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3.1 AudiwnsiiinnsnemsedenndnuseinangBaiafuwlssiwnsligandnning Tnadoadn

wanUsziuash

3.1.1 Nwam

3.1.2 A9181501A3g INY

3.1.3 B/E P/N Unsdwen *n'%avj’ug”izﬂzﬁy’u # sw. ve. ﬂ'%aﬁ‘mmsﬁﬁﬂgﬁmmawmﬁ’ﬂﬁyﬁm@%ﬁ
"9z

3.1.4 B/E w38 P/N 1 TSFC iTugoan fAfmnuwaiuldituaumlaiiv 270 Suiuudiuaansuas
Dwmafigeimnaldiiuidanionnndaiiie laifn

3.1.5 B/E #i38 P/N ﬁaﬁ'mq"[.a\il,ﬁu 90 TuwkuLATwAaan 98 credit rating aeslaagN IR

3.1.5.1 H issue rating 38 issuer rating agﬂué’%ﬁuuin Iﬂﬂﬂifﬁﬁm% issuer rating ARIUn

credit rating AAlAN191NN158A credit rating STELAWAE

3.1.5.2 guarantor rating agﬂué’%ﬁu investment grade

o 1
ddd I

3.1.6 M58 credit rating agluausU investment grade

[

3.1.7 wiRaAUseiud on. Dugoanlriudnaspmiodulszinnnsaundnnswdliinosmu
3.1.8 Huaanzifenln SET Aifnedeaglunzi SET50 o Tunsdifinasyulaifulourenisasmuly
AIIE1SYY Naawazsunandssiuaenanalale
3.1.9 NWIEAINKIBINBINUIINAAIALIK (Money Market Fund: MMF)
3.2 Aufunslinaamuiinasndnivionsaunsamantssiuamuada 3.1 niasfinialneisiudeas
ualdt uSundnnng annsntsAudnsniianannandazindonanalalnewds
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3.4 mseyaAmanUszit o A%t NINNTIN3BMIAY 100% 209YARIRANNINENIABN

3.5 lunsdinnanUsziwmluduan Tdiduaasinailuamulneiuiilunsngauwson
3.5.1 Wudnlu ow. wiasu1AsAinguuIeIanIZ AR

3.5.2 URSHBHINKID P/N Aok

[
o

3.5.2.1 Unsiuen wia P/N 9 6W. Ud. WioowIAsNRnguanean1zdnnsawmtnginise
BNWH

3.5.2.2 P/N % TSFC \Ungaan AfdmuainldSuainnalain 270 futuuaiveanniua:
@ & de o va o a o -
Unanifiernrwaldiduiianlaiansaiolsihn

a

3.5.2.3 P/N fifionglaiifin 90 Swiuusiuiioon dofl credit rating aelanibeadnelnmgi
3.5.2.3.1 H issue rating 1138 issuer rating ag'Tué’uﬁuwm Iﬂ&m‘a‘tﬁﬁlf‘ﬂ% issuer
rating #9T% credit rating ALAN191NNSSR credit rating SzezaWAAE
3.5.2.3.2 § guarantor rating aﬂiuﬁ%ﬁu investment grade
3.5.3 M31813A1A3g (N
3.5.4 reverse repo 81MUAIIAIINNAST NG

4. anwazLazaszAAL 09N IWldayo I NRanwusuasa1sed 1AL 209R U IATNUSZ AR RN

AMIZNIINNSAIAURANNINELAZARIANANNINEINAIBFairwALAEIAUsTUU dadnuasliiy

nannswduasnanUsziuluganssunisiauazlidanannsng

dufl 6 : §3N3INUTLLAN derivatives AINRANLNUTINITAINUAIL

1. U3260% underlying derivatives ﬁﬂammzm”ﬂL?ijﬁ’zyaﬁ[ﬁﬁmﬁ underlying agndlaagnenilinIonane
ae9Ba%h

1.1 n¥wdAniinamuanansaammuldludani 1 - 5

1.2 shsmanite

1.3 SnsuanUae i

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

1.5 saidwile aaififaossusznauliugwiniosiudsnin 1.1 - 1.4 w0 1.7

1.6 srififlasrusznauduazdian 1.5

1.7 underlying BWATNNENHNITBAMZATINATT N.A.5. AABALNNLAN

14n5diN derivatives 8198911US1A289 underlying 419511 s1AAg98eRsnasaalusadagun (spot price)
WsaTIAAQYZaEaIN (futures price) W 9% S1AN2BY underlying Bwiilaildazdh w3 underlying #i

WnasAUsznauzanaieina saslliwieansuatienineanauazidarelindrounivaiesie

2. Wanlansasnu usENdANITIzALAuN1sas Wiy derivatives lagialde
2.1 nadinasnwulaszyineanunisasulu derivatives uaz underlying 289 derivatives Nazasnuliagng
Fonanlulasens

> v 1 a . . 1 1 2] -1
2.2 1 Iwnsidnluadegiln derivatives ad1slaae1eninih

2.2.1 derivatives on organized exchange
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2.2.2 n3tli OTC derivatives Twlszindlneg sasfiadyqidndieniials sw. swiasha
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4 (% =1

NNNIBLANIZIAAIAY AIUNKTA8 derivatives ¥IBHAN derivatives
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o o

2.3 lunsfiNazAneinisdsenialen1saINaURWALND derivatives dugnas AwAvusonluningdn

v oy
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fnasyuatansnawle et lidnesmuaslugdfianssunaunsafininfndensuRurvwuinia
3. nANNMIRNLANNTE underlying (Wwazth
1%n58i7 derivatives # underlying \UwAZARNINED 1.5 — 1.6 AFHAINAIIHDINANWULAIH
3.1 \UwaginifinisimuaisnisAiwinlisdrednaw Inefin1sszyunasdayazas underlying nialade
f19 7 fidanldlunisaiwin wasdnisawinssRlMilulagiuaamnumanzanesesrusznauzasa i

[
o

19% underlying #3aUa38AINa1IABINNSIAGEBIVIAINEN1IZRAIREEN T wE AT Ae

3.2 WWueainianeuad19lnat19nihn
3.2.1 AaRNANIINsEANE a1 NeIne taelTwaahNNanwie A NYME AT AI

v
o o o o @ |

3.2.1.1 AAHNBIAUSTNOULAALAINWIABNBBENINNIBLINAY 20% FBIWIHHNNINNRA

3.2.1.2 AERNaIAUIZNBUALAAINTHIRINNINEEENIINTBNIAY 35% 289U IATINTIVING
Tunsaindwluananiiznann lngasAUsznaumIansasiiinin lliAwe nsINAInwALkda 3.2.1.1

A15MNANTUINITNTLANEUINTINAINGD 3.2.1.1 WazdD 3.2.1.2 LuFpeiIasAUsznaun
EI29AUNBIATHI BRI NBAUNINAITAN

o ad o d @ o % o &

3.2.2 pgRdunlananainds 3.2.1 MwluanSonlaasuaiInaais
= o ada o I A o o
3.2.2.1 WwszdndesAusznouluasissniadygifinasusiansnasulalagnse
3.2.2.2 \{aR WIS WA UAINEREI (pro rata) LEHaUNHIIINBINUAINUINATIAITHTE

1%
a

fyniwlagnsoudldnaulunamdninmst single entity limit 289naan1L
3.3 Wusziiilasunsimwlaesantuidrnaiidedowasyiminildagedaszainusendnns v
winusingidaarduasnanniuwusunluiaiozasuiundnnis vsendansaedalianinsn1stasniany
dnudintenalszlegiadefiuszinsnnsae
3.4 fMsuaAIRE i agesaLitaaiiulszdmniuiinsiwiefifinisiawedayaadrevivngnisel
3.5 lunsdifidusafiiwile dufidinadesdwmnlaslduindadayad1e8iansieaurasmiae
s19n1szasUssmAlnensoseUssnA nieAwIneINTIANEWATLAzUSN1SUSENdaNTS wandlrifinladn

ABmsAmwInaIgRRImIATRAINa1IaNsadziawen S ila lag1ananzas
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a

5. nanNUTANANAIMTUN1TaINwNRTngUssaeANan13anANNEES
Tunsdiiusundnnisasnulu derivatives 7 underlying lalldRaisieaiunsnaaunazannnades n1sasmulu

derivatives AINA1IE DT WIURINNENFNITBAMENTINATT N.8.6. AIAKE
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6. MaNNUTIRNLANEIMSUN1983Y) Wl OTC derivatives

USUNIANTT A9IRLYiNdamANadl OTC derivatives A9t

U1 a

6.1 IWadnyy18ndenitoAminuazudsyargRaossnga derivatives TAUSENIANIINIIWNNTUA 15

LY oM

waziugavinezausasiion noi lunsdinivaonarnluinngaiiniszasusendanis IdAwinuazud
yargfsssneluiniinisde iy
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6.2 lunsdinfinmenisnindenanssnusiasIAze derivatives aeafined Aty Ieday18ndeni

1 a

AWIILAZUIINAA18F 555NN derivatives 1 USENIANITNITUTIWA
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6.3 Aanndndienidusanlifinsanegiue derivatives Lia uSundanssasaels
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7. nannariiaAnd1nsun1sidnUnad il credit derivatives

o

ViuNIRnTs sasufuRnntonlaneh

s

7.1 wnlugdaanlu credit derivatives leianizifianisananadeiin
7.2 Wluadanlsiane credit derivatives fisi ”nwmz?lmqinssw%aLﬁemlﬁmﬁ’uqiﬂﬁuaeiwwﬁﬂ
agela Ao

7.2.1 Credit Default Swap : doldur nsmnadluguzgauszinanaissiwasiaiiieadasiy
ANENHNT0TUNNTENTENTHATN obligation BBIENTWATH obligation W Tnagdnynaglugusfaneyssin
ANudBafnszyniiiazdasdnsziiusadannasdatszinanaiedaiia credit event Aulneazfinald
Fannasdeuszinanaidssnsuiimuariui (lunsdilsifin credit event Fannasaziugaluinasuimun
anUng) it Tl obligation azfifiBes18n19iea (Single Name Credit Default Swap) 38 obligation &
naneTensdiiualigneussiumnadessininfidiseniliioia credit event 3wy obligation 51813
slm’lﬁlﬂ’l’iﬁﬁmﬂ%i'l&ll,l,’iﬂ (First to Default Swap) 'ﬂ%m:ﬁlmﬁﬂ credit event %%ﬁJ‘U obligation S18M5IASIENS
nilwnga obligation Feazdinsdnszmmimanizludinosduningsenn uidannasazasuinuaie
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PDIYAAEYRTTINYDIRBNINED198 iananiun1sfigdedszinanadssazlounanauunuuazdiuiiiingn
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Avwadg (nsdilaifin credit event)
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3.13.2. Ussngasnanningnsanindandn vsanisninanualaeisounazasmulusislssing
U%ﬁwﬁ’mm'if\]zm“q%ﬁ%aLLﬂNW]UixI&JﬁﬁLQWW:ﬁ]']ﬂﬁé’ﬂﬂ%’we‘f NSNTRWAW vSanImanualaeIsauatele
289N bININAEBEIAINNUITNIAAMZNSINANS N.8.0. BIaUITNIAFIBNITWANMZNIINANT N.A.6. ANHWA
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1. UszLANYaInsIas Laun
1.1 asrEnsniEelsEina
1.1.1 WwaURS
1.1.2 AinAd
1.1.3 Aug (ldsandugudasanin ¥udounus uaznsisns Basel Iil)
1.1.4 fauaniin (Bill of Exchange®3s B/E)

1.1.5 Ay 1413w (Promissory Notew3a P/N)

v

1.1.6 TudAnyuansdndnazdayiung

[

1.1.7 lunanedindlunauszleadnd underlying \Uuiuatnsnsarg

a

1.1.8 AF1E1TABDIWNNA NS WIALINUATIEISHIAINDTD 1.1.1 - 1.1.7 AINNA1HNIIN

AMZNSIHATS N.8.6. ANTARALNNLEN

e [

2. Qmﬂuﬂﬂﬂﬂﬂﬁi1 fg13asantn cu*n"lumiamu

a

NINgaUUSENIaNIsazannsaasnulaniads 1. dosdinuanURivasnTasEINnANINMTINATUIN Ao

°

2.1 Liifidarimuaniatonlafivinldfamuiaszyniusnnniiyadiwasmulunsans

2.2 aansadendeld (samfensdiidn B/E we p/N AfGanlaiaiudsndoudnasmulasniunsly
finnssulonandisensacluasiansldmaisnisfingnaneiimun niefiSanlalvnesmuaansamedugaen
ASIENSL6)

2.3 fidoyaiiernuasiansiusendamsanansadifelaiiaiandsznaunishianswsndwlaauls
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agdaiane wazfidoyanmiaziouyargfissss lnedayaninaiisasdnedeanunadoyaiietiolsde
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Savmananizinsewduisansuluszauana
2.4 SL%ﬂiEﬁﬁLrﬂ%ﬂ’]imn%sl% B/E 1130 P/N fisanasna1sasnatniiodnszwibnisen B/E wie P/N sona1isas
ﬁms%’umi’aﬁ%a%’maﬂmﬂqﬂﬂaﬁﬂﬁ
2.4.1 BW. UY. 38 UA. MINNQVANEI1aI8g3iaan1tun1sEn
2.4.2 SWIANTDDNEK
2.4.3 sWIANSBIAISHILATIEH
2.4.4 SWIAIRNINITNUATLAZENNIHNITNYAT
2.4.5 SWIRITNAIBIIEIVAWIANANLALIWIALDNLAIUTEINA INE
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2.4.6 swiANsianIsasaanLazidwrsUszmAlne
2.4.7 sWIANSBFAINLAIUSEIAINY

vas

2.4.8 @01UWNIIEWANUILNANAN WU IARINUESUHINEIN 2.4.1 - 2.4.7

+ 19
o a

2ONAT NITIWIBIINE

[ '
o ar

Nt N1se1ianian1ssusasaina1salnnnsa1ianionissusalaiananie

e

ponle (d181) safiszylilu B/E nie P/N sie

d7UN 2 : NsNFaUUSELANKUIY CIS

nsahluniaefiniseanagnelatsnunguanesslssne dasdnndaiRuaznaninueilun1sainwaoh

1.1 fnmantivazidulunmamaninariiuvnisasmwdwieinudainuwadmsunsiaisnienisiwiildle
dun 198 2.1 - 2.3

o

1.2 \Wuniiezainadni CIS A9UszIANNANvMzadh

1.2.1 A598NLAZNISIEWEINERENETANIIAINUALATBINHIBIWAUTZINATNINAUALARTY
o o -1 ) o ol @ S o a4 @ ' ' o
nanninduaznaindenenanninggauanignanainzas 10SCO nialluniigainasnw CIS AUTEINAN

o -1 -1 Y o o d @ s
Nﬂ']’i’dE]?J’]EISL%ma’IE]"dmﬂﬁmaﬂ‘Yl’i‘WEll?]’lﬂﬂizwlﬂ“/ll,ﬂ%ﬂu??m‘ﬁlm WFE

1.2.2 CIS operator 2a9nasywaInaagn1elsnIsiiuguazambssuinuguaniluanndnaisy

289 10SCO

1.2.3 lunsdininaswsinluasmuluniiezasnasmm IS s1eUssin naeyw CIS 619UssINARINGT
avagniglananinmyinisiinugua N1seen NSLEWE18 LAZN1IIANITEINTUNBINWBLawIedae

209U SZLNAUH

[
o 1 o

1.3 UszinAfifAuguanIsiana e nikiesina 19l n1nsn1s iR NANATE A ua g9 iBIne Nl AT

Q

8P UTLNANEIRNIBANZNTINAIT N.8.0.ATALA

o a

1.4 Tunsdidunisasmuzasnasnusinluniiesasnayw CIS A19UIENA NBIwAINE1IHBIHNIENR
nagialiianznsdfimgandulunmsuinsanmnadendunisianmurinim wasfinlsunenisasyusai
(laldiunsasnuluniagzsnasnu Cis &i'm'ﬂizmﬂ?"iﬂL?ﬁl%nmﬂqmaumqﬁﬂﬁamﬂ%wmﬁmm)

1.4.1 ﬁmsamﬂuw%’wE]'ﬁw?iaLﬂuﬂi:mwLLazﬁ‘ﬁmLﬁmﬁ'uﬁnammaNmmsnamuvlmﬂuﬁmém
NINNIINTBLNINAY 80% 289 NAV 289naanh CIS FgUsEInAT

1.4.2 fmsasulunsnddwialdidAwimeudndin (pro rata) waalanailuwluniananinasi single
entity limit 209NBINHIINTH N6 nanLTTAINa I Il URsANTNEAUATN SIP

1.4.3 finsasyuluninddwilaldiddmmmuadndin (pro rata) udalduadwlunamaninma
product limit &MmSUNSWERRATW SIP ﬂa\‘mammwi‘fu

1.4.4 fin1389v)ulu derivatives Mdulumunaninoi global exposure limit 209NDINWIINUY

d2uf 3 : nswdauUssandunenusans1astiguktudin

poadwlndnlugantunstuwanlszsimansansnansanseinaiisuinlwdngag3udinaei
1. anUwnsinszringUszsimaniussindlnelnanndn

2. d010uN15inEsUsEANR AN wazyiTwaa R InULTUdINAINgD 3.13.1 dauh 3 : NIWIauUzAnin

dnn3ans1a1sne UL wen 98 1. - 9.
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saudi 4 : gsnssunUszannisdalnedidyyineAulusieuszimne (reverse repo)

TaeTuluniunann NN nAnMENIsNAIS N.8.6. AW

faufl 5 : g3nssnUszanmsIiBunannsweluseUszing (securities lending)

9

IWEIL?J%VLU[5]']N‘ﬁﬁﬂLﬂmﬂﬁﬁ?ﬁﬂﬂ?%ﬂmtﬂiiNﬂ?i N.8.6. ANNUA

d2UM 6 : §INTINUTLLAN derivatives Tusneuszina AINARANLANUANITRINUAIYL

o

e lAsasdl underlying adslnatnanihniaviaie

@

1. U32LA% underlying derivatives finasyuazid g

2E19R9%h
1.1 nswdauninasnuanasaasnulsiudui 1 - 5
1.2 8msAaNLUe
1.3 8RS LANURLWLI®
1.4 \ASAR L13% credit rating 38 credit event {U1s11%
1.5 pafdnie AaRnndasAUsznauldniwAnIamnInlsan 1.1 - 1.4 39 1.7
as dd‘d o [~1 o o
1.6 REWNHDIAUTZNa UL WAZAWAIN 1.5

1.7 underlying BWATNNFIBNIIBAMZATINATT N.8.5. AABALNNLAN

TunsdlN derivatives §1989AU31AN289 underlying 31961% 31ANIE989RINA1IRBI TN IANTAUN (spot price)
WsaTIAAQYZa8a1TIN (futures price) YW N9 S1AN2BY underlying Bwiilaildazdh w3 underlying #i

[ o o o o 1 U [~ dl s 1 kX o U 1 1 U
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2. Wawlan1sasnu usENIANITzALAuN1TaY WY derivatives lasiaLEe
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o

I Y] 1o ) ) 1 1 2] -1
2.2 [Wwnsdnlnaangilu derivatives aenalaoenonitonad

2.2.1 derivatives on organized exchange
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d 63 ; ) | o o 1o | & = aa a9 wes [
2.2.2 N3l U OTC derivatives TwAaUszINA faoiig mwmw’]’ﬂﬂB.|’IEM%GLU%%GHJ‘HF]EVIVLM?UEKLQJ’]Iﬁli‘ﬂ
Usznaugsfia derivatives fiagnelanisiinugualaeniisswiniuguasmunannsnguasnaanannswen
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2.3 lunsdinazaasdinisdnssnitsaenisdonauiuaiiie derivatives Augaas wA1uusaaUunswgiun
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3. AN RNLANNSA underlying LUwazT
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3.2.1.1 AAHNBIAUITTNOULAAZAINWIABNBRENINNIBLNNNY 20% FBIWIHIBNNINHRA

@
o o o 1

3.2.1.2 saRfasAUsznausalasmiiiimindaenindawingu 35% semmintenae
Tunsafiduluamnaniznain lngassusznousandaiivminladiiusasfirmualude 3.2.1.1
MR UINITNTZBTIMANAINTD 3.2.1.1 uazds 3.2.1.2 lurpeinasAusznauiifieadasiunasinia
dnsiufunfiansan
3.2.2 srfidulanenainds 3.2.1 Alulumnitenlonsudausoit
3.2.2.1 L@uﬁﬂﬁﬁﬁaaF‘fﬂizﬂauL"\‘Jumwmi‘ﬁ%aé’cgnun‘ﬁnamummmamﬂmﬁﬂama
3.2.2.2 Lﬁaﬁwmmﬁuamumuﬁ'ﬂdm (pro rata) Laﬁauﬁﬁa'jﬁnamuamﬂumwmiﬁ%a [alfale!
wnlnensouarlanadwluaananine single entity limit tlaanamuﬁ?u
3.3 Susiilasunsiamlnedaduifnnaindefouazinmingleagedaszanusendanis o
winusingianrduasnanniuwusunluiaiozasuiunannis vSEndansaedalnanInsn1eeniaN
Faudinenalszlogiagrofiuszinsainsae
3.4 finuanaFa aﬂ'wﬁiaLﬁaﬂlf‘fluﬂi:aimﬂfuﬁ']n’mi’mﬁaﬁﬁm’sLﬂuaﬂ”aaiaaei'mﬁ'um@mifﬁ
3.5 lunsdifidunszfiiwile saifonandesimnlaeldundidayadiedeninmenurammiens

571901520905 NA NI as1NUSENA NIDATWINAINTIANEBATLAZUSNITNUSUNIANITUERAI LR LAT

B RRImIATRAINaIaNsadsawens 1wl lpagrananzas

4. AANNUTINSIR RN NEa BTN esWaRDN1531529hAINNT5ZRNN (cover rule)
U%ﬁm‘”&]ﬂﬂiﬁaoﬁ'ﬂiﬁﬂw%’wéﬁmmnamuﬁﬁrﬂmmwLLazaﬁamWﬂa'm‘i,wi’mmﬁLﬁmwarﬁiamizﬁnamuma}

avd1sznibandannaciiie derivatives dugaaslinaanaainlaasmuli derivatives wis waziuluniad

FNHNITWBANEASINANG N.8.6. ATHWE

5. naniNuTiaLANAIMTUN1TaInwNNTngUssaiAlian1TanANNLEed

q

Tunsdinusuninnsasyulu derivatives 7 underlying Talldfasiennunsndaunazannnnaiiios n1sasmwuly

derivatives AINA1IADUTIWIURINNENFNITBAMENTINAT N.8.6. AIAKEA

6. 'ﬂéi’nanﬁLﬁqu‘;’mﬁw%'un'ﬁamﬂu OTC derivatives

o

US¥NIANIT9IR M NIBANAILY OTC derivatives Hath

1 a

6.1 lvRaayy18ndienioAwisuazudiyar1gfisssngad derivatives TAUSENIANITNIIUNNTUA 15 uaz

3

v

Jugavinezausazision noi Tunsdaiiusinai

-3 s o

UWINHRYAN

3

1N15209U5ENTANT TRAIWIDILAZLTINE A

ghgssnneluiniinisanll

o as

6.2 lunsdiifinmanisalfidenanssnusasiazas derivatives agnefvedAty TvramyaSndrenii
AWIsLASUTIYARERGIINBY derivatives TAUSENIANITNIUTWT

6.3 gagadndieniedneanlifinisanagiue derivatives LaUSENIANTI028 LA

7. nannaiiaAndnsun1sidnUuwad a1 credit derivatives

'
a wa a [

UsunInnsansUfuiRnatonlanci

s

7.1 W Uwgdanlu credit derivatives latawziion1sanaaLdeonn

A}
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7.2 W duadanlsianis credit derivatives NflanwazagInIsansaifisulAesnugsnssnagsmit

a

aealn Aotk

7.2.1 Credit Default Swap : Balaun nannadlugusddeUssiuanadesdwasinfiieadaeiu
ANENHN90TUNNTEN9ENTHATN obligation BBIEENTATH obligation W InegdnynAagluguedanetssin
ANaesfinssyniuiiazsadiss SumadannasdoUssiuanaieiaiia credit event aulngasfinali
Fannasdouszinanaidssnsuimuariui (lunsdilsifin credit event dannasazAugaluinasuimun
AINUNG) b T obligation 9z#LNe9518N15L5E7 (Single Name Credit Default Swap) %3@ obligation &
wangTen1steinualianeyssiuansdesiininfidissribiiioia credit event Suriy obligation $1873
slm‘i']&lﬂ’l‘iﬁﬁm“ﬂ%i'lﬁluiﬂ (First to Default Swap) ‘ﬂ%mﬁmﬁm credit event %uﬁu obligation $18A15IASI8NS
nilwnga obligation Feazdinsdrszmmimanizludinosduningsenn uidannasazasuinuaie
vim credit event %uﬁ‘u obligation nﬂi’]&lﬂ’ﬁi%ﬂ&jﬂ (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #¢laiin mimﬂaﬂugm:ﬂ%aﬂsxﬁ'%mﬂm?{lﬂwmﬁuw‘?wﬁaywﬁaﬁ
\Anann1sanaszasnanauLwiaglAsuaIndunsndanede lnegaeussiuanadeefnissyniuiiasdne
namaULIWlUE AT AYinSashaeesfgsBeniusasnendsmaiiazanasiu uazdiuiianas (618) 2o

a

aA1gRo5INa0IRuNsNEa 1B IR UL aNeUssAMAINLE B awnd19z1iR credit event ¥SBATURIMLA

3

=)
3]
&
22

dryan (nsdilaliim credit event)
7.3 ﬁ’aﬂ’d”é’mzgwmmgmmu‘ﬁ'ﬁmum‘[ma International Swaps and Derivatives Association (ISDA) N30
"cgaunmmgmﬁlumuﬁﬁﬂﬁmmﬂmznﬁumi n.8.5. Bansy Befdomnaifidnvassab
7.3.1 fwaldvsrulamangrane wazladdnniaudinungnanainmenanninduaznainnanningvse
ngrN18EY
7.3.2 ldfdarvuairnliansfisinualilunsasureritnedygfozneaamsing credit derivatives
nugnedadosdely

7.3.3 ladfidarimualvinasnusiasanldansiemelvingdyyn
3.14. é’mwa'mm5amu1u%ﬁ’nw%7wﬁw%w%’w5?1%5% Lﬁaﬂuw%’we‘fﬁmmnammw :

u'%ﬁwifﬂmmamuﬁ%aﬂh’%mﬁ’nﬂ?wﬁ WIDNINIT NN ‘ﬂ‘%amﬂaﬂNa‘[ma"’;%5%Lﬁmﬂuw%’w§§mmnamu
390 ATNNAINIIWANZNTINATT N.8.6. NI0UTZNIAFINIIWANZNTINNTT N.8.6. USZNIARIAWARIES LU
Tunsdindrineuanznssunis n.a.e. Ussnauila deuiUasdnsnadunisayu USenann1sasasmwliv

Wluanusznianwnlasae

daui 1 : dnTdUNMIAMUNAININAINGaaNNSWERUWIaAaQIaN (single entity limit)

UszLAannsweaau 2m3183U (% 289 NAV)

o o

A318131A5F N Taiginansdam

A3IH15NIATFASUTENA

2.1 N8l credit rating aglu 2 awaAUWINARBIU lidrimans1aIn

2.2 N5l credit rating aglwszAU investment grade WARINI TsitAin 35%

2 AWAULSA
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UseLAnNnSweau

am3187U (% 289 NAV)

w

1138 CIS

v @

Taidnimansdw

N

SuhnvSossanafieumintwihniigsudnniegoannsanss
dnwazagnslnadronitsioi

4.1 § credit rating agj‘[,mzﬁu investment grade

4.2 Huswimseandu ok lawzdudinniensansisguna

Wudsen

Taitin 20%
%38
I a o = ]
Taitfin 10% folunsasnulusinglssing
wiogRNTENRRAARaLwIagasUszing Lae

vRanld credit rating LWUU national scale

©

A3E19 TR AN YHUEATUTIRAIG
5.1 Wusaanitfigeandaszunungranelne wiaaanzes
s, seUszinadilasuaynalisznougsia ow. Tn

Uszindlne
5.2 Wuasansifisnvazagolaagoniionoit
5.2.1 goantuuiunaanzien
5.2.2 goanfinadamedayaifunamllned
TEAZLBEARINLUU filing
5.2.3 lunsdfiduamasiifismuaindissnitesnimse
Wiy 397 T siuus Suitaom uaslallafanuae
AN 5.2.1 N30 5.2.2 HMIZHNWRATNATIESAINE1IR D01
qﬂﬂaﬁa‘ﬁ
5.2.3.1 §W. UJ. %38 UA. MINNQVAEI61EgIna
AR1UBNITEN
5.2.3.2 SWIAITBONEY
5.2.3.3

5.2.3.4

SWIANTENANTEHILATIZA
swIAsienIsINwAsLAZENNIE]
NSLNEAS

5.2.3.5 ussENAaIRsBEwdaiiaganAe
5.2.3.6 SWIATSHAIKIIEINAIIWIANAIILAZIWIA
danureuszinalng

5.2.3.7 swiAnstiian1sdeannuazignur
Uszindlne

5.2.3.8 SWIANTBFATNLAIUTEINA e
5.2.3.9 UA.
5.3 awaznelulszindlne

5.4 § credit rating 8¢lw3z6U investment grade
5.5 luwnsdnduasiasniivuaiudiseniainnii 397 4
wuusTunamw sosaunziieuniosgluszuuzas

regulated market

TaiAnons169%h LauAanI A9 g
(1) 10% w38
(2) wninzasasiansiiamwle

benchmark + 5%

o o [

NSNETAWAI

da o ) 1Y

6.1 RIAIINAANWULATUTINAI

v
@ [

6.1.1 1 Uuasnansnh igeansnnsawaunguanalng uas

oY)

LEUDILAIIEIULUAIUIZINA HIaEDINTRRIIUATNNIANIY

fnaUszine (usilasanan21289 ow. sneuszinAnlasuayyIaiv

o

sanAwlaARERI1AH LFLASAT LA EINI
(1) 10% W38
(2) ﬁﬂﬁﬁnﬂaaﬂ%'wﬁﬁuﬁamu
1w benchmark + 5%
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48 UszLannswegau am3189U (% 289 NAV)
Usznaugsiia ow.lulszinelne) nieiluasians Basel i
6.1.2 H credit rating agﬂmzﬁu investment grade
6.1.3 Juasasfifianwmzagidlaagrenionoi
6.1.3.1 gaanifuuiunaanzidenlu SET nialn
Ra1AZaZIERANNINEAsUTINA
6.1.3.2 foanfinalawedayadunsitlulaes
19828 EARTNWUY filing
6.1.3.3 lunsdififluasansfisimmuwaiudisemii
®BENIMNIBNIAU 397 1% ﬁfmwﬁ’uﬁamu
waslailAfanwaemn 6.1.3.1 ©3a 6.1.3.2
HHN5ZRNAWA N1 3RINAIRBIT W
YARAAITh
6.1.3.3.1 qﬂﬂamm”a 5.2.3.1 - 5.2.3.9
6.1.3.3.2 #01UBN15HWIZHIIUILINA
fivsznalnefiuasndn
6.1.3.3.3 da1UWN9TRAUTENATS
anwiNuaAEITUYARAR
A1NdD 6.1.3.3.1 - 6.1.3.3.2
6.1.4 lunsdifDuamansifimuaiudnsznitannnda 307
T ﬁfmwﬁuﬁamu sastunadeunsaagluszuuzas
regulated market
6.2 qinsiuﬁaa fiRdyad credit rating agluszAU investment
grade
6.2.1 reverse repo
6.2.2 OTC derivatives
7 w%’wﬁﬁuguuanmﬁamnﬁizﬂu?fa 1 - 48 6 (SIP) sauAwlalAn 5%

o @

a o o oo -1 (=] ° o o . . L. vas o =]
HRHNIYLHAB - Tummﬂuwswaaumu vLNN?IE]ﬂTﬂ%ﬂLﬂE]’Jﬂ'U single entity limit ?Iﬂﬂl&!’iu&]"lﬂ I&!'fﬂ'fﬂﬂﬁ]i’]ﬂ’]iﬂiﬁ]

1 o U 1 o
ASEUEUT LLAILANTEUY

1. WuehnrIaasasnguni@udiniian a1t ik waaIna s Iu

2. derivatives on organized exchange

[J 1

d2un 2 1 IRTIEIUNTAINUNATUIUAINNGNAINT (group limit)

U
Y

UsELANNIWETY

2M3189% (% 289 NAV)

1

nsasnulwnsndangasusungnusunioglungaianisiieann

wsan1sid I wad e lugInssunensiuiuuseneIna

a

Taiiusnslasnsmitenoit udaussnslnee
g9n71

(1) 25% W3

(2) vminzaemsnganiaouln

benchmark + 10%
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naene © Iwnsahdunsngauaeih ldadar1vuwaiieIny group limit
]

1. WuehnrFaasasingun@udinian 1361 ik %2a9n a9 s Ix

2. derivatives on organized exchange

dauf 3 : dRTIEIUNMTANUNAIUIUAINYTLLANNINGTU (product limit)

VD)

UseLANNIWE TY

am3187U (% 289 NAV)

1

WWHINHIaAIIEISNEUNLSWEN B/E ¥i58 P/N NRHUARGRAIN

9

o 1

ngnanelneg (ldsandeanalusnsuszimazasifiyaraninai)

o

Wugoan gaane wioRdmy Aok

Y] LY

19
o

1.1 swimansesantunsduifingraneanizinain
1.2 8N.
1.3 Ud.
1.4 UA.

1.5 UIUNAAIATEIRULIT N0 AY
(ldsandansngauiinasulasulounssndndanangsmyayinia

reverse repo ¥138 securities lending %38 derivatives)

- s9uAwlaLAn 45% waaslusaud

Uunasmu

AINTBUBT

Y- |

@

hfianglasesnisiesndnt U 14iad

gnadvN b
q q

(%

- dnsngesnlaldiunasmunangnaau

[
o

ALHABRBLNINWIBLNIAY 6 Lha N9

%

Lawwﬂamuﬁﬁmq‘[mamsmnﬂﬁm%a

winnu 1 U

(%)

'
d

UEUY LITbLLA

NSNIHWAI
2.1 B/E w38 P/N NdWawnlavitndaendouwsnasnusinls
siuwnsinanissulandnsisensasluasianslaninisnis

%

Angranerimue nefitonlalinesmuanaananaefug
2ANATIANS IR

2.2 Bwdnwiaasansifieurinduiinfifiszeziaainisdiniin
12 Ao

2.3 total SIP ANN%D 5 289dIU

(laldrunisasyuaainasnusinda uaznasyw buy & hold b
aav)uls B/E P/N SN iuiinw3ansnansiiieuinibudin ﬁﬁmq
TallAinengnasunsasaunI IR wIINaIwIIN H3afin1s
aav)ulu derivatives w"\'iaiw”w?wﬁ?mﬁanénﬁmqaamﬂa”aaﬁua'lq

NadN)

FINAWLHLAY 25%

reverse repo

Taisfin 250%

securities lending

TsivAin 25%

total SIP Zslaun nSwgauanga 7 ludaud 1 : sasduns
amuﬁﬁwmzumwjaanw%’we‘fﬁm%aﬁjé’fyfyw (single entity limit)
wsi i sanfonTans i S anwozen 6.1.3 uaz 6.1.4 20990 6
Tudmdl 1: sasrdmnsasmuiimwmmagaenningaunie

1 o

Aatye (single entity limit) 1 credit rating agluszAuAINg

LY

investment grade nIolaf credit rating

anAwlaLin 15%
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as oo
U3 Usstannsngdau

anNSIEIU

6 | derivatives

n3d¥ingsnssu

derivatives N

ar

noUsEAIALNENITARAIN

\de (hedging)

TaiAnyaAiANLTesniod)

naNEe © dmsunisasulivdinriansasifisurindudinienisaivenaainasnusanlad

[

BAMMBALNEINY product limit

saufl 4 : dasrdumsamuiirmwismaanaiisiulaifalufionisiaeu (concentration limit)

D) UseLANNIweEFu

ar 1

anINdAIN

1 | anarsnizasgoaninglasienii
(lalsaniiomsnansnianinsglne

NI0AINHIABNIATTHAIUTNA)

1.1 Tdifin 1 T 3 20038AMBARN19NN5E% (financial liability) 289

Y

goanns1a1ssnenwn aaidamelilweunisduwdmsusauszaziaan

I

a Hda

niage leelalviusinyarmidunonaiizeasmbiiania

q

[ a

Aendaenugoan uw Wugixainfanisiieadaenis 1Wwsn

o—

' o
ad v

& X 1a &ao a 4 a
1N9% Iunsaineaanas1asliirnndun1enisSuann a3 1wy

Q

MsRwdmsUsauszezatndangn (sandensaldslinsu

9

fmuanisdarhauniatuluasiusnoasgaanasnas) ldsmadim
Taifins 1 Tu 3 209yaAIN10BNUAzIEBEZNEATIENTAHTR D0
sanenwmduneass uuslunsdfgoenasanslafinsiwuuy
filing luanwauziulAsenis (bond issuance program) lviRansaTn

s18lA59n13

1.2 Tunadifinesmuasulunsasandailnedunasioontna
wazd credit rating asﬂmzﬁuﬁ’m’h investment grade wsalafl credit
rating Tﬁ”u%ﬁwﬁ’mmiammﬁanamuma‘iﬁmiaﬁ’m N152809U5 49
Tanssnaeanwsannwlaiin 1 lu 3 2asyarIni1seanuaziduaae
psranamananifinanenss vuudnsdfigoanasanslafinsiwuun
filing Tuanwauziulnsenis (bond issuance program) lviRansaTn
s18lAs9n13
(Fasrdmna 1.2 laldiunsdiunsasiieanlneynnaiai

1. §W. UY. 1138 UA. AIANNYNNIEI61853TAan10%N15E

2. SWIAITBBNEY

3. GWIANSANANTEILATIZA

4. SWIANSNBNITNWATUAZANNTAINITNYAS

5. UssUMEATATEsEwdafiagenAe

6. SWIAITWRIWIIAIATIIWIANAIILAZAWIALD N

whsUssindlne
7. swAnafianisdeeanuasindurisUssmalneg
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28 UsBLANNIWEFU ansaIu
8. sWIANsBaaNuIUTEIA N
9. ua.
10. da1wn1sinIznInsUssmaiUszmalnednwasnin
11. d01iwnsdwansssmAR A anwazinweafigaiu
YARGAIN 1. - 9.)
2 | wiae cis vasnasyulanasyunils - TalAin 1 Tu 3 209d1maunihae CIS NIrNAZEINBINUTIN N3B

nNaaNn CIS A19UTHNA NoBNNIILKY
- ansrdresnlaldiunsasnuasih
N1589NUlwnIE CIS 209nasnunianwnzATuaInAIL
Inglasuanaingouaind1inwamznssnnIan.a.6.
o =3
(1) HawmLan

(2) dnaozulnalaedenglaifiv 2 ¥

(3) weuazneragaiwlnieniig

[
o

net MsmwindRsmanulouiensamukazdasidnnm s Miduluaadssnmarmznssunisiiiy

(k7

AAAYWINAIENITAIYUABINDINY WAz /N30 NuAlaRNEs

q

daudi 5 msﬁuﬁumstﬁamsamuvlaiﬁ]uvlﬂmuwé’mnmvﬁ’;ﬁwum

(1) Tunicﬁﬁnamuﬁmiamwﬂuvlﬂmu%é’nmmﬁﬁﬁ’mm Lu;il;iamw%’we‘fﬁuﬁamuﬁ@mauﬁﬁﬁ
nJ5stuJmiﬂwﬁ]umﬁﬂﬁmmQmauu“r?ﬂun'ﬁlfﬂuw%'wﬁﬁuﬁnamuamﬁmamuvlﬁ”ﬁnr;ia"[,ﬂ USHNIRN159L
Fudwnisasaaluih

a

(1.1) davhsenulegszynesndeniieadule dwim dasidwnisamuuaziuinsndduain

AMENUR LAzIRFITIBNBABEIRNIIBAMENTINNT NLA.6. snssadesagauanaUsslezianeluiuiinis
draniniifianadisnan aasnaudnfudumsenulifiviendanms

(1.2) SvvhensngauiinaguaaiinielulomausnlaemitefossTonizaogaoulnd1Any ud
paglalfinninszeziian 90 i“uﬁ,’uLLﬁiﬁ'w?iﬂ%'weTﬁuifummmaw“ﬁ Guusidunsdinadiuil 5 98 (4)

(1.3) iflauIdndnnmssansndimineningauiinnamsanii niansndiuiinnnuasins
AiantRUAssuUaslUawdnlumamdninarifiimuauda vsendansaziaisenudoyaifeiiuie
F1wan samdammsasulunsnddudonan sudeiwildiminensndawivaanluniotufinsndauins
WagnwasRuastE udusinsd uazl¥dndesnenudedinuwanznssns n.a.o. snnednddlggua

uaUszlaainneluwiurinnisdnannIwiinnssiaenana

(2) lunsdinnsnaanluamznnasnudnisasmtnllangnsidiwnisasuinivnue wisanin1sasmuld
Unlusuansidamnisasminwan 5 Juiinisinseny laefilsiinainnisasmuiis usEnannsas
LfunseasialUn

(2.1) davhseulagszyngandenneiulsznm $1wIn saT1dIwNITaIwLa TRTINI TR
T lulumadnadmnisasmm uazdndesieuaodineuanznssnnan.a.e. wasgguanausszles
Ml 3 Tuinsiuws Twasuszezasing 1 sassawdanuawsesuwlinusdndans

' a o v oo da o : ' o 3
(2.2) ldasmwimBalunswdiuniiudnsidmnisasguannitazanansoudlalvidulunis

80916 IBNIA WAL
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(2.3) unlali@ulumusnsdmnisasuirmuwanielulaniausnlnefeiolslomiaoagaomm

[
a

[ o 1 I a o d v 1 3 =] 1 d’ U
ndAy whsoeldifinszeznannih viwusidunsdlmndiud 5 98 (4)

@

'
d o

(n) 30 Jwiuusiuinsouszaznatnd lunsdilidulumasandmnisasuidiwn
paUsziAMSWeRu dmsunsasnuludulinnsaasiansfisuminbulan ﬁaLLanLﬁuﬁ%aﬁtaﬁmzyﬂﬁ”
S audIud 3 90 1

(2) 90 TwiuuATuAsUIzEzIAIAINATY dAnsunsdiulaueniniioainnsdinadiuii 5 9
(2) (2.8) (n)

(2.4) Lﬁau%ﬁ'wﬁ'ﬂmimm'mLLﬂ”lﬂ'cmﬁ]uVLUm34é’mwd’mmiamuﬁr‘hwwﬂuﬁq UIUNIANIIFD

o

o o o o 4 o Y ! v oo @ ' o o d V@
ﬁ]ﬂﬂ’l’i’lﬁlﬂ’l%ﬂaﬂmﬂﬁl’muﬁa IWIN E]l;l’i’lﬂ’mn’]‘imn%i%ﬂ‘iv\lﬁlﬂ%mr]m’a 'ﬁ']Nﬂﬂ'J%ﬂﬂqu]iﬂLLﬂquﬂiqﬁLﬂ%VLU

a1

AINSRIIFAIRNITAIN® UAIUANTH UALIRFITI8NUABFIRNIUAMLNTINATTNLAG. TINNIIAFIHDAUA

(Y]

waUszleat nmeluwiniinisdnaniunifimsudlzawmdulumadnsdmnisamuin

(3) lunsdinsasyuaasnasuainds (2) Tudmﬁtﬂ%nﬁamﬂuwmﬂammaanamm’aw%a‘ﬁmaﬂm
nam%&i’m‘dﬁzmﬂ'ﬁﬁé’m’ldmmsamw?iﬁmammNm’mﬁdmvlmyl,?meluﬁﬁlmi"?iamu (concentration limit)
L'i‘]uv(,ﬂmaméi'nLﬂmﬁLﬁmﬁ’ué’m’ld’mmsamuﬁandﬂ LwiﬁiammiamuvlaiL'i‘]uvlﬂwmé’ﬁmémn’ﬁamuﬁfu
Hwaan 5 Twimsinsern Inedldifinanmsammuwidiia IWusdndanissuiwnisiaseluss

(3.1) davhmelagszyseazdenmieaiuuszan S sasamnITacm waziniinig
sonuladldulumadnsdmnisamu uasdndesnanuaasiinawuasgguanalsslenst melu 3 Twins
HULETHATUITEZIANAINATY ARaraudmiud W EuliuSEndams

(3.2) wilelvilulumudnsdmnisamusinaineluloniauwsnlneditsfioUsslegiooag
s UndAty uasiaelaiiinszeziian 180 JukuwAiuATUIZEZIAAINET

(3.3) avieninnsudlaliifnlumasandimnsamuiidmuaudrliiarisenudoys
\Aeaiude d1wan samrdammsasgulunswddudondn sndeiwiiaansoudlald uazdndesenuda
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