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ATFINAN
“derivatives”

“derivatives on

organized exchange”

“discount rate”

113 DW”

“foreign REIT”

113 qu

“GMS”

“group limit”

“guarantor rating”

“international scale”
“investment grade”
“l0Sco”

“IPO”

“issue rating”
“issuer rating”
“market price”
“ME”

“MMF”

“national scale”

ANBSUIANT
(alaTek ok Il P NGy

o dx % -
derivatives fidoaelwauedaae derivatives

a

mndmamawé’nw%’wﬁﬁ%am'lmiﬁﬁm'ﬁamuﬁa}ﬂﬂumiﬁﬂmm
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1 o o o

0]
NAAIZDINANNITNEINITDATIFITUY

ludhAtyuansdnSaynug (Derivative Warrants)

NOINTHANIDNDIDFINIZNNTNENTARIAWATNNNANIBAIU TN AT
TngUszasAnantiunsaswluedormsansngnseluianisnusznau
gsfanmmwiaderSaning noi lddnemsasansanatsinanInzdnmg
TugUuSun niss wiagudwle

ansuaniUagwinas1619UszInA (Foreign Exchange)

o 1

Uszinenguauginingausiuinlas (Greater Mekong Subregion) #alain

a

sgoIdnInanen a1e15asgUszandulneuszanguany a1o19msy
UMIERATWLEWENT H151303FFIANBENILAWIN UATHI51TUST
Uszangudn (LN HNMUNALHUIN)
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7RI NIBEAIUTEN®

NIRM3gINI5IAT credit rating TuszsiuildivseuifisuszniteUssine
credit rating luszaufiaansnasnuls
International Organization of Securities Commissions

nsianaznensiasralszangwdnnnsnalulwaseusn (Initial Public
Offering)

susuA A dolozasmannindrIonsneau
é’uﬁum'}mhL"ﬂlaﬁaﬂmﬁaaﬂmﬂmw%a@:ﬁ'maun
NAABINTIABIA6

N9y IIN (Mutual Fund)

ﬂammwmmmﬁu (Money Market Fund)

NIM33IWNIFIAT credit rating TwszauNldivsauiisunelulszine
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“NAV”

“net exposure”

“Non-retail MF”

“Non-retail PF”
“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”
“PVD”

“regulated market”

“repo”

“retail MF”
“retail PF”
“reverse repo”

“SBL”

ANBSUIANT
YARIMINETUGNT (Net Asset Value)
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Aunswdan Zalunaldnasmuianudeduningduin
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nsiamsnasyusniiagasmumly nasyusasiegasyuialdne
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naswaInyAAaselng
NAANBINAUNFEY Y1289 derivatives

Ui:LﬂWLLﬂSﬁﬂHWS?I@GV]%JWga%ﬁﬂyﬂﬁlﬂﬂ\‘lﬁ‘l']N credit derivatives 891\15\‘1
f9 (obligation category & obligation characteristics)

1

syndanwuzan (3) 209he1n “dyndoa18a299nn” TwaAsT 3

@

uwrwszszi g Rdanderneaemin wa. 2546

derivatives %G%Qﬂﬂﬂ%aﬂﬂuﬁﬁﬂwﬂﬂ derivatives

Aaaey1 19w (Promissory Note)

mqmﬁ'aﬂmﬂ%’wéﬁuﬁamu FelAannsATINAIENIATEIBEING
é’mﬂdmmsam%ﬁﬁ'lmcumamizmww%’we‘fﬁ%

ﬂamuﬁﬁam%m%w (Provident Fund)

Andnansfivndainionisdesissznitegaialdiinnisesasesasde
2183181532 NI0ARLE SIMNalATayan1s 9 Mfleadunsiansun lae
Andna1sRinaagn1elAn13iNAUaLAZEINIINITHIBNHIBIIAT
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nannwe

o o g =]
Q§ﬂ§iNﬂ’li?l'IElIﬂElN fuey1zZanh (repurchase agreement)
nasnusIniNagasnunall (retail Mutual Fund)
nauaINYAARIIEERE (retail Private Fund)

ganssnnsdelaefidyai2ne@n (reverse repurchase agreement)

gsfiananningussinniianisnisBuuazliBanannsng (Securities

Borrowing and Lending)
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“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIp”

“SN”

“sovereign rating”

“TBMA”

“TSFC”

“TSR”

“underlying”

“WFE”

ANBSUIANT

gINITNMIABNRANNSHE
ARANANNINEURIUsZINA N
TudAuansinsfazdarin
SRTdmNITNNUIAININIa NI NERunSe ddnya
Specific Investment Products

RIasNAS Y ITa1aanI e (Structured Note)

uAUAMNIILTala sz AUUssIAZasUssINATIaanmAs a1 TR ANt P
WuwnsuszidvanadeslwnisianndissnibeessguiazaUszinens

ANIANAAIARSIESHIINE (Thai Bond Market Association)

ua. nlssuluayiadsznaugsianannsngusziannisiviwgaiiie
g3fanannswg (Securities Finance Corporation) AINAHHN1EINRE
NANNINGUAZAAIARANNTNE

Tuuans@nslunisdaruiayuilandndls (Transferable Subscription
Right)
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World Federation of Exchanges

1. ¥a Uszan u,azmqwaa‘[ﬂsamiﬁ'ﬂmsnaw‘msw :

1.1. Falasinsdnnis (Ine) © nasnwdlaim Complex Return 3YB Anzneasnusegas

1.2. #alA39n159mA1s (89nge) : K Complex Return 3YB Fund Not for Retail Investors

1.3. #988 : KCR3YB-A

1.4. Uszinnlasonis © naeywla
1.5. UszLannisene - meAsaien
1.6. M3fiwwaa1glATINIGg © Avue

1.7. 91glAs9ms 0 3 U - haw - T
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1.8. g1glasinstieini (nsdiinuaegdudioian) :
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(3) nsdifisnmnssinmsasuluieUssinaluinanzas 1Bw AzaIALazIATEgRIRANEHEIM nEoLAn
N3l laiUng

1.10. anwauzlAsINTg @ naguIINillEweneanIsgasnuniildsetae

1.11. aNWMsNISLEWa218 © Lawaanelwine
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2.2. ouly (Srwamiuyuradlasinis) ;

1 a g 1 ! a 1 o a a o
AINIwszEsLIALEwaIBnIE AN RN ganIsamwluyaAninnId wIwEunuzalAsINGg USEN
Jnnsenaisdwinduzaslassnislasnladfiv 750 auuimnieAnludwiwniieasuiiiszwleladfiv 75
CRIIPL
2.3. yar9ins1lifanwie : 10.0000 UM
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2.6. YARIWFAIIDINITHIZAAIILGN  500,000.00 UM
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2.7. yaRAuA1209N1589ZaRTI0R U
2.8. YARAWAIADINITAIA LA ©

2.9. IIUWINNUILRIUIWEIZBINTTAIZIEA

[
o da

2.10. yaRTMIBAIN AN Wty dawen :

v
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2.11. Srwanuniigasnursnas wdoydaus :

2.12. 518aZLDALNNLAN
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WIONSWITUDU wIan1IRIRBNUAlALIBIUNIZAINY

Q

3.1. ’Tﬁlqﬂ'ﬁzﬂ\‘iﬁ?}ﬂ\‘]‘[ﬂi\‘iﬂ’ﬁ .

nasyuilingUszavifazneuanasasuiiildsegesfiinnulalunswdauinosuamuuazsunnadesls
gosnnigasmuwialy Lﬁﬂ\‘]ﬁ]'lﬂﬂé]\‘i“/lq%é]']f\]ﬁﬂ’]iaﬂﬂq%i%ﬁmumu’]%ﬂﬂ’]ﬁlé’mﬁﬁ’l psansfifdy g deanediomsiiue
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Tifinnsdnsusunnainiiefia (Unrated) Ingu3sndnnsesinnsanasuluasanssonanimelsnaninamii
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3.2. Usziannaayuanuleunen1sasmm © Haw
nsasuwdanleutgnsaeuuuRas: ldimuadadinnsaeuluasiaisnisuazan g

3.3. UZLANNBINBIINATHAN WU LAY :
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3.5. wlevrensgin (A78)

2
s 4 a

Tunisdanisnasnu vsEndanisenagiaiunseringsnssunisnelaeddyaizeuwluwinnasnusinlaniy

NANLNOT 198302 LAZIBNISNAMENTINAIT N.8.6. NIDAITNIIWANSNTINNTT N.8.6. USTNIARIAWA N9h 9811
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3.6. N3aINWInALQIZaa1ea97dT (Derivatives) @ B9Y

o I3 o & 1 o daY vd o o o o .
3.6.1 InguazasAasnIsaswlndnyIZoaeaiwmin | NflaTingUszasAiaanaades (Non-Hedging)
fiuleuranisasnulu derivatives : wuulddudan
gn3189N1 38991l derivatives : {n13asnuln derivatives lelifindnsauiildniunasmusanialy

3.6.2 35n15MN15AIWIN Global Exposure limit : Commitment approach
8731831N13899) 1l derivatives g9gA (Maximum Global Exposure) : 1aifish 100.00

'
dd o

g 1 v
3.7. MsasnwluasIEsNRFyyIZeaneaaniul (Structured Note) © a9nw

3.8. NAENSNITUINIINBIN® (Management Style) : {NagNSN13891WATIFED (buy-and-hold)

ar s [

3.9. AAHTIR /819849 (Benchmark) :
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daa & 1 o a4 o - oS oo d4 o &
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- NBYNHIIN buy-and-hold
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dmsuntsnsudaniiinge nesnuazasuludygndeanedimsin (Derivatives) UssLandnygiousw
(Warrant) Aifmssnguanauunusedeiuyarzesiunsndsnod Ae yarmiieaimuaainasyi GAM Star Fund
plc - GAM Star Credit Opportunities (EUR) Class Ordinary EUR Accumulation "z’ianammzﬁws:ﬁuﬁuﬁwﬁuﬁmm
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“ﬁﬁ’;&lam%ﬂaaﬂam% GAM Star Fund plc - GAM Star Credit Opportunities (EUR)

Class Ordinary EUR Accumulation
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N3N 1 YAAUIBAIYUIBINAINI GAM Star Fund plc - | 100 % 289L5W6IW + HaRBUWNLNS IR
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nsain 2 YAAIMUILAINUZBINBIY)I GAM Star Fund plc - 100% 289L3WBI%h
GAM Star Credit Opportunities (EUR) Class Ordinary

EUR Accumulation 84 I%Na158UNINEE198
WMIAY THLINAWA YYD

nsfiNn 3 NARMUILAIYUZBINBIY)1 GAM Star Fund plc - 100% 28935
GAM Star Credit Opportunities (EUR) Class Ordinary
EUR Accumulation g4 JiNa130&unIndanada

Waand1 ISNARNLYLN

ﬂl‘?’liﬂ'ﬁﬁ']u'! UNARNBULLNY

mamammuﬁaﬂﬁ%’u = PR x Max [0%, (Final Underlying Price — Strike Price) / Initial Underlying Price]
Iﬂﬁl

PR = 8731894324 (Participation Rate)

Final Underlying Price = §aRA12898WNSNE81989 4 IRNANTUIRWNINEB1989

a

Strike Price = 100% 2893aA12998UNINGTD1989 4 I THARS LYY

(%

Initial Underlying Price = §aAN12898WNINIS1989 4 T INBAWAY QYN
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Fwsnawdyy Ao "J"uﬁnamm‘%Namu‘[umﬁmiﬁﬁﬁmm%am&Ja"awﬁﬂLLI:J@LLaz/ﬁ%aﬁ'ﬁgzyna%LLiuﬁ WINIH
Fena1InssiuTwngaaaenaausnede Aelaifn1siwinygarinisaeguassnasyuaden Tldyarniae
8w InriNaa U

U3unInN1sazudsiniasanfunsndganedelvigiioneasmunsnuniels 15 Jurinisiuusiinannzideon
n$wddwmdunosmu uimniusonaniaseiuiwngalidowduiniinsdaly Mok SuRarsanduningdndons
wWagnuuasled lunsdifiaaunisaimsasmwiilwuazndomessmalimanzasuazasudilvigionienay
lnen3a

NISATRIUNANAULNY

£28819n15 AU AUTUAULAZRARDULNUIINNITAINY
NN

- Wdwagmu 1,000,000 Un

'
=1

- Usznamsmstsziulusuainnissudeduwnieamulaesalui® Ao Souas 2.5 a AulA 1 wes 2
uAz3BEAz 95 LADATUBNYNDIYH

- 8m9189w3Iu (Participation Rate) 289n89¥)% GAM Star Fund plc - GAM Star Credit Opportunities (EUR)
Class Ordinary EUR Accumulation mﬂmiamﬂumwmiﬁﬂ Tuandeearmiudiuas miadygiies
WU Ao S0z 105

- HAAIMILAIYHIBINGINH GAM Star Fund plc - GAM Star Credit Opportunities (EUR) Class Ordinary

EUR Accumulation A

HARAMUILAINUVBINDINY HARAIMUILAINUVBINDINY
GAM Star Fund plc — GAM Star Credit | GAM Star Fund plc - GAM Star Credit
Opportunities (EUR) Class Ordinary Opportunities (EUR) Class Ordinary

EUR Accumulation EUR Accumulation

4 JULIHAUNY YT o IUNITUFUNSNED1989
nsaif 1 20 gls 22 gls
nseif 2 20 ¢ls 20 ¢ls
nsif 3 20 ¢ls 15 gls
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R ERN AT [STAT N15318LSURABLASNANDULNY

LAY SUAWLAS /IONARD UL TINEWALAL
s | Susudilasuainnns | Susudlasvainms | Guiuiildsufle | wansuuwnwiilssuifonsu | namauunwianam
289 SudoAndnluia SulloAnsnluaa ATUBTEYNBINH * 81gNa9NH ** monasyuiilansy
LIV o Aulid 1+ o Judidi 2 * (3) (4) a1glAsans
81989 (1) (2) Usza 3 U **x
(1)+(2)+(3)+(4)
Nedfl | 2.5% 200FwA0H | 2.5% 209ITHAIH | 95% ADITUAIN 105% x Max [0%, 1,105,000 U1N
1 (22 - 20) / 20] = 10.5%
1,000,000 x 2.5% | 1,000,000 x 2.5% | 1,000,000 x 95% 1,000,000 x 10.5%
= 25,000 UM = 25,000 UM = 950,000 UM = 105,000 U
nsdfl | 2.5% 2a0iwAsM | 2.5% 209ITUAIH | 95% BBITUAIN 105% x Max [0%, 1,000,000 U7
2 (20 - 20) 7 20] = 0%
1,000,000 x 2.5% | 1,000,000 x 2.5% | 1,000,000 x 95% 1,000,000 x 0%
= 25,000 UM = 25,000 UM = 950,000 UM =0 UM
Nsdf | 2.5% 200FwANM | 2.5% 209ITUAIH | 95% BBITUAIN 105% x Max [0%, 1,000,000 U7
(15 - 20) 7 20] = 0%
1,000,000 x 2.5% | 1,000,000 x 2.5% | 1,000,000 x 95% 1,000,000 x 0%
= 25,000 UM = 25,000 UM = 950,000 UM =0 UM
NHELNE):

* NOINWENTTAMTIUSIMANTIWIN

s

a Sd o -1 1 ) a o o a s Y
* Lﬂ%ﬂ\?“ﬂ%sl%ﬁﬁqﬂqﬁﬂNﬂmumuqﬁaﬂqﬂﬂjﬂﬂ%flejﬂLL'ﬂz/“ﬁﬁE] QJUQJU'T'JﬂﬁLLi%’Y]ngﬂLLUﬂﬂLﬂ%Lﬁ%ﬂQﬂﬂaaﬂfliﬂﬂﬁﬂ 3%

a

Juiasnu Aoun nasauwnwanaaevwuUasle Insduagiuansmuaniuden o JunAIwINEanaUwWY NIl

ANNFssnazlasunanauLnugensasinitfszylile

£ IUIBIIWNITINETUA UL AZHARDULN BT WIS U aarn AT g1 8La7

£k G RAITAWLAZNARDULNL T WL EIA88719n15ANMININEUTZNOUNISBS U8 NIt wN155UUsEAwIN

Hasnuazlasunanauunuwanfinaegld
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Arag1enslasunanaunnuansdifl 1 manmsiisuulasrassnsiuandauludnanaaansansy

INEIBLENFURVUNITTILTIUARUAZRARUUIUAINNIEN 1 Hanauwuigioniieauazlasy

o v ) o o o a - o o d o
E]’HIL‘I_]E]EJ%LLUENVLEI IEIEJ?I%E]QH‘UE]I';‘l‘i’lLLﬂﬂL‘L]aﬁl%m%ﬂf}ﬂﬂﬂﬂﬂ’]iﬂ‘ﬁ‘iﬁ £ IVNATWIEUHNARBULLN

1) nsdAiwAaaIsanigudsAuiaisunuaAiwuIn

ANNA: ARTMANUALY 0 TUNAINY WU 31.50 UM Fg 1 ABAATTANI]

ARIMANUAEW o TUNATWIMEARDULNY AU 32 UM 6D 1 AOARISENIg

2) n3dlAuRaaaITENIgaawAIasRaEUAUAITWUIN

ANNA: aRTMANUALY 0 TUNAINY WU 31.50 UM Fg 1 ABAATISANI]

ARIMANLUAEW o TUNATWIMEARDULNY WA 31 UM 6D 1 ABARISENI]

WagY® 1,000,000 UM U 1,000,000 UIN/31.50 = 31,746.03 ROAAITAVIIY o TuNaInm

SUAWILAS /Y3ONARDULN FINRUBWUES

13 Swiuilesuan | Susuiilasuan | Suduilasude NaRBULNAlA5U HARDULTWTIANA
WaenuUa nssudoRn n3sudonmn ATUBIENBIN * \lansuangnasnu ** ABINDINADATY
2098757 o [ walf o walf (3) (4) a1glasens
wanUaen o Gulf 1 o Gulfl 2+ Uszanm 3 U
KWADaaNS (1) (2) (1)+(2)+(3)+(4)

GLkR]
1) N9 105% x Max [0%, (22 - 20) 7 20] | 1,106,666.56
A% = 10.5% UM
ADAATS
AN3UIIA 31,746.03 ABAATSANST x 10.5%
Fdioifien 2.5% 2.5% 95% = 3,333.33 ABAAISANIIY
AUATI® 20INHAIN Y 209NHAIN® 209%AIN Y
U 3,333.33 AOAATSATISY X 32

= 106,666.56 UM
2) nael 1,000,000 U1 | 1,000,000 UM | 1,000,000 U | 105% x Max [0%, (22 - 20) / 20] | 1,103,333.23
A% X 2.5% X 2.5% X 95% = 10.5% UM
AR = 25,000 U = 25,000 U = 950,000 Un
Arsgaan 31,746.03 ABAATSANSF x 10.5%
Aaadia = 3,333.33 A8AASANIT
Wgunu
AU 3,333.33 ABAATSANSg X 31
= 103,333.23 U
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UERETVIEE
* NOINWIITEARSI WS MANTIWIN

s

* Lﬁuammﬂumwmsﬁﬁé’zgzyﬂ%amﬂéawﬁmsjmaz/w%a wamesuswiasgnulanluduananaaaisansy o
f%ﬁam% Ao wamauunuanaUdeuuUals Tneduediushsuaniuaew o uiirwinnanauunn Na NI
pnadefiaozldsunanauunugeniasininfiszylils

wor Srnlinn13nelwanuasanauunwuiwintnnasminalldaneuan

e Foladnein HaRaULNG uazshTaAnUAswiwnaaasansy \Dwiesiaginsmwmmiialsznaunis

agurewinwe Aladunssulszinwingdamuazlasunanauunuaniuansld

iﬂﬂlaxtaﬂﬂ'ﬂaanaai@u GAM Star Fund plc — GAM Star Credit Opportunities (EUR) Class Ordinary EUR Accumulation

Usstannanu NOINUIINWEN

as

ngUszaIANITAINY WlaAS1INARDULNHINNMIRINULIIUETRTSTUIR Y] nsnansniidosdng
Auwy3nand uduiasanin uaziuiuuasaninlnefidonls (Contingent
Convertible bonds) 1lan uazataasnuwlumaaimLialvs (emerging markets)
Taiifin 20% 289 NAV

Fuieanzidou 5 N3NHIAN 2554

Ussinafteansdeu | lasuand

E‘T‘J%‘i’ﬂ 2 Barclays Euro Aggregate Corporate Total Return Index - EUR
ISIN IEOOB567SW70

Anaiu gls (EUR)

USENIANNIS GAM Fund Management Limited

3.12. sneazdeanisaswluwssuszind : lddmuadadiwnisasulusisszine

3.13. USTLNNIBINANNINENIaNSWEIT AW 'ﬁ%amsmmanma[maﬁ%ﬁuﬁ%amu :

3.13.1. USLLNNIBIRANNSNENIANSNENHD ‘ﬂ%ams‘mmanmafﬂﬂ‘iﬁﬁuﬁﬂzaanuiuﬂi:Lwﬂ :

USunIRNszaswisaLssniUszlegiianizainnanning NSNEENEN niarmannalaeisanad1ilaag1anis
WIINANEDENIANAUTZNARNEZNTINATS N.6.0. WaUSTAAEIHNIBANZNTINATS N.8.0. FuwARsse LU 1%
ualunsBifiAnENsINATS N.6.0. AS0EIRNITWAMZNTINNTS N.8.0. TRANNRngaunsafiuss mAuslandafisfa

UszLnnniasnuasaasnannsnevnsansneauniantsmnonualaeiann
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dauii 1 : ﬂszm‘nLtazqmauﬁ’ﬁwmmﬂmsmamﬂ'\’mﬁ’:ﬂﬂ
1. US2LAn29ms1ans Lawn

1.1 asrasywlulssing

1.1.1 Y%

' 2
o =1 (%

1.1.2 TudAgyuandnadnazdarin (share warrants)

1.1.3 Tuuane@nslunisdauiayuiloudngls (Transferable Subscription Right #38 TSR)

q
dda ¥ o

1.1.4 lunanedndlunadszleadn@quan sauds wsanannsneganeds (underlying) \Uu¥uwsa share warrants
1.1.5 Aaansuawifan i AeIiunTIasUaED 1.1.1 - 1.1.4 aafidinawAnzNsINng n.a.0.
fnusLiaLRY

1.2 Baasndiwlssna

1.2.1 WwoUR3

1.2.2 AIIHARI

1.2.3 ¥ (lisanduduuasanin dugonnns uasnsnans Basel Iil)

1.2.4 fuaniin (Bill of Exchange®3s B/E)

1.2.5 mdwyldiEn (Promissory NotewiSa P/N)

1.2.6 ludAnuansdnsiazdorug

[

1.2.7 luuansanalunauszloasiiif underlying \wiusimandoriug
1.2.8 a1 uiifanwusruenfeaiuaTaaikaaga 1.2.1 - 1.2.7 aafidinewAmsnIs=Hng n.a.e.
e LRaLAs

1.3 asransfonitfoguluiszne (ldsasms1ans Basel i)

1.4 B31813 Basel lll

1.5 AN

o a o o

1.6 eLUﬁ’]ﬁmyLLﬂﬂﬂﬂVlﬁﬂ%W%ﬁ (Derivative Warrants 138 DW)

dld s g 1 v a
1.7 as1a1sniay Y Zeaea19nuiIueld (Structured Note ¥58 SN)

o

2. ANANURZOIATIEITUAZAGNLNNT LWNITAINY

nSwdauiiuisninmsazasnsnamulininda 1 dosfiauantfizasnarsaananinosiiasudan ok

2.1 Tifidaimuaniadenlaivinlvigaomuiassyniwsnnniigamiiuasmuluasians

2.2 wsniAewdals (sandonsdiidn 8/ P/N wia SN Afioulavaudewioudnasyulafinfinnslid
nssulanansiensadlunnasldmaisnmsingnaneimun niefitenlalvnomuaiansaeiugeanasians
)

2.3 fAdayaiieariuanasividnianisasnsadaisldifioinanusznaumsiiarsansdadulaasuldasig
ashiawe wazfidayaaiiasiowyarigisssw lnedoyansnanidassisdsanunasdayaiiiofelddsdarinaa
nandansawduiisansuluszduaina

2.4 Tunsdiffiumsamulu B/E w3 P/N fioonasiansasnaiiedissnitnsen B/E n3o P/N ssnanisasiinnssu
1ian3asusailasyAnanosh

2.4.1 5. U9. N30 UR. ANNNNNIEI6I8GININ1THAITEH

2.4.2 GWIANTDONEW
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2.4.3 SWIANIIANSHILATIZA

2.4.4 5WIANSNDNISNWASLAZANNAINISNYAS

2.4.5 SWIANTHAWIIAINAIWIANAILAZIRI A D NLIU TN A lNE

2.4.6 swIAsBN1sdIanuazT I uRsUszINAlNg

2.4.7 sWIABaaNuAIUsSEINALNe

2.4.8 gontiunaiuinslssinAfifidneusinuenseatugsudines 2.4.1 - 2.4.7

[
& o

1ok nsentansanssusassinanasanfuniseianiamssusasddineniagoans e wansandenanide (i)
pnfiszylilu B/E n3e P/N sae

2.5 n13aeyuln SN Aaadulumadowlufafindod

2.5.1 SN #n1saenanauunulned1a8enu underlying UsetnniRedny underlying 289 derivatives muﬁizﬂud’mﬁ
6 48 1

2.5.2 #Inn1sasnulu SN azfinavilvinasusassuneunsnddula g w%’wﬁﬁuﬁuﬁmL?Juﬂ%'wﬁﬁuﬁnawummm
aoyulel Liuusidnlunusnnsgiwainadsiinualag intemational Swaps and Derivatives Association (ISDA) WAg
Dunswddniiaansnidendols Insdown1sasm vs¥nianisdesialifinsdamedayaifeiiunisasyuiana
T¥nosusassunaunsndausananliluniedodaudae

2.5.3 Tunsdifilu sN Befidarinuaiaiudendogoon sN dosBusanlvinasyusnianldnsn SN Aand1anomw
AsUDNg LilBUSYNiANISasuale

2.5.4 lunadifidu sN Fuauazelulszng vsEnianssasnivnsinlviidannasiugaen SN audaluiidan
N384V

o o o a &

2.5.4.1 1vifoan SN Auwinuazudiyargfiossneas SN TGS TBMA yniuil 15 uaziugarinezaunasibion N

] a

Tunsdiniuaonannluinngaiiniszesusundanislimminuazudsyargisssunieluiniinisanll

9
o o

2.5.4.2 Tunsdiiinmanisalndenansznunasiazes SN agefined1rty THoan SN Awinuazudoyan

@ a

gfigssnges SN TUds TBMA viudl

dufl 2 : NINTFUUSELANAUDE CIS WY infra LASHUIY property

oIlAMaNTRLAS ﬁanmm"vﬂumiawumu

1. iR mauuml,a.,mu"[,ﬂmamaﬂLﬂmﬂumimww;ﬂummnuwam‘mmmmumwmimemswumvl,ﬂslumw 1 98
2.1 -2.3

2. lunsdifinasyuluamuluning CIS 2aanasusIs nasyusInAINaIRossWlEUENITAIUATH
(laldrunisasulunsiag cis 2asnasyusasmasifiasmwlunasdiuric)

2.1 ai'miamﬂuﬂ%'wﬁﬁuﬁaL"'fluﬂizmwLLazﬂ‘ﬁﬂLﬁmﬁ’uﬁﬂamummiaamuvlm”

2.2 ail'miamﬂuﬂ%'wﬁﬁmﬁaiﬁ"i%'ﬁ']mmmNé’mdm (pro rata) udalaaalwluniananinmai single entity limit 289
nam%ﬁ%

2.3 53ﬂ']iamuslu‘n%’ws‘fﬁmﬁaﬁl%Eﬁ‘hmmmuﬁmﬂ'm (pro rata) uaalaaaduluninnanina product limit §1A5U
n3neauiiln sip ﬂaaﬂamuﬁfu

2.4 ﬂmsamu‘lu derivatives MAwlUpunanno global exposure limit ﬂaqnamuﬁu
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faufl 3 : nSndFulssanSudinwdeasasifisuwinbudin
FaaduiulnniansasifieurindulinaesgSudngos

1. swIAIIWIag (aW.) USENEwYR (U9.) niauivniasinnadias (UA.) mungnanednsalegsiann1i
N34

. GWIANTADNEY

. GWIAN9BIANTEILATIZH

. WA YATUATENNTRINNTN YRS

. UsTUnRAIAsasEwEetiatande

. EWIASHAIWIIETMARIMIANAIILAZ I WAL NLAIUSZINA N
. swiAnsiienisdeesnuaztiidurssainalne

. WA NurIUssnAlne

© 0O N O o »~A W N

. daiwnsluseninalsemanuszinalnedwanin
10. #01UWNN3HUE9UEINANR AN WazTITwaaLAeINUSURNNAINED 1. - 9.

1 dl g o os =]
daudi 4 : gsnssnUszannisdalnedisyaizeiu (reverse repo)

e

a a

U [ L3 g
N1589N Wl reverse repo siaaidlulumananinaisiad

1 o U 1

1. gdnyqn dosdiuifiymnassiiiasnsndudugdanilu reverse repo Tanungnanelne
1.1 sWIAIIWIdd (GW.)

1.2 USENEnY® (V)

1.3 USWNLATARWBELEY (UA.)

1.4 US¥nmannIng (ua.)

1.5 uS¥nUsennae

1.6 swiAsurieUssindlng (sUn.)

1.7 namm’”?\le

1.8 ‘ﬁ,f?lqﬂﬂaﬁﬁngﬁmmawwﬁhﬁh%u

1.9 #I%31YN15UAIFIANAIAINNYANI8IIAIETTN1 VYIS NI
2. A518157141uN"57N reverse repo Aagumsanssioi

2.1 A5181501A3g INeuazAs1a1sNIAsFAUssnA Inensdhiluasnansnasganelssinaaaed credit rating ag)

1u8usU investment grade

2.2 B/E P/N Un3dnel1n vi3aviugszesdn N1 oW. V4. N305u1ASNANGRNNEIRN1ZIRAIZY |

[

Tugffinnszynss 3o
fiongaantelaiiiv 1 ¥

2.3 B/E %38 P/N #i TsFC \Tugaan Afirmuaiwldiduasmlaiiiu 270 Suiuwsdinaansa uasluifide
frwwaldiSuiienioaandeiiio leifin

2.4 B/E P/N fiflanglalifin 90 wiuusiiufiaan dofl credit rating oendlmagonitamodh

2.4.1 § issue rating 1158 issuer rating agﬂi‘lué’uﬁumn Ilﬂ‘&lﬂ‘ifﬁ‘ﬁﬁ]% issuer rating 5o credit rating ﬁ"[,ﬂ”mmn
N1936 credit rating i:a:f‘?’%ﬁ’m

2.4.2 § guarantor rating agﬂué’uﬁu investment grade

seazidenlasen1sdnnisnasnmlaia Complex Return 3YB vsznegasnuietos 26



dd o o

2.5 anasnideiiongpandolsifiv 1 U Adunzidenlunaintenenmnaisni niefiddayasmivideiouas
gredelaBeinsiawmesaanssaw Inensnansribaona1inesdl credit rating agnslnagnoniionsi

2.5.1 H credit rating sxﬂzﬁuagislu 2 SWAULSN 1130 credit rating szezeIfieutAeslaiU credit rating Szeza
sana1amni CRA TeiuSeudieuly

2.5.2 § credit rating 5z8ze108 1% 3 SWAULSN

2.6 ﬁmmwﬁﬁaﬁmqmmﬁaimﬁu 1 poufizunzidenlunaatoznensaanii wiefifidoyasmaiviiede
wazsebeladefinisilnweseansnsaew lnensnansniena1ifoes credit rating agnslang1anihonih

2.6.1 f credit rating szezauagli 3 SuAULIN W30 credit rating szezanaiieulAedlATU credit rating Sz8zdw
sonanamad crA Teiuseuiieuly

2.6.2 # credit rating 5zez8M10¢l 4 SWAULIN

2.7 NSNTANTUAINAAIRNITWAMLNTINATS N.8.60. AwaLRaLGN

3. 52821981155 UF152 14284 reverse repo a9 laLAY 90 T

4, w”an"’mu,mL‘ﬁuLf?lNﬁu%ﬁwﬁ’mnﬁm”awﬁu”ﬁﬁm%’umiamu‘[u reverse repo

4.1 dadlddynranmnsgmwandiinualag TBMA nia TSFC

4.2 ¥aindnningnsennansiveluanenselonse uusidndnvusaoi

4.2.1 [Wun1sa1ensalana1ndanInwa Ly reverse repo AINE?

4.2.2 . Ywn15291887N repo AuluanUsznARmMENSSNAIAAURENNSNETLa AR ARAN NSNS A RANLN T
Fowly uaziBmslumsginduluwinzasnasusinuaznianemssyniuwuinndauananauas

4.3 yaAzaananninensonsansiide o Twsaaudwan defiyarndwlumasanisnismwiumnaisnisi
yaA2aInANNSNEnIanTansiigeninnd (3Ande x (1 + discount rate))

1195 iwm%awi’]ﬁ‘uswm“?'inamuﬁ'ﬁﬂﬁll,rivjéi’cgaunﬁnc'hwﬁaL'ﬂum%aﬁaTnﬂ%’wsTﬁ%amwmimw reverse repo
4.4 Masseyadzammanniwivnsenaaize o fuwin Wlwlumamdninarisei

4.4.1 aiaFiwamﬁnﬂ%wﬁﬁ%amnmaﬁ%amnndw (A1 reverse repo x (1 + discount rate))

4.4.2 lunadifiyadmdanniniviannansize o dwin lluluamaaanslu 4.4.1 vSdndanadaasenls
gy lawnssndnsludn niondnniwdniansiasfiamisaldluniar reverse repo urinasyu iteliyan
FIMYBINANNSNENS BRI AsTidauaznsnEauiilonsnsonaadulumaisnissonans aneluwininisdnainiud
yaRMaNNInEnSanasiideanasnitannsiuga 4.4.1 iwusidunsdiaads 4.4.3

o (K%

4.4.3 TunIEUNNAANSAITNANNTITINGD 4.4.1 LARINAIIYARIZBIRANNINENTORT 119N 0 Fwdte Hyar o

a

n914aA" reverse repo x (1 + discount rate) ‘s wanlaiifin 5 druun nialdiiv 5% 2a951A180 udINA
Srwaulaazdnndy uasfinsimuaisassnanlludygdeldtmualnefansanfedadoanudeegdyan
(counterparty risk) u&? US¥nARNTSazlNA LR UATAN 4.4.2 Ale

4.5 NTIAWIUYAAT reverse repo AINID 4.4 TR

4.5.1 ﬁ'lmmmn%m%aamﬁ’umaﬂw‘[aﬂﬁﬁnamuﬁavl,m”ﬁuumn reverse repo AWEIIWARNSAIWINL

4.5.2 AwanTinineginssn nieAwasniugangniaed reverse repo ngInsnfinasyuiiagriugdyngie
\Feainuazidonnasinualiaansntiudisenininginsslaginssmisnnndnningniaonsansiidenie

nswgaunlonanda 4.4.2 (61&) 2a9ganssndiiinain reverse repo 318n158l6
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4.6 discount rate fivalglwnsAwIn sasduwnisiruninlaesiteistadeanudesaosgdyyn nannsw
NnI0RTIEIINAOUE

daufl 5 : 93nIINUsELANMS IRBNNANNSNE (securities lending)

%

posduluninnaninarilun1sasmusai
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WA
1.1 w%’we‘fﬁ%ﬁﬂamummimamuvlﬁmumﬂmmnﬁ
1.2 sasmenile

1.3 dnsuanBeniin

1.4 LASAR 1A% credit rating %38 credit event U6
1.5 NagA

1.6 WawAY

1.7 signguiuAnlaasiue saihsuwile sanhfiesrUsznauiuninAInsasudsan 1.1 - 1.6 ¥58 1.9

1.8 aRfisiosrUsznoudlnaaiann 1.7

1.9 underlying AWATNAGIINWANZATINATT N.8.5. TABALRNLEH

Tun36if derivatives 81989/7Us1A1289 underlying %mmu 5'1m‘nmaaamnmmamﬂui'}mﬁawu (spot prlce)
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2. Henlansasu USEMIaNTsazA1inn1saeul derivatives Trsaiile

2.1 nsdinosyuanlaszyiieaiunisasuli derivatives uaz underlying %89 derivatives fiazasyuliotnadaianl
Tasenis

2.2 Hunadfuadtynlu dervatives adnslaagonitonodt

2.2.1 derivatives on organized exchange

2.2.2 n3ifw OTC derivatives Tuuszinalne saefiddyysndieniiadu sw. swimsifingnansanizinsnoau
Faunuiazne derivatives n3agA" derivatives

2.3 lunsdifiazsaefinistnsznitirenisdanauiuriile derivatives 5%6!@5\1 ﬁuﬂ”’lﬁfuﬁmLﬂ%w%’wﬁﬁuﬁﬂamu
fRnInanule 115 vLsJ:hnammzLﬂ%;jﬂ?{w5%’UNau%%aﬁwﬁwﬁdauauﬁuﬁwﬁuﬁmu

3. AANLN TN NLANNTE! underlying 1 ha2T

1unseif derivatives & underlying [ UuazHa1n 1.7 — 1.8 AaAAINAIADIHANWMEAI
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wnnldlunsAwin wazfinsmwinazilaludagiusnsanananzangesesrusznauzassai V%
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3.2 Husaiiffanwazadslaogronionoit
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3.2.1.2 safifissAusznaudiladaniiefiiimin daenimiewiny 35% sesnnannoraalunsdifinluas
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3.2.3.2 Lﬁaﬁﬂmmﬁuammwé’ﬂdm (pro rata) Laﬁamﬁa'jﬂnamuamﬂ%mﬂmiw%a51'wzymu’[mamma”a
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2. \Uuniizainann CIS snlszmANfanemsiodh
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cIS m"mﬂizmﬂﬁaﬁ]uﬂammawmﬁ'}ﬁamﬂumaﬁﬂLwia)
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nasyus W 1193 naninariaenanlaldiunsdnswdauiidn s

4.3 ﬂmaamu"luw%’wa’ﬁmﬁaiﬁ’i%'ﬁm’;mmmﬁ’mdm (pro rata) udalaaadwluniananinast product limit d19150
n3WEAUTTU SIP 209n0IYUIINIL
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4.4 finsasnulw derivatives MUnlunananinausi global exposure limit NBIYHIINW

fauit 3 : nswdFulszanGuthnuseasarsiisurinidudan
saadwdudnlusantunsiuissananionsatsansUssmafisuninSudingaedsudinsash

1. aniunsiunszninUssmafivssinalneduaangn

2. gontunsSuancUssmAfifidnuasineasieanugsudinands 3.13.1 dawil 3 : nndauUszianiSudin
nIaaIESgUIEweIN 98 1. - 9.

faufl 4 qsnssuﬂszmwms%a‘[maﬁ NEUEY1218AY (reverse repo)

= ) od o °
ImlLU%VLUWm‘ﬁaﬂLﬂm%ﬂﬂ’l%ﬂﬁ’mﬂ.a.m.m“ﬁ%ﬂ

1 o ey ar (Y2 . .
d3UN 5 ¢ §iﬂii&lﬂi$mﬂm$‘lﬁﬁmwan'VIi‘INEl (securities lending)
Taedlulumunanin i ndnsingwn.a.60.i1vws

duf 6 : §INTINUILLAN derivatives AINUANLNMUINITAINUAIY

1. U3260% underlying derivatives ﬁﬂammmﬁL?ijﬁ’zyaﬁ[.rﬁﬁmﬁ underlying ag19lnagnsniinsanateatasioil
1.1 w%’wé’?{uﬁnamumminamuvlrﬂ“[uémﬁ 1-5

1.2 sasmeniile

1.3 SnsuanUaewi

1.4 \ASAR 18% credit rating 1158 credit event LUw6%

1.5 NagA

1.6 ¥swiiv

1.7 safinguanAlnadinel safiduile safiiifasdsznaudniuwdmIasulsea 1.1 - 1.6 n3o 1.9

1.8 safiResAUsznaudwsafinnds 1.7

1.9 underlying BWANAAIINITHAMZNTINATS N.A.0. FAWALANLEN

Tun367 derivatives 8198917US1A1289 underlying ‘zmsm 3'1ﬂmawaamnm’mamﬂm']mﬂmuu (spot pnce)
masflmammmamﬂmmm (futures prloe) L‘Vl'lvavo mu I1A1YBY underlying amvl,u‘l,mm R underlying ‘Yl
Dnassusznavaaagiiaonans seadufisensuagronirsensuandamelingrounsrataaie

2. Woulan1sasmu vsundanisazAniun1sasmuly derivatives leimaiiie
2.1 nadinasyuainlaszyieaiunisayuly derivatives Waz underlying 289 derivatives fiazasyuliagedmanlu
lAs9nS

a

@, o @ 1o . ) 1 1 2] -1
2.2 1Iwnsidnluadgiln derivatives ad1slaaeenindh

2.2.1 derivatives on organized exchange

o o

d 63 . ) ] [y 1o | & @ aa a9 o (9 a
2.2.2 n3tiiUw OTC derivatives TuansUszina Aosdgdnndndenitaduiiyarailasuangialilsznaugsia

[ Rg]

[

derivatives ‘naﬂmaﬂmmimﬂumuahwmmmn UguasuwRanNnIndLazaaIanannIngnUwanZnansiyao
10SCO W3adnan1Znaas WFE
2.3 lunsdinazaaedinisdnssnitaaenisdonauiuaiiiie derivatives dugaas wArunsaadunindiunnaemm

o
v o

sansoasywle el laidnasnuaz dudfianssunaunsafininfdonauRuaAwuinia
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3. nANNIRNLANNTE underlying \Wwazdh
1unseiN derivatives & underlying [ WuazHa1nga 1.7 — 1.8 paRhaINa1IA0INANWMULAI

3.1 \Yuszithfinisimuweisnishwinliagredman Inefnisszyunasdoyazas underlying niadadess 1

[
o

wnnldlwnsAwin uazfinsrmwimazilaludaguusmaanananzanzesesrusznauzassai V%
underlying niatfasasonanisasinisiadanlrmiainaniiznainegesludasssie

3.2 Susaiinfanvazagislnodromibonci

3.2.1 sadARnsnszanesaedoieme Inedusaiindanvaslndnuasnilsas

3.2.1.1 safiesAUsznauLAaz A Rinmintoeninielrinny 20% Basinninonag

3.2.1.2 pafiesAUsznaumlafwnile v ninteaninnaiaiu 35% goedimingierae
Tuns@nflwluananiizaann lneasFUsznaumauaofivninlaiifinsnsirnualude 3.2.1.1
AMsRNSUINSNSEERMENATNED 3.2.1.1 wazda 3.2.1.2 TadeinessUsznauiiieidasiunasinde
WnsiuRunRasan

3.2.2 siResRUsznauninaaundaiiedasiunasdndonnsiuiu niaduszfisiamassindatiniuiu
3.2.3 saaulananainds 3.2.1 uazdn 3.2.2 Mifwluantonlaasudanaoit

3.2.3.1 WusniififesdUsznaudwnnaamiedyaiinesuisnsoamulalngnse

1%
o

3.2.3.2 WiaAwImSuasuaNansan (pro rata) iflauniteinasyuasnuluasarsmsedyainulaensouds

@

Tanaduluniunaninasi single entity limit 289n89Y)W1w

v oy
=1

3.3 Wuagiilasunmaimwlaesantuifanaiidefouszyininitldeged aszannusendnnis naih wan
Usngirsantusinarnduudunlumaiezesuseninms usunsansinsassanRannsnistiesiuanasauge
nouaUszlegvadefiuszinsnwsae

3.4 fnsuaAIRz i agesaiitaaiiulszdmniwinnsinuiefinisiawedayaodravivingnisl

3.5 1unscﬁﬁLﬂuﬁﬂﬁﬂduﬁuﬂ”ﬂﬂﬂﬁmﬂ safiaonanisafwinengulsegenitegslaniananzagnnath
3.5.1 591A1Ua9Uw (spot price) wiasAdadoznedlenin (futures price) 2a9dwAnlnAsit

3.5.2 ﬁﬁﬁ?{%ﬂ”ﬂﬂﬂﬁmﬂﬁﬁ’lmmmﬂswmﬁa@ﬂ’u (spot price) W3as1AdNTaEaIMEN (futures price) 284
suAlnadmiawAla awA it

o
=1 '

3.5.3 sIAA QeI EaRTNRa B nuRT RRwA LnAANTIRNYe 3.5.2
3.6 Tunsiiduwaridwile azdinonarisaswinlaeldunasioyagnideaininesuaasmiiesnsngnisaad
Uszindlnenianelseind wiomwnaInTIAdwAILazusnsiusEndaanisuanaliifnladnisnsiwinaes

giRwIRaRaInaaNsnaziouwsnsiwiloladramanzas

4. NANNNTNSIR RTINS NI AU R Banasan1sE1seneEANTERARY (cover rule)
Us¥ninn1srasdalvinsndauzaonammuiifnuawiazisnwadasludwaniiieswason1sziinesnuaianag
drazviaadannaiila derivatives Sugnaslinaaniafildasuln derivatives i wazfulumaiidingm
AMENTINNT N.A.6. 1 TAWA

5. naninuTiEANA1MIUN1TaINwNRTngUssaeANan13anANEES
TunsdlNusuninnsasnul derivatives 7 underlying lalldfafieanunsndaunazanninaiiios n1sasywly
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derivatives ﬁ\‘iﬂd??ﬁ@ﬁLﬂ%‘lﬂﬁl’]Nﬂﬁﬂﬁﬂ\ﬁ%ﬂﬂwﬂii&lﬂ'ﬁ N.A.6. NVANA

6. naninaifisAndmIunsasuli OTC derivatives

Us¥NInMasasnlvfidannatlu OTC derivatives Aotk

6.1 TWgdnandninenieimnuazudsyargisssagns derivatives IHUS¥NIAN1INsUNNTRA 15 uazin
SEUREELNIREIEGIA 1ot Tunsdiiiusonarnduiungainnissasudnianislidmnuszudoyargfsssm
melwinynisanly

6.2 Tuni:ﬁﬁlﬁmm@mifﬁﬁdawan‘i:wwiai’m’mm derivatives agnafviedAny IMaduaBndenitiwinuaz

@

| a

WAIyaA1YRoIINYBY derivatives THUIUNTANTIINTIUTIWA

a A

6.3 Aanyy1dndieniteBusanliinisansgiue derivatives Lilausundanssoszals

7. nannasiisBndnsun1sdnTuwad a1 credit derivatives

vsEnaansensUfuRnasanlanch
U 6D

7.1 @l
U 6D

7.2 Wl

a1l credit derivatives bALRNIZINONITARAINNLE LI

@

g lAlanIz credit derivatives NflanwMza09gINTINNIaLTiBULABINUgINTINDEININaE]A

Aty
Adtyy ]
B

7.2.1 Credit Default Swap : #9laun msmnm‘[ugm:é%aﬂisﬁ’umwmz"iﬂwﬁul,mﬁmﬁlﬁmw”aqﬁ’umwmmaa’tu
n138192MiEN obligation 2895HNWUAN obligation 1 Tnegdyafieglugiuzganauszinanaidesdiniee
ynufasAasdnssiiunndonnastadsziumnuiieaiioia credit event Iulngazfinalvidannasdoussinaa
\desmsurimuaring (wnsdifilaifin credit event dannasazingaluiwasuimuwamaund) ok ladn obligation
2z fiR89318n"15LRE7 (Single Name Credit Default Swap) 138 obligation finangsnenisterinnualvganeussin
Anadssfininfidisznibideiia credit event uiy obligation s1enslasenisnitaduseusn (First to Default
Swap) 'ﬂ%mfjmﬁm credit event %WT‘LI obligation i'lslm'ﬂm’lem’ﬁ%ﬁﬂ%ﬂ@:N obligation ﬁﬂﬁ]zﬁﬂ’]iﬁﬁz’i’]mﬁ%
Lz ludinrnsdunindsnenin LATaANaszASURRLALEBLAR credit event AwMU obligation nnsIEnIslungs
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : BalduA n1snnadlugiusgdoussiuanadesasdunsnddrodefiinainnns
anaszasnanauunuiiazlfsuandunswisnds Ineganeussiuanudssfinssyniuiinzanenanauunuls
shAivsesasasesafisnsdiusnsnenidenafiazanacin uazdmiianas (d18) 209YAAEYRATITHIDY
Aunindanede touaniunisfigieUszivanmisazlownansuunwiazdmiiisngn (F17) sosyargisTan
AneRuwningsredalinudaneUszinannuies auni1azifin credit event niaasufvuadya (nadilaifin credit
event)

7.3 m”aﬂﬁ’ﬁ'agmgmmgmmuﬁﬁm%m‘[ﬂﬂ International Swaps and Derivatives Association (ISDA) %o “fgfy']
NIRTFIHAWANT AN IBANZNTINAS N.8.5. BaN3U Sefidannacifanvuzeoit

7.3.1 fwaldvsrulamangrane wazlaidnniaudsnunguanadnmenanninduaznainnanningwsangraie
B

7.3.2 la@darmuaivnldansfirnualilussaswilniedygidoeaimsini credit derivatives Tiwg198s
\dondely

7.3.3 laifidarimualvinasnusiasaaldanudenelduigdygn
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3.14. a’i'mﬂdwmsamﬂuwé’nn%’we‘fﬁ%aﬂ%’wﬁﬁuﬁu Lﬁaﬁ]uw%’wa‘fﬁwaanamusm :

é’mmd’mmiamﬂuﬁé’nw%’w%%aw%’wﬁﬁuﬁu LﬁaL"T;luw%'we‘fﬁmaanamm’gﬂ%ﬂizmma:ﬁhamsmﬂ :

USunInNszaswnsed [dmanning nsansndaudn vieninenualnesdmnailunsndauasnasmusin
AINAAENUANZNTINTS N.8.6. HIoUszNIAdIRNIIwAMZNTINNTS N.8.6. Ussniafinuasse Uk lunsdin
FinewAMENITNNIT n.a8.6. UssniAuilaGeuwdasdasaimnisasmiu usendanisazasulitnluniy

UsznAnwnlasae

[J L YL =

dauf 1 : anTdIUNTAINUNATUINAINEBINNIWERUNIBAF RN (single entity limit)

) Usztannsweau am3187U (% Y89 NAV)
1| #sransnimasglne Taisnnams1an
2 | ms1a13n1AsgaIsUszINA
2.1 n36if credit rating aglu 2 susunanguly Taisinoams1aan
2.2 N36UA credit rating 8elwszAY investment grade WABINTT 2 TsiAn 35%
SWAULIN
2.3 N3N credit rating agﬂmzﬁuﬁ"m’h investment grade w38 la# TaiAin 25%
credit rating
Wihe CIS lddinansndn
4 | SudnniassiansiigunEudin TsdiAin 25%

As1a1s TS AnwzATUGIRRIG

5.1 Hunsansnit mwmsr"imﬁﬁmu SN #3aAnN fijoandnseam
pnngranelng wiaananzes sw. aslssmailasuaygal
Usznaugafia ow.luuszinalng

5.2 [Wunsansiifianwazedidlnagoniionodt

5.2.1 geaniduusenaanziden

5.2.2 gaanfimadawmedagaiunsmllnefiseazbennsuuy
filing

5.2.3 lunsdfiduanasfifidimuaindisznibiosnimsamiu
397 FwiuusTuiiaonw uazldlafdnvmzan 5.2.1 wia 5.2.2 il
MIzyNRRANATIE1TRInaIRaduyARaRITh

5.2.3.1 5W. UJ. N30 UA. ANNNNNIEI6I8gIAaan10wn1918%
5.2.3.2 5WIANS00NEY

5.2.3.3 GWIAISDIANTELATIZH

5.2.3.4 5WIA19AONINBATUAZENNIHINTNYAT

5.2.3.5 UsTUNARATBEwlafiagande

5.2.3.6 GWIANSHAIWIIAIATAIWIANATILAZIWI AL NUAIUIZLNA
Ine

£

TdiAindmsmath uaumsnslnaz
g9nan

(1) 25% %38

(2) wmsinaasasiansfiasuly

benchmark + 5%
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UszLANNIweaw

8m31879% (% Y89 NAV)

5.2.3.7 swiAstiianmssasnuazindiudelszinalng

5.2.3.8 sWIANSBFAINLHIUTINAlNE

5.2.3.9 UA.

5.3 tauwanelulssinalne

5.4 luns@nfluasiarshfimmuaindissuitnnnndt 397 Tusuud

Juhasnu Aasaunzidewnsoagluszuues regulated market

nsneEausT

6.1 mwminuﬁammﬁw?ﬁamﬂu SET n3elunanzens
NANNINER 19U IZINA (Lwivlaiimﬁmmaflmuﬁﬁj”aaﬂm'lmiagj
'izwj'm5'1’1Lﬁummrﬂﬂm@ﬁmaﬁﬂﬁ”ﬁmiLﬁnmaumiﬂuwﬁnw%'wﬁ
gaelu SET nialunaindeznenanningsnsuszing)

6.2 anansnuiianlasusiniidansawlaimangnanelnenso
ngnanesnelszing Seiuaesusindenanideansls SeT niolu
pamdazenannIngacUsna (uilisnfraamuigoonns
aagszninsaniinnsuilamgiarailiinisdinaawnsn
nannswedezelu SET nialunandoenannindatalszing)
6.3 Hufiagluszning IP0 iiemsannzifisndanenia 6.1

6.4 ATIEIINRANWUEATUTINGATI

6.4.1 [ums1an3wih nsransfonitions SN wiergn figoandnmidu
pangranglneuaziaunereasasnwlusalszing viagaen
TRBIIUAINNgRNNEEUTEINA (WA lHTINE121289 BN, A1eUsEINA
Alasuananslisznaugsia on. luwlszinelng) niafumsans
Basel llI

6.4.2 \Wuanasfifianwazadrilnogromitesod

6.4.2.1 foanduusunannzidenln ST niolunaindomne
NANNINE AU IZINA

6.4.2.2 foanfintaliauedayadumiill Tnefseazdonsy
WUy filing

'
dd o @ o

6.4.2.3 lunsdifidunsansifiimwaindnsznisoeninvsawinny
397 T wuudTufiamuilaldfdnunznn 6.4.2.1 w30 6.4.2.2
;j’ﬁmizgnﬁumumwmaﬁanei’nﬁaaﬁ]uqﬂﬂaﬁaﬁ

6.4.2.3.1 YARAAINZB 5.2.3.1 - 5.2.3.9

6.4.2.3.2 dn1un13uszrinsUssmeaiiszmalneduasndn
6.4.2.3.3 #0THNSRBANUSZNARIaNWaEImaaf gy
YAAAAINTD 6.4.2.3.1 - 6.4.2.3.2

6.4.3 Tuns@nSwanasfisiimuasudnszniiainnin 397 S v

srulaAusnAh weaus
BMIIATFINI

(1) 25% w38

(2) dmvinzamsngauln

benchmark + 5%
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D) UszLANNIweaw

8m31879% (% Y89 NAV)

usSuiiaonu dasdiunzideuniaatluszuuaes regulated market
6.5 DW

6.6 reverse repo

6.7 OTC derivatives

6.8 MWIE infra WEBNINE property NRANWALATUTIN A5

6.8.1 annzieudamensoagluszning PO tanisaansilende
ael SET niolunaindoienannindareszing (ualasante
wingainafiagszniniiivnisuilamaiionailvinadinoen
nkeAInaeenanmsdezeln SET wiolunaindaue
RANNINEBUTZINA)

6.8.2 \uviiezasnasyuilalafianuaznszananisasul
fannslaseasnanugmademnSansng niedndnnad udausinad
(diversified fund) ANLWINTEE Ui AwA

7 | wiae infra w3avkae property 28dnaawiifanyNENTEINBNTAN
TuRanslaseasronugin adomnsansng wieanamaudn udausnad
(diversified fund) AINKWINSTAIENIWATUA wasfidnuas

AN 6.8.1

TaignimansdIw

8 | niwdauduuanmitearniiszylude 1 - 9o 7 (SIP)

AINAWBLHLAY 5%

o

d @ s L=} g d v
wanee : lunsdhdunsndduacis Tud
WaUENTEl

1. IurhnnIansiasifiguniduediniiansaiuneuasnae s

2. derivatives on organized exchange

[J 1

dauf 2 : IRTIFIUNTAINUNATUIUAINNGNAINST (group limit)

anAwALNEINY single entity limit 20983UHN FaaNAIIE1TRIDANYQN

(Y3 oo
¥ UsstannIwesau

8m3189% (% Y89 NAV)

s

1| maasuluniwgduzasusunnnuiunieglunguianisieanis
w3anN13d 1 UnAT 1 IwgINTINNNISERAVUSENAINET

Tshinsnanlasnsmitenar waaus
oM LADZFINT
(1) 25% W3
(2) vminzaemsngauiaouln

benchmark + 10%
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wanews : lunsdhlunswdduacis ldfdarivuaieny goup limit

daufl 3 : aRTIEIUNTANUNAIUIUAINYTLLANNINGTU (product limit)

1. Buehnniansiansifigumndudniian1 s Hu1%aaenaeyk

2. derivatives on organized exchange

48 UszsAnnsweau 86131893 (% Y29 NAV)

1 | WudinnIansiansineunikwein B/E n3a P/N 'ﬁﬁﬁqﬂﬂamu - sanriulsiiin 45% adelusou
ngnanelne (ldsandeaanlusnslssimazasifiyaaasingi) Ugd L'J”%Lu;iL"fl%nam%ﬁﬁmqiﬂiami
Dugoan gdetne nieadyan foth woendn 1 U Tﬁ”La?iﬂmwiaua'lq
1.1 swimsnsesatunsSuiifingnaneanizsnacam nagw
1.2 &W. .
13 v, - anndesiulaldiunasnuiony
14 un. nesyuALMRBDENIIMIeLINAY
1.5 usssnaansasduiaiiogende 6 tiiow Mtih 1wz nesywiiiiong

lassn1sannniwdawindu 1 1
(VlaiiaNﬁaw%’we‘fﬁuﬁnaanuvlﬁ%’ufaunisuﬁwéuwmﬂﬂcfj ITRIZREY
reverse repo #38 securities lending 38 derivatives)

2 | nindawsih sannwlaitfin 25%

2.1 B/E P/N %30 SN fifidoulavinand Aenilausnasyuls
sudnnslninissulaninsSensalunsanslemadsnisi
NHRNIBAINUE ﬂ%a3'3L'?iau"[,ﬂﬁﬂamummsnmaﬁmjaanm'lmi
1o

2.2 Sudnwiansasifieuminduiinfifiszeziaainisiniis
12 LAaw

2.3 total SIP AN 5 2098715
(lldniunsasnuassnasnusialen uaznasyi buy & hold ﬁamu
1% B/E P/N SN lut1nvsamsiasifisuiinbuen ﬁﬁmqvlmﬁu
81gNBINUNIBIOUNITAINUZBINSINY N3aRN1TAINULL
derivatives Lﬁae[m”w%’we‘fﬁuﬁanénﬁmqaamﬂa”mﬁ'umﬂqnamu)

3 | reverse repo Tsivfin 25%

4 | securities lending Tsvin 25%

5 | total SIP Feleiun n3ngaumada 8 udaudi 1 : sasndaunis sannwlaitfin 15%

AINUNRIWIMENNEBENNSWERUnSaRdLN (single entity limit)
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UseLANNIweE T

INSIHIN

derivatives A%

6.1 N13.811NgINTIN derivatives
nfThgUszasAiian1sanANEey
(hedging)

I a 1 d’ dld 1
‘INLH%N‘IGR’]N’J’]NLE{ENVINEIQ

6.2 N13L41Y1NgINTIN derivatives
ARldien1sanAaLEed
(non-hedging)

global exposure limit

nsmnasnulafimaasmuwuuududan

{7161 net exposure fitina1Nn19asnuln derivatives lnesiaglailfin

100% 2839 NAV

naNEe © dmsunisasulwindinrsannasifisurindudiniensanivewges nasusialdid

product limit

(Y

aANMBALNEIAY

daufl 4 : sansumsasnuiinuianaanudiulaidelufion1siiacmu (concentration limit)

49 UssLANnsweau anINaIU
1 | Husesusunselaseniis nnaewIINAnNelANIIIAN1S289 UAR. TeLReInusped
IWIBHULBIVTENTINAWRDENT 25% 2o wInanGaanides
NINNAZBIUTIN T
2 | ms1ansni asansioniions a5 | 2.1 Tl 1 Tu 3 9a0yaAmilAwN19n534 (financial liability)

813 Basel IIl uazAQN 289gaane
Tasemils
(ldsmdansaamianasgine
v3anTEannIAsgEnsUTEIA)

sasgaanasansmens saiilamellwunisdwdmiusen
szezianindaga Inelalwiunsyadmiludondnaeadiniid
finnafendasiugoan W Suginainfanisfiiiedoedn Ju
Bith

voi lunsdifigoanamanslafintaunenisiumafidaueliln

o g1

sunslindmsusauszesadndange (sandensdidildasy

@
[

fMuan139Arinsun1sinluAsiwsnaagoannsnas) Tild
ans1awlaiin 1 T 3 200yaAINI1s0aNLALEWDIIBATIANTAN
Fathrasgponaenwiuienss vuudlunadiifoannsaslad
ﬂ’li?‘i%LLUU filing Tuwanwuzilulasins (bond issuance program)
TaRarsmnlnselasonis

2.2 Tunsdfinasyuasuluasiansmadoitlasfunsiansfiean
Inswazsl credit rating agﬂmzﬁmﬁf’m’h investment grade ERIRYY
credit rating TuF¥ndnmsaswionasuaneldnissanisaes
vsundansnefeanwsaniwlaifin 1 lu 3 200yaA1n1seanuas
iEuaTeRsIEsAInaIdusease LikuAnsdingoannsanslaf
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D) UseLANNIWE T ansIEIU

M58l filing TudnwaizidulAsin1s (bond issuance program)
Tvarsaunuselasenns

(Famrdamea 2.2 lldfunsdifunnasfioanlasyananod
1. BW. V4. 138 UA. AMINNNNIEINAIEGIAINO1TUNTITEH

. BWIANTOANTY

. BWIANIDIAITEILATIZH

. EWIAIRBNISNYATUAZANNTINITNYAS

. ussEnRAIATBAwdafiagenAe

. SWIRINAWIIETRAIIWIANAILAZa WAL aNLAIUSZINA N
. swimaiiansdeeanuazindiuredszindlng
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