
i underlying atinglnatrsnilansanaraac1ofoil

1.1 nind&uinasnuausaasnule

1.2 dasmane

1.3 danuanildaudu

1.4 underlying fumuidTnIIuAMLNTINAIT N.Q.0. AITKUA
LHLAN

unseii derivatives a1989AusiA1uag underlying 296U swmﬁ
a":mvﬁa@1"\1na‘nm"aoLﬂuﬁmﬂaaﬁ’pu“saswmmao derivatives  1vinilu
7oil snA1wag underlying  Auvi'lsilyddiull wia underlying  vililu
avAdsznauuavdufiduna? davtiluiaaniuatronitvuinouay
taneliatnauwsnanaeae

2. Waulansadny uaa. agafiunisasnuly derivatives 'l

saidia

2.1 nsdl MF ”Lm"s;mﬁmﬁumsamu‘lu derivatives uag underlying
a9 derivatives Magasnuliadredniauluinsenis

2.2 dumsuindlugdaanlu derivatives atnolaatrontlodotl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives Gfl

2.2.2.1 asdlilu OTC derivatives Tusnvilssind saviigaandn
vhwuaLﬂuumuﬂﬂamimsnaumm‘tuﬂsmauﬁsna derivatives maﬂ
mﬂ‘lmm'snjm.lQu,aimﬂvm'am‘mmnuquamymanmwml,asma'm
vanmsneiilusugnaieyuas I0SCO wianiiluandnuay WFE

2.3 lunsdiiagaasfinsiseniisnanissonaviuafia derivatives
fugnas fudrfusasiflunindduiinasnuaiunsaaonule Wil i
Fnasnuaniugfdnasunauniafivihigenauusiiufau

3. unaatnarinsIalufindweaduntiasnasanisdiseniiniunise
u (cover rule)

URA. ﬁaaﬁm‘lunmwnauwaanaamumuﬂmmwu,a”uamwaaaoiu
IWuARaIwasan1sEinaenualasaviiseniinutannadiiia

AU 6 :

83n35UsTLAN derivatives  Tusnvilssind anunaninaad
ATRINUGIILL

1. Uszian underlying derivatives Ainasnuazitniiiuadeyanlesiasd
underlying atinolnatinonilovdanaaatrogotl

1.1 mswuaumnamummmamuim

1.2 daseanie

1.3 dasuanldaudu

1.4 underlying umuig1inIIUAUEATINAIT A.R.6. AUUALRNLEN

lunseilii derivatives a1989fusia1uas underlying 21961 1A Ra19589
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BasiuAla SuALA LA TATINITLAN suazduainsenisiuaualuv Jaauszavanis
uAla
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MuASTAUAMEATINATT N.A.6. AUUA I e o e Y
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5. ndnnaaitiudnginsunisasnulu OTC derivatives . A 4 . e -
. 5.1 Wiadaandndhandsdruianasuivyaniadisssuuay derivatives
usEndanseasinluifiiannasiu OTC derivatives dofl W uaa. nunatui 15 wazgiugavitavasusasidau il lunsdii
51 TigdayadndianiivAruiauazuivyarigfsssnuad Judvaaduiungarinnisuas ual. WA IUIAULRYLIIYRATILAETIN
derivatives 1w uaa. nsunniun 15 uaziugavihauasudazitau | Maluiuvinnisdaly
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5.2 lunsdalntiatignisalndynanssnusasiaiuad derivatives | derivatives 11 uaa. nsuiuvi
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WIWERUAY | piwddudu wiaveanwalasifauadnelaatoniloniavateane | niwdfudu wiameanwalaeisduatrvlaatronilaviavaiuatig
L'Wf“fu ANflsEn1AAMENTINATT N.R.0. uFalsen1AdTnonu | euddszaAanznsIuNs A.&.6. uialstaAd1TnIIuAMEATINANS
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4.1 4 credit rating agjTusedu
investment grade
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NN UTATUAIY

LiAudasndofl uaus
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=

6.4 g3nTING9il NaFeyans
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n¥weaua9il

6.1 AR N aEATUEIU
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limit aviurn gaanesi@swiagdug uaIuansdl
1. Budhaniaenasiiauvindudiatianisafiueiuuas MF
2. derivatives on organized exchange

! P Py ! o o s ..
gauin 2 : dasndIunsaInunaIIaaINnguianis (group limit)

! = o ) a o s . .
AIuUN 2 : daRIUNMTIINUNAIWIUAUAFNAINTT (group limit) *

nnusEnaglunguAanis
wendunsanisailuaduan
TugsnTsuUNIINITLIIUAUUTEN
AINR

2ia Uszinnninedu dns187u
(% uav NAV)
1 | amsaonuluniwdduuasuidv | Lidudasladnsuie

Fofl uausianlnazae
el
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(2) i wiTnaasniwea udi
avynulu benchmark +
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2ia Uszinnnsweidu

dns18u (% aas NAV)

1 | msasnuluniwdduuag
usEnnnusEnaglu
AguAANITLE I UNTD
At ilud & lu
§7ATIUNIIATITLIUAY
UIENAINAT

o

Lidudasnladasuile dofl
waIuaan laazganin

(1) 25% w3a

(2) iwmiTnaasningduiianu
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* R a & -1 e v o P o ..
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2ia Usztnnnsnedu dns1872u (% was NAV)
1| Sudhavsaanans - yuAu'liAY 45% sl

Wiguvinwduen B/E
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aguananeg (laisaude
g lusvdssinduad
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aan KF9IAE u3a
Adayeyn dafl

1.1 suasuiasaniiu
AsEuNdnguune
WRWIEARGAITU

1.2 sw.

1.3 wv.

1.4 ua.

1.5 ussEnaaInTag
Audariagandu
(Laisrudanswedui MF
1aFulaunssudnaun
NNAFEYYINU reverse
repo #aa securities
lending »3a
derivatives)

saufliigydiuneiilu MF A
angtavnis < 11 Wvads
AUTALAELNDINY

- das12iresiulailadu MF 7
a1gnaINUAILAE < 6 Lhiau
Wail Llawy MF Al
anglavns > 11

limit)

2ia Usztnnnswedu dns1872u (% wav NAV)

1 | Surdhawsaanasiiauvin - nadszansudulilAu
Wurn B/E »3a P/N 7ia 45% a&alusauilieyd
yaaaamuaguuneng (la (w3alusauananadnu
sabvaranlusvilseing fnFunasnundiang
Aavfifiynnanina) tiluy Tasunms < 1 1)
aan fdvie wiaddyan - dnsnanesiulailaiu
Gl nasnuiagiAsanIsusa
1.1 ﬁujﬂﬁ‘i‘w‘saaﬂ'm‘u ajqﬁmmjﬂ\ﬂ,uaa < 6
MIWUNHAYAINLRNIE \au Wetllawgnasnui
ARGUU fanevieTasenisuiaans
1.2 . Moy > 11
1.3 wv.
1.4 ua.
1.5 ussEvaaiasadduLlia
fiatiande
(Lisrudadudnniannans
WaUvinWur Al
TngusyvFtians
AU UARINAINY LAY
ninddunnasnulesuiau
ATsUENBINANNARYUIAN
reverse repo w3a securities
lending “3a derivatives)

2 | niwddudodl nnilszansiudu
2.1 BJE P/N Afidaulaviu LAy 25%
tlasudiausinasnu’le’

gtfiun1slvifinissulaudns

Bansavluasaslannisnis

nywedudodl

2.1 B/E P/N fifidautla
WindRauiiaus MF 16
gtfiun1sliifinissuian
g&ndizansasluasasle

swAuluAY 25%
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Anguunafiiviua wiadl
Waulalnasnuanunsauie
Auaanasansle

2.2 Wudhnnianans
Winuwindudniifiszazia
AsEnLAu 12 hau

2.3 total SIP au2a 5 uad
fHuil

reverse repo

13LAn 25%

securities lending

13LAn 25%

asa13694l (total SIP)

5.1 a5a@sndl asadsfoni
AINu AN K3ans1&1s Basel

III ﬁ”Lai"Lm”as;j‘tusznumaa
organized market w3a
WAsuLin wei'lyisiu B/E uay
P/N

nadssansiudu
TaitAu 15%

derivatives @ofi

6.1 hedging limit : LilAuyaAIANUETISiat)

nsLnvingsnsTN
derivatives 7
agiszavdiianns
anANULELY

ANTENTTNYVINE
Anua wiadidaulalu
MF &unsaanafusaan
A51&15 16

2.2 Wudhnnianans
Winuwin Ui
seaznaInsHiaLAY 12
Lhau

2.3 total SIP mua 6
229Ul we'lisIndens
g19ull anasAsniiAonu
AnN WansI&s Basel 111
niidneazasuaIu doil
2.3.1 fidnwazenu 6.1.3
wag 6.1.4 uava 6 uav
fun 1 danaunms
AUNUNANAeNDaN
nintdRunsagdeyan
(single entity limit)

2.3.2 {i credit rating agj
usedusIngd investment
grade w3a'laidi credit
rating
(daflildfunsaonu
wadnadnuuile uay
nagnu buy & hold ¥
aynulu B/E P/N SN
WurnAnIansI&1T
Winuwvindunin Adang
litAuargnainu uia
saunlsaInuuay MF
wiafinnsasnulu
derivatives tiialy
ninddudvnaridiang
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6.2 non-hedging
limit : A5
1513554 derivatives
Adldiianisan
ANMAULARY

global exposure

OTC derivatives

limit
6.2.1 n3d
naynubifinig
anuLUY
ffuafau
A1A@ net
exposure A
annmsaInulu
derivatives 1ag
savliiu
100% uag NAV

6.2.2 nsdil
naINuiinig
RINUULLIY
afuafau

A4 net
exposure A
annnmsaInulu
derivatives 1a
YARIANU

limit
TaivAu 25% wav

NAV
(Lildffunns
RINUUDY
nasnu doil)
(1) nasnusu
pifo)
(2) nasnu buy
& hold
(3) nasnuiid
ASUIUTIANT
Wialailviau
\EE9FURAIN
AxavY LU ladn
Tvifidannasdu
adayanlunis
A FIULUDY
feyan'lenn
UMUTAINTIAN
gfinssu (fair
value)

fanadasfiuang
NadINu)

reverse repo

Ay 25%

securities lending

LAy 25%

total SIP de'leiuA

5.1 niwdRuaua 7 Tu
s 1 : danauns
RUNUNFANANUE AN
nindRunsaadeyan
(single entity limit)

5.2 anansuil asansiv
nwilAonu AN WIaRENS
Basel IIT Mfidudunauil
[ NAIRTATURY/ 3Dk
aanaEsIEAINI
gusaaanuls (non-
investment grade /
unrated)

swAuluAY 15%

derivatives &afl

6.1 na1sdnvingsnssu
derivatives Mfianuszaod
Wansananudas
(hedging)

LilAuyaraNudanias

6.2 A5 vingsnssu
derivatives Msildians
anAMNLEEY (non-
hedging)

global exposure limit
6.2.1 asal MF Lifinnsaanu

puutuafau’

4% net exposure ALAnaN
nsadnulu derivatives 1ag
6ia9'l3Au 100% uas NAV
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LR EFIFA
(value-at-risk :
VaR) uav
navnusailu
Fofl

(1) absolute
VaR < 20%
aay NAV

(2) relative
VaR < 2 win
2ay VaR uav
benchmark
RUELUA : "Ng
RINULUL
dfuafan”
RUNEAININ
AMsaInulu
fyandauna
aminiifina
gnsuuuguadau
(complex
strategic
investment)
“3a NMIRINU
ludugdan
s9minganu
qfuafau (exotic
derivatives)

6.2.2 nsell MF fin1sasnuuuy
dfuaiau’

A1An net exposure ALAnaN
Asavnulu derivatives 1ae
YRATANMNLRUMNAFIRA
(value-at-risk : VaR) uay MF
siaaiflugotl

(1) absolute VaR < 20% uav
NAV

(2) relative VaR < 2 i wav
VaR aav benchmark
RUELKA : "NITRINULUL
dfuafau” “u1aaINI AT
amu‘lua‘i“zysu;w’famumwm
Afnagnsuuuduaiay
(complex strategic
investment) 13a n1sasnuly
ﬁzyngwﬁamﬂmwmﬁﬁmm
qfuaiau (exotic derivatives)

nEWHRU ot

7.1 asnanseniinenu
7.2 @97&15 Basel 111

7.2 derivatives w%a SN 1

i underlying \flunsans
AN Auta 7.1 - 7.2

nalseansindu
laivAu 20%

NEWLRY fofl

7.1 asasAaniifonu

3

7.2 a51&15 Basel III
7.3 derivatives i underlying tfluas

nadsyian
AU

An 20%

e CIS Aindodunu
aguanang (Ieawniae
CIS gunaniagdiutaung
fanmAaadfiunaInusIN
waghivihlvianuidavuas
nasnusIldaunilastl
atnedfidasdrfeay)

LA dednsgiu
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UNEIURA:
a = = P = = o
3avnualas SuALA LA TATINITLAN sngaridaninsInIsnaanan lu4 Jaauszavanis
uAla
faeuta 7.1-7.2 ** ynaie  Sniunisasnuluudinviasnasiauvinunin
. R WansafivouaasnasnuliisivadivuaiAadu product limit
8 | @51&15 Non-investment grade / Au 15% 1 P
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