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1¢ (Investment grade) ananudaduiuiildsunmseensuandinnuanznssuns n.a.n. Wudu saus
Jun waz/mIoudnnindvienindauduniensvinenualaiFdunufinnenssunis n.a.n. uie

ANTUNUAZATIUNIS N.8.6. UTENIAAIHAUA

uenanil nesuenamulussasviiifsusuanuindefiosnifiannsoamuld (Non - investment
grade) Lawwniﬂﬁmﬂmsﬁ?ﬂﬁ%’umﬁmé’uﬁummmL%aﬁaﬁmmmamﬂﬁ (Investment grade) vquz i
nesuamuhiiy uaznesuesamulunsasuilulssmadlilisunsdnsusiuanuindetie (Unrated
securities) Ingifulumudinaiznssuns na.. viednauanznssINg n.8.0. Usznaimug

TuM M UINEREIUNTANUVINBMUTINAUNTIALUIUTTIVVRINDUATILUTENA UAd.e1alllT U
szazan 30 Tuluwsiunaanzidowdunaamusm way/violurdnszeziia 30 Juneuiuasuaiglasenis

(%
Y

il Inedosdiatslszlovivasiamuludfey

3.12.  ywasByansamulusieUseme

= ]

3.13.  USELANVBINANNSNIVTONTNIAUDIU MIBNSTABNNALALIFDUNILAINU ¢

q

] '
= =

3.13.1. USELNNUDINANNSNENIDNSNIAUDU MIaN15uInenNalaeITauNazaInululsene

1

a o % A '3 % % s U fa d" A qudll 1
USENInN1sITamunsokasniUseloviianizainuanning ninddudu vsennennalagisausedla
D8NS DNA8 DY IANUNUTENIAAULATIUNIT N.8.9. 139UTENIAFITNIUANENTIUAIT N.A.H. NINAUA
FapalUfl ULATUNTHAAMEATIUAIST N.8.0. YIDAITNIUANLNTTUNIT N.8.0. TFANUIuYeU Bsadl
UIZNIALN b3 DL AULANUTLLNNUS DA NWAUSVDINANNTNEINTONTNEAUNTDNITUNBNNALAEITIU LaZUIN
U3endnnisiansaiuindulsslevdsonasmulaesin usEninnisveanudvsfisziansanawunigle
wmafindlulasunlaswesdrinauaaenssuns na.nsinan nelidnludewdtonheamunou
o a & X =K | < ~ & vy ' ) PR
n1saiiunis il Tlunsaldsnanasiduluiedndewmalsslevivesiioniisamuniglaaniunisaliug
lnpanilatanazSnwnauselovivesioniivamuludidny lneazlitodnlunsandunisndaliain
TUaulduAlATINIT WaztiadlasuLAaINERonUIE AU,

=

nawudaduend 3 Y nigu 1 (M13Y1) 11

9



daufl 1: UssinnuazanantAveInTIasn1an1siuialy
1. Usstanuemsnans laun
1.1 as1ansuil
1.1.1 WiusUng
1.1.2 Miund
1.1.3 vun (Lisawvuiuuasanin fudewius waznsians Basel Iil)
1.1.4 B/E
1.1.5 P/N

[
v

1.1.6 ludfryuansdnsniseu

ey

1.1.7 Tusansdnslunauselevund underlying WuiusUnsvieviug

Yo
[

1.1.8 anasnisuiifdnuaeyinuenfiortunsansil enu 1.1.1 - 1.1.7 audidiinaueuenssunan.an,
fvuaLisAy

1.2 psansfiaviinanu (ismns1ans Basel )

1.3 #91@17 Basel lll

1.4 QN

2. AaandivemsanLasnaninaeilun1samu

nindAud van. aranmnsoamulin 1. dosdauauifvesrmasmundninasiniasuda fil
2.1 liififermunvietoulsivihlsifasuianseyniuannniyasfuamulussians

2.2 gwnsawdeudiels (saudensdindu B/E P/N vise SN nfiReulvuiuiuasuownnasmulaaiiiunis
Tinssulewanasunsedunsanslamuisnisiingrunenvun vseleululvinaauainsaviefiugesn
n3asle)

2.3 fdayatieaiuninarsn vas. ansaddalaiediundsenaunisiiansandadulaamuliegis
aunane wavitayasiaagviouyangfsssy tnedeyaninansesdndinuasoyaieia lagadnyi
auvaniviniseuuneensuluseivaina

2.4 lunsalidunisamulu B/E vie P/N fieenasiansnana1iitednseniin1sdn B/E 3e P/N finananies
finssuenianseiusadlasynnanall

2.4.1 SW. V4. %38 UA. MUNVEnginnlegsnsan iunIstiu
2.4.2 SUIAITODNFY

2.4.3 SUIANTOIATALATIEH

244 SUNASIDNTNEATUAZENNTAINNTINUAS

2.45 SUIAITHAIUIIAMNAVUINNANLALVUIAE DU LAIUSENA LN

=
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2.4.6 swAsiiensdseenuaztiiusisuszinelne
2.4.7 suansBaanuuvislssmelng
248 andumsiusissemanddnvasihueafeiugulinay 2.4.1 - 2.4.7
fiadl nsentaviienisiusesdnandedunisenfanienisiusesdsineviedeend asuausuds
ponibe (&nd) muiiseylilu B/E wie PN dae
douil 2 : nindAuUsziavmine CIS

¥ a Qs v

roslnuauTRLarnannaeilun1sa Ul

a 1 a 1 YU v
ﬂﬁmL‘Uu‘M‘H’JEJV]ﬂ?ﬁ@@ﬂ@%ﬂ"l&ﬂﬁﬂﬂﬂ‘Uﬂ{]%M?EJI'V]EJ

= wa < [ 1 a v Y o ° o a o 1
- Snauandivasilulumunaninadilunisamuudsiiutedmuadmsunsiaisnanistuiiluludu
1

1 9
N19921-23

2. Tunsdainnewmulvamuluniie CS vas MF MF danandesdiulevienisamudad (adldiunisamulu
w3 CIS YaenasusIumasifaulunesdium)
2.1 fnsawulunsnddugalulsznnuazaiiabediuiinesyuainsaamule

2.2 fnsawuluninddudeldisaununiudadiu (pro rata) wdaldnadulusumdnines single entity
limit ¥8anean Uty

2.3 fnsawplunindaudel#iddunmudndiu (pro rata) wldnadulumumdninast product limit
dmsunindauiiiu SiP vesnomuiiy
2.4 Ansasulu derivatives Fdulumundninast elobal exposure limit suamawgu‘lfu
dauil 3 1 nindulssnndurinrieasiansfisusintusin
donduiushnudensanaifisuriifurnvesdfudndall
1. 5%, U %138 UA. AIUNYUNIEINAIegINanItiun1say
2. 5UIMN5OONAU
3. SUIANTOIAITANLATIZN
4. sUIATIENSNEATHATANTAINNSNYAS
5. UsTEMAAATesEUITeiagendy
6. SUIMTWAILMIAMNIVUIANANLATVUINgRULAIUTENALNY
7. swiesiienisdesnuaziinidiuisUsemelne
8. suImTPaALLsUsEIVIALNY

9. anUuN1sRUIENIUsEIMANUsEWmAlnaduanndn

10. andumsRusisdszimaniianwagyinueafeItugsurinaw 1. - 9.
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dauil 4 : §3nITNUTTANNTBRLABAY1VI8AY (reverse repo)

[

e & v & &
nsaanulu reverse repo fiaalulununaninasinal

[

' £ QP aa A Y & 5 £d
1. Ay deuduliiyanadsiitanunsaiilugdayanlu reverse repo lomunguunelne

9

1.3 up.
1.4 va.
1.5 Usunusznuny
1.6 sUn.

1.7 naavuiluy

[V %
v v

1.8 UAuARANINMINERNIZINRAITY

o

1.9 diuswnswazsgiamnanungranednngIsniseulssinu

2. a@sNLElun15Y reverse repo  Aoalunsiansasil

[ 1

2.1 a1asnniginewazasiansninsganslsemea Tnensdiilfunsiarsninsgansusemadesd credit
rating aglwdudy investment grade

¥ Y v
[y a (Y [d

2.2 B/E P/N UnsRusn Ainn viseviudsezdu 91 5. 1. visesuiansiiiinguaneamzdnnedu uginnse
NN Fedlongpsmdeliiiu 1 U

' +
] U

2.3 B/E %@ P/N 1 TSFC Wuffeen Afiivuniuld@uauailiiiu 270 Tuluusiuesnss uandudinias
fvualTRuLiannuvsaLila ety

[

2.4 B/E P/N visernn Nide1gluiiiu 90 Jutfuusiiuiiean il credit rating aeslnaeamnilail

]

2.4.1 {l issue rating w3e issuer rating aglududiuwsn tnensdlilu issuer rating sioulu credit rating #
1A1191NN1399 credit rating SyavdauAIY

2.4.2 3 guarantor rating ag”lué’u@fu investment grade

¥ 5%
IS I

2.5 anasvildadiengaundeliiiu 1 U niunsideulunaindiorensiansuil visenilveyasaminieie

a

war198slagalinsUaNeRoas INTY Inensansuilanenanifesdl credit rating ag19laognanilansdl

2.5.1 ¥ credit rating ssevduaglu 2 SuAuwsn vse credit rating seEzaiiivulAsalaiu credit rating
:’I U 1 dl ¥ = = v
SYELEUAING1INUA CRA TatUSeuiiieul)

2.5.2 1l credit rating sveze1ieglu 3 dusulsn

2.6 anasviigdionganvislidiiu 1 weunvunsideulunainderiensiansvil vieniveyasiani
Utedonazeedladelinsilamenaisnsavy lnansarsnilainaisesd credit rating ag13lnag1anils

=]

7191
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2.6.1 i credit rating suauauasﬂu 3 SUAULLIA 38 credit rating Szuy zefiiuAesliiu credit rating
szzduRanaInud CRA lmﬂsaumaula

2.6.2 1 credit rating svegeni0glu 4 SuRuLIn

Y

2.7 NSWGAUDUAUNANUNIUNAUMNLLANLAEBIFEBIUIAANTD 10 255ANIN (3) YasUsene
3. S3ELIAINITIUTISENIUBY reverse repo Aadluiiu 90 Ju
4. YammuaiiLANT uad. AesuuRdmsunisamulu reverse repo

0.1 #edlddyaunsgiumuiidivuslag TBMA vde TSFC

[

4.2 v mdnninssensnansiizelUrnevieleuse uuddndnvaae
4.2.1 Junsvevielousudariinunlu reverse repo fana

4.2.2 1 Junsv1ea1u repo MuluaulseniAaugnIsuNISAIRURENNSNELazAaIANaNNSNEI68
wannae Reuly wagdsnislunisfuiuluuiuvenaamunuwarnisneniseyniuwiningduroinau
32

4.3 yarmvemanindvsensta1snde a Jusududyn desdlyaddulumuaunisnisiuinmiaisnis
sl (nyiulunsdifilunisasuues Non-retail PF ladsipsdndsnismudatiunldlunisauin)

1 v o/ & A Qlldy 1 dy .
UAAIVBINRANNINYNIDNTIENTNYBNINN (51198 X (1 + discount rate))

Y
i
Y 1

& & ci o 4 1o a | = v & LY v =
YNU 1AYD = 57?’1'1‘1/]?1@@1{!14%7531‘1/1Lm@ QJ,QJJ']E]ﬂNWEJWLNL‘Uuﬂ’]‘?IE]ﬁaﬂVﬁ‘WU NIBATIAIINU reverse repo

[

4.4 nsmsayavemannsngvisenstasnde a awiu Widulumundninaeidsl (eniulunsdindunis
aauves Non-retail PF liisiosinignisaudetiunlglunisauam)

4.4.1 YaAvemannINgnIenT1asNvesnndT (a1 reverse repo x (1 + discount rate))

4.4.2 Tupsdinyarmdnvsndvisenstarsnde o duiu liiluluauaunislu 4.4.1 vas. fesdenlvigdya,
launssuansludu viendnnindviensiarsnainsaldlunisvii reverse repo MikAneanu Litelviyaen
FIVRIMANNTNENTaN T NTowaznindduinleunisenarndulyauisnisdanans melutuinisda

v ! [y v & A PR 1 1% 1 & a
mmumﬂammaﬂmwamamwaﬁmaamaamwammﬂu 4.4.1 nukadunImu 4.4.3

4.4.3 Tunsdlinadwsauaunisly 4.4.1 uanawainyarvemanningvsonsa1snge a duiu lyaniies
1 | . [ [ I a 14 A I a d’l’
N313aA1 reverse repo x (1 + discount rate) Wudruauldiiu 5 duuin nieliiiu 5% 1035107%0
wduaswulaazanin wagiinisimunsesisnanbiludyaddanrualasfansuitsdadoanudes

YRy (counterparty risk) 4d3 vaa. azlidniiunisny 4.4.2 Ale

4.5 MIAUINYAAT reverse repo Ay 4.4 TRl

451 AwINaINTIATeTuiuraUselerifinesuiialdsuain reverse repo AUTITUATNISAIN

=

452 fuwranlusieginssy wiedwiusulugenansves reverse repo Nngsnssuiinesyuiegiv

1o

RERY 'ﬁ’]‘EJLﬂEJ’JﬂuLLaull‘U’e]G]ﬂa\‘]ﬂWﬂUWﬁL%ﬂﬂuqiﬂUﬂﬂUﬂﬁiuﬁumWmﬁiﬂﬁiiﬂﬂ

Y

o

gInsrumisnnuannindviensasfisondenindauilounu 4.4.2 (i) veagsnssuilinein reverse
repo $18M150UlA
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4.6 discount rate N tdlun1sAwIn deadunismnuaiulaeAdedadadeainuidesssgdyyn
NANNTNG MIDNTIANTNTDUA?

: a vy v v ¢ . .

#9uUn 5: qsnsswizm‘wmﬂ%awanmwa (securities lending)
sosdulumumnaninasiiunisasuaadl

a1

1. Adya deslindyadndrentadudlasulueygnlivsznaugsia sBLIaslunsdinedyayidinand

U g7

nagvimslugiusfunuvesdty diudeaduyrradsifiansasenougsia
wsaadufanstanunguanglve

1.1 dlasulueugnusenaugsia SBL

1.2 suwn.

13 ﬂamuﬁyuwj

14 swansienaiituaznsdiesnuisUssmalne

1.5 8.

1.6 4.

1.7 ua.

1.8 Us¥nuseiudin

1.9 Non-retail PF

1.10 newmuuiwiatiugdnswnig

111 SAyanadumuiidninnuivuaiadulagerdesiunamude 10 153anils (4) vesUsznie

2. vanningnligy fesdundnnindieglussuuiurnudnnindvesaudsulinudnning wsenanning
1 sun. vwthinduwensdeunanning

[

3. NSV eNanUsSENY Uad. AoImtiunISmall

3.1 anfiunishatinnsnmsesenndnuseiuainguielulssdunislagundnning laadendy
wanuUseiunail

3.1.1 Sudn

3.1.2 a91a1snasglneg

vy
v v

3.1.3 B/E P/N Unsduein einn vieviudszerdu 7 sw. v, vieswiasiiinguuneanizdnnsy (Judd
ATEHNIY

+
Y

3.1.4 B/E w38 P/N #1 TSFC WJugeen AivuniuldRuaudiliiu 270 Tuluudiusenduwasidusiings
AnualdRudenisanuvseideliiiu

[

3.1.5 B/E P/N vise einn nilengluiiiu 90 Tutiuwsiuiiesn ¥l credit rating agslaagamilasiail
3.1.5.1 i issue rating w38 issuer rating agluguauwsn Wnensdiiilu issuer rating oty credit rating
ALN191NN1599 credit rating SyevduAIY

=
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3.1.5.2 il guarantor rating agludusiu investment grade
3.1.6 AT1@1INUNL credit rating agjlué’ucﬁ’u investment grade
3.1.7 wiladeAusziun sw. Wudeanliunneauiiedulsyiunsaundnvindlininomu

3.1.8 viuaaveleulu SET Nlisevesyludvil SET50 viadl lunsdifnewulifiulevisnisamulunsians
I nasuazsunanUsziudnaialale

3.1.9 "easyuYes MMF

v

3.2 allunsiineauiinssudnavieaseuasewaniseiu a1y 3.1 viediun1slne35audsingli
uad. anunsadadutiseniienanuanuseiudinailalaendu

3.3 M mdnuseiu ey 3.1 Mnesvuiinssudvslulewvsenudevseilildainsadaduaumandsyiv
tule Guwsdunstsrudisenilanudennasiugsnssunishigundnvsnguues

3.4 msyarmanuseiu ad @iy > 100% VearIaNINENlvgy

[

3.5 Tunsdiivanuseiududuan Thhduasdsnanluamulaeiuiiluningdudail

[V 7
v v

3.5.1 Judnly sW. ¥3esUIANTIINUINELRNIZ AT

v

3.5.2 UnsRup1nise P/N fadl

3.5.2.1 Unslurn vise P/N 7 sw. us. Wiesuimsnidngvaneanizdnmnstu Judiinissuni

=

3.5.2.2 P/N 71 TSFC \ugjeen fimvuaiuldluaumliiu 270 Tuluwsiiuvesnsd wazilumndeinug
TdRudemnnuvsailalsiiiu

3.5.2.3 P/N niflenghidifiu 90 Jutduwsiuniean @il credit rating aganilsaenslanall

3.5.23.1 il issue rating w3® issuer rating aglluduruusn Inansdiflu issuer rating el credit rating
ANN131NN1599 credit rating SyavdUAIY

3.5.2.3.2 1 guarantor rating agludusiu investment grade
3.5.3 n9181301A5glneY
3.5.4 reverse repo d1MFUAIIANINIASTINY

4. dnwazlazarszanguosdyg Tulddygyiddnvuzlazarszdfgvosdyginulssniadiinau

v U o
6 v U 14 [

AENTTUNITAITURANNINILAZAAIANENNINEIA8TDAINUALABIAUTZ UV Feygy18uiaz ey

U C3

nanninduaznanuseiuluginssunstusasiiduranning
' =] . . @ ¢ o &
duil 6 : §3n33UUEAN derivatives AIUMENNAINNITAIMNUAI

1. Uszaam underlying derivatives inaanuazidnduadyyladesd underlying agnslnogranilane
GAERRRNS!

1.1 vinddunneamuaunsoawulaludgui 1-5
1.2 dnsmeniley

1.3 9mskanUasuu

=

nawudaduend 3 Y nigu 1 (M13Y1) 17

9



1.4 1ASAR W credit rating 38 credit event Wumuy
1.5 svdRuile saiindeswsusznaulduduavsesiulsey 1.1 - 1.4 wise 1.7

1.6 suindosrusesnoudusvdniy 1.5

Y [

1.7 underlying BuUmNNEINUAULATIUNITN.A.0. ATRUALNLLAL

Tunsdif derivatives 81983 1U51AM89 underlying 919U 5171819890 9nadoRdusalagiu (spot
price) #3931AN& Y BOV1BANUIN (futures price) MUY M98 51A19849 underlying Bunlalynvil %39
underlying Musirusznavvesnutaing1 aesduiiseusuegisnininaazlameliograunsvane
Ay

2. Reulun1samu uas. agaliunisawmuluy derivatives loseldle

2.1 nsdl MF lassysneadunisasulu derivatives wag underlying 989 derivatives N9gasnuliagna
Faaululasing

1Y

2.2 Jumsidinduedyalu derivatives agnslaogamniadisil

2.2.1 derivatives on organized exchange

[

2.2.2 OTC derivatives mﬁf

2.22.1 n3ghllu OTC derivatives Tuuszindlne desdigdyadndieniadu sw. surmsidngruieeniz

[V 7 1%
v v =

IARITU MUNUTBUY derivatives NTOHAT derivatives

al

2222 nsgidlu OTC derivatives lusnsUsznea dosdgdnynyrdndreniaiuifuananlasvougynli

[ g 3

o ¥ [ s

Usznougsna derivatives Niegngldnmsiiugualagnitsaumiuguasunanninduaznainnanningi
WuanBnandayues 10SCO wisaMuaunTnues WFE

a

2.3 Tunsdifazdesfinisdrszniliienisdwevdudnie derivatives dugnas duAdudondunsnddu
nowmuasaamuld el lidnewuanuiiidnsiuneuriedninidwevdudtuiniy

3. wAnNaeRANASE underlying Wudadl

[

lunsdlfn derivatives &l underlying Wuawing 1.5 - 1.6 futifananfeslanwugnail

v o a

[ Ao o ad o [ | (Y = 2 . = [
3.1 Judviindinisimuadsnisawialisgredaau Tneiin1sseyuwnasdoyaves underlying v3edady
13 q Nnldlunisawn waziinsiwndsilidudagduamuanuminzauvetesdissnauvesnl
79l underlying Wiatladanenantfesinisimaeulmsuaniiznan sgradudasee

' 1%
A aa v

3.2 Wusiindanuuegdlaagamilesiail

' (%
aaa v

3.2.1 siindnisnszanedagruieane Inadusstnildneusladnyueniianal

[
Y

3.2.1.1 puinesrUsenauwsazaidunntn < 20% UoIUINTNNINLS

(% (%

3.2.1.2 sinesrusenaudilaginiaiuimin < 35% vesiutnnaualunsanduluaiuaninenain 1ae
p9nUsENaUMdUA Il N luRudns i sty 3.2.1.1

ANTNAITUINITNTLANBUINTNAY 3.2.1.1 wag 3.2.1.2 l1UfAea1d199AUsEnauNNe1199 UNDIAIUS o
1NPURAULINDITUN
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v ¥
[ o w Aa dﬁ‘jud o

3.2.2 auiinflearusznaunanuadunsatiendeatunasfinseuiufu vsaludsisna1nesdinse

[

3.2.3 sataulauenain 3.2.1 uaz 3.2.2 Mdulusudoulvasudiuma

aaa %

3.2.3.1 Wuswiindewrusznoulunsasviedyqyininesuaiuisoaamulalaensy

[
Y

3.2.3.2 WeAiluamunudndiu (pro rata) talleunilviinamuamulunsiasvsedyatdulaunss
wanlawardulumumaninasi single entity limit Y938 UTL

3.3 Husiildsunswannleaansuiidanuindedewasyiminiildedsdasyain vas. il mnusing
amdudandriduuiinlueieves uas. vas. tudesdalifiinnsnistiosiuaudpudmanausslov
pgailUsEANS NG

3.4 fnsuansiaiidu q egreaidendulssdmniuhmsihudeiiinisauedeyaesteumnnisel

3.5 Tunsdiidudvilduile dvlidinaridesiuinlagldunastoyasna8a1nsea1uremienusI¥nIs
YoUsTInAlnensafUsEme MioRUINAINTIAAUAKAZUSNIST Uad. wansliiulainisnisAuin
YosRRsfna1ausaaevieudnsiulaliog iz ay

4. waninaein1sInlrimindduniiiesmenan1stisevilniuaiseynitu (cover rule)

Uad. ArIdnliinsndduvaanamuilnunimuasianinaaedluduiuniieananan1seNnemuanInes
o & 9 =~ . . L 9 A v . . & ] P
F1szvilniudannanile derivatives Augaattinaanaaiilaasnulu derivatives 1 wazidulumud
dinaudmualagofeguianude 10 355anile (5) (v) veslsznieA

[y

5. vianinauaiadd miunsaamund ingussaAiion1sanaaLdes

Tunsdif uas. awulu derivatives 71 underlying lilddufeiunsnddunazanainudss n1sasyuly
derivatives sanan@aadulupundinausiirualagadusiuianiuds 10 155aue (5) (A) vasUszna

6. naninaeiisANdmsun1samuly OTC derivatives

6.1 Uad. fodntviTannadlu OTC derivatives Al

a

6.1.1 Iadeyy1dniieniladuinuashiswarefsssuves derivatives 1 vad. nswnniuil 15 wayiu

<
[
A v a

aavnevodazion el Tunsdinudanarnduiungaiinisves vas. liduiauazudayaniyfsssy
aeluFuyimsdaly

6.1.2 Tunsliminman1saiNdInansenuAesIn1vee derivatives ag1eiidedAy Iiadnyardniienils
AUIRLATLIYAAERATITUYE derivatives T UAR. NSIUTIUA

6.1.3 adga1dndenisueauliinisdnegiuy derivatives e uad. Savala

edD_

7. vanunaeidiudnd miunisidndugdayailu credit derivatives

a wa [

Uad. AosuuRnuRouludall

o/ A

7.1 Widuedyayhu credit derivatives loanigiienisanauds iy

1o

7.2 W nduadn

Y

v

abitaniy credit derivatives NI&NWAEUDIFINTIUNIBLTBULAENTUGINTTUOE1INTLIENS
n fadl

=
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7.2.1 Credit Default Swap : Baléun n1snanaslugiueddoussiunudssduasiniiAsidosty
Aauasnlun3EsEninny obligation vesfynun1Y obligation Hu lneadyyfieglugiuzdus
ﬂizﬁ’um’mLﬁmﬁmiz@ﬂﬂ’uﬁ%é{mﬁﬁzLﬁumm%’amm%@mzﬁ’ummL%'ml,ﬁ'al,ﬁm credit event Fulags
fualvidonnasdoussiuanuidssasuiinuniui (lunsdifiliin credit event damnasazdugalutunsy
SavuaniuUni) wadl 1adn obligation azillfiess18n151587 (Single Name Credit Default Swap) %39
obligation ﬁ‘mawa’]8ﬂni%qﬁﬂwumiﬁﬁmaﬂizﬁummL?imﬁwﬁnﬁsﬁﬁwﬁﬁmﬁm credit event Fufv
obligation sren15tasnenisndadusieusn (First to Default Swap) wiauloifin credit event Jufy
obligation sﬁamﬂmwmwﬁﬂuﬂa@ obligation #saziinsdnszsafuanigludiuvesduningsiotu
witonnasazasuiunileiin credit event Fufy obligation ns18n115lUNgY (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : @4laun n1sanaslugugh@euseiunnuidsswesdunings1adeiiin

'
] 1

1NMsANasIBINaRBULNLTaElFTUINAUN NS 198 TnedureUseiuamidadanseyniuiiazdie
nanauunilusninasiiviednsanefiissdatusannondenuiiasanastu uasdiufianas (3 vos
uaAgRssuesduningsnads ilonansunsiigdouss fuanuidssaslounanouunuuazdiufiiaty
(¢nal) vesyargRsTsuvesdunndsnadsliiuguioussfuaandes aunitauifin credit event u3oAsU
Amundey) (nsalldiAn credit event)

o

3 aeslddyey
NRIEILBUIUNE N UEBNSU FaliTennasniianyus Al

o

vmmmgmmuﬁﬁmuﬂim International Swaps and Derivatives Association (ISDA) %38

Ne

7.3.1 Awalgdsdulamunguune waslidaniaudanunguuisinaiendnninduaznainndnningmse
A RELY

A o [

7.3.2 lufidenuuaiivinliansnnivualilunsarsnilvsedy1@ov198219utn7 credit derivatives 1
RN REERILY

733 lLifidemmualvinemusiesnltnnudemeliunddyan

3.13.2. Ussnnvasanynindvsensndaudu visensmeenualngisaunvzamulusisuseme :

3.14. 8ndunsamulundnnindvioninddudu iedunsndaduvesnamusiu ;

[y 1 [ v & A o ea A ::l' 1 v fa 1
gnsdunsamulunannindvisensnddusu alunsndduvaanamusilulsenanaziisuseine :

G

dauil 1 : dnsdunTamunAuIMnueannIndauvTardy (single entity limit)

h) UssnnnsSnaau 2A3189U (% YBINAV)
1 | asansnasging Lidindnadiu
2 | a9ansnAsganeusene
2.1 nsidl credit rating ogflu 2 Suduusniuly Lidingnsndu
2.2 nsifl credit rating aglusedu investment grade TailAu 35%
WAGINT 2 Susuusn
e CIS laiginensidu
Lﬁumﬂw‘%amwmﬂﬁauwhL‘iumﬂﬁQ%UNWﬂM%@;E@@ﬂ@iwaﬂi it 20%
fignwaresdlaogrmilerad wioldiAu 10% dodunis
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) UssNNnsneau

957189 (% VBINAV)

4.1 il credit rating aglusedu investment grade
4.2 Jusumseoudu Ml lwzRulinsensasisguia
sz

aanulusnUszimaviodinigey
rniuilgianwegaisseine
Tnedenld credit rating wuu
national scale Fadulun
TN uAMENTINNNT
nan. UsenIAnInun

5 | nensiilidnvasasudaudel

51 Hunnansvll esensheifeu vide agn Aifeendnds
Jupungunglne vidomurwessumsnded
ssuszmadilesueywlsiussnaussiasumsndivdly
Uszwrlng

'
aa v 2

52 Wunsansiddnvasedslnegrmiied
5.2.1 Hoenduuivniavedeu
522 feoninsdamedeyafunsmlulaeiiseaziden
MUV filing
5.2.3 Tunsdifdunsansidimueudseniitesnivsowiiu
397 Sutfuusiunasmu wazlildiidnuas am 5.2.1
w30 5.2.2 fHaszyniusunsIasaInanfesduyang
il
5.2.3.1 SWIANTNIEYE USENIRUYNU YT0UTHY
ASANNDITLDT AuUNVNneIRIegIAvEItu
QRbIS)!
5.2.3.2 5UIAN500UEY
5.2.3.3 5UIANT1ANTANATIEN
5.2.3.4 swIANsfiensnunTLazannsainInuns
5.23.5 UsT¥MmaInsesduldeiiegede
5.2.3.6 SUNAITWAIUNIAINNVUIANANUASVUINLDULIAY
Usznelng
5.2.3.7 suimsiiensdeeenuaziidiussemelne
5.2.3.8 sUIASDAALWIAIUTEINALNY
5.2.3.9 UTEVmannIng
53  aueuglulssinelng
5.4 i credit rating ag”lmzéﬁju investment grade
55 lunsdfdunsansiidsmuaTutseniinnni 397 fu
Fuustuitamu destunsidounioaglussuuves

regulated market

LiAusasdadl udussnsile

REGRGRY

1. 10% %350

2, 5mﬁfﬂsuaqmwmiﬁamu
Tu benchmark + 5%
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UssNNnsneau

957189 (% VBINAV)

NSl
6.1 aEsTasnvasAsUdIus
6.1.1 Wumsranswii mswawsﬁamﬁﬁanu %389 AN ﬁ@aaﬂ%’m&y’a
Fumunguanglve wasiaueny anastuludisszme
yi3erpondnsatu mungvinesaUsena (uilslsasann
494 5W. faUszineaTilefuoyaalyiuszneugsia ow. Tu
Useinrlne) viailunsians Basel i
6.1.2 i credit rating aglusedu investment grade
6.1.3 1Hussansiifanvaretdlnogrmiaiedl
6.1.3.1 fooniduvismanansdeulu SET vielunande
YIWUANNTNIAUTZANA
6.1.3.2 Fooniinsdawedeyafiunsmlulned
1UazLDn
MUY filing
6.1.3.3 Tunsdidunsiansiififuaughssuil < 397
Fu tuwsuiiasu uazlallifidnuny au 6.1.3.1
138 6.1.3.2 JHN5ERNTUAILATIENTAINA1IRRY
Huyanadsd
6.1.3.3.1 YrAa MU0 5.2.3.1 - 5.2.3.9
6.1.3.3.2 a@ontun1siusswinadssme sz
Ineduaundn
6.1.3.3.3 an1un1siusinaUssina Aifldnvas
usadgIiuyana Mute 6.1.3.3.1 -
6.1.3.3.2
6.1.6 Tunsaififunsansfiismuautiseni > 397 fu Tuus
fuilaau dostunsiouvdeaylussuutes regulated
market
6.2 qsﬂiﬁmﬁﬁ ﬁgié’zgfgwﬁ credit rating agluszdiu
investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

AUl AUIRTIAIT LA
gns1lavzgend
(1) 10% %38

2) Wwtnveminddunamu

Tu benchmark + 5%

7

ningauduuenwmilenniiseylude 1 - 98 6 (SIP)

sounulaiiiu 5%

e : Tunsdhfunsnddudsll lifideruuaientiu single entity limit vesiSurn foannsansvioadaya waus

Ased

1. JUANNYS IS IETHIUVINRURINIDNSAMELIIUYES MF

2. derivatives on organized exchange
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d9ufl 2 : 9nIEIUNITAMUNAIUIUAIUNGUNINTST (group limit)

Usznnnsndau

aN3187U (% VBINAV)

nsasulunindduvesusenmnuienieglunduianmadeiu
wisnsindugdyalugsnssunenisRuiuuignadanan

Y

7
v

laivAusmsnlasmsmilasial

WAIAENTlAvEgen I

(1) 25% 3o

(@) thndhvemingauiiamu
Tu benchmark + 10%

e : Tunsdlfuninddudsil lufidoruumieniu group limit
1. RuehnrseansransiieuwinR@ueniven1satHuIuYes MF

2. derivatives on organized exchange

duil 3 : dnsrdrunTasuNAIUMINUTENINSWERY (product limit)

49 Usznnningau 3n3789U (% VBINAV)
1| Guhnvdessasidisusinduhn dwandu vie saduald | - sawdulid 45% wasly
fu flAyaeanunguinglng (ssudeanlumsUsemenns soulUd Viuwsidu MF
ffiuananing ) WWugesn ;:Jé"qaiw Rl il ﬁﬁmq’lmamiﬁaaﬂdﬂ 1
1.1 swasiedaiunsiuiiingmneansdnse U WA mseuany
1.2 SUIANTNIYE LIV
1.3 UTEnRunu - Sandeulaldiu M
1.4 UI¥niashnilosdios 91LNBINUAUNED < 6
1.5 UsseMamasesduLdeiiogondy Fou vietl 1amng MF i
(adsawdansngauil MF iﬁ%uiaumiuaw‘émmﬂ@J'é’iy,iy']mu 21glA39M1s > 1 U
reverse repo #30 securities lending %30 derivatives)
2 ﬁqﬁﬂiiﬂﬂ?i%@lﬂﬂﬁé@fy’m’lﬂﬁu (Reverse Repo) ity 25%
g3nssuMsgunanning (Securities Lending) Laviu 25%
total SIP Bsléiun nineau made 7 lumeudl 1.1 : Snsndrunns sdulaiAu 15%
awudmsu MF ¥hlU vesdnd 1 : Sasdrumsasyuiidiu
augeennIndFunsendya (single entity limit) wiliisiuds
P91ENIUT PIENSaVEAaYU AQN Yi3ens1ans Basel Il #if
Snwaasudausl
4.1 Tdnuur 01u 6.1.3 war 6.1.4 v0398 6 Tumoudl 1.1 :
Sandmnsamudmiu MF il vesdnd 1 : sasdu
Msasuiidamugeennindaurieddnan (single
entity limit)
4.2 3 credit rating aqﬁluizﬁuﬁmfh investment grade
w3eludl credit rating
5 | derivatives ﬁﬂ‘ﬁ

'
aa v

5.1 MavgInTsu derivatives NilinguszasALiienisan

AILEDS (hedging)

Ldfuyaranadesiios

=
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UssNNnsneau

957189 (% VBINAV)

NSNOAU At
6.1 ay1ansnaniineu
6.2 931819 Basel lI

6.3 Derivative il underlying Junsians mude 6.1 - 6.2

nnuszansuiulaiiu 20%

e : dmsunmsamulutuiinvsensasiieusiRurhniienisaiiuauees MF Lifdeivuaiieniu product

limit
dauil 4 : Sasrdrunisasuitarurumiualuiidauldideluanisiiaemu (concentration
limit)
U9 Usznnningdau 9n3167Y
1| as1ansvil asnansheniiou 1.1 laifu 1 lu 3 vesyadmiaumanisdu (finandial

q

n31613 Basel lll wagAnn
vosgpenselaseni
(hivufwmmanniniasglne
vionsnanvininssneUseine)

1.2

liability) vesffeonasianssietiu suililnume iy
JuMsRudmiusouszesaUydagn Tngluli
Husuyarmiiaufinanvesdmiitan
\Retesiugoan wu Ruifuanfsmsiiieades
i 1udu
st Tunsdififfoonmsanslifiviaumsnisdu
madame3lusunsfudmiusoussezinm
Unydianan ildensnduliiiu 1 lu 3 vesyas
nsopnuazauDTEI AL Tetvespanst
tuduneads Huulunsdifoonasansléfing
Sunuv filing Tudnwaizdulasenis (bond
issuance program) Tiiasadusielassnis
Tunsdifinesuamulunmansnudeilaeitun
ansfeenlvsiuazdl credit rating eglusgdusnia
investment grade v3aladl credit rating 1% Uaa.
amuiilonamuneldinisianisves vaa. 51
Wwenuswiulihe 1 Ty 3 vesarinisesnuas
iauomesTastina L dusensa uuinsdig
gonasaslaiinstuwu fiing Tudnwasdu
1A39n13 (bond issuance program)iﬁﬁmimwﬁlu
5161ATIN1S
($asd e 1.2 Bilddunsaldunsiansitesn
Tneyanadsil
1. suAIWINYd USENRUU ¥3e USn

WASANNDITLES AUNVIIEIRIgsAvanITL

QUEISY

SUIANTOBUEN

SUIANTBIAITANATIZY

nawudaduend 3 Y v
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D) UssnNnsneau DNTIEIU

suAsloNSINEAsLarannIainISINEnS
Usi@'ﬂmmmmﬁuﬁf@ﬁagmﬁa
SUIANSHAIUNIANNIVUIANAAZVUIN L DI
winsUseinelne

7. swimaiiemsdweenuaztiidiuisuing
ne
SUNPNTDEANLAIUSEINALNY
USENUSNNINE

10. @avunmstuseninsssmaniussmelnadu
AUTN

11, @avunsRusnslssmaniaanvasiues
Wenfiuyama (M 1. - 9.)

2 | wiw CIS vesnosulanesyunia - laii 1 Tu 3 esduaumiiag OIS Havsaues MF
vienasnu CIS sadszma floanvanetiy

- Sadnedulaldiunsasudsd

(1) nsasyulumize CIS vesnesuiiidnume
asudaudall Tngldunnuiureuandiingy
(1.1) Tvuadn
(1.2) dndarulyl Tnedenglaiiu 2
(1.3) fimstauevigrodamuluiniig

el nsArwudadiuniuulauianisasuuazdasidiunisasu Mduldaudsznae
ARIENTIUNITAAURAIAYY 1599 NMTAIMUVBINGINY 13D A LULAIFY

daudl 5 : nmsandunisilionsndduiiasuuiaquantinionisasmuliduluaiugasidiuns
G

1. lunsdifinesyuiimsamudulumumdninasiidivuaussonmingaufianuigueandanasuuUadly
ndumglieguansilunndunindauinemuanunsaamulddndeld vidninnisdesdniuns
Fasteludl

(1) dovhseaulagssyeazdenintuie s1uu Sasdumsanu uazTuiinindaurnnuand uas
fndemerusediiney suvidaduiofguanatsslominmeluiuihmaiannfuilifansdfnd naenau
Fafudunsonuliiuidninns

o w '

(2) Smhensngdunvnaauautinglulonausnlaeiladnsslevivesamududfy wideslify

]
v
P=1

nszezia 90 Jutfuusiuivinddutuvinnuandd Vuusilunsdanudes 4 Tuduil

va a

(3) WauIEndanisarusadmuteninddunvinnuands vsensnddunvinnuandilannauda
wWaguwladluaudulymundninasinidnuauds vsEndnnisfesdarinsenudeyaieiiuie 91w

(% a A

ansrdrunisaaulunindduningnd swudsiuiladmiiensnddulueenlunsotuiinindduiinig

s

wWaguuUasnaauds wawsnsdl waglndndenenuiedidna sumsdnddvigauanauselevd aeluiy
nsinaniuiiiansdiianan

=
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2. Tunsdinnsnddulurazinemuiinisamudulumudnsdmnisasuiiniivun wineuinisasyull
duluaudnsiaunisasmudunan 5 uvhnishededu lnedlainainnisamuiiiy vsEndnnisnes
AtunsAaselul

(1) dvisenulagszysvandenneliulssian $1uu dnsidmunisamu wasiuiinisamuliduliag
9NTAIUNTAIMU kazdndesienudeditnauuazdguanausylevil aelu 3 Tuviinisluusiuasy
szEzaRing aaenaudafiudnsenulinuigninnms

(2) Wamuiiunlunsndduninusnndiunisamuauninazaunsasilubiduluausnsdiunisamui
Amun

o

(3) wileliduluaudnsdunisamuniuaniglulenausnineddafiauselovivesfasududdey
wasiasliiiuszazianall Viuuddunsalaudn 5 1o 4.

[

(n) 30 TutuuaTudusousveziianUad lunsaililluluniudasidiunisamuiiAiuiuniudssian

q
o

i
n¥ndau dmdunsasululuinudensasifisuriitudin sauaniundesmdygn it audi 3
U9 1.
(@) 90 Yutuuituasuszeznafinan dwiunsddulauenmieainnsdau (3) (n)
(@) levdsminnsuAlalidulunusandumsasmuiifmuauds Winhssnudeyaifeiuie S1um

gnsrdumsamuluninddudnany Hudsiuniaunsowiluls wazdndisgnunediinaiuuazaua
nauszlevd aeluiuihnisdaaniuifinsudlvawdulumudnsdunisamuiu

(5) Tunsdifinemuiiuvesvienlalagliidulunmudnsdiunisasmuiidamuauiduladslu
AAN1591899U (concentration limit) MmudIu 4 wanannIsUHUARY (1) (2) (3) wae (4) uas UTENIANIS
AossLliun1saiiang

(n) aviunsldansosndaduiuduauiniudasdunisamu Vuwansddnduwazauesiaglasunis
HouNWANd NI

() andndrunistieRurieannisiisnunaniuay wieumvenauiunsvALauede Tunstinnindduduy
Viuveauisnaavsdeu wagnislinduiuvesugndinarndunalinewmulduviadudionuvesuioniuy
SN PRURNE I L N LRIt

3. Tunsdinnewuinsamuduluaudnsdiunisamuiivuansseuinsdifeiolull audue il
Juldnusnsadmnisasu WiusendanmsuURLRTulUaudni 5 48 2. Tnseylay

(%
U

(1) nsdifinesuiinsawuvielaavsannsidudfievndannindmudndiundegiduiu
2) nsaivnaaulasuningaunnainnisuiaig

4. lunsdifiwmanidoviomedndudulaibiuisnianisldansadniunsudludelinisasuduly
(Y sal o ! Ql' v A v L= a v o a < ! ° a
muvaninaaAualudun 5 9o 1. (2) vsede 2. (3) (1) nIeUTENIANITHANUALIINTANTUAIT
aananvzliilulsslevinegamu vsenianisanunsaldnaeidasiiunisnuanumuisaulalagse
Aflsdausslevivosamudud 1Ay uagdesdisenuieriunsdniiunisvesusendanisluiesinan
Rodtinau dientlsamuuasyguanalselevireineamu neunsuszuzaiidesnltaliluluaiy
naninaainengs el lunsdndeseaudenanlifiugteniivamu vsendnnisaiunsadiunisiag

Wswewnsuwiuledvesusendnnisunuls

=
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daudl 6 : nsandiunsdionisasuldduluanuuleuienisasuaiunisiauuiussinnees
naevu

1. lunsdifinesuiidadrunsasmuldidulumuuleuienisaamunun1sdnuislssanvesne sy usem
Jansdeeniun1sawielull

(1) dnvisenueriunsamunliduldauulevienisamu nleununananvinlainisawuluduly
muulguienisamu wazdndinenudedinmu sunsiedwegguanalselovd melufwinisdnain
Funldduluauulevienisamu saensudanudiunsenulinuisnianis

(2) efiunsudlelidadiunisasmuvesnamudulumuuleuvienisamu vieandunisidsunas
Usennveenednu el auvaninaeiinmvualude 2

2. Tunsdlinsasmuvenamusaliifulunnmlovignsamumunsdauissianvenasmu s
Fanssudunsuiledndrunisamuvesnesuraliuluauulouionisasmunislu 90 Yutfuusiud
dndrunisasuvesnaamusinliidulumuuleuienisamu Vuwsuigndaniserlasuafiangfieniae
awpliasuulasssinnesnesusunsluimunnandiangn

TumsAsuulasUssinmveenowusINmnssanis visninmsdesdaliiisnslunislravsundieioe
awuiitlunsiazesnannesusmieuiinsasuulasssinnesnemusinasinaldtadu Tagisns
Fanandesiiszoznanfismonasidussmdedfomisamu sudloldsuniangdeniamuls
WagLLUaIUTENNUBINDINUTIILED U%@’w%’ﬂmiﬁaamLﬁumﬁﬁuLﬁamﬂﬂﬁ%ﬂ%@ﬁuwﬂaaamumﬂﬁﬁa
Mg TeIunInsUdsuulasfinanasiinalddediu waglunsdfinsuimun 90 utuudiui
dadrunsamuliidulusaulovisnisamu uinswdsuulassnnvesnewurudsliiinalddedy
U3EndansdedliliauevieniheamuveaneuTINEuRA

4. Msuusvilanuiwasnu (Class of Unit) :

4.1, mswvsriiaviigaamu : 1l

4.2.  Ussianniswiariiantheamu ; Ll

43, wazdoaiianiy (Msulswinmeamy) :
waziBuniaLiy -

5. ﬂ’]itﬁua“ll’\f]%‘lj?Elﬂﬂi’!uﬂ%’\il,lﬁﬂ :

51 989N9NSIEUDUIENUIYaMUATILIN :
- Internet
- USRS
4 U = [ dy =
- Haduayumsvevse ey
5.2 918azi8ANSIANRYINUILAIUATILSA |
52.1  Fsnsvesunidetviu ludveadainesu wagluAmd@eniisamu
daulanazdsdontivamuainisaveSuntidedviuiausvieniigaukasAaidanuieanulan
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