asvasdasualaniniduiasenisinnisnasnuaialeanisusinsaasusinianis
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navnuiila'lnanwisirensrdasssaaraiu (SCBTMF)

navnuiilalnanisidensidrsssaaradu was (SCBTMFPLUS)
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fieny Aaduadwiiizasnisasnurasnasnuiiailsznaunisadinadl | auilseae

tauazAunUNaUaIAta SINAIAIANYITIUsInTuda | AauzAsINATS
dszianuasdangrunmsasnulunannine AAuAIIaNY
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1"5"“55‘“514 vi¥nIanisazasnunsausivmilsslamiianizanandnniueg niwe&udu wia usEvIanisazasnunsausvmlssladiianizanudnning | Nsasnuag
wammnan | yhpannalaaisduadnelaatronilavianarsadnenuidsendamenssunis | nindduau viameannalaaisduanrslaatrondoniavara | nasnu

HalaaIRAUN n.a.0. wialszmddinouaaznsuns n.a.0. Avuacvaaldil Duuelunsdl | adveunlsendanzAsIuNIg N.8.6. wialseniadTneu

ALAINY

NAEATINNTST A.Q.6. W& ITNIIUAMEATINATT N.Q.6. Tianuiutaunsadl
UsznmauAlawsariniinlssinnniadnrazaasudnnindnianinddunsans
maanKalaaIfau

dui 1 Ussinnuazaaauifualnsansmenisduni'iyl

1. Ussianuavasans leua

1.1 enaswil

1.1.1 Ausiies

1.1.2 dndundo

1.1.3 Yud (Clisruvududasanin uday
1.1.4 B/E

1.1.5 P/N

1.1.6 luddeyuanvdnaniasdaiug

1.1.7 luuaasd@ndlunailseiaming underlying luwusiinsudaviug
1.1.8 NTia i

@ o

Wus uaras&s Basel I11)

mwmsuﬁﬁumnam:rmz‘vnuaoLﬁmﬁnmwmmﬁmu 1.1.1-1.1.7 @ui
gUnIUAULATINATT N.Q.6.ATNUALANLAN

ALEATIUATT N.R.6. Avuadvsaldd tTunalunsdi
AMZASINATS A.Q.6.W3adTAIIUAMEATTNATS A.8.6. TR
Lﬁuﬂzjauu’%aﬁﬁszmﬁun"’l,mu%aw’iuLﬁuﬁssﬁmmu“saﬁnﬂmwao
nanMsweansansweagUnIanITVNAaANAIALIEA Y

gui 1 Ussinnuazaaaifuadasasmianisidurialy

1. dsztanuasnsians leua

1.1 eawnidl

1.1.1 Ausiing

1.1.2 @fidunds

1.1.3 vud (Lunuudulasdgnin yudauwus uasasans
Basel III)

1.1.4 B/E

1.1.5 P/N

1.1.6 luddnuansdnaviavdaviug

1.1.7 uuaasdnalumailsyiamiiid underlying iluwusiins
nIanun
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2. aaduiAravanssLasnantnausilun1sTaInu

m%wﬂ’ﬁuﬁ'ul%ﬁmﬁmmsazmmsnaamu"l,dmu 1. daviinauaulifiuadns1a1saIu
naNLNULINATUEIU G9il

2.1 Lifidaivuaniadaulanvintiasnuiiaiseynwuuinninyamitiuasnu
Tuasans

2.2 sansauldsufia’le (siudensdiviilu B/E P/N vifidaulavihuildaudiaus
navnulasiiunisliiinissulaudnaizansasluasanslaninianisnnguune
Avua Wiadaulalnasnuarunsannaduraanaansle)

2.3 ﬁﬂu”auaLﬁ'mf‘\“nsmmsﬁu‘%ﬁ’mﬁmmsmmsmmm"l,mLwammﬂswnanms
wmsmmmau‘lammu“l,mamoaml,sma LLavumauaswmmavmauuamumﬁssu
‘Imumauamnmmaamoaammmmwanammaaa"lmjoammmwammmsau
udsausuluseduanna

1.1.8 anssuiiduiidnwazvinuadidmsuanssuioiy
1.1.1 - 1.1.7 e uA& 110N UAULAIITNAIT A.R.0.ATNUALRNLAN

2. aaulifiuavasIdsuasuantnailunsadny
'wswuaumnmmammsmmmsaaamuimmn 1. savfinauaniia
229ATETAUNFALNUYIIATUEIU Fodl

2.1 ‘Lifidadvuaniadaulaivinivigasnuiaissyaiuannnin
yaAduaInuluamans

2.2 mmsmﬂa‘fﬂuﬁa“tsf (saudensaivivilu B/E P/N w3a SN 1id
Waulwinudiausiawanasnulasiunislvinnssulaudng

Funsasluanaslaanuisnsinguunadiviua wiadidaulaly

AaINUANTaLNLAUNDANATETLA)

2.3 fdayaifnifuasiasiui¥nianisauisandeiaiiia
ndsznaunisAasandadulaaevuldaiiosiigua wasi
wauaswmmamauuamummsu TaadayadIna1Isiaga1vay
nunastayaidadaladedavinaruvaniznisauiun
gansulusyausnna

2.4 lunsaiiiilunisasnulu B/E wia P/N flaanasiansdonand
wWadseniinisdl B/E wia P/N  avnanisaviinisiuaniansa
fusavinaummasvil

2.4.1 0. 9. ¥i3a UA. AIUAYUNILIAILFIAAIRAILUNITLIUY
2.4.2 surA1Taaulu

2.4.3 sU1AITANATRILATIZU

2.4.4 SUAISAANITNMASULALANATAINITIAMAS

2.4.5 sU1AITWNUITRINAIAUIAARIILRSAUIAL AN LU
dseindlne

2.4.6 sunastianisavaanuazinauelssvalng
2.4.7 sueasagauivivdssindlne

2.4.8 &afunisdusvdssinanfidnwaisvinuagifadrfussu
fhneu 2.4.1 - 2.4.7

woil msanamamssmaomnmmaoLﬂumsmuamams
susaowmmwsawaanm Weinmusudenanide (614) e
s2u'137u B/E w3a P/N 6l
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gl 2 1 ninddulszianmiae CIS
savfinauaniiuasndninatailunnsasnudod

1. faamuifuasiullanmdninasilunsasmuiduidandudanivuaduiuen
gsmenmsduinlllugiui 1 2a 2.1 - 2.3

2. lunsaiilunisaanulumiie CIS naomus‘msﬁoanaamu (invested MF) siavdl
ulanansasmudedl (Lilddunisasnulumiha CIS 2a9nadNusINNAIAIT
aunulunavaviv)

2.1 fnsasnulunswddudeiludsuanuazaiiaufiadfui MF (investing fund)
fusaasnule’

2.2 dAnsasnulunindduidalaidamaaindagiu (pro rata) uadlanatiluly
amunantnauad single entity limit aav MF (investing fund) ifu

2.3 ﬁmsmmu“lum%w:‘iﬁmﬁa“lvﬁﬁﬁwmmmyﬁmdm (pro rata) uadlawatilul
aunadntaauaf product limit &usunsweaduiiilu SIP uav MF (investing fund)
Ty

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

3. nsdifinasnuiililasmu (investing fund) lunasmunuflawmas nasmusudegn
aunu (invested MF) savlildnasnusnuflainas

fuii 2 1 niwddulssianming CIS

nsdlflumibainisaanagmalsfodunguuiaing dad
aasNtfuasnantnailunsasnudail

1. fiqamuiifuaziiuldamdninasilunsasuidudadu
dafivuad nsuand@snenswur ldlugiuni 1 o@a 2.1 - 2.3

2. lunsdiflunisasnulumie CIS 2a9 MF MF denanisiaadl
wlawnamsasnudeil (Lilddunisasnulumiha CIS uasnasnu
FUNaIAINaINUlunaIALYiv)

2.1 fimsasnulunindfudailulssinnuavuiiaiderfudi
A2INUAUNTaRINULE

2.2 finsasnulunindfudialdisdwiamnudagiu (pro rata)
ua'lanaiiluldaundninaad single entity limit aasnagnuiiu

2.3 fnsasnulunindfudialdiddwiamnudagiu (pro rata)
udlenaiiulilauvdninaad product limit SmFuniwd&u
vilu SIP wasnasnuiiu

2.4 dfimsaynulu derivatives Adluldenuvidninead global
exposure limit wasnasnuiiy

3. lunsdliinasnunufianasllasmulumia CIS uas MF
MF gvnansiadhildnasmmunuianas

fuii 3 : indiudsznnidurianiansansisuvindusin
savfludurhnviasnasisuwindurnuaseFurndoil

. B0, WI. U3 UA. MNAHUNNLIAILFIAAFATUNITLIU
. fUANTRANRY
. FUIANTANANTRILATIEU

. SUNATIAATLNBATURLANATAINTIALAT

. FUAITWRIUNIRINATUIAAR LA AU At AN L UTEINE TN el

1

2

3

4

5. ussHvaa1nsasduiaiagarde

6

7. suAsiianisdeaanuazininwvslsemaineg
8

. sUIATadRMLAUTEINA TN

fuii 3 : indfulsznnidurianiansasieuvinduedin
saofluidushnvassasdsuwindurdnuassFurndotl

1. 0. U9. 32 UA. AIUNYUNNAINMEFIAIFAITUNITIIY
. fUIATRAURY
. SUIAITANANTRILATIEU

. SUNAITLNANTNBATURANATAINNTLAM AT

Taa A W N

. UssEveaaTasRuLiafiatande

6. sUIATHRIUIRUAIUUIRARILRSAUA L DULAIUTINA
e

7. suAsianisivaanuazintinwvvlssinalne

8. sumsagauLvivlssnalne
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9. aatfunsdusznivlseimandsanalnadlugundn

10. aanfunsdusnolsunanidnwasvinuasdedusgFurineau 1. - 9.

9. aatunsduszninvdsemandssinalneflusundn

10. fafunisiusvdssindanddanwrazvinuadtfendugsunin
gu 1l -9.

Aui 4 :

gsnssuilssannsdatlaadideyenanadu (reverse repo)
nsadnulu reverse repo siagilutldaundninauaigod

1. ddaan saviluiifunnadeinaunsainiuagdauanlu reverse repo ‘leau
anuaneng

1.1 sw.

1.2 we.

1.3 ua.

1.4 ua.

1.5 usEnilssAusie

1.6 sidn.

1.7 nasnuiuw

1.8 ddyamanfingminaawsiadedu

1.9 fhusnunsuazsdgianuiasnuagnunainaiaisnsulssuna
2. anansiitalunisiia reverse repo siaoiiluasianseot

2.1 andsnaiginauazanaisaaigevilsang Taansaiflunsaisninss
enviseinacasdl credit rating atilududu investment grade

2.2 B/E P/N SICEIATTARD 'wsavmnsu asdu 7 W, 9. Msaﬁmmsmunaumu
wwzdaavdu tiurinnseynwu mna'lr.lmmaa”l,mnu 11

2.3 B/EwaP/N 1 TSFC Hlugaan Mfidivuatulaidusudl'liiu 270 Jutiy
wetuaand wasiiludRderivualadidudianvarunsadialeiu

2.4 B/EP/N Adangbitiu 90 Tutiuusiuiaan Hofi credit rating atn9lnacing
nilagod

2.4.1 fiissue rating w3a issuer rating aglududuusn Tmﬂnsmmﬂu issuer
rating ¢iaviilu credit rating Alsunannsia credit rating syavduee

2.4.2 i guarantor rating aglududy investment grade

2.5 anasuiidefingaandatiiu 1 1 Adunadeuluaaradamoansiswi
wianfidayasnaminidafauaravdeladeiinisilatnasasgioisanu Taaas
g1suildunaneasdl credit rating atnvlaatrgnfiogadl

2.5.1 dicredit rating 5o vﬁuaﬂiu 2 duduusn wsa credit rating 5382817
Wisudes'ladu credit rating svazdudonanaiud CRA leulauianly

gt 4 : gInssudstiannisdataafidyauadu (reverse
repo)

asaanulu reverse repo saailulidaundninauaicod

1. adauan sasflufidyaaadefinannsainiuadyalu
reverse repo laaunguane’lne

1.1 sn.

1.2 us.

1.3 ua.

1.4 ua.

1.5 usEniseduds

1.6 gin.

1.7 nasnuiluy

1.8 fifiunmaniinguinaianisindedu

1.9 frusransuasigianuiamunguuaineadIanisg
Juilsgane

2. asasvilalunisvin reverse repo siasifiuasansdodl

2.1 en&@saasglnanwaraasaasgavlssing Taansel
tHuasasniasgatvilsuindsasd credit rating  aglududu
investment grade

2.2 B/E P/N iasdudn @nn Msauunsuﬂuau 7 sW0. 9. wia
su1Asdnguanaanisiadodu tHukfinnseeniu mnmﬂ
Aavtudaludu 11

2.3 BJE w%a P/N # TSFC dlurfaan ﬁﬁﬁjuumﬁu‘lﬁtﬁummﬁ
®aiAu 270 Suluuaiuaandd waniludiidedivualadidudia
mauuiadia'leiviu

2.4 B/E P/N wiadnn viflarglaitiu 90 Juiiuuaiuiiaan dofl
credit rating atnvlaatnanilegail

2.4.1 i issue rating w3a issuer rating atlududuwsn Taansel
flu issuer rating @avilu credit rating ldu1ainnsia
credit rating szaizdusae
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2.5.2 {i credit rating szaizeaiaciu 3 duduwsn

2.6 mswmmumumummaa”l,mnu 1 maumwumumuulummmjamum'ﬂms
v\u‘wsamuwauaswmmmLﬂaaaI,Laum\‘la\‘l"l,m*ﬂwmaﬂmwumammsm?ju 1ag
(5]'5'181'1'51/11!6\\1?\5]'\36]3\1” credit rating BEI'NGLG\BEI'NW'LNG]\‘]‘L!

2.6.1 {icredit rating 'sm“z?fuau‘lu 3 dusuusn wia credit rating s3aza1I7
wisnuAe'ledu credit rating sye pzdudonananid CRA 1eifauiauly

2.6.2 {i credit rating szaizeniaglu 4 duduwsn
2.7 n¥wdduduamuidrinouaaenssunisiiuue n.a.6. LANLGY
3. szEgnaINIsTulnsEviiuag reverse repo siav'laitAu 90 Yu

a va

4, afuaiNduTisEnIamssasliidsviunisasnulu reverse repo Ay
tnaindinnuaaenIsuNIg A.8.6. UssnMafIvua

2.4.2 i guarantor rating atlududu investment grade

2.5 mswmmumumr;lmmaa"l,mnu 11 Adune auluaaia
damaasarnd usamwauaswmmunﬁanaLLaumoao“Lm*ﬁw
mmjmLNﬂmammsguﬂuuv‘imﬂmﬁmwumnmmaou credit
rating atinvlaatngndiogail

2.5.1 fi credit rating semzduaglu 2 Suduusn w3a credit
ratlng syasaMWinudne'ledu credit rating see pzdudanan?
A un CRA latlFauiauly

2.5.2 i credit rating szazemadlu 3 duduusn

2.6 mswmsuumuammmaa“l,umu 1 maummm tdaulu
mmmjamumwmwumamwaua‘nmmmmanauavmaaa"l,m
ﬂoumsmmwumamﬁjsmaju ‘imﬂmﬂmsuumnmmaou credit
rating atnvlaatgndivsail

2.6.1 {i credit rating suﬂwauaﬂ‘lu 3 dueuusn wia credit rating
seevemAAauAes\aiy credit rating see azdudIna1a U7 CRA
1adsauiau’ly

2.6.2 i credit rating szazeanatiu 4 duauusn

2.7 NINHRUBUA N A1TAIIUAULATINAIT A.Q.0. ATUNUA
LANNLAY

3. szEgnaInIsiuzsyviiuag reverse repo siav'laitiu 90 Fu

4, w”arhvmmw‘iuLﬁ:ﬁ/’in%ﬁmﬁmmsm’aoﬂﬁﬂ’ﬁaim’s“nmsaomu‘lu
reverse repo 0 MUAYITARNTNIIUAMEATINANT N.R.6. Usend
A1num

gl 5 : gsnssudlssanastviiundnnine (securities lending)
siaoiluldaundninarilunisasnueod

1. ddaan sasfigdyandndaniadugiasuluauanalvisznaugsia SBL1ge
lunsdiadauandnannszvinamslugiugsiununadiiu fiudasiiluyanadaiin
gunsaissnaussAandasiiiuaanislaaunguunalne

1.1 f1la5uluauanailssnaugsAa SBL

1.2 sin.

1.3 nasnuiiuy

1.4 suasianisindiuaznissdvaanusilseindlng

1.5 aw.

1.6 wv.

] = o 'y PV S iy
gun 5 : g5nssuiseannstviiunanniwe (securities
lending)

siaailuldaundninarilunsaonudot
1. a&auan m“aoﬁﬁjSszsuu']5ns‘!’muﬁatﬂum"lm”%’u‘inauzmmw
isznaugsna SBLIaalunsdlngdeansdenaninszvinnislugiue

o & o

Fwnunaeiiu finsdaniuunnadeiinaunsalsenaugsiania
sfiuAanislaaunguunalne

1.1 ff1la5uluaugailsznaugsia SBL

1.2 fin.

1.3 naufiuy

1.4 snaisaniniiuasnisdvaanuvislsemaine
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1.7 ua.

1.8 w3¥wnilsziudin

1.9 Non-retail PF

1.10 AasvuinuiiatinugsIwA1s

1.11 fidyaradumuiardnouivuaiinigu

2. vidnniweivi ity GfaaLﬂuuﬁnw?ws;‘iﬁar;j‘lu;zun%nanuﬁnm%wﬂwaaquﬂ%n
Wnndnniwe uiananninei sin. vinniaduunanzsidaundnnswe

3. maneusaisaaudnisydu uaa. sasafiunisaad

3.1 ﬂ"]Lﬁumslﬁﬁn'ﬁﬂw‘%aL‘%unuﬁnﬂszﬁummjﬁuLﬁ'atﬂuﬂszﬁumﬂﬁﬁu
nanning TaadasiundnidszAudvil

3.1.1 Juan

3.1.2 asa@sanidglng

3.1.3 B/EP/N dasiiurn wiavurgsrasdu 7 sw. w9, viasuAsidinguune
wzdaavdu tiusfinnserniu

3.1.4 B/E w3a P/N 7 TSFC (flugaan Aifidimuaiulaiduaudaliiu 270 Ju

- =

duueaiuaanea LLazL‘ﬂummmmuumhﬂﬁuLﬁ amvaruudadia’laiiu

3.1.5 B/E P/N vifiarg’laiAiu 90 Sutiuusfuiiaan dedl credit rating atnela
atnanilagail

3.1.5.1 {iissue rating w3a issuer rating atluduauusn 'imunsmmﬂu issuer
rating ¢iaviilu credit rating Alsunannsia credit rating seaduse
3.1.5.2 4 guarantor rating atlududu investment grade

S da

3.1.6 as&suilidl credit rating atTusdudu investment grade

3.1.7 wifedamuszdui sw. dugaanliudnasnuiialudsyiunnsdu
nannindlrinanasnu

3.1.8 viuaanufiaulu SET Adsadaagludud SET50 il lunsaiinasnulais
ulgnamMsadnuluas&@snuy nasnuaziunandsedudenadlu'le’

3.1.9 wiaainuuay MMF

3.2 mLuums‘mnaamunnssuawﬁmaﬂsamsawanﬂsunumu 3.1v%a

aoa

sfiunslegiadudeazinal usEvdanisanansateduznszsuiiianan
nandszAusvna1la taawau

3.3 huhudnilszduau 3.1 Anasnufinssudnalllauvdaunasaniavinlyli
fusatvauaunanisyAuiule tiunsiilunisiivduriseniionutannaslu
305U IiBunannIwe tduLag

3.4 drsvyamunanilsedu s &uiu >

100% nasyamudnniwevilvid

1.5 aw.

1.6 wv.

1.7 ua.

1.8 uviEnilseiudia

1.9 naomudguumaﬁﬁuammw
aawe 1 &ruunnduly

1.10 nayuinmiialinungiuns
1.11 fdyrradumuiisdrinouiivuaifingu

2. uannIwevi lyifia m”aoLﬂuuﬁnw‘fwﬂﬁamussunfnmn
nanniwduasgueaiurandnning wiananninegy siv. vin
winduunensdaundnniwe

3. maeutalanudnilsedu uaa. dassfiunisdedl

3.1 sﬁtﬁums'lﬁﬁmsnou%aL“”sﬂnuﬁnﬂszﬁumm{ﬁytﬁmﬂu
UszAunmsliinndnning Taasasiiundniseiudoil

3.1.1 Juaa

3.1.2 an&nasgineg

3.1.3 BJE P/N fasducn Ann mauunsu azdu 7 sW. 9.
maﬁmmsmungummawvammmu Hufinnseniu

3.1.4 B/E wa P/N #i TSFC Lﬂuwaan AfiAvuauldiduaiud
®aitAu 270 SuiluusSuaandmuasiudmidedivualadiduiianie
auvsadalauiu

3.1.5 B/E P/N n3adnn ﬁﬁmﬂ“Lmnu 90 Jutiuuaiuviaan i
credit rating atnglnatnondlogod

3.1.5.1 iiissue rating w3a issuer rating agjlududuusn Taa
ey issuer rating siaviilu credit rating Mlsiunannnisda
credit rating szazdusne

3.1.5.2 {i guarantor rating atlusdudu investment grade

S o

3.1.6 as&suilidl credit rating aglududu investment grade
3.1.7 wilsdamilszAud sw. Wuaanlunnasnuiailu
dszAunisdunannswealviunnasnu

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

3.1.9 wihaaynuuay MMF

gRUUDIKRINULARLIE
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3.5 ‘lunscﬁﬁuﬁnﬂszﬁmﬂmﬁuam T uaadenanldasnuiaaiuily
NINERUAIY

3.5.1 WSuehnlu sw. wiasuasidinguunawizindodu

3.5.2 1asdurnnia P/N ﬁoﬁ

3.5.2.1 1inswdunn wsa P/N
Husifinseniu

3.5.2.2 P/N 1 TSFC (flusjaan vifidmuaulaiduaudabiiu 270 Juiuusiu

aand waziludiideivualdidudameauniadialeiiu

3.5.2.3 P/N Aftang LAy 90 Tutiuusiuiiaan dedi credit rating atinondeatin
Tasadl

3.5.2.3.1 fiissue rating w3a issuer rating atlududuusn Tmﬂnsmm‘ﬂu issuer
rating siaviilu credit rating 7Aldunannnisda credit rating seazdusae
3.5.2.3.2 i guarantor rating asluadudu investment grade

3.5.3 and@snaiging

3.5.4 reverse repo & uiuaaisnasgineg

v
o

" on. U9, Msaﬁmm'smunaummam Anc9Tu

4. dnmavuazasvadauaduan WlddyanAfidnrasuaranszddyuas
JyaneuilszmasinnuaaiznssumsiAunaninduazaaauaANIWE N6
AaimuatAdussuunudyanduuasliiundnninduasuanilszAaulugsnssu
Msduuaslviunannineg

3.2 mmums‘tunaomunnimamwsamaumawanﬂsunumu
3.1 wiadufumslagisdudoasinali 13Eminnisanunsa
Woduaseniitaranudndssdudonanlalaawau

3.3 viuhmadnuszAuain 3.1 Ainasudinssudnaldlauvia
madaviavir iilaiaansafoduaundnilszAuidule Guuaiilu
nstivAudszuilautdannaslugsnssunistidunannine
fuLag

3.4 sseyamnanilseiu o Judu >
naANTwevilvid

3.5 Iunsmmuﬁnﬂssﬁytﬂmﬁuam Tihuaadinanllasnu
Taaiurlunswea uavil

3.5.1 Wurnly sw. wiasuasiifingunaanisiadeduy
3.5.2 iasducnuia P/N dafl

3.5.2.1 1iasidusn w3a P/N 7 aw. u9. vasuasisingvans
wwizdaavdulilurinisenwu

3.5.2.2 P/N i TSFC \flugjaan 1/iﬁfi'1vium"u°l?ﬁ6ummfﬁhitﬁu
270 Sutfuuaiuaandr uasiludiiderimualadidudianinu
wiaifialaiiu

3.5.2.3 P/N ﬁﬂmqvlmﬁu 90 Futsfuusuiiaan defi credit
rating atinvuiivatnalaaadl

3.5.2.3.1 i issue rating wa issuer rating atlududuusn o
ey issuer rating siaviilu credit rating lsiunannnisda
credit rating szazdusne

3.5.2.3.2 §i guarantor rating atjTugdugu investment grade
3.5.3 anasnadging

3.5.4 reverse repo &1uFuasd1Tnasgineg

4. anvazuazaszddanaddauan vlddyanniidnwasuay
ssvddgaasdyanmulssmasinnuamenssuMsAA
UANNFNELRLEAANINNINE N IEARAINUALALIAUSTULIU
JauanfunashiiundanninduaznaniseAulugsnssunisiiuuay
Titunanniwe

100% wavyaaA
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U 6 : ﬁ‘iﬂ‘i‘ill‘ll‘i&ﬂ‘l/l derivatives ATUURIALAUNATITRINUNIU

1. dszan underlying derivatives Anasuazdilugdeyaniaaasii underlying
atolaatnendondanaruatinododl

1.1 mswnaumnamummsaamu”ld

1.2 daneands

1.3 danuanildauidu

1.4 underlying umuiAg1iTnuAMEATINAT N.8.0. ANUUALANLEN

unseif derivatives 819897u1A1R9 underlymg 96U swmmmoaamnmmaa
dHusanilRatiunsanaiuag derivatives winifu il snanaas underlymg Auii

ilddudl 3a underlying iiluaselssnavuasduiidonan sasfluieaniuacing
ATvvuastlateliatsunsuanaee

2. Wavlunisainu ual.agefiunisasnulu derivatives lanaiiia

2.1 nsdl MF."Lm"szuLf‘iﬂ'Jﬁ’nn'\samuiu derivatives way underlying uag
derivatives Nazasnuliatrvtiarauluiasenis

2.2 dumsainilugdeenlu derivatives atnalaatineviiodoil

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ol

2.2.2.1 nszuu]u OTC derivatives Tuilszima'lna siasfindeuenandantoilu

N, ﬁu']ﬂ'l‘i‘VlJJﬂ{]‘VlﬂJ'ltlLQW'IVQQGN‘LI'H gunudamne derivatives wIanA
derivatives

2.3 lunseliiagaasfinsnseuildianssonavduaiiia derivatives dugaav
aiumuumaoLﬂumwﬂaumnaamummsaaomu"l,m Wotl Naidnasnuaziilugd
angFunauvtadimiriidonauduaiiudaiu

3. ndnnarinisdalufinsnedfuiiiaonasanisiseuiiauaiseeniu (cover
rule)

URA. ﬁaoﬁm‘tﬁﬁm%wﬂa“uﬂaonaomuﬁﬁﬂmmwuamamwmaaa‘lummumquowa
mamsumnmmumamaoﬁﬁmumumamnmma derivatives z‘a‘uamm%maamnmm
1aaonulu derivatives ffu waziiluldauddrinouamenssunis a.a.6. Avua
4, wdnnaiviududiniunisasnuiiinalssaediiiaanmnudas

°luﬂszu1/| uaa.aonulu derivatives 7 underlying ‘Lilad&afiendunsudduiazan
m‘mmaﬂamsaomu‘lu derivatives @anatsaviiuldauiigrinouaasassunis
N.8.6. A1NUA

1 o . . o I

g 6 : 53nsanilszian derivatives aunaninainITaINu
Aol

1. Useian underlying derivatives Anasnuagizinilugdeyeun s

siaefi underlying atinolaatinoniiovdaviaruatinododl
1.1 viwd&uiinasnuanusaaanu'le

1.2 danmanie

1.3 dasuanildaudu

1.4 underlying fuamuidinuAMEAITNATS N.A.6. ATKUA
LWNLGY

lunseilii derivatives 819898Us1A @9 underlying 296y ;AT
ajoé‘aﬁanmm"aaL‘ﬂuﬂmﬂaqﬁu (spot price) wiase&auan
damuaiemi (futures price) winiu viedl snA1uae underlying
Auvilailddufl w3a underlying Miluasdsznaunasduil
Fana1d sadtiluiisansuadtrenireudnsuasiilainaliacine
LWSURNEIGIE

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

2.1 nsdi MF “Lm“szm?‘imﬁunjsamu‘lu derivatives uay
underlying wav derivatives Mazasnuliatvdaauluinsenis

2.2 dumsainilugdeyenlu derivatives atinalnatnavidlodof
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &9l

2.2.2.1 asdiilu OTC derivatives Tudszina'lng

>

sadhaundolu sw. suiasifinguunawwiziadedu
ane derivatives w3ar{@ derivatives

2.3 ‘lunsmmauma\mmsﬁ'ﬁmumﬂmsaouanaumma
derivatives auamao fudifusaaiunindduinasnuaiuisa
aonu'le el ‘LiTnnasnuaziilugfidnssunauniadimiriso
uauiuduiay

3. udninaain1s¥aluinswdduiiaonasanisiiseniiau
AszunWu (cover rule)
uaa.fasdalifinsnadfusasnamuifinamnuasiignwasasluy
ANUNAEINacanIsEinasnualsaiissnilautannadiia

u

savfigaaan
funuda
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5. nantnagitiutfngindunisadnulu OTC derivatives
W3ENInNTeaddn liifidannadlu OTC derivatives @vil

5.1 11&"?3'Sszzgwﬁfw'hwﬁommmuasﬁu:{ougmqs’iﬁssm!ao derivatives 19 uaa. nsu
najun 15 uariugavinavasusazidau Mol lunsdiniudonaniduiungarinans
229 ual. LA naLaswIsyasgfsssunaluiuvinnsdald

5.2 lunsdlfiiAnmanisaifidonansenusiasianuag derivatives atnofiiasd
Iu"ejﬁzyzywanmwuammmuauuamamqmﬁssmao derivatives IWJJ%
FNITNTIUAUNA

5.3 Aduanandhaniefusanlvifinnsarogiue derivatives wia uaa. sasua'ls’
6. nannaeiisdusnsunsiniuadauanly credit derivatives

2 va

uaa. saslfifaudanludotd
6.1 wniluadayeulu credit derivatives ‘latawiziianisananuidaoiviniguy

6.2 winiugdaldiaws credit  derivatives AidnwazunIgsnssunia
WigurAevAugsnssuattsuilvanale Goil

6.2.1 Credit Default Swap : G9'aun m'mnao‘lugwuuﬁtﬁvaﬂsuﬁummLﬁum‘m
Lﬂsmmmanmlaonnm’mmmsn“lumsmsmumu obligation wavyARUAN
obligation iu Tmﬂﬂﬁmmmaﬂ‘f,usm“wmﬂﬂsvnummLﬁmums”wnwuma”mm
ﬁwsuwummamnaosﬁaﬂsunumwmaﬂamaan credit event fdulmaazfinalu
°uamnaowaﬂsmumwmamﬂsnmuummum (‘lunsmm"l,mnm credit event
°1|amnaoaﬁuam’tuaumnmuummmJnm) edl 1ai7 obligation avfliliegsans
w6 (Single Name Credit Default Swap) w%a obligation uumus‘mms'ﬂa
Avua v adseduanudasiminddseuiidawdn credit  event wunu
obligation ‘5’1£Iﬂ’1‘i°lﬂi']I‘;Iﬂ']’i‘vmdl,ﬂu‘i’ltll,l,‘iﬂ (First to Default Swap) mamamm
credit event diufu obligation s1an15las1an1suilelunau obligation *ﬂoauums
msuswmnuta;wu‘lumumao&umswuﬁuuu usdannadarasuAnuaLiiaia
credit event 4ufu obligation nas1an1sTunau (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : do'lerun msmnao“lus’mumjaﬂs“numm
Lz‘fz‘uwaoaumswﬂm\aaomnmmnmsamawawamanLmumau"l,msnmnﬁumswu
21989 ’ImumnﬂﬂsvnummLamummnwumaumuwamammu‘luamsmamma
asmaaummmaaonnammamuumn‘maumnaanu LLa”mu'mamaa (ddl) wav
yargAsssnzasuningaiag Wiauandunisiigdalsyduainudasayiau
NaAAULNULRTRIUNLANTY (a15) °1|a\mamqﬁsswmaaaumwmmoao‘lunu
NunalszAuaINLREY AuaIazia credit event wiaasudvuadan (Asellu
i credit event)

derivatives Iﬁua{maa“l:;”maam‘;mﬁ“l,m"amu‘lu derivatives u uag
HuldenuAdiinouaaenssnnis A.e.60. ATUUA

ool

4. MananqnquLmummnmsaamummmaﬂszmmﬁaammm
Lﬂﬂ\?

unsei ual.aunulu derivatives i underlying ‘Lilu&9dendu
nfndduiazananudasnisasnuly derivatives  fonaisiag
Huldeuddnouamenssunis a.a.6. A1nua

5. ndnnariiindudirniunisasnuluy OTC derivatives
wiEnianmssasdnlvfiziannaslu OTC derivatives dosi

5.1 °L1/1“c«'=jstyzg'lﬁ‘no'hwﬁommmuazl,ufoagamqﬁﬁssumao
derivatives 11 uaa. nsumaiun 15 uariugavinaasusazifau
ol IunszﬁﬁiumnmaLﬂui’umqmmmswaa uaa. Tdua
wazuAvyamgfsssuaaluiuvinnsdaly

5.2 ‘lunssﬁ*ﬁ'Lﬁmmm,mscﬁﬁ'a'oNanszmyﬁiaswmwaa derivatives
adefivadda IWadua18nd1aniofIuIUUREULIIYRAN
afisssuay derivatives TWusEnAAITNLNUNA

5.3 adeyanandranilefunanlvifinisanegiue derivatives iia
uxa. savua'’le

6. uaninaaitiutdug 1 niunisiintugdaanly credit
derivatives

uaa. savlfiideudauludil

6.1 wilugdeyeyrlu credit derivatives 1aawisiianisan
anadeaviniiu

6.2 uduada'ldiawy credit derivatives Addnwazaad
fInsTuMIaLiauLAavAugsnssuattgnilvainele duil

6.2.1 Credit Default Swap : do'lerun mmnao‘luﬁm”mﬁa
ﬂsunummLﬁuomumsmmnLnmwaonnmmmmsn‘tumsmsu
wilanu obligation v KAWUAIN obligation U Taaadu i
au‘lug’mvwmﬂﬂsvnummLauoums"wnwuma"maommaumu
°uamnawaﬂsunummLammamm credit event fulaeazfing
°lwuamnaa«ﬁaﬂiunummLamﬂsnnmummum (‘Lunsmm"l,mna
credit event wamnaaa”auamumﬂsnmuummuﬂnm) il
N obllgatlon avfilievsanisiian (Single Name Credit Default
Swap) w5a obligation uumusmmsﬂomuum‘mwmﬂﬂssnu
anudasiminvizhseniidiaia credit event dudu obllgatlon
sran15tananisuilailusiausn (First to Default Swap) wia




UUEIUR:

Baviiunlu snaaridanlnsenisiau snaavidanlasenisiuaunlay Taaulscaoa
AsuA‘las
6.3 sasldduaunasgiuatuidiinuaiae International  Swaps  and \iaifia credit event fuAu obligation samslasansuiisiu
Derivatives Association (ISDA) wiadtyaynanasgiudueuiaiinousansy desi | naw obligation doavfiniszsrnariuamsliudiuuasduning
dannaiisn il sty usdannavazasuivuadialia credit  event  dudu
. o e e e o obligation wnns1an1slunau (Proportionate Credit Default
6.3.1 fnaldivaulamunguming uaybidansautdoiunguuneneiananninguas Swap)
aAAUANNINENIan LAY
o e S A s y 6.2.2 Total Rate of Return Swap : do'leiun Msanaslugiuy
6.3.2 "I,mnlanmummm‘mawﬁmnmum"h”’lumswmsumvmmaazycy'vffamﬂ
o credit derivatives fusneSeidandetd dadssAuainaudasuasduninda19aeiiiAinainnisanasuas
5 Hanauunuiazlauanduninda19ds TaaguialseAuainu
6.3.3 Lifivafuualinasmusastaldanudamaliungdyan Laﬂanms“wnwuma“mﬂNamauLmu‘luamswmmusaamsmaﬂm
NavdsAudasieanidoauiazanasiu uasdruianas (a14)
AAIYAALATITHUDIIUNINETE1989 Wawandunisisdalseiu
ANNLEEaTTaUNAA LU ULATRIUTA Ny (e ) wasyam
gfissTuasdunindarodelrduganalssAuanandas auninay
tAim credit event wiamsurvuadaa (nsdilavAe credit
event)
6.3 sadlddya1uinssruaiuidivuaiae International
Swaps and Derivatives Association (ISDA) w3adaanuinsgiu
Suanuidrinousansy defivannasifidneasdet
6.3.1 finalddvdulamunguing uashidansautdoiunguanedn
MENINNINLUATARAUINNINENTan U aaU
6.3.2 "Luwamuummm‘luawﬁmnmum"h“‘lumﬁa'rsn,mmuma
feyeundamaaroming credit derivatives fugnodoidani&alal
6.3.3 ‘Lufidadviualvnasnusdavualdainudanialvua
Adean
dns&uns Foasdrunmsasnulundnninavzanswdfudu adlunindduaasnasmunuly | danadiunsamuluvdnninaguianingdudy wiaduninegduy
aunulu Ussinauaenlssing aavnasnuuludssindnazavdssine
nannindwsa | 3gndanisazasnuntausmomidstlsniawzannudnning niwddudu via | w¥ndanisazasnuriausodsslaniawizanudnning
MaWERUAY winanwalaaifduatneleatronflanianaraatenuilseadaaenssunis | niwddudu wiameanwalaaifduatrolaatronilonsavais
L‘Wf“fu n.a.0. Wiadszmadiinouameassuns a.a.6. Avuadeaaldd Guudlunsd | adeeuidsznidaaiznssunis n.a.6. wiadssanasaiineu
nindiuuag AAaEnTTNATS n.a.0.u3ad1lnouAMENTTUNTS N.8.0. TiAauiutauviafl | aaznssuNIs A.a.0. Arvuadasalyd tTuwalunsdi
AYVUTIN Usenmaudlandatfuifulssinnuiadnwasuasndannindusaninddunianis | aagAssunlg A.a.6.u3ad1nvIuAULNITUNT N.8.6. Tviau

aga

weanwalauisdu

Lﬁuﬂanu“saﬁﬂssmﬁun”lmu‘%aLv‘\iuLﬁuﬂsvmmw%aa”nnmzmao

nannSngutaninddunianisvinannalauiadu

10




Basinalu

s1uanidaaniasenisiéu

P =
s1taztdaninsvnisnaatnlas

UNENUA:
nnilszava
s 1o

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

| o ; o . v o ea o
AHrun 1 : aaRIUNTRINUTAIIUANDANNIWEI UKD
2]

entity limit) \deuau (single entity limit)
2ia Usziannswedu dn9187u (% uav NAV) 2ia dsziannswedu dns1872u (% wav NAV)
1 | esnasnadging i dadasiu 1 | ssnasmasgine i dadagru
2 | end@saassevlssing 2 | wiha CIS 7ilu MMF lidAndngiu
2.1 nsaidl credit rating aglu 2 i dadasiu 3 | Wudhanianans TaitAu 15%

Suguusadulyl

2.2 nsdlfl credit rating aglu
56U investment gradeuwssinin
2 duduusn

13LAu 35%

WisuLvinwunin

wihe CIS viflu MMF

LA dedns&iu

4 | SudnnIaan&@siauvinegu TaivAu 15%
/hn (linuuehnuiansas
wWiguwinldurnniiiagulseaeriia
N3 HUNULINAINU)
5 | esaswiadegdiofl LiAudandoi ususdnnlaay
5.1 asansudiiaglussuuua 9N
organized market wWiaLiauLvin (1) 10% wa
5.2 reverse repo (2) iiwmiTnaasamansiamuly
5.3 OTC derivatives benchmark + 5%
6 | asa1sdulauanainda 1-2a s TaitAu 5%

waneng & mdunisasnulu derivatives on organized exchange ‘Lifiziarinnua
LA (single entity limit) vasa&aan

4 | anaswdadeyandod
4.1 aansniing
ansazadivlaaig
nilagail

4.1.1 ¢jaanifluusin
Aaanytiaulu SET

4.1.2 ¢jaanfing
\Hawadayailuns
Mmlllaafisaasidan
auuu filing

4.1.3 giiansernWu
MuasETEInaY
UAAAGILl

4.1.3.1 aW. w9. w3a
UA. AMUAYWRUNEINEIE
gsNadgatunILIu

4.1.3.2 suA12aU Y

4.1.3.3 sU1A1T2NANT
JILATIZU

4.1.3.4 suA1sia
ANTLABATLRTANNTOL
ASLAB AT

4.1.3.5 ussEneaia
savRulianatade
4.1.3.6 suAsWeiuN
LR RE IS ERMIGH

suduliAudasndof
waweannlaazgenin

(1) 10% w3a

(2) finiTnuasniwea ui
a9nulu benchmark + 5%

AU tiaN LI UsELING
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nel

4.1.3.7 suasuiians
fyaanuaziitdnung
Uszind'lne

4.1.3.8 sumsasgau
wrvdszinalnendlu
&undin

4.1.3.9 ua.

4.1.3.10 ga1iu

A usTuIvlsUNd
Alszindlneiu
&undin

4.1.3.11 sandu
AU LTI N AN
anrasvinuadtfendu
yananIu 4.1.3.1 -
4.1.3.10

4.2 reverse repo
5.3 OTC derivatives

a o o I a
5 | esd@saulauanannda | sauduluAu 5%
1-1a24

winewia lunsaliflunswddudod BifdadvuaiAadu single
entity limit aaviFurn Haanaa1svwiaadgy uauansdl
1. Surhnuiassd@suwiguvindudiaianiseafiuouuag MF

2. derivatives on organized exchange
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guii 2 : dasFIunTaInuidIIMaINAgNARNIT (group limit)

7ia

sziannsneau

dn51872u (% 2av NAV)

1

Asasuluniwdduuasui¥nnn
s nnaglunguAanisifardu
wianstinllug&auanlugsnssu
NMINITHUAULTEHNHINE

LitAudanladasvitedod waiuwe
aaslaazgenin

(1) 25% w3a

(2) ihniinuasnindduiaonulu
benchmark + 10%

wnenue : & Funisanulu derivatives on organized exchange Lifitafinua

WAenAu group limit zavadeueun

guil 2 : danFIunTaInuiAIMmNAaNAInIs (group

limit)*
9ia Uszinnnsweidu dns1au (% aas NAV)
1 | nsasnulundwd&u | Liiudanladasmis dofl
AIUTFNNAUTENTAAL | udIuaanTlaazgInIn
TunguAanIsLaadfu
=1 ' o 1 Qs 0 S

wianstindlug&aan (1) 25% wsa
ugInssunnsduiy | (2) shutinuasniweadun
UFENFHINA

a9nulu benchmark +
10%

*unawin: tunsaiflunsweaduded LifinafivuatAnAy
group limit
1. Wushnndaas&suwiauvindudiatiianissddiveiuaay MF
2. derivatives on organized exchange

guii 3 : danadrunsasnuiamaaNlssanniwg&u (product limit)

9ia

sztannsweau

da31872u (% uav NAV)

' o] o , P o s
i 3 : danRIuNTRINUNAIIAUUTILANNINERY
(product limit)**

1

Wushnuiaa s uLvineu
#1n B/E w3a P/N Mifidummanu
ngvanelng (lusrudeananlu
aUszinAuaIlAuAAIAINRT)
Husjaan &9ane wiaadayan
Aol

1.1 surAsuiasdantiunsdund
ANVINLLANIZIAAITU

1.2 8.

1.3 wv.

1.4 ue.

1.5 uss¥veainsadluitianat
ande

(Lisyudadunnnransnans
winuvinldurhnnidinadseaed

- Nadssiananduliiiu 45%
waslusavilieyd (v3alusau
anunaINUAIYTuNaINuitaiy
Tas9ns < 1 1)

- dasznesiulildfunasnui
anglasvnsnsaanaduan
Aunda < 6 iiiau vedliany
nasnuifiangioTasensusa

o

angiedeuan > 11

<

(%

Aa

Usziannsnedu

dn9187u (% uav NAV)

1

WudAnIans &
Wisnvinwushn B/E
v3a P/N fififiunna
amunguuang (la
b lu
Avissinduaiia
yaaaaynand) tlug
aan W&9an wsa
Adeyan dotl

1.1 surasuda
faunsduid

v
Y-

ANUULLRWITIAAITU
1.2 sw.
1.3 wy.
1.4 ua.

- uAulsilAY 45% 10&s
lusauTligdiuueiilu MF
nfiaylasens < 11 W
WRALAINTAUDELNDINY

- dasanaulailaddy MF
MiangnadnuadLnie < 6
wWau 19l Llawiy MF Ad
anglasenis > 11l
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Wan1safiuouaaInaIN Uy
nindduiinaonulasulau
nssu&NEINANNG Ty e
reverse repo w#ia securities
lending w3a derivatives)

n¥negudoil

2.1 B/E P/N Aifidaulaviuil&eu
flawenasnulasfdunislviinngiu
Taudndizansasluaanslanu
S8nsinguunaiiviuea wadl
Waulalnasnuanaunsaznadu
aana&T e

2.2 Wudhnnwiaan&siviguviniiu
dnfifiszazainisuiniiu 12
hau

2.3 total SIP s ua 5 wasdrudl

nadsgtanaiudu
laivAu 25%

1.5 ussEnaaInTag
&wdariagandu
(LiTandonswedudi
MF 165uTaunssudns
R ER R R AT TRIoREY
reverse repo wia
securities lending #3a
derivatives)

reverse repo

13Au 25%

securities lending

13Au 25%

asasdeil (total SIP)

5.1 anansudl Mhileaglussuy
a9 organized market #5a
Wiguwvin weilyisiu B/E uwag P/N

nadsganaiudu
TaitAu 15%

ninedudoil

2.1 B/E P/N w3a SN i
Waulwihuldausiaus
MF lesniiunsliifinng
Sulaudntdizaniaslu
asdTlaaINIanT
AUANEAINUA n3adl
Waulalu MF aansa
eAuaana&T L6
2.2 W¥udhanianans
Wit Ui
szazansHAtiu 12
Liau

2.3 total SIP audia

5 aavsudl

swuAuliLAY 25%

derivatives vil

reverse repo

siiu 25%

6.1 hedging limit :
N5L2N1iNg3NT5U
derivatives s
Taniseaediianis
anANULEEY

LiAuyaraNuLdaiiagg

securities lending

siiu 25%

6.2 non-hedging

global exposure limit

OTC derivatives limit

limit : AsLanYin
1550334 derivatives

6.2.1 nsdinasnu'lyd

3iLAu 25% a9 NAV

(LuTdAunsaInuuas

total SIP da'lsiun
vinduaua 5 u
s 1 : danauns
AUNUNANAENDAN
nindunsagdauan
(single entity limit)

syAuluAu 15%
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ffildidan1an
ANMNLEELN

nsaINuLuutuay

d11m net  exposure
Ainannnisasnulu
derivatives 1musiag
TitAu 100% uav
NAV

6.2.2 nygdinagnudl
ATaINULUUNUADY
A% net exposure
Adaannsasnuly
derivatives Taayaa
ANULREMUFIRG
(value-at-risk : VaR)
aavnaInusadilu
Grofl

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
111 a9 VaR a9
benchmark
RUENNE : “NITRINUY
wuuguaau”
RUNELAIUIN AT
amnuludyadaa
SmihAsinaang
wuufuaau
(complex strategic
investment) w3a A3

nasnu dofl)

(1) navnusuila

(2) navnu buy & hold
(3) nasnuRin1su3ms
Fansuialiluiniuy
WdegsuanIwaaas
iy ladalvlidannag
Auadeanlunisas
srusaavdeyanlann
ULAUITIAEATITY
(fair value)

derivatives @il

6.1 a1sLEvin LiAuyaraNudaiiias

30331

derivatives 7ifi

Yagiszavdiiia

ANIRAAINY

Wdeg (hedging)

6.2 n5Lainvin global exposure limit

53155 6.2.1 nseil MF ‘Lidinsadnuuuy

derivatives v | dfuaiau’

ildvianisan o S o

e Aim net ex_pos_ure mnminnnja;
) aynulu derivatives 1ntsiaglaitAu

I(irr‘;’i:'hedg'”g 100% a9 NAV

6.2.2 Asal MF finnsasnuuuy
fuafay’

1A net exposure ALAnaNATT
aynulu derivatives 1aayarinu
WRuvnageae (value-at-risk : VaR)
229 MF saoflugoil

(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 i1 2ag VaR
aa9 benchmark

wNeLue : “ATaInuLLutudan”
mnaaNnuI nMsamuluduanda
anaaniAinagnsuuudueiay
(complex strategic investment)
wia msasnuluduandas
sreminidanuduaiau (exotic
derivatives)
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Huldsunlaslaladhefitiasgday)

LA dadansgiu

7 | wiha CIS Adadeduay Liddadasaiu
aguane’lng (Iaanira CIS
gynanaziulaunasganndagiu
AaINUIN waglivinlvanu
Wdevaagnasnunuldaunilas

ldadrefiiasgAey)

* paneie @ &nsunisadnuluurdinnians & s Uiy
rataniseniiueuzavnasnulufizaivuaiiaddy product
limit

12 srpazidaauadnisaiuian Ransaauudninauaii
frinvusendAdiue

(concentration limit)

! > o : o o P v = P =
sgun4: amﬁmum’smmummu)mmummnmu"tmmmau“lunamsma\m‘u

2ia sztnnnsweau dns1872u (% wav NAV)

1 | esansuil vasaan | iy 1 u 3 vasyamuildusiu (total
salasauie liability) wasgaansaiiu (auidlaweliluoy
(Linudanansvil | nsduanan)
andglng WINawie: YaA1ui&usiu (total liability) 1ailv
wiaasasuiiniass | Tusiusraaisiituiinisdr selaualonin
f19lszine) A lddraaA193ne waznilduaasdmiiiainu

e dadAuusEn 1y WSuginainianisv
vAenaiaedu flusiu

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

nasnulanasnumnie

MF w3anasnu CIS sviseina vaanwidasiu
Guua lasuanuiurauanndliineiu n.a.e.
Taasaoilumiie CIS was nasnuidndedu
minfauadn wavinsiauaanasasainulu
917319

guii 4 :Ié”ms'lai‘;umsamuﬁmmmmum'mﬁa"auvl,m”shutﬁﬂ
TuAanisagnu (concentration limit)

aa | Uszannswedu dm3187u (%o uav NAV)

1 | asansudl 2ae | ‘BitAu 1 Tu 3 vasyadviiduy

aanmalasanils | nonsdu (financial liability)*
(Lisrudeaansuil | aasaanasa@saiy au
aasslng tatne TiTusun1sdusgmiusay
viaanansuil szagalydanan Taalaulviiiu
AMAs§E1lsTnd) | uyaduiidudenaiivas

Y| '
& aa o

Wntlndianuaendasiucaan
iy Wudfiuannianisiiieltas
Au (Husiu

Wil lunsdiiaanasanslud
nil&umenisdumuiiawmely
TuauNITRURIUTUTAUTEEL IR
fydaan’ MWlddnsaiulaiu
1 Tu 3 zasyaAINNsaanLAY
W@uanaasE@saNatiuacy
aannafuilusraase Guusly
nsdlfijaanasanslatinngtiu
wuy filing ludnwazilu
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TaitAu 1 Tu 3 gayamInsaan
uastduamaadsenaiu
suase uwsnsdligaana e
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Wueasiaanlaauana 69t
1. 8W. u9. W32 uA. AN
ANNANEINEEFIAARALTY
A1TL9U

2. 5U1A52aNRY

3. fUIAITANANTRILATIEA

4, SUIATLNAATTLARATILRY
gnnsalnsineas o

5. ussEvaaInTadluLdianiat
andel

6. FUIAITWUNIRNUAIAUIA
ARILRZAUIAL AULAILUTTLNA
ne .

7. suAsLian1TRIaanilay
dnwvivlssinalne

8. sunAsasaNLUILTIINA
nea

9. ua.
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ey d wianasgIun1sasIunIInIsduniluisansulusedu
&1na 1y International Financial Reporting Standards (IFRS)
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