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1) Us¥ndamsinsadinilisansoasmumielilinaneuwmuiimanzax niosnzaaininig
Wagnulas nielamansavasansiezamunaiudslild wieaawnisainisasuluineuszmalsl
WANNZEN 1w AzRATaLAzIATYgiafiANduIIw nialiamaniselliung uazdfioniieasuaialdlasu
NARDUWNHANE AT TSz INSTT

2) dmeriigasuluszezaaauwaa1eAIwsnlaEINI1 500 a1%UIM

1.10. anwauzlAsonis : nasyuiiagasywiill

1.11. aNWUSNITEWDANY : Lﬂ%E]‘ZI”IEJGl%vL‘YlEI
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2. 5'1mm3mpmaafﬂsanﬁﬁ'ﬂmsnammm gaﬁhﬁmﬂi' U UsElan 5I1A1289NREIEAINUNLAUD

™Y
2.1. Sr1uaniiunuzaelAsenis 1 10,000,000,000.00 UM

2.2. Gawnly (rwmduyuzaclasens) :

wnlwszeziIaLawaenkIeawiinIsessdanigamwduyarnfinnindiwaninguasdlasinis usen
Inn1sonaisdwintuzaslasesnislasnlaifiv 1,500 amwuinnieAmtudiwiwnieasuiiianlala
Wit 150 1wl

o

2.3. garnnslisaniie : 10.0000 Um

2.4. IIWIWHHILAIH  1,000,000,000.0000 M3
2.5. 3IA1YDINUILAIKILEUDAIBATILIA 1 10.0000 UM

2.6. YARNIWFAILDINIIHIZAAIILGN  500.00 UM

[
o

' o IR-1 & o 1 o
2.7. ﬂﬁﬂ'l?l%ﬁl'l?laﬁﬂ'lim’daﬂimEIVL‘IJ :VLNﬂP]ﬁ%ﬂ

[ ' '
o o

2.8. YARIIUFIYDINITAIZ A :

2.9. NWIKMIILAIBAUAZDINITHIZ LA :

[
o

2.10. mmwmamwummaa‘lu Teudanen

5

1%
o

2.11. mmuﬁmﬂaw%mmaah Tydanen

@

2.12. S188ZLDYALNNLAN :

3. i’ﬂﬂﬂisﬂ\‘iﬁ'ﬂa\‘itﬂi\‘lﬂﬂ‘iﬁlﬂﬂ'ﬁﬂa\‘l"ﬂuiﬁﬂ ﬂﬁﬂﬂﬂﬂﬂu‘i?ﬂ ﬂizm‘nnawusw ‘HIEI‘U']EIﬂ']‘Sﬂ\‘i‘VI‘u

s

ANWUZNLAY msawu‘luma‘ds"mﬂ miawu‘luam_,m_,wamﬂmwm ﬂsvmmtavamﬂmumsawu

‘lunanmwamamwsﬂuau mamsmmanwaTM %duﬁazamu .

3.1. TnguszasAzaslasenis :

lasen1s@inguszasAiianausuasgasuwiiluigmitmanauunuiinasnuazlasuainaanieainnisasmn

q

Tms1a19r Nl azA1sUsEIn A
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3.2. Ysziannaeuanauleunenaayu | n31a1sHib
3.3. UzLAnNaswaINanwue LAY :

3.4. Uszlannsaeyuaan1saswlnussinAuassnelssme ¢ naausiaiiuasmwiuuiinnudes

A9USTINA

waziinleureannsellosnvanaidesaindnsnanilfeunsmanisios

3.5. wlaunan1snin (698) :

v

Tunisdhnisnasnu vsEndanisenagiaiunsaringsnssunisanelaeddyyZeAuluwinnasmusinlsn

[ A+

Y
4

VAN 19812 LaZIBSNISNAMENTINAIT N.A.50. NSDAITNIIWANSATINNTT N.8.6. UTTNIARIAWA 1195
N UNBUINITANIWATDIZDINDINUTIN

9
Y =1

3.6. N3AINWINAQYIZo18a9WlN (Derivatives) © B9Y)%

o o

3.6.1 ThguazasAzaInIsamwlndyyIZoaeaismii © nsanAaEes (Hedging)

'
dd e

3.7. manauluasiasnfisyayigeansaroniiule (Structured Note) © laasnn

3.8. NAENSNIFUINIINBIN® (Management Style) : HnNagNSN13891ATILFET (buy-and-hold)

a s [

3.9. MAIA/81989 (Benchmark) :

'
a

Taifl 1#0991NNBIYWINITUIAITTANITUUL buy & hold ialHlsnanauLNUNAIANIIANTTBZLIANAHKE

1o ] a  as s

ﬁﬂm%ﬂ%ﬁmm%ﬁmL‘ﬁEmmamiﬁ%ﬁmmamnamunum%’m
3.10. ANYMLNITINYNARDULNUIDINDIY | enanauLnwwuuladudan

3.11. i’]ElazLgﬁlfﬂLﬁEJ']ﬁJ‘LI%[EJ‘LI']Bﬂﬂiaﬁﬂ%LLagﬁﬂHmzﬁLﬂH .

K [k 1

nasnuazaswluanslszinalaaadelusaulundlitosniisosas 80 sayarminddugnieasnaw lae

fiuleunenazasmulunanningnianinddudwlunsaiierdoonunsiaisuieniiauaznelusislssing

waznsadninluan 1 iwn1sKwaAUTEINA

v

dnsunsasnuluusznd nasyuasasulunannsngmauazieluussing T Sudn asra1snienisds

'
o

LAZASIENSUAITI TINNINANNING vEansndaudu wiansninenualneisiniilidanangrane n.a.0.

nasnuataasuludyydezealrinlaedinglszasmianisliasiuansies (Hedging) To Toaludan
gagansuanUisn nasnuazilasiuanmdessudnsuanildewnsiiuin agnelsinn nasuwazlaiaemm

9
luwasansiAanwuzandym1daa18a2999uRe (Structured Notes)
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o o g

nasnuazikuasnuluasasrindsuauanaideiongluduauniainnsnasmuls (Investment Grade)

o 1 ' '
ad a4 o 1d

ag9lsfid nasyuensasnulunsasnindsuauanaideliosininnainsaamuls (Non - Investment
grade) Lan1znsdninsssniunlasunisdnduauA Nk daionainisaasnuls (Investment grade)

YULTINDIN WA UL

N9t NMIAWIUEATIFIRATNITIANGS RlWTIndedraase U
(n) Fr3zndnesanisasmu BedszeziiaiUszanm 30 JuiuuAiunaanziionnasnsngdn uaz
(2) drenawdnlasenis dedszesianuszinm 30 1%

3.12. gasdennisaewlua19Uszine

3.13. Uszianzasnanningwiansnganan vian1sminenualnesauiiazamm :

'
o

3.13.1. UssLnnaaanannineniansngauan w%amimﬂanwa‘[maﬁ%ﬁumzamuﬁluﬂimﬂ :
us¥ninnsezammuniausamuselegiianizainnanning ninddudun niommenualneizauediila

e onihinSonaneegemINfUTNARMZNTTNNTG N.8.6. REaUTZNASIENMWAMLNIINNTT N.8.50. fIN%A
sorelUih LTnualunsdinnznssnns n.a.ansedinwANzNIINN1g n.a.0. IWManaiwgeundad

UsznAudlansainiinyssinnvsoanemsaenannsnevsansndaunsanisvinanaalneisan

daufi 1 :ﬂizmmtazqmau*ﬁ'ﬁwaam'la'rsmanﬁt?mﬁ"ﬂﬂ
1. Us2LANYBIAIIET LAuA
1.1 ASEITHE
1.1.1 WwaUns
1.1.2 AduAs
1.1.3 fud (ldsamiugudasanin dudonnus uaznsnsns Basel i)
1.1.4 Auanidu (Bill of Exchangew3e B/E)

1.1.5 Aadea14idn (Promissory Notew3a P/N)

2
=1 [V

1.1.6 ludAguanidndnazdaing

dd v

1.1.7 luudnefnsluaauszlozdnsl underlying 1WninsinInsaviug

q

1.1.8 ASIEITAWBIBNNANBUSHIWBBILALINUASIFISHIAINGD 1.1.1 - 1.1.7 ATNNEIBNIH

ANSATINATT N.8.0. ANARALANNLAN

2. Qmauﬁ’ﬁwaamﬂ d1SAazHANLA mm‘lumiamu

@

NINGFUNUSUNIANITza N1 I0aelaRINgD 1 AosdinuaNURiuaInTIEITEINRANNMTINATUTI B0

°

2.1 ldfidarvuaniatonlaivilddamuinszgninannndiyariduasmuluasias
2.2 gsnsawdeufials (sandensdifilun B/E wia P/N fNifiltaulavaldeuiiousinaswlemiiunis

%

Tafinssulenandiensaslunsanslemaidnisingrnanedimue niefiteunlalvnasmuanansazefng

hEERGAR )

2.3 fidoyaiieanuasiansiiuiendanissansadniielaiieniaidsznaunisiansaaadulaasnuls
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281

'
)

senaNe wazidayasimfszviavyarigfisssn laedayasinanisasdredeannunadoyaniiafiolszs

o o

ITAIananIgIN1sewtinneansuluszauaIna

{An

v oy
o o

2.4 Tunsdifidunsasmuls B/E nio P/N fieanaansssnarniiedisznibn1sd B/E nde P/N dana1asis
s3uanianiasusndlneynnadii

2.4.1 W. Ud. N38 UA. AMNNVNIEINAIETIAINA1TUNTTEB

2.4.2 SWIANTOBNEY

2.4.3 SWIAITDIAITEIATIZH

2.4.4 SWIATIRBNITNWATLALANNTINTITNHT

2.4.5 SWIRIINRWIIAIMAIIWIAN LAz IWIALaNLHIUSZINALNY

2.4.6 swimafianisdaanuazinduriszmalne

2.4.7 swimIBEAINLHIUZINATNY

2.4.8 A0NUWNITUAUTNATI ANz woufEIRUSUdNe 2.4.1 - 2.4.7

'
ar a1

noth N13e1Tan3an1ssusasainasenlnnnserianianssusedaanersagoanni N wIusIntinaniie

(6n#l) aafiszylilu B/E wSe P/N s

nsdilumibiefinsesnagnelaisrunguranalne safnmsutRuaznaninmeilunisasusoi

1.

71

2. lunsdinnasuluasnuluniie IS 2a9nasusn nasuIInsIna1IsasfinleuIenIsasnuash

[l
o o oo

U 2 : NIWFFUUITLANKUIY CIS

(% o wa s a

q

finuaauBuaziiulumananinasilunisasmuduiiginudafmuadinsunsaianienisiwialulungan

[

48 2.1 - 2.3

a

(laldiunsasnuluniae Cis 2asnasusinnasramulunasiius)

2.1 finsasmulwnswddndalulszinnuaseBafeanuiinasnuaiansaauls

and o 1

2.2 finsasnwlwnswdduiialdisAuinmnnanain (pro rata) uaalanailuwluanananinms single

entity limit 289NBIN WY

and o o

2.3 finsasnuwlwnswdduiiialdisAuinminanadin (pro rata) uaalanaiiwluaunaninmed product

limit §195UNINEFWATW SIP 289NN

2.4 §in3aenwlw derivatives MUnlUnananNaYi global exposure limit 28INBIYWIY

d2un 3 : nswdandszanduednusansiasingursuein

B

Wulndnwiansarsiisumintwedinaasgsudinaed

1. swIAIswdlad (aw.) USENEuyn (Ve.) niauivniasinnadias (UA.) mungnanednaiegsiannIiis

n13

© 0o N O O » W N

L%

. GWIANIDANAY

. BWIAITOIAITHILATIZHA

. BWIASABNISNUASLAZANNTAIN SN YA

. usTMAmAsasiwdatiagande

. FWIANTNAIBIAINAIMIANAILAZI R A e NLHIU SN A LNe
. swimsiiianisdeeanuazindiudsUszmalne

. swAsBaanursUsznAlne

. #071UwNN5SnIENINUsEIANUSEnA Inednaandn
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10. @07U0WN15HWANUTZINANRANWNUSITRaAINURTURINATNED 1. - 9.

daufl 4 : gsnssnUszianmsdalaedisyyiz1eAy (reverse repo)

o
L=

v [ s
msawu"lu reverse repo ABIUWIUAINANLNMUTIHI

o o Ad I

1. gy Aealuiifynnasiniiainnsadnluwgdyyiln reverse repo lamnangnanalne
1.1 sWIAITWIEIYE (5W.)
1.2 USENEnY® (V)
1.3 USUNLATARNZLEY (URA.)
1.4 US¥nnannIng (ua.)
1.5 USunUszAnae
1.6 swiAsursUssindlneg (sun.)
1.7 namu‘%\lmj
1.8 HfiyARafifngnanelanIzinniamw

1.9 d9U3129N15ua3FIaMAIRINNYrNI8IAI83EN1TIUUTE

2. A51813N b8 LN159 reverse repo BB TWATIAITAI

2.1 A5181311A33 Ineuazasansnasganslssind lnansdiliwasiansniasgansUszimasiacd credit
rating Be/ludWeU investment grade

[ ' ' o
[V s o o

2.2 B/E P/N URI3WHIN Wi0Rn]sz8zd% N1 oW, U9, n305w1A1sNAngraeanzanaodvw lUwEH

9
+

0

Mazyne Fefengrandalaiin 1 U

2.3 B/E %38 P/N ‘I/l TSFC L‘U%NE]BFI YINﬂ'Tﬁ%E]']%GLﬁN%GHNGI'JVLNLﬂ% 270 ']%WULLGI']%BBFH}I'] uaziduwma

AdsrrwaldiSwmdanlsnnrsaLiialaifin

o

2.4 B/E w58 P/N fiflonglaifin 90 Tutuusiuiiean edl credit rating aghslnagronitonois
2.4.1 # issue rating 30 issuer rating oelluduauusn Inansdifiiin issuer rating siae1Tu credit
rating NLANIAINNN5IA credit rating 5282 WAE

2.4.2 § guarantor rating agjslué’uﬁu investment grade

o

2.5 a1 HeN

a

angpunialaiiv 1 U fivnzidenlunaindeanensndisni viefiddoyasiai

9

1 a yn"Lqﬁd (3

widatawass1989lAZesn15 U RNEARE1515MYY LAEASIE1THRAINE1IEBIE credit rating 8819 bABE1INTES

=t
S°he

2.5.1 § credit rating sz8zdwagln 2 duAULIN 38 credit rating szezeINABURBILANU credit
rating 5282AWAINA1IATNT CRA latUSeurieuly

2.5.2 § credit rating Szze108l1 3 SWAULSA

a4 ddao

2.6 AS1ENHIAR mammﬁavlail,ﬁu 1 aunaunzidenlunaingaanens1a1svii ma‘wmamai’lmw

1 a [ [

widedouazsrodelagefinslaweseasismsn lnansia1suitaananisasdl credit rating agnslnagneni

=t
S2he

2.6.1 # credit rating szeazaWae 1w 3 BWAULIN 138 credit rating szazenIfifisulAeslany credit
rating 528sAWAINA1IATNT CRA latUSeurieuly

2.6.2 i credit rating sz8ze108 1% 4 BUAULSA
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2.7 NSNIAUDWATNNA1BNITBAMLATINATG N.A.0. AABALNNLEN

3. 32821I81N155UFN52 kY89 reverse repo Fa9lHLAY 90 T

4. FafmuauiiaBaiuisndanisdesufiiidimsunisasmulu reverse repo
4.1 m”aﬂ‘zi”ﬁ’zyzy'lmmgmmwﬁﬁwumima TBMA %38 TSFC
4.2 vndmanningnsansansiizelvaneniolanss Tuusdrdnwoesob
4.2.1 Ywn15218mIalawandanIviwe b reverse repo AINE1?
4.2.2 Fwn15218018 repo MTwluanUszn1AAMZNTINASAAURANNSNELAZ A1 ARANNSNEIN
mevaninat denla uaziznistunsgBatulumaesnamusanuazmsianissyniuuiningauans
NBINUIIN

U

4.3 YARIIDINANNINEWI0AT1EINT0 o TwSHAwAy QT sosdyarnluluanganisnisAiwiana

@ al

a

38M15R9

3°0e

NAAPBINANNINENIDRNTIa 15N FaNINATT (39A188 x (1 + discount rate))

o
ar

n9# 51188 iy smrvinaeywdiss Iilngdyy8ndenitndurdanannsnensons1a13m1a reverse repo
4.4 NIAITIYARITBINANNINENTaRI1E15NTe o Fwin IiiTulumiananinurine
4.4.1 YAAIIBINANNINENTONTIA1INTONINNIT (38R reverse repo x (1 + discount rate))

4.4.2 lwnsdlfyarmannswdnsansnansnde o awin lilnlunnannisle 4.4.1 US¥nIRNNS

1o

saasenlvadmulownssnanslntu navannsng niamsnansiainnsaldlunisyin reverse repo Tviun

al

o 1

nasnw ialvyar1sIngsInannsngnsonsansndanasnsngauilonsnaonarntuluanisnisaonans
melwininsinaniwfiyarvannsngnionsiansideanasninaganisiuge 4.4.1 Likusdwnstininde
4.4.3

4.4.3 TunIEUNNAANSANENNTITINID 4.4.1 LARINATIYARIADIAGNNINENIORTIHITNTD 0 FWith

v '

fiyarniaaningan reverse repo x (1 + discount rate) Wudwinlaitin 5 a1%uIn n3alaiin 5% 284

51A1%8 WALATIWIBIALLAINIT wazn1sirwakasRina 1 liludygndslaniinuwalnefiatsauitelade

o a

ANHNLEE9209AREN (counterparty risk) Wa? USHNARNTS azlalAiinnsann 4.4.2 Al

(Y] v

4.5 NMSAWIINART reverse repo ANTD 4.4 TRAIWIAIAIH

4.5.1 AMwinansadasinnunaUszlegiiinesuielasuain reverse repo audioinundnisAiuan

4.5.2 Awinnduineginssn niemwinsnlueangnsaas reverse repo NNgInTINNnasnuiiag

@

s o 3

uRdedeIiwLasidannaiinwalian1satiAudsenitnIngInsInlAgINIIHN NN NANNSNE

e

[

wiansasZensansndinuilonninds 4.4.2 (d18) 209g3n5587AAN reverse repo s18n158Wl6
4.6 discount rate fivnanldlunisAiwine AoafluwnsiuuaulaeAileistadennuiesssgdgan

WANNIWE NIaATIF15NTLE

as s o

faufl 5 : 53n3INUSTLANMS IABNRANNSWE (securities lending)

5, ) &

sosduluniananinasilun1sasmuwsan

U

. AR sirddndrenia il lasuluanminlilssnaugsianannsnguszinnianisnistnuas
1. Ay AoefiRdyqidnden y )

@ @ 9

< ad 1 o 1

Té8innannine (Securities Borrowing and Lending: SBL) laglwnsdifigaygysonaianszyinnislugive

2 U

munwesgin gEnnaulvynnansbiianansalsznaugsiansasiiivianislaninngraielne

@ 9 9

naawlaLA AI1815NUAUIENA 6 Ll FW 36



1.1 glasuluaygiausznaugsia SBL

1.2 swiAsurieUssindlng (sUn.)

1.3 namui’g/'\lmj

1.4 swAsienisiduaznsdeeanursszinalne
1.5 SWIAITNIIYY (GNW.)

1.6 USENEnY® (V)

1.7 US¥nmannIng (ua.)

1.8 USWNUsAuIn

1 o oo

1.9 NaenuaIRyYAAANHyaAMINETusdauLAaI1EATE 1 a1wuINAwly

.Y

[

1.10 NBINUUIRRAtIWIYII1EN3

@

1.11 BFYAARIBAINNAIRNIBANENTINNT N.8.6. TNBANNEN

2. nannsnaniven seadunanningnadluszuusudinnanninduasgudsudinnanning nsonannswen

sUN. i uwienzideunannsne

o

3. N153191138L38NANANYTLNY USEHNIANTISTADIALAWNITAI

3.1 AudiwnstiinnsnemsesennanuseinangBaiafwlssiunsligandnnsng Tnedoadn
nanUseiusath
3.1.1 {ndn
3.1.2 A51815N1A3g N
3.1.3 B/E P/N UR9L3uen w%aﬁ’ug’%:a:é‘?’uﬁ W, Us. niaswAsTifingnaneanzdamaw g
HN198HNW
3.1.4 B/E w38 P/N 71 TSFC (Hugoan AfifmuaiuldiGuaasilaiiiv 270 fwiuusiveansiuas
Huarfideivualditwdonununiadaldifiv
3.1.5 B/E n30 P/N fifionglaifin 90 Tusiuusiniloan o credit rating agnslnaeanibosiosh
3.1.5.1 H issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬁlﬂifﬁﬁm% issuer rating CRRRI
credit rating ﬁvlﬁmmnmiﬁ'ﬂ credit rating izazg'uﬁm
3.1.5.2 # guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 mﬂmi‘ﬁﬁﬁﬁ credit rating aﬂi%é’%ﬁu investment grade
3.1.7 widormUseinudl sn. Dugaanlininesmuiie Bulsziunsiunanningliiinasgm
3.1.8 Huaanzifenln SET Aifiedoadluiui seT50 vioh Tunsdifinasyulaifuleuranisamulu
AIIE1SYY Naawazsunandssiuaenaialals
3.1.9 NWIEAINKIBINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 dufwnslinasuiinssndnsvionsaunsamantssiuauada 3.1 niasfinnalneissudeasi
ualst uSundnnig aansotsAudsznikanannanysziunaonalalnewdi
3.3 vamanUssiusnada 3.1 Anasmufinssnanslulauwndanedaviorlvlisansatiodumms

[

wanUszinuula vinuidunistsrudissnitaadannaslugsnssunsivdananning wwas

] o

3.4 mseyaAImanUszin o 8% N1NNTIMTaNIAU 100% 2B9IYARIRANNINENIABHN

3.5 lunsdinranUsziwmduduan TviGuaasinaildamulaeiuiilunsngauwson
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o
4

3.5.1 Wuenlu 5W. n3asWIAISARNRINEIANITINAIT

3.5.2 URSWBHINHTa P/N Aot

[
o

3.5.2.1 Unsinen wio P/N 9 5W. us. wiasuiAsifinguanelanizdnnswmiuginise
BNWH

3.5.2.2 P/N #i TSFC 1Wugaan Afdmuaiuldiduainnalafis 270 Mwiuusivosnnuae
@ & d= o va o a d v =
Duaandeimwaldiduionaiansailalain

3.5.2.3 P/N fiflanglaifin 00 Fuiuusinfiaan dofl credit rating aeawnibiasndlamath
3.5.2.3.1 H issue rating 1138 issuer rating a;ﬂué’uﬁumn Iﬂ&lﬂ‘iiﬁ‘ﬁﬁ]% issuer
rating AELUn credit rating ﬁlﬁ’mmnmﬁﬂ credit rating ‘iza:é‘?%ﬁw
3.5.2.3.2 § guarantor rating aﬂi%é’%ﬁu investment grade
3.5.3 @3181311A5g N
3.5.4 reverse repo 81MSUAIIEI3NIASE LN

4. anwazuazaszaALasR IMiddnuAfanwusLazdsz A8 IR NUSENAEIENI%

AMEZNIINANSAIAURANNINELAZAANARANNSNEINFedairwAieINUTTULNY dadnuazlvis

nannswduasnandssiuluganssunisBauazlidanannsng

d2UM 6 : §3N3INUTLLAN derivatives muwé’mnmﬁmsmnuﬁeﬁ

[

UnAdalasasdl underlying ag1slnaenanihnsavane

al

1. Us2Lan underlying derivatives ﬁﬂam%ﬁlzw}”ﬂ,

E95 94
1.1 niwdAufinosnuanansnasulaludani 1 - 5
1.2 dasmenile
1.3 s uanUaenwi
1.4 \ASHR L¥% credit rating B38 credit event U6
1.5 sashdwiile suififosrdsznoudiuduawsasaulsnn 1.1 - 1.4 wia 1.7
1.6 suRfifiosrdsznoudluaafiain 1.5

1.7 underlying 8%ATNNFIRNITHANEATINAIT N.8.6. AHWALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANNIE989RINA1IFBI TN IANTRUN (spot price)
WIDTIAF YN ZABA19WIN (futures price) %W Ma%h 51A1209 underlying Aunlalldnadh wSa underlying

WnosAUsznavuzanaiainad sastunaansuationineansnazidaeeliag1sunsvanssae

2. Wanlansasnu vsENdANIsazALAuN1sa Kl derivatives lasialie
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Fannasdeuszinanaidssnsuituaiud (lunsdiilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1ai91 obligation azflifiessnenisiies (Single Name Credit Default Swap) %38 obligation &
naneTen1seinualiganelssiwanmiesfininfidissniliioia credit event 2wy obligation 318113
Slm']ami%ﬁm,ﬂmwmn (First to Default Swap) w%mﬁmﬁm credit event %%ﬁu obligation $18A15IAS18NT
niilwnga obligation Heazdinsdnszaimimanzludinsosduningsein widannanzasuimuaiiia

\im credit event 2uAU obligation ‘Vgﬂi'lﬁlﬂ']ﬂ%ﬂﬁj:w (Proportionate Credit Default Swap)

9
£y=1

7.2.2 Total Rate of Return Swap : #slsiita n1smnaslugiuzddouszinwaiaidesaasdunsng

LY

'
=

greBefifinannisanaszasaanausnuiiaslasuandunsngsnods TneganeUszinanaidesfinnssaniim
azdnenanaULIwINSHIAsTinSesaaRficnsBiusnsnanitenaiiazanasin wazdiuwiianas (§a8)
YDIYAAYRTITHIDIRUNITNE198 9 ieuanfunsigdeuszinanuidesazlounansuunuuazdiuiiiagu
(1#l) 2eaxarngRoTsnaasiuningsredeliiuganeuszinansies 9ninazifin credit event WiaAsu
Avwada (nsailaifia credit event)

7.3 paslddgaainsg1waafiiinualag interational Swaps and Derivatives Association (ISDA) 7138

' &
dd o

”cyaunmmgm%mNﬁﬁwﬁmmﬂm:nﬁums n.8.0. 808U Fefidonnacfifianuwnesoi
7.3.1 fualdisaulamnnguane wazlidansaudinungraneinmenanninauaznainnanning
wiongraned
7.3.2 ldfidarvuairnlianafirnuallunsasrilniedyyidoseaimeini credit
derivatives nugnsBadandely

v o

7.3.3 laifidarimualvinasnusiasaldandemelvungdygn

'
=

3.13.2. Uszangaanannsngnionsnddudu nion1sniaenualnedsauiiazamuluaieUseimnd :

U3undnnIsazaswnsaussriUszlegiianizainranning nindaudun wieninanualneisouadiile

a819n IS arangag19nINNUSENIARMZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANZNSINAIS N.8.6. ANHWA

naawlaLA AI1815NUAUIENA 6 Ll FW 40



AR LU LIWWATWNSRNAMENTINATS N.8.6. 9308 1HNIIWANZNTINNTT N.8.6. AN NRRIaUNSa s

UsznAwn lans ol A NUSELANAS 0 a NWMEIaInanNInEnSansnaaunsanisvinnennalneisaw

o 1 (%

wintunisasuluasansniodygiluaslszind asiasusadygininaisasauazieniadunisyi

o od

sy luwlszinAniniigauwinnuauas nnannsnguazaa1anannsnanidwanninansiaes 10SCO riah

C

v
a o

An1sgeneluna1nZaanenannsnga1sUssANInaN18n209 WFE ¥3atdums1815209US 9N NanaIuwas

Ldwaaneln GMS

daudi 1 :ﬂizmmtazqmau*ﬁ'ﬁwaam'lmsmamst?mshaﬂszm;zlﬁ':ﬂﬂ
1. Us2LANYBIAIIEST LAuA
1.1 asrEnsnEelsEina
1.1.1 WwoURS
1.1.2 AISWASS
1.1.3 ¥ (lsanduguuasanin dugouing uasnsnans Basel Iil)
1.1.4 fuanidn (Bill of Exchangew3e B/E)
1.1.5 ﬁtaé'syaﬁlﬁ”ﬁu (Promissory Note#3a P/N)

v

1.1.6 TudAguansdninasdorug

q

(%

1.1.7 lunanedindlunadszleaind underlying 1 Uuiuatnsnsarug

a

s

1.1.8 ASIENTANBIBNNANBUSHIBDILALINUATIFISHIAINGD 1.1.1 - 1.1.7 AINNFIHNIH

AMZNSIHATS N.8.6. ANABGALNNLEN

e s

2. ﬂmauumaamﬂmmawamnmm‘lumiamu

o

nIwgaunuIundanisazanansaamwlaniads 1. sasfinuaniRzensssaarnaninainAsuim fa

°

2.1 Lifdarimuaniaionlafivinlifamuianssyniuannnitgamiiwasmmulunas

2.2 aansadeufleld (sandansdifilin B/E we p/N AfGenlaiaudendoudnasmuwlasninnsl
finssulandndiensaclunsanslamaisnisiingnaneimun niefitenlalvnasmuaiansnansdugoan
ASIEN5 L6

2.3 fidayainernuasansiusendansaiansadafislaifiadianusznaunisiansansadulaasmule

'
1 o

AEIHNLFND LLazﬁ?J”agaiﬂmﬁazﬁaugaﬁhqﬁﬁsw TnedayasinarasseBinnunddayaiidetiolats
davmnandnisnisawduiisansuluszsuana
2.4 Tunsdifdunnsasmulu B/E n30 P/N fieanasanssonaniiedisznitnisdn B/E w3a P/N fna1asios

finnssuanianiesusaslneynnaiih

2.4.1 SW. UJ. 1138 UA. AINNYNNIEI163853TAa010%N5E

2.4.2 SWIAII0ONEY

2.4.3 SWIAITDIANTHIATIEH

2.4.4 SWIANTABNIINBATUAZENNTHNITALAT

2.4.5 SWIRINRWITIMAIIRIANS LAz EWIREaNLHIUSZINALNE

2.4.6 swiANsaN1sdIBanuAzIdurIUszIAlNe

2.4.7 swiAmIBAAINLHIUSTINALNE

2.4.8 #01URNIIWAUSHINAT R dnwazyiueReIiugSudneN 2.4.1 - 2.4.7

naawlaLA AI1815NUAUIENA 6 Ll FW 41



v oy ' + [
- o o 0 . o

Mot N199118%IBN1TIUIBIRINE1IRBITWN1981IaNIBN1TIUIDIHEITI8NIDRDBNAD NITIWINIINDY

ponite (d1#) mwdiszylils B/E w3a P/N e

d2un 2 : nswaaudssannuag cis

a

nsdllumibiefinsasnagmelaisaunguanassuseina sasfinuaaiRuaznaninamilunisasmuaod

1.1 fnaaadBuazidulumananinasilunisasudwigiivdafimuadimsunsisisnienisdunaldle
dwmii 140 2.1 - 2.3

o

1.2 1\ Uwnihigeeenadni CIS snsUssinAnNfanwas s

3°0e

1.2.1 M0anuazMsIEwaaeagnelAn1Ii1AUALAZaREIBWATUSEINANAAUALAFT
nannsnduazaalngezenanningdaluanndnadze 10Sco nIailuniizzasnasmu CIS A19UIENAN

fAn1sgenelunaindaanenannsnga1sUssimANdnaa1anaas WFE

1.2.2 CIS operator 289na9waInaI8gA8lAN3AAUgLazaIMEuinuguaniuaNnna 1ty

2849 10SCO

1.2.3 lunsdifinasusinluasmuluniigaasnasmm CIS ssUssin nasyw CIS 619UssNARINGT
pasagnelananinarinisiidugua n158an N15LEwEaIe LazN1SIANISERSUNBIwRaawI8Eae

209U AN

v
s 1 ar

1.3 UssinANIANAUgRaNISLEwa1EnkIBRINa1IHN163N15IHAINANATE IR wE R EIWE V0] AN

Y

8% UTLNANA RN BANZNTINAIT N.8.6.ATALA

o

1.4 Tunsdidunisasmuzasnasnusinluniigaasnadyu CIS A19UIHNA NBIYwAINE1IEBIHNITMR
nagialiianznsdfimgsndnlunsuinssmnadoniunsiansamiis uasduleurenisamudon
(laldFiunsamulumisgaasnasyu cis selszmedadunasusiamasdiiamulunasdiua)

1.4.1 finsasyuluninddudadulszianuazainferiviinasussasnsoamulaludadon

NINNIINTBLNTAY 80% 289 NAV 289n89%)1 CIS 519UTENARY

'
=1

1.4.2 fimsasulunindiuiioldidAmwinnndnsan (pro rata) uaalanailulumananinmsi single
entity limit 209NBINHIINGW N9t nanLsTAINa Il URTANTNEAUATN SIP

1.4.3 AnsasnulunsnddwiloldisAmmmundndan (pro rata) wdalanaiwlumamaninos
product limit dnsunswdauiifln sip ﬂaaﬂaqnmmﬁu

1.4.4 finsasnulu derivatives MIulUanranings global exposure limit 289N89YHIINH

faufi 3 : nsndaulszanEusdhnuiaasasiieurindudan
faadududnlusantunisiuasssinanionsiansancUssmeiisurnudnaasgSudnsodt

1. daiunsinszninsUssmafivssinalneduasngn

2. aotunIiuancUssnAfifidneusinuanfieatugSudinaiada 3.13.1 daudi 3 : nSndEuUTIANGY

dnvsans1a1sineunnSwen 98 1. - 9.

naawlaLA AI1815NUAUIENA 6 Ll FW 42



saudi 4 : gsnssnUszannisdalnedidyyieAulusieuszimne (reverse repo)

LaeTuluniunann NN AnMENIsNAIS N.8.6. AR

faufl 5 : g3nssnUszanmsInBnnannsweluseUszing (securities lending)

9 @

IE]EIL?J%VLUEI’IN‘H5ﬂLﬂm°ﬁﬁﬁ’1%ﬂﬂ’1%ﬂmzﬂiiNﬂ’ﬁ N.8.6. NVAA

d2UM 6 : §INTINUTLLAN derivatives Tusneuszina AMNARANLNUTANITAINUAIY

1. Y3211 underlying derivatives finasnuasidnUnedyeylasiasdl underlying agnslaagnsninsonans

@

E95 94
1.1 n¥wdauiinosnuansnsaammuldludami 1 - 5
1.2 sasmanide
1.3 SasuanUaewiw
1.4 LASAR 1A% credit rating 1138 credit event LTw5%
1.5 safhiiwiile sadffoirusznaudndwirSosaulsma 1.1 - 1.4 wie 1.7
1.6 saRffosRUsznauduaaiais 1.5

1.7 underlying BWANNFIBNIIWBAMLATINATT N.8.5. ATABALNNLAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANNIE989RINA1IFBI TS IANTRUN (spot price)
WIDTIAF YN Z28R 1M (futures price) %W N9t 5I1A1209 underlying Builaldnadh w3a underlying 7

WnosAUsznavuzanaiainad sastunaansuationineansnazidaeeliag1sunsvanssae

2. Wanlan1sasmu vsundanisazAniunisasmulu derivatives lemaiiie
2.1 nadinaswlaszyiieInun1sasnul derivatives Uaz underlying 289 derivatives Niazasnuliagng

FaawlulAsinig

a

= o | @ i i ' ' 2] -1
2.2 \Uumsiduiuadynlu derivatives adnslaoenanitansih

2.2.1 derivatives on organized exchange

a

a8 @ ) ) 1 ¥ a1 1 & © aa av war o
2.2.2 N5l dn OTC derivatives TuanUszine sinsfiganyqdndrenialuifiyananlasuagyinla
Usznaugafia derivatives agnelsinisiugualaeriisawiiuguas unannsnduazaaianannsned

Wwanndnanaigyaee 10SCO nialnan1dnaas WFE

2
Y o @

2.3 lunstinazsoefinisdissnitaienisdonauiuriiiie derivatives Bugnas AwAruusiaalunswdiun

vy
v o 4o vdo a o

nasnuannsaasnuls noi lddnasuazlugfiandsunaunsaiindndinauiuaruninia

Y]

3. vansneTbNNLANNSE! underlying 1 wa%AT

1unseiN derivatives & underlying [ WuazHha1nga 1.5 — 1.6 AEhAINE1IHBINANWMULAI

3.1 \Uunzindnisimuaisnisawinddodrednan Tnefnisszyunasdoyazeas underlying niadadesng

v
o

7 fwlglunisAiuin wasiinisiwinas RlilulagunenannaranzangasesrUsznauzassah N

[ 1 (% o

underlying n3atadeAinaidsasinisiafanlninnanzaaineg1aluddszaae

o

3.2 Wuwaghnaanwmuzadslnat19vitionath

adda @ 1 v oada o o

3.2.1 pgnnAnIsnszatemadaNeine tnedusaintanvuzlnanuaeninon

naawlaLA AI1815NUAUIENA 6 Ll FW 43



o
o o '

3.2.1.1 AFHNaIAUSZNAUWAALAINIINENGEENITATINNAY 20% FBIWIABANIVNA

v
o o o 1

3.2.1.2 safifesrdsznaudilasamilefiinsniesninndaminy 35% gaeiiminnon
Tuns@nflwluananiizaain lneasFUsznausasusosfiiminlaifinsnsfisinualnde 3.2.1.1
MMsRaNTINMINszNeRInENANgD 3.2.1.1 wazde 3.2.1.2 ludpuiassUsznauiiierdasiunasiinge
wnsiuAuaRarsan
3.2.2 sagulananainds 3.2.1 Milwluamatonlaasudauasit
3.2.2.1 WusaififosAusznoudiuanasmdodyyrfinasyuasnsaamulalaenss
3.2.2.2 Lﬁaﬁmamﬁuamumuﬁ’ﬂﬁm (pro rata) Laﬁauﬁﬁafhﬂamuamuslumwmw%a (Tl
inlnenssudlanadwlunnnaninme single entity limit ﬂaanamuﬁfu
3.3 Wusaiilasumsnmmw lnedaduiifianawidedouazvmiilsdegedaszainussndanis viek
winusingianrduasnannduwusunluiaiozasuiunannis vSEndansReedalvaNInTn1laeniAN

dauean1enalselegiagnefiuszansnweae

' '
4 d

3.4 insuannaiuu 9 agresaiantulszdniwinnsiiwdenfinnsiavedayasterimmanisel

o Y a 1

3.5 lunsdiflwazituile aadainansasrwinlneldinasdoyadedeainseauaemuie s

5719N15209U 5 NA eI a s NUSENA NI aRTWIAINTIANEBATLAZUSNISNUSUNIANITUERI LR LA

A8mswInagRAwIAZRAINaIaNNSainensSwla Ao garanz AN

4. AANNUTNSIR AN INEa RN BN ADN153152rhRINAT 52 RN (cover rule)

a o o v w

U3UNIRN1IH IR lHANINgFuzasnasuiiinunnuazisnnadadludininiitisswesanissfinasuana

o
(% o =1

FasdnssnieINdannaie derivatives awgnadlinaanaanfilaaul derivatives i waziduluniad

FIBNITWBAKNSNIINATS N.8.60. ANHLA

5. naninuTiaLANA1MTUNTaINwNNIngUsEaIALian1TanANNLEed

9

Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsnaaunazannnades n1sasmulu

derivatives A9na1368 89 UM IUATNNAITNIWANZNTINNTT N.A.6. NIVWA

6. nanNUTIRNLANEIMSUN1989Y) w1 OTC derivatives

o

USUNIANIT9LIRINRIDANAIL OTC derivatives Hath

6.1 lviRdayy18ndienierwinuazudiyar1gRoIsnga derivatives TAUSENTANITNIIWNNTUA 15 uaz

Q

o |

Jugavinezausazision noi Tunsdifiuainarnduiungarinniszesusendanis IWAwinuazudoyan

3 a

ghossnmeluiniinisaaly

° 1 o

6.2 lunsdiiinmenisaiNadonanssnusasIAI284 derivatives agefined1Aty TvRsyy18ndenit
AIWILAZUTIYAREREIINIDA derivatives TAUSENIANIINITUTINT

6.3 AagynandieniioBneanlifinsanegnue derivatives Liauiuninn1ssasaels

7. nanunarisANd nsun1si T wAd e ln credit derivatives

'
a wa o

vsunInnsaasUfuRmadanlangi

o

7.1 W UwAdyln credit derivatives lalawziian1sannaLieainmm

[ Ae]

naawlaLA AI1815NUAUIENA 6 Ll FW 44
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