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nansnitulasunisinduduanuleiioNanunsoamuld (investment grade) vaugfinosyuauviiy
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Tuanmzuni nosuazamulusnsUszing Jeazdawalyiil net exposure MAgTsTUANIABIUTEINAlAgIRAsTuTEUT
UyTlitounindovay 80 vesyarminddugrdvesnamu eg1slsid lunsdiinisamuvesnesuslsidulunuuleue
M3amuaINIInRUsznnveIneau iusendanisaliunsuiledadiunisamuresnewmusilidulusmuuleuy
nsasnuagly 90 Jutfuusiiuiidadiunisamuvesnssusasilidulunsmlovienisamu Yuuduionianisasldfuud

ngtemsanuliudsuwlaiseinnvanamusinnelufmuanaIfna

v
o

el nesyuenaliidutisiatseninesenisamu Jailszeiiaiyssuna 30 Juluudiuaanziounominddu wazeis
szagia1Uszuna 30 Juneudnlasinis lunsdwiadadiunisamuniunisiaudsuszsiavveanemu naduluaiy

PANLNUNNAULATTUNNT N.8.6. WIAINNNUANLATIUAT 1.8.0. UTLAARIAUA

3.12. gazduansaulusinaseme
fuleunensaamudazaanaliill net exposure MAgITestuANNFIinsUssmelnanislusoulUndlidesninfosay 80

Vo aAMINGAUgNSVDINDIYU

=

3.13. Ussimvaandnnindvsonindaudu viensvaennalas3souiiozamu :

3.13.1. Ussinnvasvidnuindvieninddudu wiansmeenualasisauiiazamululssne:
Uitmdansazamunieuaanusgleviianzannmdnning nindaudu viemaennalngisdustilnegmilsvionany
pgmuivsEMARENIIINIMAUARIAYL UsznArznssung 0.8.0. WieUsemiaditnauanznssung n.a.m. M
fawioludl Vuwlunsdifiussnarmgnssunisiiunaniany Usenimeuznssuns n.a.0. wiedinunmenssums n.a.n.

Tranuiureunsailusenawd lrs oriuALUseInNs dnwar YA NN NE NS anSNgFuns an1sInenHalAe T oY

' =] wa a o
dun 1 : Uizlﬂ‘wLLﬁSf’!mauﬂﬁ%aQﬁiqﬂqim']\iﬂqilﬂumﬁlﬂ

1. UselAnuadnsians bewn

1.1 AS1815%H

1.1.1 AusUnS

a o

1.1.2 A¥UARY

£%

1.1.3 vjug (ladsawvfuiuuasanin uieuius waznsiais Basel i)

Y

1.1.4 ALandu

1.1.5 fdganldtu

1.1.6 luddguansdnsiaedorug

1.1.7 Tuuanadnslunauszlesiind underlying Juiustnswsonur

v
o

1.1.8 @51@5nUdUNIaNwULYNUBLABINUATIEITUEAIY 1.1.1 - 1.1.7 @ uNdinuUmAuaL LAy

v

1.2 asnansnaviiieu (lisawnsans Basel 1)
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v

il winfinslddnsudasanimainasiansiantnauduiulaeneswusulasuiuiuun usendansdesdmeiuileun
aely 30 Tutdvwifuinemusiulasuiuiu lngluseninagisssesiiaininad dlitedn vsemdanisinisasulunu

FAINATT

2. AuautRvemIIasLaynannIlun1TadY

@

nindaunusendanisazansaamulanu 1. desdinuauifivesmsansmundninaiiasudiu fall

2.1 WifitermusvseReuliviligamuiinissrniuninniyantuamulunsians

o o

2.2 annsadeuiiels (aufensdndu duwandu vsesmidgyaildldu nldeulviuasuiie uinewmuldaniunisli

L A7)

- -

fimssuleudnstunfodlunsaslinudsnsiinguuneimue vielieulrlvinemuasavnefugeenasiaisia)
2.3 Ieyaieniunansi usendamsaansadifisliiietandseneunisiansandnaulaamuldesainate wazd

' a

foyasiadiazviougangisssy lnedayadinaindesdidainunasdeyafidetieldddavhmundnisnssuduieseusu

q

Tuseavana

2.4 Tupsdaindunmsamuly Muanidu wie mdyy 9l feenasasdinaruiietiszninsd duanidu ¥se 62

oyl dananadesdinisiueniavsesusedlauyanasisil
2.4.1 swimsndyd USEnRumu vive Ustniasiavlesdies munguingdwiessiaan iunisitiu
2.4.2 5UNANTOBUAU
243 SUINNITOIATANATIZN
24.4 SUIATAENINYATUAYAVNIAINISNYAS
2.4.5 suMIAUIEIvAIUIANasLazIuIng LU sEIvAlng
24.6 swiesdien1sdvesnuazinidwisszmnelne
2.4.7 suiesdaauLisUszvAlng
248 aontunsRusnsUsemaiddnuagyinusafodfugFurineu 24.1 - 247
vt nsefavidemsiusesisnandouuniserfavdensiusesidssrevieroonis Wesuusdmende (813

o o

mufiszulily Muaniiu vise MdyyldEume

douil 2 : iwdFuuszmmine CIs nsalidumiteiinisesnagnieldvedungmanglng
FosflnmantRuasndninasilumsammudsil
1. finuaudRuazidulunuvdninasilunisaspuudefudormundmiuanamisnistuiluludwi 1
19 2.1-23
2. lunsdlinemultamulumihe CS vesnemusn newumuinandosdulouensamusisd (aldiy
nsasulumiig CIS veanesuImmesiiamuluvesduvi
2.1 fimsaspuluninddudadussinnuazeiaiieatufinesyuaansoamuls
2.2 fimsaspulunindaudleldiiiuinmudndu (pro rata) wlsnadulumumdninasi single

entity limit Yaanaan U
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2.3 fnsawuilunindauileldisamnunmdndiu (pro rata) wdldnadulunamdninast product
limit dmsuningauiidu siP vesnowmuiu
2.4 ﬁmsamﬂu derivatives Tidulumundningust global exposure limit “Uaﬂﬂamuﬂ?u
3. Tunsdifineausniamesluasplumie OIS vesnemusin nesusufinadedlinesusuie

a3

dquf 3 : nSnddudsznkurInsans1d1ssUWInRuREIN

¥
v a

v I a G a 1 a Vo
ADATULUNINIIONTIE TN UIEUNINUDIN TURINATY

1. swimsmidlvd USEnRumu vive Usvniasinnlesdied aunguangdwiegsiaaniunisitiu
. BUIATORUEU
. SUIANTBIANTAUATIZY

. SUIASIBNSINEATLATANNTAINITINYAT

2

3

4

5. ussnmanmsesduderiogende
6. SUNANTHRUNIAMAVWIANA AT INgaNUIUSEImMAlNY

7. swensiflenisdieenuaziiuriasemelng

8. suIAsBaAULVisUsEINALNY

9. antunsRussninaUssmaiussmalneduaindn

10. an1funsRussUssmaniidnuazyiusufeafudiurina 1. - 9.

o

1 C" ﬂy o = ¥ [ v (3 dy
dauil 4 : gInsInUsznnnsPelaelidyaiuiedu (reverse repo) n1saanulu reverse repo faadulunumaninaueiaa

o

1. _adyan Feadudfyanadsinanmnsadidugdyalu reverse repo ldmungmnelng
1.1 SUIAITWIAITE
1.2 USenuvu
1.3 U3EnLAsAnnedes
1.4 USEMuannIng
1.5 us¥nUseiune
1.6 sunAswisUszImAlneg

1.7 naanuuy

7]
[

1.8 dAypraiingrunenginfadu

1.9 dus9N1sharsgiamnanIunguuned1aIeIsN1sIuU LN

2. asansilglunsy reverse repo fpadunsiansaall

2.1 asnansniassinenazasiaisniasgansUseme lnensaiunsiaisniasgasUssmenasd credit rating

ag/lududvy investment grade

2.2 fuaniiu mdyyldEu Jasdurn Agn vevudsverdu iswiamsmaied usentunuysesuiansid

2 v o & A & L a |
ngunglanzdnaavy Wudiinserniu Jallengaunioliiu 1 Y
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2.3 fuaniiu vsemdyylddu 7 TSFC Wugeen nlidmuaiulddunuiiliniy 270 Suluwaiueend

waztdumfaivualdtudlenienuvs ol laiiu

+
Y

2.4 suanidu Mmdyyldldu viedgn Nllongliiiu 90 Jutiuwaiufioan a3 credit rating oglaagamnils

Y

=D

1
2.4.1 il issue rating 39 issuer rating ag‘lué’uﬁuuiﬂ I@aﬂiiﬁﬁﬁm issuer rating foaduy credit rating ‘17'i
1§191nn590 credit rating szevdusg
2.4.2 1l guarantor rating aglugusiu investment grade

=

2.5 pranviasdiongaavdeliiiu 1 9 itunsdeulunanderennani viefideyasmaiiuniede
LazdnedalafalinsUameseansisamu Tnensiansuisnandod credit rating aehslnognaniaged
2.5.1 i1 credit rating izazguagiu 2 Susfuwsn wie credit rating svazenfiiisudsdlditu credit rating
svgrdusinannuiiandudnsusuautdede (Credit Rating Agency) lé3suiiieuls

2.5.2 3 credit rating s¥ze1108lU 3 SUAULIN

A A

2.6 pevisdsilengaundeliiiu 1 Weulitunsidoulunanienionsiarsvil viefiideyammiiundefio
wazanadslddetinsdamesoansisamy Tnensansnisnangod credit rating aghslaognamileell
2.6.1 i credit rating szaxﬁy’uag”lu 3 ufuusn 1se credit rating svazenTiiiousdiedlédiu credit rating
svezdufsnammuiidaTudasusuauidetie (Credit Rating Agency) MidSeudieuly
2.6.2 1l credit rating s¥ave1i0gly 4 Suduun

2.7 NINGAUBUMUNF TN N.8.0. TAUALALLFHL

3. sEeznaINIsTuTsEullued reverse repo AagliilAu 90 u

a. defvuaiunfuivisninnsdesufiRdmiunisanlu reverse repo
1.1 Fedlddygynnnsgrunuiidivualag TBMA viie TSFC
4.2 vanfmdnmindvsenansiizeluneviolouse Buutiindnuaesal
4.2.1 Jumsveviselounuderiinualu reverse repo AINa7
4.2.2 \Jun1svienu repo Mduluaudseniaamsnssunsitundnninduarnainndnningiife
vdninasst euls uagFSnslumsdduiulunuvesnsmusiunasnsienssyniuuinindauvesnomusiu

k% = '

4.3 yarvewmannindvionsiansiive o uSududyan foediyarilulumuaunisnisimuanuisnisial

v Y

UAAYRIMENNINEVITBNT1a15NTRNINNI (591A1%0 X (1 + discount rate))

Wil s1ende = iminesudistliunedugdnienialuadendnnindviensiarsniu reverse repo

4.4 nsmssyavemannindvionsiansfive u dwiu Tilulumundninasiasdl
4.4.1 yamvemdnnIngvionsansiidesinnia (yae reverse repo x (1 + discount rate))
4.4.2 lunsdifyarmdnnindvionsiansive o duiu lidulumaunisly 4.4.1 viEndansdeaien

Iradyaleunssuanslutu viendnnindvsensansiiaimnsaldlunisi reverse repo TiwAneanu Livelviyar1siuves
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wanningusensasndenasnindduileuunamnaridulumuisnisdng smeluiuvhnsdaniuiiyarwdnningvse

ps1asNTeanaInIEunIsiu 4.4.1 Vuwsdunsdiay 4.4.3

4.4.3 lunsaifnadnsnuaunisly 4.4.1 uanmainyarivemanningvsensia1sive o duiu dyaen

v
=~ v '

Waaninyae reverse repo x (1 + discount rate) {udmuauliAu 5 &um v3elidiiiu 5% vessia@e ududduiulave
AN wazdnismmuaisesianaliludygdadaivualasiiansunteladoanuidesvesqdyen (counterparty risk) w7

Y

Ustndanisazlisniuniseu 4.4.2 Ala

v
v A

4.5 NM3IAIUYAAT reverse repo Al 4.4 TiATLIMAT

4.5.1 MUINIINTIAReTIiuRaUselevininaauiieldiuan reverse repo audsiuniinisAuin

e
e
e
e
)
all
o
e
o)}
e
)
e
=
=
)]
ee
)}
e
®
3
]
f2)]
Lo
Do
>
=~
=
ho)
Ze
N
N
>
2
>
an
Z(__g
Ce
De
c
20
)
al
ee
=
D,
s Q
>
2
N
an
]
all
al
2
—9
>
»N
al
]
)
al
2
=
=n.
Lo
=)
>
]
>
De
5
e
=
(ai2N
=~
Nl
®
3
)
o
faN]
)
al
=b
=)
®
=
Nl
®

nindFuiilounu 4.4.2 ((13) vegsnIsufiinan reverse repo $18n159uUlA

4.6 discount rate Mwldlunisiua deadunsimuntulaerfisddadoanudssvosedynr wannine

Y30MS1ENSTVBLE?

doudl 5: ganssuUszavnsligunanniwg (securities lending)
sosdulumundninasilunisasmueieil

o

1. gdyan Feadgdyardndondadudlisuluoygaliusznevssimdnmindussianianisnistunagliy
wdnnind (SBL) Inelunsdlfigdyandandnnsgyinislugiusdununesdty fBufonduyerafiifiannsalsznougsia
wsaanliufamslamunguunelne

1.1 dlasulueugausznevgsfandnningussinnianisnistuuagligunanning

1.2 suimsuisUszmalng

13 ﬂamuﬁuwv

1.4 suasiitensiidnuagnsdseanuissemelng

1.5 SUIAITWIAIE

1.6 USEnRuNu

1.7 USemuanning

v aa

1.8 USENUSLAUTIN

o

1.9 nesuauyananilyaAnndduvesasuusayenius 1 auumiuly

Y 9

v

o 3 o
1.10 NBINUUINUIVIUIYVITITNTT

£

1.11 fypAadumud1inaun.a.n. i uuaiLRY

2. vénnindfility dosdundnnindneglusyuuiulnundnnindvesgudsushnuanning vsenannindiisuinis

wisusemnalnevun i duunensdeundnning

3. MTNUIBRENENUSEAY USENTANITADIALIUAISAIT
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3.1 anfiunshifinnsnasesenndnyseAuandduiiodulseiunisligundnming lnedesdundnuseiu

AOE
=De

3.1.1 Juan

3.1.2 asnansniasgineg

v '
[ e

3.1.3 fuaniu Mdyy Ry Tasturin agn vserulssevdu Msu1asnidiyd uTEntuu vse
sumsndnguinenzdandu Wuginseyniu
3.1.4 fuanidu w3e mdgaldldu 71 TSFC WJudean niidmuaiuldGumumliiu 270 fuduudiuesn

.
v a

Muazidusiifafmueldiiuslomanumieieldiiiy
3.1.5 fuaniiu sdnaldEu vie Agn Ae1glsiAu 90 Yutuusiuilesn 343l credit rating ognslnaeng
wilasil
3.1.5.1 il issue rating %13@ issuer rating aglududuusn Tnensaifidu issuer rating Foadu
credit rating Al#1191nN"53A credit rating Szezduae
3.1.5.2 ¥ guarantor rating 8gludusiu investment grade
3.1.6 ANENSUINE credit rating 9¢/lUSUAU investment grade
3.1.7 nifsdomuseiuiisuasmdudidudoenliuinomuiiedulseiumstundiminglfudnomu
3.1.8 susanzidovlunmandnninduissuinalne Aflnedoaglududl SET50 el Tunsdifinosyulad
wevienisaulunsiansu nemuazsunanuseiudmnanluld
3.1.9 MNYAUTDINDIWUTINAAINRY
3.2 sndunsinewmuiinssudvivienseuasomdnussiuny 3.1 videduiunslaeiBdudsasiinaliuisninms

a1unsavadudnsEuienannuanyseusananlalaendy

3.3 utdmanUseiuniy 3.1 Anewuiinssuansluleunsevsdenserluliaiunsadesdumundnysefutule
uusunsdaduiseniimudennadlugsnssunislidundnnsng duies

3.4 ssayadvanuseiu o Fuiu innndmsewiiu 100% Yesarranningnligs

v
v

3.5 lunsalfinanusziudutuan ThRuansananldamulaediuiilunsnddudsil

3.5.1 QuehnluswAsmalvdnsesumsning nuneanzInAUy

3.5.2 UnsRudnise sadygilonu Al

+
v o

3.5.2.1 Un3ldue1n w38 Mdygil9idu Asuinsnidyd usEntuyu vsesuiasniingrune

17

v v
g I3

wnnzdanaulugiiniseyniy
3.5.2.2 sdgygy1liiu 71 TSFC Wugeen Admmuaiuldduanudilidiiu 270 fuluwsiiueenda

+
Y

wazduidasvuelddudlomenurdedioldiiu
3.5.2.3 mdnyaldiiu Aoyl 90 Yutiuudiufiean dail credit rating oehamilvoeslagl]
3.5.2.3.1 # issue rating 138 issuer rating agluduAuusn Tnensaifiviu issuer rating
Foadu credit rating 7il§na1nnsdn credit rating szevduse
3.5.2.3.2 i guarantor rating agludusu investment grade
3.5.3 Asnasn1asgineg

3.5.4 reverse repo @msunsIasnIAsglne
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4. dnwazuazanszdrfnvesdnn TulddyyrifidnvazuazaiszdiAyvesdygy) audszniadiiniaiu

o 17

& 1 o

ANENTTNNITANUN NN TN naznaInndnnInginniedeninuaieiuszuuu dygrdusazlndundnninduay

17

nanUseiulugsnssumstuuayiidunanning

4 [

dauil 6 : gInTIUUTEIAN derivatives AUVANINAIINTTAW UL

o

1. Uszuan underlying derivatives finaavuazsidnduedyalasioad underlying egnslngamilavizenaiee il

1.1 ningauinesyuannsaammuls

1.2 $nsmenide

1.3 SasuaniUdeudy

1.4 \AsAn WY credit rating #1358 credit event (Hudu

1.5 safidule sudifesiuszneulududmdesudsmy 1.1- 1.4 3o 1.7
16 sudiiflesruszneudusiinm 1.5

o °

1.7 underlying duUmUNIFITAMUAAUALNLLAL

a o '

lunsdifl derivatives §1983ffUs1A183 underlying 9196 51A1TIT19BsRsnadRLTusIAITagTU (spot

a

price) Wso3AdY QTR wEWU (futures price) Wity M9l 591A1v83 underlying dudilalladad wieo underlying Atdu

parUsEnauvesviifnan deadufisausuatianiwnasitameliognawnsvalese

2. Waulvn1samuy vsEndnnisazadunisaanuly derivatives lonaiila

q

2.1 n3dl neauslaseynelfunisaauly derivatives wag underlying 984 derivatives M9ranuliagna

Javaululasanis

' [

2.2 Wumsidnduedyalu derivatives agnslaegnamiasiail
2.2.1 derivatives on organized exchange

2.2.2 nsdiiu OTC derivatives luUszmalve faadigdyardndreniadu suraswidyd suinnsid

v ¥
[ = .Y ]

NOVNBRNIZIARITY AIUVUZBVIE derivatives #3BKAN derivatives

Y
2.3 lunsdifivzdedinistissniiienisdwevdudnie derivatives dugnas duntudeadunsnddunineanu

Yaa awy

anunseaauld visll liinesmuesiludfidnssuneunselnthidaweududiuinig

U

Y] s a a = . & o a
3. vianlnNLNLLANNTA) underlying LUy

v
v a

Tunsel derivatives § underlying [usiny 1.5 - 1.6 dviifanaiinesdianwugail

v aaa o

3.1 Wudediiifinnsiuueisnsdnnalfedsdnau lnelinmsszyunasioyaves underlying wieladesa ¢
Mnldlunisdna waslimsannasedlnludegiuauenumuizasvetesiussnovvesdail sl underlying 3o

Jasemenandesiinismasulmisuaniienainegradudaseme
3.2 Wusuinfidnwauregrdlaogranilasial
3.2.1 stifin1snszanesagruiisane nadunvinddnuueladnuwusnilnail

v 1 P
v ° o Y ! 4

3.2.1.1 fyfinesrusenauLfazfiiiintntaeninvsevindu 20% Veaiviniavun

3.2.1.2 svieanusenauiilamnieaduinvintesninvsewinny 35% Vaauninarua bunsal

Adulumuannienann Tngessusenauddudssindnlinusnsiiivualy 3.2.1.1
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ASAITUINTNTEIREUNAY 3.2.1.1 way 3.2.1.2 lifpaiieerusenauineltasiunees
W3OULUAULINITUN

3.2.2 siaulauanain 3.2.1 Adulumuteulvasudiusail

3.2.2.1 Juswilifiesduszneulunsanswsedyainesuaiusaamulilagnss

3.2.2.2 loAwiniRuasumudndiu (pro rata) tadlountsinasuamulunsasvsedayan
Hulpemsaudilaradulumumdnines single entity limit vasnoey ULl

v
o

3.3 Wuswsinlasuniswaunlasaatunianuuidisdsnwazinyinglaeg19daszainusemannis sieil win

Usngiandudsnaduuievluesevesuievdnnis vigninnsiudesnliluinsmstesiuanudaudmnia
HaUselevtiagnaliusedninimeme

3.4 fimsuanaiviliy o sgsaienlulsydmniwhnsiudeninisauedeyaetaviumenisal

3.5 lunsdiifudiduile dviifsnandesiuialnglfundideyadadansenuremmisny

319N15999USLNANEYS 0A19USENA YIDATLIAIIINTIANFUALAZUSNSNUSENTRn1shandlidiuladn3snnsAuiues
AnuRaiaananausaaevieusns1kuielnsgnamunzay

e

AURYEAINE

4. vdnnueinisialisinindauimeamadanistisenlanunissaniiu (cover rule)

UIENAnN15ARdnbiinsndduvaanamuninunimuasiianinagesludnuiuiiisamesen1se inamueiases

Frsznilnudennaile derivatives dugnadlinaonaiiildamulu derivatives u wazidulumuiid1iinau n.a.a.muue

'
a

5. wannaeliisdindniunsauniingUszaidiianisannansdes

n‘

Tunsain

SEndanisasyuly derivatives 71 underlying lallddsferfiuninddunazanaudss n1sasmuly
derivatives aananmaadulumiundnineun.a.n.fus

6. ‘wa”ﬂLﬂmsﬁLﬂuLauﬁm%’umiamﬂu OTC derivatives

USUNIANNSABIIRddannadh OTC derivatives fatl

6.1 Wgdeyey8ndeniladuinuaziiaya1gfsssuves derivatives 1 USENIANITMIIWUNNTUN 15 uazu
gnvneveusasiiou el lunsdifusnarniduiungainisvesusendanis lidwnuazudwaagfsssunigluiuyi
nseialy

o

6.2 lunsallinmsnisalidanansenunosiAves derivatives ageilte

ey Wigdyaydndieniemiuinuag
wiaAneRsIINYe derivatives T US¥MAANINIIUTIUA

6.3 adayadndhevilsdueulviinisdnegiug derivatives Waui¥ndnnisiosela

T

7. vansnasiiiaudnsunsitndurdynnlu credit derivatives

Usemdnnsdesfuiniuteulunil
7.1 \Wndugdyayilu credit derivatives lalanzifionisanarudesyintiu
7.2 i undy

Adtyeubianig credit derivatives Niany

4‘.8
=D

QULVDITINTIUVIBLMBULALAiUgINTINOE 1M seEeln
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v

7.2.1 Credit Default Swap : Felaun n1sanaslugiuzgdeuseiuainudesnunsiniiiieddasiu

U

ANNaIatun1sT1sENiniy oblisation vedgynumIY obligation W IneRdnay1fieglugiugduigyseiuaiuided

mis;ﬂﬂﬁuﬁ%fﬁaqsﬁﬁzL’Eumm%mﬂm%ﬁmisﬁummL?imLﬁaLﬁm credit event 3 nseiinalitennasteussiuanuidos
asumuaviud lunsdiiliiAa credit event Yonnasazduanlutunsusinuanudn@) siail laid1 obligation axilifies
318A15LAE7 (Single Name Credit Default Swap) 3@ obligation :ﬁ‘wmaswaﬂﬁ%aﬁmuﬂiﬁémwaﬂszﬁ’ummL?ﬂqﬁmﬁﬂﬁ
Frsznililowin credit event Fuiu obligation sremslasensviadusieusn (First to Default Swap) viaudlafin credit
event fufu obligation :emslasensuilslundy oblisation Fsaziinisthszsmfuanizluduresduningsetu us
fonnasazasuimuniofn credit event “ﬁuﬁU obligation nﬂiﬂsmﬂumjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: @sl#un mannaslugiuzdieusefuauidissesduningsredeiian
9nnsanasvesraneuLuTiazlefuInduningsnids lnefveusefumnudsadianssyniuiiozinenaneuunilusng
Asiividasnanasesaiidrsdeiusnrmenidemuiiosanastu uazdiuflanas (i) vesyargfssanvesduningsnads tite

wanfuNMIngaeUseiuaudesslounanauunularaILniinTy (G13) YesyargfsTsuvesduningdneds

'
a

Wifugueyseiuaubes aundnasia credit event visonsumvuadyay (nsallaiiiin credit event)

7.3 foslddygruinsgruniuiininunlag International Swaps and Derivatives Association (ISDA) %3@

o o

v
v A

FryayunsgIudUmUNa TN ugeNTy Fellvonnaslanvaeail
7.3.1 Inalddsdulanunguune waslidansoudatunguuiednmenannsnduaznainnanningnie

nMsEaY

¥
.

7.3.2 Liifivervuafivinlidnsnnmualilupsiansuiimidns odygdevisasninf credit derivatives
Huddadendaly

7.3.3 lifidemmualinesudesvaldainudemeliuigdaan

' =] Py a' A dao

a2 7 NINGAUAUNATNUAENTIUNNT N.8.9. D1 ruaiiuddlunerasensnddudunianwaryinuasfelInudu

7 1 89 @ 6 laglasumuEiurauINEITNUAMENTIUATS N.A.9.

acd o

3.13.2. Ussmvamdnuingvisenswdaudy viensmmenualagisauilazasulusnsssme:

Uitmdansazamunieuasnusgleviianzannmdnning nindaudu viemaennalngisdustdlnegmilsvionans
pgNuTUsEMARMENTIIMIMIAURAAYL UszniAnuznssums n.a.m. vioUszmadidnauanenssums na.n. fmua
faioluil uuslunsdifivssnaragnssunismifunanenu Ussnannenssans n.e.n. viodtinunngnssans n.a.m.

A UTiuraUTS 0l USENAWA MUY DL ILANU TNV DA NBAEURIMENNSNEUI aNSNIFUNTBNITMIRBNNALALIT Y

[
o o ' v

el nmsasuluasiansviedyailusisUszme asasviedyyisinandeaausvenioldunsirdyyilulssinand

o

& o

wihegnuiifuguasunanninduazaaianannindfluaunaniiyues 10SCOnsandnsveviglunaiandnning

v
o [

ansUseinanduannBnves WFE vialunsnansvesusomiidndanaziauauiely GMS

dauil 1 : UssianuazAuauUiRveIngamnenskuislsemanaly

1. USZLANURINTIANS bobkn

1.1 ms1asnianalsemne
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o

1.1.1 UBUNT

a [

INUARN

e,

1.1.2

113 i (LWisssfuduuasanin fudeuius uaznsnans Basel i)

1.1.4 fuansu

1.15  sadygiletu

116 luddyuansansiasderiug

117 Tuwanedvislunauszlevind underlying Wuiustnsnieriu)

q

¥
o

1.1.8  asasvildunddnwagyiusasediuasiaisuileny 1.1.1 - 1.1.7 eunddnaummuniiuiy
1.2 asnansnantiausinsUseme (lisaunsnans Basel )
il wndimslddndulasanmarnasasiwdnuduiulaenemusuldsuiutdum vidndianisdesdming
uilaunely 30 Tutuwiiuiinesmusiulasuiuiu nelussninwnsseznaidainan dlded vs¥ndnnsiinisamnu
Turfugiang?

1.3 AN

2. AuaulRvewmIIasLasnanNuIluNTaY

SN av v [

ningAuNUIENIansezaunsaamulany 1. fdeslinuauifivesmaasnunaninaaiiiasuiiu fall

2.1 LifdermvuavseReulaimilvigasmuiinssyniuainniyarmRuamulunsans

2.2 awsadsuiiold (safensdndu dwaniiu viomdyyildiu Aldeulviudsuiliousnasule
afiunsliinissulendnsisunsaslunsiastanmuisnsinguuneimun vielideululinesuaiunsavefiugoennsi

a1sbe)

2.3 fideyangriuanansiusenianisaansadidsldiiednyseneunisinnsandadulaasuldesvasinae

' a

wazidoyasafiavviouyargfsssy Inedoyadnansesdidnunaseyaiiietelddsdninundnivinisdudud

q

gausuluszauanna

2.4 TunsdimBunisamulu fuanidu vse Mmdyalddu fesnamassnaruiiodiszuing fuaniu wie

17

+ v
Y

MidyyldRu Asnandesdinisiuaniansesuseddasynnansil

2.4.1 sUIAITHIAYE UITENRUY vise USEMAsAnWedies mungvunedniiegsnanItun1siu
2.4.2 SUIANTORUAY

2.4.3 FUIANTONANTAUATIEN

244 suAsfienIsinensLazannsainIsinens

2.4.5 SUIASHAILNIETNIVUIANAILAETUINE DULIUSEINALNY

246 suAsiienisdtesnuaziiduisssmelng

2.4.7 suAsoEaUWAIUTEINAlneg
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2.4.8 antun1sRumssemanildnuugyinueufedfudsurna 2.4.1 - 2.4.7
il msenfanienisiusesminandendunisertansenisiusesidinevsedeanda visdwiusiuianende

(1) auitszylilu dwandu viie AdyyldRu e

dauil 2 : wIwdRuUszIaae CIS nsdlfumineiinnsesnagaeldisdunguunesnassne
1. fquandnazidulumundninusilunmsasuisuferiudoimuadmiunnasmensiuilludmd 1
19 21-23
2. Humhevenasyu CIS ssUsemaiiidnuaedsil
21 mseenuazmsiausvsegmeldnmsiiuguaresihssussUssmaniiiuguasundnninduay
aetomendnvingdadumninadyves 0SCO vialuniivesnawmu CIS sasgmaiisinsionslunaatons
vdnnindsnausemaiiiuandnves WFE
2.2 CIS operator vesnawusanansgaelinsiiuguaresmisnuiduguaiiduandnansiyves
IOSCO
2.3 lunsdlinesyusinluawulumirevenasu CIS fsUszime naayu CIS fsUssimadananidetet)
neldnaninaeinisiiugua n1seen NsEWeY LLa3ﬂﬁf{']’mﬂﬂsﬁm%’mammﬁa;:iamuswssiaaﬂuaaﬂszmmfu

o W '

3. Ussafihifuguanisiauewevihednanndinasnislianuduesesdasmuegnaiiomensl nusede
Uszimanidniinauiivun
4. Tunsdldunsamuresnesuslumievesnemu CS d1eUsewa nemudiinandedinsdidansioul’
e nsdifimgsndulunisuimsaninadeadunmstansasiniu waediulevenmsamuded ldldsunsasmulumieves
naau CIS ssUsemadafunesusiumesditasulunasdums)
a1 fmsamuluninddudaduvssamuazalaforiviinemusi snsaamuldludadiuainnnivie
Wiy 80% w83 NAV vaanasyu CIS Aneuszinaiiu
4.2 finsasuluninddudleld3Bauanudngi (pro rata) uddlduadulumandninas single
entity limit 9asnesyusImty il vdninasigenanlaldfunsdningau
i sip
4.3 fnsasplunindaudeldisdunanmdndiu (pro rata) udldnadulunumdninasi product
limit dmsunindauiidu sIP vasnemusmty
4.4 ﬁm'ﬁamlﬂ,u derivatives Mdulunundninasi global exposure limit Y89 NBIYUTIU ﬂ?u
5. Tunsdliinesusiiiamesluamulumisvesnasu CIS seUszme neayu CIS ssUszimagana1adios
lnemuilidnuusiusaferfunesusufianed Huuifunsdifimuduiusaniulsslonidedfonasamu il
Tnglasumnuiiureuainditnau lngneunisamu viendanisdesdaliiinisUamedeya wananudnduuas

Asssulisunfetesiunmsawuludnvagdainanlilumisdedviuie
dauil 3 : nIwdduuszmRurinvasaatunsRuiNUssmaniansasisUssmaARidisurinRudan deududurin

TuanndunisRuinsssmavsensiansinsUssinanifieusintunvesdsurhniidnyaeyiuesfedfugsurnauningau

Tuuszwme Tudiui 3 : nSndaudsennduenrsensiansieuvinkdusnn
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dauil 4 : ganssuUszavnFelaeiidyy1vieAu (reverse repo)

TnetdulumundninaeifidinuauenIsung n.a.6. Avun

daudl 5: ganssuuszavnsigunanning (securities lending)

TnetdulumundninaeifidinauauenIsunig n.a.n. Avun

[

dauil 6 : gInssuUTTAN derivatives TuA1aUsEWA AMUVENNTINTAIYUAS

o

. . . A ] | Yy . ' ' Pra— ' &
1. Uszuan underlying derivatives finaavuasidnduedyalases underlying egnslnagamilavzevaigataail

1.1 niwdAuiineanuansnsaasuls

1.2 Sasmenide

1.3 Shvwanideudu

1.4 \@5An WY credit rating ¥158 credit event (Hudu

1.5 fufiduile sudiifesusynoudududviodudsay 1.1 - 1.4 wie 1.7

1.6 sriififlosiusznoudusuinu 1.5

1.7 underlying Susmuiidriinausvuniiuiy
Tunsdlfl derivatives §1483fUs1Aw04 underlying 419du s1ATiE19BeanaFoudusiadagiu (spot

price) M%@ﬁﬂﬂ?ﬁ’fyig’l%@%wﬁ?ﬂ%ﬁ’l (futures price) Wit el 51A1989 underlying suitlalddvil wie underlying My

29AUTENUVRIIRFINE Fauduiiausuagianievinazidameliagnaunsvaiuse

2. Geulanisamu vsEndnnisazandunisamulu derivatives lasele
2.1 n3al newusldszuneiunsasuly derivatives uag underlying va4 derivatives M1agasvulingng

Faululasanis

o

2.2 Junsdilugdeyailu derivatives oeslnoenamiasal]
2.2.1 derivatives on organized exchange
2.2.2 nsdhiilu OTC derivatives Tusnaussina desigdnyandndendaduifyanailasuoyaali
Uszneugsie derivatives iogmeldmsinfugualasmizsnuifuguasundnninduasaaavdnnindimduaudnany

283 10SCO ﬁaﬁﬁ‘]uauﬁmaa WFE

'
a

2.3 lunsdifivzdosdinstiszniiensdwevdudiile derivatives dugnas dudtudonduningdu

o Na

newuasaamuld el linemuesludfidnssuneunseinthdaweududtuiniy

o a

o & a a P . &
3. MannUgLNLELNSa underlyine WUUAYY

[ ' v = o

Tunsel derivatives # underlying [usuiiniu 1.5-1.6 futlnenanfeiianueagaail

v aaa o

3.1 Wudediifinnsiuuaisnsdnnalfedsdnau lnelinsszyunasfoyaves underlying wieladesa ¢

mnldlunisdna waslimsdnnsedlilutagiuauenumuzasvesesiussnovvesdail visl underlying vie

a v

Jasemenandesiinismasulmisuaniienainegradudaseme

v
=1

3.2 Wuswsinidnuazegalaog1anienad

Ada v 9

3.2.1 stniinsnszanesegraiisne nadunvinidnvausladnuueni fadl
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v
Y o Y '

3211 fuiifiosdusynauusavsilmindesninmdewiiiu 20% vesiuiiniimun
3212 fuiifosdusynausiladmistidminteenimiewinfu 35% veuhninimuelunsel
fdulunuanzeann TneesAusynausisudesidminlifusnsfimmualy 3.2.1.1
MRS NSTE TNy 3.2.1.1 uay 3.2.1.2 ideniesdussneuiiietesiunese
visethtuRvanRansan
3.2.2 suiaulauenan 3.2.1 Mdulumudeulunsudausidl
3.2.2.1 Wuswififlesduszneuidunnansvidedygfineswuainsnamulilaonse
3.2.2.2 \fleAmnaiuasunudadin (pro rata) weiouvilvinemuasulunsasviedyan
Thilnensudlraduluaumaninasi single entity limit maanamuﬁ?u
3.3 Wududilgsunsimulnoanduiifirnuidedowasyuinildoadassanuisndanis el win
Usnngiamdusanariduuisvluedovesininms visnianmsiuesialiiinnsnistostuaudaudomng
naUsylevtleg1eiiuse@nsnineae
3.4 fnsuanssiaiid q ogwsioilondulszdmniwhmsinudedifinsiausdeyaenaviumenisal
3.5 TunsaifdusedGude srdifananddesmuinlagldundadayad1aBanInTeuvemIguTINIg
vesUszmAlnevEorssene viefuinnmMaAufLarUInsiviEninmsuandiidiuldiisnsdnanosian

1Y) [

YisananausaaeNousns1duialneg ey ay

4. vaninaeinsIaliiindndduiiismestenistsenidnuniseuniiu (cover rule)

UIENAnN15ARdnbiivsndduvaanamuninunimuasiianinagesludnuiuiiisimesenseinamueiases

Frsznilnudennaile derivatives dugnadlinaonaiildamulu derivatives u wazidulumuiidiiinau n.a.a.muue

'
¢ a

5. nannaeisind iy sawuniingUssasdiianisanansdes

ANa a o

lunsdifiuseninnisaamnulu derivatives 91 underlying lilgdanfsnfunsnddunazanainudss n1sasmuly

derivatives sanandaadulunuidrdngu n.a.n.fvue

6. ‘wa”ﬂLﬂmsﬁLﬁmauﬁm%’umiamﬂu OTC derivatives

o £%

USUNIANSABIInddannadhu OTC derivatives fadl

DAY a

6.1 Wgdnyey8ndeniladuinuaziiaya1gfsssuves derivatives 1 USENIANIITMIIWUNNTUN 15 uazu

o] o

v '
o [ o o

gavnevesusasiiou vl lunsdifudnarniduiungainisvesuiendanis lidwnuazudwaagfsssunigluiuvi
nseialy

6.2 lunsdifiAnmanisalfidanansenusosia1ves derivatives agnaiidudifey Irigdyadndionilsiiuan
wAzLIIAANERATIINVE derivatives 191 USEMIANIMT UL

6.3 adayadndhevilsdueeulviinisdnegiug derivatives Weavi¥nidnnisiosela

7. vdnnaiiisdindmviunisdnluedyyilu credit derivatives

¥
=1

U3endnnssosfuRnulouladsil

7.1 Winugdeyailu credit derivatives liamgifionsananundearinuu

£
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o

7.2 Wndugdyaldeniy credit derivatives NfldnwarvesgInssuviafieufsiuginssuegmiliegnsln

=De

A9

7.2.1 Credit Default Swap : Fslaun n1sanaslugiuedaedssiuanuidssinunsiniiiieitosiy

a

gfeglugrueuieyseiuaiudsdl

£

AanansnlunstrsEviany obligation YBIEHNHUAY obligation thu JGEGEL
mszyniufiagsiosdnssdumudennasdeussiunnuidsadiein credit event ulnsaziinalidonnastoussiunundes
asusmuatiud (lunsdldiin credit event FonnasazAuanlutuasusiuuaniuunf) sisil ladn obligation aedlifies
318A19LAE7 (Single Name Credit Default Swap) %38 obligation ﬁ‘wmaﬁUﬂﬂﬁ%ﬁﬁ%@ﬂﬁﬁ%Uﬂixﬁ’ummL?iaaﬁwﬁwﬁ
Frsznililoiiin credit event Furf obligation sremslasensviadusieusn (First to Default Swap) viaudleifin credit
event FJufy obligation iwmﬂmwmwﬁﬁundu obligation Faaviinstrsesafuangludiuvedunsndsetu us
Fomnasazasusmuadiewin credit event Tuff obligation VgﬂiﬁﬂﬂﬂﬂUﬂﬁjﬂJ (Proportionate Credit Default Swap)

o

7.2.2 Total Rate of Return Swap : &aldiun n1sanaslugueg@euseiuaiudssvedunings1sdan

Annn1sanadveanauwnuiaglasuandunindseds Inefuedssiuanudedinissyniunzdnenanouwnilugng,

' '
N @ o a ' a a =

AIvTesnTIaRefNgedsiudninenilenuinazanasiu uagdiuianas (673) voeyar1gRAsTTuveIdUNING9 1l

q

a

LLaﬂﬁumsﬁﬁ%aﬂizﬁummL?%awsiaumamammuuasdauﬁﬁusﬁu (6131 voyar1gAsIINYRIAUNTNGD1989
TfuguneUseAunnandes auninazifin credit event siensuimuadayan (hsdllsiAn credit event)
7.3 ﬁaﬁ‘i’ljﬁiyzyﬂmmgmmuﬁﬁmwﬂ:ma International Swaps and Derivatives Association (ISDA) %38

fygunmsgudunuidiinaugeuiy Failfomnacitidnuaisal

7.3.1 fnaldUsdulamungumane waglitansandsiunguunednmenanninduasaainnanningvse
ngviedu

7.3.2 laifdermusiivhlvavssismn Blussiansuimiviedyynoviedrmiing credit derivatives
T adondely

7.3.3 Lififermuslvinesuseswaldaudemeliungdayan
daufl 7 nindaudufidninauamenssunis n.a.e. enadmuadininlunendmionsndauduiiidnuazrhusnisatu

dudl 1 89 dw 6 lnglasunnuiureuand1tinauAuenIIUNIg N.8.9.

3.14. gasrdrunsamulunannindvsensnddudululsena :

o

Sasndrunmsamulundnnindvisenindaudu aidunindauvasnsmusnlulszmauazinassne :

Uitndanisazamuniefilidandnning wieninddudu viemaennalaeisdu eidunindauvesnasmusan aud
UsgnanugnIsunshiusaIany Ussnanmenssums n.a.n. visUszmadiinauanznssans n.as. fvus dwolud
Tunsdifiuszniarznssunsifunaiayu Ussnianaznssunng n.a.m. viedinnuanznssuns n.a.nUsznaudly

WasuuUasdnsdunsamu vsendansazasulindulumudssnafiudlusae

dauil 1 : dadiumsamuiidulnnageannindduniagdyan (single entity limit)

€
3

MABNTIEIU

.
o

1 | a5na1snasglne 1
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AIIEINASTANUTTIN
2.1 n3edl credit rating aglu 2 Suduusnauly

2.2 n38lil credit rating aglusedv investment grade wssndn 2 udiy

b3

laidindnsaIu

laiiAiu 35%

wuae CIS

[ Y

lddimemnsidlu

Rushnvisensiansifisusiiuhnfigsuninviedesnasasiidnumzetidle
e antladail
4.1 ¥ credit rating agluszdivu investment grade

4.2 Juswansesudy vl lenzdudiniSensiansfissunadudseiu

laiiAu 20% (3elaiiAu 10% eidu
nsasulusislsemavseriinise
Iniudlglidnuiegaauseing lag
@onld credit rating LuU national

scale)

AFNATNLINYULATUNIUA ST

5.1 Wunsiasvil asnanshavdiay vise @

q q

v v
v o =

ﬁaaﬂamm"uumuﬂgwma

U

an f
Y
e SeaN11v09 SUIATNIRTIR1IUSEMANLAS U ue lUSENaUgsNa

b q

suIAsIYglulsEmalneg

oo

5.2 1Jussnansiddanuay

@

othdlnaganilassil
5.2.1 feenuuienaansieou
522 feeniimsilamesdeyaiunmsilulnefineazdeamuuuy
filing
5.2.3 lunsdlilunmansiidisamuntudsend dosnimiewintu 397
Fu tuusiFuitamu uarlilfiidnuasam 521 vie 5.2.2 fllmszyniunams
mié’qﬂdné’mﬂuqmaﬁqﬁ
5.2.3.1 sWANTIEYd USEnRuu vise usEniashnavlas@ies
AIUNVNETIIEFIAIEAITUNITEU
5.2.3.2 5UIANTRRNEU
5.2.3.3 SWIANT0IANTANATIEN
5.23.4 suesiomanunsuazansainInnyns
5235 UsTvaansesduideriagende
5.2.3.6 SUIATHAUIAMNAVUIANANUALYUIAL DU
Uszmrlne
5.23.7 sunsilensdseenuaziituisszmelne
5.2.3.8 swAsdaauuslseimelng

5.2.3.9 USENMaNnNIng

5.3 aueglulsemalne

TaAudns1natl waauaonsla
LAINTIN

Y
(1)

(2) dwilinvewmsiansniamu

10% %38

Tu benchmark + 5%
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5.4 ¥ credit rating agluszdiu investment grade

5.5 Tunsaidunsiansndnvuaiudisent 110N 397 Su duwsaTun

aamu Foumutlsuviongluszuured regulated market

6 | nSwgAUAL

6.1 M51@NSNLANWULATUDIUAIT sufuliiusns sl wauaonsle

v
[

6.1.1 Junsransnil asransiailfanu vseann Neandamadumy | 928N

ngvanglve wagiaueensansiuluinsssime viegoendanaduniy (1) 10%
ngvaneaneUsEnea (wiildsamanvives suinswidudansssmanlasu (2) hwtinveamningauiiamu
sy biUsenavgshivswmImaisglulsemalne) Tu benchmark + 5%

6.1.2 il credit rating* agluszdu investment grade
6.1.3 {Hunsransitanunzoddlaetmiagil
6.1.3.1 foonduuitnaavzileulunaiandnningunia
Useweilne videlumaindevendnnindanalssime
6.1.3.2 E:{a@ﬂﬁﬂ’]iL‘IQJWLNEJEE’JJE]%aL“ﬁUHﬂiﬂbﬂﬂIﬂﬁlﬁi’]ﬂaxLaﬂﬂ
ALY filing
6.13.3 Tunsaiffumsiansidimusiusisend Yesninuse
Wiy 397 $u tuuduiiasu uaglildfidnuaznu 6.1.3.1 vie 6.1.3.2
fanseyniumuanasdananfonduyaaadll
6.1.3.3.1 qﬂﬂamuﬁa 5231- 5239
6.1.3.3.2 andunsiiuszninassmaiivssna
Ineduaundn
6.1.3.3.3 antunsiiumeUssmaniianuee
MussAgIfuyAAa MUle 6.1.3.3.1 - 6.1.3.3.2
6.1.4 luns@ififunsansitsmunSusssuil innmn 397 Su SuusSudi

anu dewunzileunieeglusyuuves regulated market

o

6.2 ﬁﬁﬂiiumﬁ ﬁ@: foyeyndl credit rating® aglusediu investment grade
6.2.1 reverse repo
6.2.2 OTC derivatives
MBI
*nsdhdunmsamulusnszmavsediinnseyniudgiduneginUssme
aansaldenld credit rating LuU national scale

*nsdidunisamulusinsssmaiadyanluguediinsesyniuiigianw

agineUszima aunsaidentd credit rating WuU national scale

7 | niwdFuduuenmileninitseylude 1 - 1o 6 (SIP) saufulaihiu 5%
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0] U PRl 2]

1. Quehnvisens1ansiiiguninRuenive N s liuaurenemus

2. derivatives on organized exchange

d9uil 2 : Sn5IEIUNTAWUNAIUIUAUNGUAINTT (group limit)

Ussnnnsndau 35189 (% Va9 NAV)

1| mamulunindduvesuignynuivnieglunduiants | LiAudasladnsmiledsll ududnslaazgnia

Wenfuvsemsidnlugdayailugsnssunianisiuiu (1) 25% wse
UIEMAINET? (2) dwiinvemindduniamuly benchmark + 10%
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E—

1. Quehnvisens1ansiiiguninRuenive M siliuaurenemuTy

2. derivatives on organized exchange

dauil 3 : InFrdIUNMTAMNUNALIUMNUTEANNTNETU (product limit)

h) ‘ Useannsweau M58 (% Va9 NAV) ‘

a a
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fanam) Wugfoon §deine vieddynn il 1 7 Wiafonuseuaignomu

1.1 susvieandunsduiifingrneenizdndaiu - Snstnedulaildiunesusn flengneau
1.2 suaswdivd Auvdetioaniwiewiniu 6 Weu viil

1.3 UInRunu g nesuTILieglasimsinnniinie
1.4 Us¥ninshavlasdios whiu 19

1.5 vss¥neannsesdullienegende
(Lisudmindadunnemusulasulounssudnsunanadyyiany

reverse repo %38 securities lending #3® derivatives)

2 | niwddusall sauulaliiy 25%
Ao A

2.1 fuanidu wise mdya iy AlReuleiuuisuiious

]

nawuslaniunsiitinissulewanssunsadunsanslaniy

¥

Bnsiingruneimue visedReulvlinemusinannsaviefug

Y

Ol rRG R
2.2 RUANUIDATIESTgUMNKURNNATSEezIaNSHNLAY 12
ou

2.3 total SIP mu® 5 VesaIul

a

@eullyldiumsawmuvainemusnle wasnamu

o

buy & hold Nasulunianidu Mdyalddu Judhnvsensians
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A A . . ~ Y o ea

Y94N0INUTIN Wseiin1saauly derivatives Livelviningdu

sananiengaenndodiuegnamnu)

3 | reverse repo TaiiAu 25%
4 | securities lending laiiiu 25%
5 | total SIP Felawn nSndFunude 7 vesdiud 1 : ons1dIung saufulsiu 15%

amuiAINILgReNnIngaunsegdnn (single entity limit) ws

LY A7)

- -

Tirufwnamil ssanshmiiiau visernn Adnuazasudu
o
fatl
5.1 Tnuaeny 6.1.3 uag 6.1.4 v0ele 6 Vosdil 1: dndu

o

MIauAwIMALEsenMndAuvsaadaya (single entity limit)

5.2 1l credit rating a¢/lusyAumAINTT investment grade el

credit rating

e : drsunisamuluduhnvsessasiieuniniduhnimonisanlivnuvesnesusnlififenmunieaiu product

limit

Uszannsneau dns18U

6 | derivatives #4fl

o

nsiYigsnssu derivatives N TnguszasdiionsanAIy Liifuyarandenileg

e (hedging)

dauil 4 : InsrdrunsamuiauIumuaNulduldaideluianisiiamu (concentration limit)

Useannsweau ansdu

£

1.1 i 1 Tu 3 vesyarwildun1an1sdu (financial liability) 183

Y

ATVl as1ansNmiineu

wazAnnveasgeanelasenis ganaTasTetu aunUamelilusunsRudwiuseussesnatod

(sisafananmilnasglive anan Ingldlviiunugadmidudnanveadmindenuneidosivg
= & v 1A A a Ad v oo @ v

viensIaIniln1asgsnaseine) 90N W Rufduanianmsineitesiu Uusdu
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a¥s Fuudlunsdififoonmmanslafinistuuuy filing ludnwasndu

1m39M13 (bond issuance program) Tiansaundusielasenng

1.2 Tunsaifinesuamulunsiarsaudeillaedunsiasiieoniniuazd

credit rating aglusydiusinda investment grade w3alalll credit rating
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