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melutsewme lngavihduamuinlaanmsdmiemheawulvamulundnnindgussunmanasuiisnaseinea

3.2. ‘Ui%Lﬂ‘V]ﬂ@W]‘LJG]’]EJHIEIU’WEJﬂ’ﬁﬁW]UTJEJ . ATE1INi
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3.3. USZLanno sy usINn e wae kAt :

3.4. Usziavnaauainsasplusisdseme : nesuswiduasuuuuiianudswinaseme

UM samulusitsenaunsdiu LA, aumisey

3.5, ulguensng () :

nesuilangslne Inavea find BuAn 1Y21 919fdulu vsevhgsnssunmsidunanning ganssumsvielaedidyandeniu
wiegInIsuNsTelnefidy1vefiu (Reverse Repo) Inandulumumdninaeifiaaienssunis n.a.a. vsedinaunuznIsuns
n.a.0. Ussneainun

3.6. myawuludyg@evigamti (Derivatives) : AU

Yol o

3.6.1 Fnquszasdvaamsasuludyandevieam : Tlladinguszasdieannnudss (Non-Hedging)
fulgurenisamuly derivatives : wuulidutou
3.6.2 3n15lun15AUIU Global Exposure limit : Commitment approach

ans1dun1samulu derivatives g3an (Maximum Global Exposure) 13ty 100.00

' v
S v

3.7. myawulunsansifldayanouearmiusls (Structured Note) : advju

3.8. NAgNEN15UINITNDIMU (Management Style) : finagnin1samuassfes (buy-and-hold)

o o

3.9. avllin/o1989 (Benchmark) :
Taidl
V8LV 8431NNBIUTNTUIMNTIANITUU buy-and-hold tislvildkanauunufinanismiussezaiiinivun Jal

Fuussdisuiisunansaniunuvenamuiuiitin

V8LA):

Uitndnmsveanuaniinnuasuashd mlunauieuiieunmuiivisnianafumsessnzan dwegnelinsen
ulsvenisamuiiiinun lasussninmsasdamedeyauasuddifamunsuaamiihogsdnauisiuiiininuiousiin
Fosuneifiatuiiite wasmgralunaUAsuit Tadenarrinunisasssmaluduleduesuidniams aglunaiifamu

aunsaliuselevinndeyalunsdnduleawuld
| < = A v o A qug P v o awv o -
agnlsinny Tunstimseuudasihtinmaliiulumudsznme SeulvuadorimunvesaunAuussnidnnisasmu uag/vse

Usenie YefmunvesdItinuAiensIUNTT N.a.0. NEINUIINTEINNTIANAN1IALTUNUYBINDMUTIL UAL/YTD N3

Wasuulasiialunsldiseudieulunsdigesndadvivesivinliladnvimislamedaya/snidaina1isnsely g
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Uigndanisazudavdsunasiananiftienieanunsiuaviineiunsussnidluiuledvesuiondanis areluiaig

amuaunsaliusglerianndeyanisdndulaaula
3.10. ANWULMITIUHANDULVIUVDINDMY © IeNanduULnuwuULidudau

3.11. sngazideaingfivuleuignisamulasan vy :

N891U buy & hold

eazBoadiuiy nesuazaslunindaulssvanarmil suunnuuglddesninfesay 80 vowadmingauavsues
nesnu Tasnesuiulounenisamulussiasnil Gushn was/viensiasnsduiiiduduenuindeiovesmansvioves)
ponanansegluduiuiianunsnamulsl (investment grade) wag/videasyulumig CIS vesnesusmdiulouisnisasmulu
nndAusTanaTIansuil egndlsfinu ﬂamuawﬁmimamuiumiwmiuﬁwﬁﬁﬁé’uﬁummmL%aﬁamaamﬂmw%amaa;j
oenpsIassnIiasamul (non - investment grade) war/viensansuimialildzunsdndusuananinietie
(Unrated Securities) lshiudanay 20 wasyarmingdugvdvesnamu i nesyuazRnsanamulundnysngvionindaud

wuanglusisUsema lneladeluseuldniliddeunidosay 80 vewadmindaugrivenamu

newueIisanawuluvs el idmaansimiliou uaz/vieamulundnnindvsensnddudunsenismaenualneTsou
AufinuznIsuNs n.a.0. vised1innuanznssung n.a.n. Useniaimue vsewiuseuliamuld liiudesas 20 vesyadn

ningaugrsvenamu

dwiwmie nesuanaiasanawulundnnindiauevislulsena laua Juehn a5181511901583U AsIansuianil wag/vm3e
amulunanynindvseninddudursoninenNalagIaUMUTIANENTINNIT N.8.9. M3d1TNUANENTIUNIT Na.9.

Usgnian1uue

o
=~ '

ﬂamua'1fﬂﬂﬁ]’lmnamu’iuﬁaﬁlﬁﬁmmg%@m’ma'awih (Derivatives) WieanAandes (Hedging) 3edaadoviuaamii
(Derivatives) LﬁaL“f]‘umiLﬁmﬂiza‘vﬁmwmiﬁmimiamu (Efficient Portfolio Management) mﬂuwﬁﬂLﬂmsﬁﬁﬂmzﬂiimmﬂi
N.8.9. Waz/Ms0d1NUAMENTINAIT N.a.0. UTzNIARINUA LLasawamu‘iumwm3‘17'iﬁé’ﬂwmwmé’zgzm%amammﬁwum
(Structured Note) savisnowmuenadBuiiu vievihganssunslidundoming ssnssumsnelneiidyatoru viegsnssums
Folneildyauei (Reverse Repo) sufawulundnninduionindauduln vionsmeenwalasiFdusddlnogiamil

y3ovaneeg 19 laa Ul UnUANN T NIAMENTIUATS N.8.9. MERAIUNIUAMENTIUATS N.8.9. UTSNIARINUA

nasuenaRasanawuluvseilligdyaForeaimii (Derivatives) iivedasiunnudesiiinetosiudnswaniudeu (FX

URNBENTIY

q

Derivatives) MUVANINETIANENTIUNIT N.8.9. wag/vsodtinauamenssuns naa. Useniaivun lngdues
YDIHIANINDIWUMNAIVINZANTUan1INSadluldaz Uy WU ntiiARuneaasansgiuuiliugaunas us¥ndanis
anafiasanawuludya@eviearmih wWedssiumudssiiierdesiudnswaniuasu (FX Derivatives) aenelsfiniu usm

Jansenaninsanamuludyanterearmiiedesiuanudesiifeesiudnsuaniuieu (FX Derivatives)ludndiui
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oy vioonafiansanlitesiulunsdifidtuananeaansanspiivunlduuder Fsnsldesediotosiuninudssenadifumu

dmiunshginssudesiuanudss lngyi inanaulnurenemulag 3ana AU UILRNTY

Tuannzund nesuazaslusinsuseima Ssagdaalyill net exposure MiAgatestunndssissemelasindslusoud
UayTliifosninfesar 80 vowarmindauavsuenesu aedlsid lunsdiinisasuvesnemusiliidulusmuulouens
awmuun1sIaLUsznnvenenu Wusendnansaliunsudledndiunisauresnsusidulunuuleviens
asyunely 90 Jutfuusufidadiunisasuvesnesusnilidulunuulovisnisasmu Buusuisninmsezldduuinngio
mireamuliuasuulanssnmvesnesyusunglufmuanaiding

el nesuolaitutiaianssinsemsamu Sediszernanssunm 30 Tulfuusfuannsdounamingau uasdisszezinn
Uszana 30 Yudewdnlasins lunsdundadiunsamumunisdauisssiamvaanasu Tnordulunumdninasii

AMYNITUNIT N.8.0. NIDAIUNIUAMLATIUNT N.8.0. UTEN1ANINUA

v3niansveanudniiiasihfuamuudniotuuandudiuamululssna vieanuivsiasidnnesu Tnsied
I@sumnuiiugeuandfomeamunniewds warlifonujiinalunnseazdenlasimsnemu tngasildnsslovl
vosfoviwanuluddey mniammnsaifwielud

(1) g¥nn1snesuiinsanuaiiuizaaunisainsamulusisssmalivmgan

(2) nsdififimaAsuuadudowsngsufouiifedesiuiatuiildfuounalmihiuluamuluisUssma

(3) nsdililanunsnassm waz/mSeasulundnning way/v3enae CIS seUsemelag Aulouisnisasyuaenndesiu
TnUszasn uae/MIauleutenisasuuedlasenis

(@) nsdifinomusniisauiuildannnaausenhsamueiausnbifismedensdadnesmu tiothduluamuly
slsemneldogramnuzay

(5) n3difimabidelaiiiedunssnvmalselevivesifomieamulagsiy

3.12. waziduan1samuluissene ;

fuleuen1samuBRrdalil net exposure MietasiuaNuLdswUsswalagadsluseulUndlitsuninfosas

80 vawARMINgAuanSuenevu

3.13. Ussiavvomdnningvidenindaudu viomsvnaenwalagisduilazanu -

3.13.1. Ussnvmasvidnnindvienindaudu vienmsmmentalneisauiiozamuluszine -
Uitninnmsasamuvdeumanustleviameannvdnning nindadudu viemeentalaeisdusehilaegmilmdonarsetng
mafsENARAENIIINSIAURAIAYY UsEnAnaznIINAS 8.0, vieUsmadtnauANEnsINNg N.a.6. Arun

AaralUll LiuwslunsalnuseniAraznssunsmiunainyu Usenienaenssunis n.a.g. visedinnuamenssunis na.n. W

ANULTILYRUNS aTUTENAWA VS BLRURLUS LN AN WAL VAN NS NE T NS NI FUNS oS RBNHALAEAT DY

Page 14| wnidadvrudiudayanamusiu (Asan13)



naanudansalne Tnavsa Wnd duau 1Y21 '
KTGF1Y21 o @ KTAM

Krung Thai Global Fixed income 1Y21

dufl 1: #3185 TS (transferable securities)

1. a51an3 TS vnemuin asansvnansiule o wenilennnsndaulududuvesde 3.13.1 TellnuautRnumdninasii
Asudu fail

1.1 hifidermunvseteulviinliasmuilnseyniuannniyarfuasyulunsias

1.2 aansawdsuilels (saufensdlfidu B/E P/N vide SN Aieulvvhuasuileusnesuldsnunstitinssulouans
BonfeslunsanslémuiBnisingmneimus viedfoulalineswuaunsanefugeonnsiasle)

1.3 ffoyaifnrfunnansiigniesasuiuaziinmsuvlsadulszieisatianeds vssniansamsadndldifiotan
Usgneumsfinsandaduleamulfesainane uaziidoyasaiasfiouyargisssu lnedoyadina1idosdidenn

wiastoyaiidedielddavhamundnitnmssuduivensuluszivaina

2. ﬂmauﬁaLLawé’ﬂLﬂmsz/l‘“lumsaaﬁquﬁuaamﬂmﬂﬁmﬁumﬂﬁﬁmuﬂiu% 1.

2.1 lunsdiumsasilu B/E wiie PN fioenasansdnanifiodseuiintsdn B/E i PN dandmdesdinisiuentanio
Fusodlneypaadiil

2.1.1 . U4, %139 UA. AUNYUANEI1RI8gIAREn1duN1TREY

2.1.2 sUIANSRRUAY

2.1.3 SUIANTOIANTAUATIEN

2.1.4 swimsiiienisinensuazannsainIsinens

2.1.5 SUIASHAILNIEIMNIVUIANA1Las VIR auLisUsEInAlne

2.1.6 swiAsiiiensdseonuaztiduisUssmelne

2.1.7 suipsdaanuuelsenelng

2.1.8 datunsRusnsUsemanfdnvasyiusadedfugiurinay 2.1.1 - 2.1.7

isll nserfansenissusesinandendunsenfavienisiusesidsineniedeends isuiusiudmende () mudisey

131U B/E %58 P/N fne

2.2 msasyilu SN Feadulumudeuludiufudsd

2.2.1 SN fimstrenansuumilagénsdsiu underlying Usziamidieaiu underlying ¥e4 derivatives mafiszyludiud 6 4o 1
222 wnmsaspilu SN xdnarlinemudessuneuningduln q nindaudu deadunsndauiinesuannsaamuld Hu
widulunannassiuanadeimualag Intemational Swaps and Derivatives Association (ISDA) kagtfiun3wgauianunse
Wasuileld Inereunisasu Uisminnsdesdalitimsdamedeyaiieatunisamuiienailinesusiossuseuningay
danamililundsdoduude

2.2.3 lunsdiiiu SN Feiiferhmunvhadeuilo foon SN dosduseslinesyuanunsaldneu SN fsnanneunsueny e
U3Eninnissesveld

2.2.4 Tunsdifidu SN Fuaueviglulsuina Visninmsiostuiumsdalifidennasiugeen SN duleluiiounisammu
2241 Wpen SN Munuazudsyargisssuves SN 1USs TBMA ynufl 15 uasfugavhevesusiasiion el Tunsdlitu

sananaduiungavhnisves vsdndanmslirwniarudwaeisssuneluiuihnsdaly
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o

2.2.4.2 lunsalifamnnsaliidaansenudesiatves SN agilduddey igoen SN Aulnuazudwamefsssuves SN U
&4 TBMA viudi
avulussanidlithulddaduiunsaiiidu SN Junzdouriv TBMA uaziinisiauevemunaninasiniiinualilulsene

ANENTTUNITAAUARIAYUIINIENITVOR YN INLALNTBY N IaUaU RN Tvieaninyl

douil 2 : niwddudssavmioe CIs nsdldumiseiinisesnagnielétedunguanelne
FoflnnantRnasndninasilumsamudil

1. nsdhdumiie CIS

1.1 fnuandiuasdulunumdninasiiumsasududortudermundmiunsans TS Tudwil 1 4o 1.1 9o 1.2 uaste 1.3
1.2 lunsdifinemuluamulumie CS 98 MF MF dnasdosiiuleunenisasudall (aldfunsammulumioe CISs ves
nowusmesiamuluvesiuniy

121 fimsaspluninddudadussnuasainfoatuiinesuaunsoamuls

12.2 fimsasplunindauieliisamundndiu (oro rata) wdlsnadulumumdninasi single entity limit ¥esnosu
i

123 fimsasplunindauieliitiummudndiu (oro rata) wldwaidulunundninasi product limit dwiunindau
iy SIP vesnowmuiiy

1.2.4 finsasmulu derivatives Adulunmamdninus global exposure limit vasnasuiiy

1.3 Tunsalinesusiuiiawmesivasuluniie CIS ves MF MF dsnanddediilinaausiuiinwmes

2. nsdhduwie CIS wenwmilenniirvusludiui 2 do 1
2.1 fnaantfuazdulumumdninasilunsawuduieiiuiomuundmsunsians TS Tudwd 1 4o 1.1 9o 1.2 uazde 1.3

2.2 aanesdyuaeugly SET

daudl 3 : nEwduussmRudnuensiasiieusin@dudan
é\'amﬂuﬁummﬁamwmitﬁ&mwhﬁumﬂsumﬁ%'umﬂﬁqﬁ

1. 8. U4, %138 UA. AUNYUNI8I193855N8010UN15RY
5UNIATRUAU

SUIANTOIANTAUATIEH
SUIASONSIN YRS AVNSAINNTIN YA
UsTEMRansesduleiagende
SUIANSHAILIIEINNIVLINNA AL VLN L DULKIU TN ALY
surmsiitonsdseenuasiiduialssmelne

ﬁmmiaammmqﬂizmﬂlm

v o N o kR WD

apvunsRusenInsemanussnalneduaundn

10. andunsRuinsemandanvaugyiueufe It ugsulnew 1. - 9.
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dauil 4 ganssuUsEAuMsTelasiidyav1sfu (reverse repo)
nsawmuly reverse repo Foadulumundninasisa

1. Adan fﬁaqLﬁuﬁaqﬂﬂaﬁqﬁﬁmmsmﬁwLfluﬁj Fouaynlu reverse repo tannungunglve
1.1 N

1.2 W

1.3 un.

1.4 va.

1.5 viynuseiudy

1.6 sun.

17 ﬂamuﬁluw‘j

1.8 {fyaeafifingmnemedadiy

o

1.9 @us1unsuassTiamiamIunguuneIeeIsnsiulseanu

P ° Y < o &
2. a51aEn391Elun159 reverse repo ARLTUATIENTAI

2.1 svansneiglveuazasansniadginalsene lnensdidunsiansniasginsUsemesiead credit rating aglududu

investment grade

v oy
Y

2.2 B/E P/N Unsidurin Agn wiienudsvesdu 7 on. va. viseswinsilnguneenizdanidu Judfinnseyniu Jedlony

Aurdabliiu 19

+
o

2.3 B/E 3o P/N 71 TSFC WJuffoen nfifuunfuldlumudilidiu 270 Julfuustiueends wasdumindsimvunlddudionss

auvisaLlaladiu

2.4 B/E P/N wSaAnn Nilonglsiifiu 90 Tutiuusiiuiean Jai credit rating aedlnaeamiaiail
2.4.1 #issue rating 739 issuer rating a@ﬂué’uﬁmﬁﬂ Tnensalfiduy issuer rating faadu credit rating AN
credit rating Szuzdume

2.4.2 {1 guarantor rating ag/lugudiyu investment grade

o A

2.5 ayansviddiongaunieliiiu 1 U vunedeulusais@eviensiansvil vieniiteyasanundetsuars19dalagedinng

Waweseasisuey Inensiasniisnanded credit rating og3lnBEINTadil
2.5.1 § credit rating wazﬁy’uagﬂu 2 Sustuusn e credit rating szpzeTisulAsldfy credit rating szevduianan
Al CRA TiUSeudiouly

2.5.2 1 credit rating svzenI9glu 3 SUAULIN

'
=

anilteyaTImNUNTeialar 8198 lATed

Nl

2.6 ssamiddiengaundeliiu 1 weunvunzsideulunainderensianswil v

[

M UAKEABES1TEUTY LAERTIENTNEAING1IRDE credit rating 0e19lAE19RTaRAIT
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2.6.1 1l credit rating svezeduaglu 3 dusuusn w3e credit rating seereNiieulAelaniy credit rating srevduRINgT?
A9 CRA Taseuiieuld

2.6.2 1 credit rating svzenI9glu 4 SUAULIN
2.7 n3ndaudumuNdnuAuue
3. 3¥EYAINITIUTITENLURS reverse repo AadlaitAy 90 Tu

4. dafnuaiudiui usendansdecfuidmsunisaamnuly reverse repo

4.1 deoslddyqunsgiunuinmualag TBMA 3o TSFC

4.2 vudmannsngnsensansndeluvenselouse Liuusiiianuaal

4.2.1 Wumsrenseleunmdonmuualy reverse repo HaNa17

4.2.2 Jumsvieau repo MulumulssniAruznssumsmiunanmninduazaannanningnmenaninm [euly uwag
WnslumsfuuluuuvenemusInuansion SN LIS HE FUTaIN 0 UTI

1

4.3 yarvemannindgvionsasnde o Tususudyn desdyanndulumuaunisnsmuimmuisnisisil

U

YarvemanVINgvIens1anshigenInndi (39N x (1 + discount rate))

Wl 1P = enfinesuiiszliung Syandniheniadumdensnninduionsiansnu reverse repo
4.4 madssyarvemdnningvidonsnansite u dutu WROulUmamdninasiced

4.4.1 ;ﬂaﬂ"vuama"nw%’w&?ﬁamﬂmiﬁ%amﬂmﬁ (1afin reverse repo x (1 + discount rate))

a.0.2 Tunsdifiyarudnninguiensansiive a Autu lidulunuaunsly 4.4.1 WisndnmsdesFenliadoyalou
nssudvdluiu vieudnnindvionsansiianunsolilunisvi reverse repo Trurnowu ieliyamsmvemdnmninduions
asitenaznindauiloundinaruduluniinsdnan ma‘Lui’uﬁ’]ﬂ’ﬁf{mﬁ]’lﬂﬁfuﬁu‘jaﬁwwé’nw%’wéﬁamwmﬁﬁ%@amaqm"]
aunslu 4.4.1 Viuwsdunsdlany 4.4.3

0.43 Tunsdifinadwsmuannislu 4.4.1 uanmaiyadwemdnnindviensansiive o dutu dyartesniiyan reverse
repo x (1 + discount rate) {udwauliiiu 5 a1uum wiseldiiu 5% vaes1te udwssualaazsni wardinissun
BessnanBiludyaddlitmunlasfinsanistiadonnudewegdayan (counterparty risk) udd vFEndanisazlal

FuiUNISIU 4.4.2 Ale

4.5 NSAUINGAAT reverse repo 113 4.4 iAW

4.5.1 FunaInsIAderiuiunaUseleviiinesmuiislasuain reverse repo AudiauifinsAm

= @

4.52 annandusegsnssu viemuasiulugengrdues reverse repo vngsnssufineauilegivadyansedeiiuuasd

Joanasnvuabianunsadadutisenilnugsnssulaginssunilannuannindviensansidevsensndduilouniy 4.4.2 (613)

YDITINTIUNAAN reverse repo 18M3BULA
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4.6 discount rate fithanldlunisiuin fesdunsfmuntulaedddadennudswesrdyqr wdnming vionsiansd

Foauan

daull 5: ganssuUsTaNMsIRBunanSng (securities lending)
sosdulumumdnnasiiunisasuesil

' o = o [ '

1. gdgan sesdgdyandnihevdaduglisulueyanslisznaussia seLinglunsdlfigdyadsnannseyinislugiuy
dunuresBu fBufeaduyanadsiiiannsaussnoussianiesuiuianisldmungmanele
1.1 glasulusygmusznaugsia SBL

1.2 sun.

13 ﬂamu?y\luw“

14 suimsifienstiduazmsdiesnuisseimelne

1.5 .

1.6 Ul

1.7 va.

1.8 Us¥nUseiuiin

1.9 newuayAnaTiyar g Auesamuusaz et 1 duumiul

1.10 newuunniavnyd1s1wnis

1.11 dAyAraumUdTnnUmTuaLLAY

2. nannswditlvity Foulundnnindiegluszuuiuihnudnnindvosaudsuninuanning vsendnnswdi sun. v

Wuuwensdoundnnsne

3. MNSNUIBRENENUSEAY USENINNITABIAEUNTAIY

3.1 gudunsliiinsnasesenmdindseiunngduiiedudsedunsligundnming lnesoadundnuseiudl
3.1.1 Quan

3.1.2 ayasnasgive

v oy
v Y [ I

3.1.3 B/E P/N Un3Runn Ann viseviulszeydu 1 sw. e visesinasniinguangiamednnsy Judilnnseynitu

q

' +
= Y

3.1.4 B/E vi3 P/N 9 TSFC Hugfeen ffifmuaiuldiunusilsiifiu 270 Jutuusfuseniuazfumnfeimueldifude
msnuvieidlelsidiu

3.1.5 B/E P/N wifernn Aidiongluifu 90 futfuusiiuieon dail credit rating oedlnagnaniladsil

3.1.5.1 il issue rating 38 issuer rating a@ﬂué’uﬁmﬁﬂ Iﬂﬂﬂﬁiﬁ‘ﬁltﬂu issuer rating faadu credit rating ﬁiﬁmmﬂmﬁﬂ
credit rating szevdusY

3.1.5.2 il guarantor rating aglududy investment grade

3.1.6 MSNENSVINE credit rating 8glududv investment grade

317 wilvdemuseiudl ow. Wugeenlsuinemuiitedulssfunishundnnindlfurinesy

3.1.8 sfuaavsdenlu SET Aflsedoogludail SET50 visil lunsdifinesyulaifulovnsnisamulussansyu nesmuagiu

panUseiunananilyle
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3.1.9 mhyamuves MMF

3.2 silumsiinemuiinssudvnsvieaseuasemanuseiuny 3.1 vivediunslagisauteasiinaly usendnnisanunsn

Japugnsenileanranuseiuaananilalnenau

3.3 vhudmanUseiueny 3.1 Inesuiinssudvsluleuvienesevsorililiamnsadsdunundnuss fuiuld viuusdidums

adutsenilnudennaslugsnssunistiunanningduies

3.4 aswarmanUseiu s Autu nnIvsewindu 100% vesgammannIngnlgy

3.5 Tunsainmanuseiuduluan WhihGuaadnaalvawulaeviufilunsnddudsd

v oy
Y

351 Quinly 5w, sesuAsNinguunalanIgInfaTy

3.5.2 UnsRuenvse P/N fatl

v <

3.52.1 Unsiushn vie P/N 91 sw. us. vesunensiingvaneiamzdanstu 1uiiinseynii

3522 P/N 7 TSFC iugfoen Aidmuniuldifusumiliiiu 270 Sutfuudiueeni uazidusiidsimunldiuslomaeany
visoidleldiiiu

3523 P/N fiflenglaliiiu 90 Sutfuudtfuitoon sl credit rating agnaniisoendladiil

3.5.23.1 il issue rating 3@ issuer rating aglududuusn Toensdiidu issuer rating foudu credit rating #ildnainnsdn
credit rating szevdusY

3.5.2.3.2 il guarantor rating aglududy investment grade

3.5.3 fs1a1snAsgineg

3.5.4 reverse repo d1iunsE1In1Asgive

'
A v °

4. dnvazuszanszdIfgUsaygy WTd Yy Nlanvustarasyd Ay vesdygnNlsznAdtnUAMENITUNITAAY

[}

wanninduazaaananningnmedenmuafediussuuny dyarduwagiidundnninduazndndseAulugsnssunistunay

Trgunannsng

daufi 6 : g3nssuUssan derivatives mwé’mﬂm%mﬁamuﬁnﬁy

1. Usziay underlying derivatives finasyuaziindugdnanlidest underlying stndlnogmiwvionarsetis Xaid
1.1 n¥ndAufinesyuanunsaasmuls

12 Shsmenite

13 Shsuanidsuiu

1.4 \AsAn WU credit rating 3 credit event 1Judu

1.5 M93en

1.6 v

1.7 dwinguanilnadue dedduile dviinfiesduszneuiduduivieduusau 1.1 - 1.6 wse 1.9
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1.8 dudiiflesdussneudusuiianm 1.7

1.9 underlying dumufidtinauiuaiidy

Tunsdlfl derivatives 81984fUTIANv09 underlying 19U ATE1Bedsnansoadusiatiagiu (spot price) WiasAn
Fyandevwareath (futures price) Wit vl 11989 underlying Suitlalldsail wde underlying Milussiusznouves

suiinanan faudunisausuag1aninemng wasameliog1aunsviatesie

2. Weulvnsamy vsEndnnisazaniunisaamuly derivatives bosiaiila

q

2.1 nsdl MF leiszyiienfunisasyulu derivatives way underlying ¥eq derivatives flazasuliagnsdaaululasinis

2.2 Bunsdudugdoailu derivatives oghdlnognamilaedl

2.2.1 derivatives on organized exchange

2.22 nsd@du OTC derivatives luuszinelne dosdigdnyadndroviadu sw. suensiilinguaneanzdanetu fund
Y18 derivatives M’%a@:ﬁﬂ derivatives

23 Tunsdifiefosfimadrssviidemsdaeuaudiile derivatives Augmas Auftudoadunindauiinemuannsnamu

¢ viadl lidnemuasduilansuneuvselimhiidwevdumiuiny

U

o & a a a . & o oA
3. NantnUNNLELNTA underlyine lWuavl

Tunsel#l derivatives & underlying \udwiinnu 1.7 - 1.8 fdvfifananinesdianwaugasil
3.1 WWudedinfinsiunisnisdnalfegadnmu Tnedinsseywrasioyaves underlying wiotadesing q Nitanldlunis
A wazdinsiwnadailndulagiumnuauminzauvesesdusenaurewad sl underlying wietadenanaasiesd

mamdeulinauanyaaned1adudasenie

v aAda o

3.2 Juswiiiddnuazedidnogradaied

321 gailitinsnszaneseaiivae Tnodusaiiitisnvaslndnvasniod

3211 fuiiosiusynauusasiaiiimintesnimdewiiu 20% vesiminiamun

3212 duiltesddsynauiilasanisdhimdniosnivdewindu 35% sesiminimun

Tunsaiidulunuannizaain Tnsesdussnousaausestivhminldiusnsiidmuely 3.2.1.1
MsRsaNMssTaNEt Ay 3.2.1.1 uay 3.2.1.2 lidenhedussneuiiietesiunesdrdetiufiuanfiansan
322 fuififosUszneuimmaduniafsteiunesimietsiuiu wiedu sudsamesiuiotsiuiu

323 gatlaulauenain 3.2.1 uay 3.2.2 Adulunudeulvasudusidl

3.23.1 Judviinfosduszneudunsiansiedygiinesuannsaanulilnenss

3232 \flefuniiuamuniudadau (pro rata) wdounirhnemuamulunsasiedyyiulensaudldadulunm

WaNLNaN single entity limit YaIN8IULIY
3.3 Husedflesunmsiaulagaaiuniiaudnietowazvimihfildes1daszain viendanisied mnusnginaaitu

ganaduuSEmluesauasusEninnis usEninnistiudeadnlviuinsnistesiuanudnwdmaalseloviogned

Useansnmeie
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3.4 fnsuansdaiitu q egnsalleadulszdmniwihnmsihvdeniinsavedeyasgawiumnnisel

' v o

3.5 Tunsdindudviinguauilaadoue dalidanandesdnaaindiuusegrmitegndlavionasagiadl

¥
P '

3.5.1 5918a3Uu (spot price) W3asiAdya@evieaant (futures price) vasduAlnAin
352 sufiduAlnadueinduinning1nlagiu (spot price) M3es1ANdyg 1@evIBawii (futures price) vosdudlng
Aavidumladuanile

3.5.3 9IAdPeusaNntnfondsiuaviaunlandusianu 3.5.2

3.6 Tuns@iidudviiGuile dvildanandesiwnlagldunadeyadidminmenuremiisnuiynsvensandlnevse
nsUsene viemuaanseduiuaruinsiusendanisuandiiiuldiniinsdnnresfimunduisingiauise

avnaudnstuilaleegauangay

4. vannaeinsalisiningduiiismesdanistiseniniunissaniiu (cover rule)
U3Eninnisiesdnliiinindduvenamuniaunimuasianmadedudnnuiiiismeseniseinesmuenddesiseniiniy

Jonnasile derivatives ugnadlinasaviandilaasulu derivatives Wy uazilulumufidninguiivun

5. _vannaueiisiiindmiunisasuniiinglsasdiianisanainsdes

lunsalfiusenannisamuly derivatives 91 underlying lilddufeiuninddunazanninudss n1sasmuly derivatives

o ' v <, o @ °
GNﬂa’]’.JG]ENL‘UU1UG]’]3JV]E‘1’]UN’]WY]WUW

6. vannaeaLANAmSuN1sasnuly OTC derivatives

USENIANS Aeednbitvannadty OTC derivatives ¢4l

a

6.1 Wadyayrdndenilamuiniaziisyargisssues derivatives T USEnian1smsunniui 15 uariuganieveusas

o] o
v

wou visll lunsdiiiudsnaruduiuneavinsvesudendans Widnnauwasudargisssunigluiuihnisdaly
6.2 lunsaliinmnnsaifdamansenusiesiA1ves derivatives agsiitied1fty Iadyadnieniamuiniasuiyan
8fi5I3UV04 derivatives T USENIANINT UL

6.3 adyydndenisdusenliiinisanagiuy derivatives Wouseninnissesvela

7. ndnnaeiiiadudwiunisduadunnly credit derivatives
U3EndnnsfesUfuRnuleuladieil

7.1 Winugdeyanlu credit derivatives ldanziiienisananuideavintu

o

7.2 Wnugdyaliane credit derivatives Nfidnwarvesgsnssurseifisuidsiuginssusgrmilsegdla fadl

U

7.2.1 Credit Default Swap : alaun nsanadlugiugd@oussivanudswinuasiniinettesiuauausalunistsenil

'
a

714 obligation YBKNUmMY obligation 1 TnegdyaneglugmuedueuseiuanudssiiniseyniunazdeosinseRun iy

Jonnaswauseiuaudsailenia credit event Yulngasiinabidtennas@ousyiunnudssnsumuunyiui (unsafnldiie
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credit event ﬁﬁamﬂaa%??uqmiui’umuﬁmuﬂmmﬂa) wi a3 obligation axiliiiessnensiiien (Single Name Credit
Default Swap) w3e obligation fuaesiemsdatmuslifueysstusudssduihiidrseniiiena credit event Jufiy
obligation srenslasenisniladusiewsn (First to Default Swap) visaiilawin credit event Furfu obligation 51815l
semavislunga obligation Fsaxdinsdsemarfuamsludiuvesdunindetu uidennansasuimundlonn credit
event Fuff obligation nﬂiwmﬂumju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : sldun nisanadluguedeussfuaudsswesduninggradsiiinanmsanasmos
nanouwuazlFFunAunnddnsds Inefueussunnudsdanseyniuiiasdenansuumiludnsasiviosnsiasesii
$r9Batudnrmenidonuinsanasiu uazdufianas () VDIYAAYATITUVDIFUNT NS48 LﬁaLLaﬂﬁumﬁﬁﬁaﬂisﬁu
auidesaslounaneuununaraniiiindu (i) veuargisssuvesduningdadditudueyssiuanundos aundagiin

credit event w3aAsUAMUAdYYN (NsailiAn credit event)

7.3 dodlddyauinsgiunuiiniualeg Intermational Swaps and Derivatives Association (ISDA) #38dtyayiu195guau
mundtinaueeNsu Jalvennasnidnyaeeiail
731 fnalddsdulanunguune uwarlidavsendaiungrneimendnvinduasaanananningvionguneau

7.3.2 Ldfdenmuadvinlidvsinvualilunsiasullisedyg@ovioarsning credit derivatives Hussdadowdyly

733 lufiderivunliinesudesnldmnudemeliunedyn

3.13.2. USELANVDIMaNNSNENs onsnoaudy visenisminennalnedsaunazamuluaslsened :

q

UsEndnnisazamunseuaisuseleviiameannuanning nindaudu viennennalngisdusenslnegrmilivenaluagig
AuisENARNENIINNIATUARIAYY UsenARNensINg n.a.0. vseUsenAdIinuANENITuNNg n.a.m. Mnum
sataluil Liuuslunsdiisemaraznssumsmiusaianuy UseniAruznssuns n.a.e. viedinauauenssunis naa.

ANULTILYRUNS aTUTENAWA VS BLRURLUSEANTS A NWAL VMBI NS NENT NS NI FUNS oS MRBNHALALT DY

el nMsawulunsasviedyyiluinssang asassedyadnandesausrenseidunsindyalulssmeand

whsnumivguasuranrinduaznataannindniluaundnandiyves 10SCOMsaNin1sTemslunainndnning

' v
a v aou

ansUseinaniduanndnves WFE viselunsansvesusemndndawaziauouely GMS

gaufl 1: #3183 TS (transferable securities)

1. as1a13 TS neanudn anasmiensdule q uenmilennnindauludnduveste 3.13.2 fallauaudfnamdninausii
Asutu fell

1.1 hiferivunvieeulvivinliamui mszyniuunnninyaduasplunsians

1.2 annsadsulels (saufansdifidu B/E PN viie SN fifldeulwihudsuiiousnesmulddidunsliinmssuloudns
BonfeslunsianslanuiBnisiingmneimun vieifeulalinemuaunsanefudesnnsiansle)

1.3 fdeyaierfiuanansiigniosnsuiuuasiinsufulsaiulsededisainausds visniansannsathdsldifotan

Usgneumsninsandnaulaamulsegneainaue wariidoyasaiiasviouyarefisssy lnedoyannanifeddnsdenin
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wiastoyaiidedielddavhmundninmssuduiivensuluszivaina

2. uantRnazvdninausilunisamuvesmasisduaniidmuslude 1.
2.1 Tunsdiitfunisasilu B/E vide PN fleenasansdandriiiodissninisi B/ wde P/N dindmdfesiimssuentavie
Fusedlneypaadiil

2.1.1 . U4, %139 UA. AUNUINEI1938gINRaa1 T NI

2.1.2 suATeeNduY

2.1.3 SUIANTOIANTANATIEN

2.1.4 swnsiilensinuasuazannsainisinums

2.1.5 suAsieuIaviavuanalarvungauwialsEmelng

216 suisiitensdseenuaztiiiiwisUszmalne

2.1.7 sumsdaanuuvislseimalneg

2.1.8 aatunsRusnsUsemanidnvagyihusadedfugiurinay 2.1.1 - 2.1.7

sl msenTavidenisiusestenanadioaiiunisentanienisusesdsievidedeansa esuausisfanenids @8 nudise

131U B/E %58 P/N fg

2

2.2 maasulu SN Feadhilunuieuluanfusil

2.2.1 SN fimstrenanouwmilagddsiu underlying Ussiamieaiu underlying w9 derivatives snufiszludauii 6 4o 1
222 mnmsasplu SN dnavilinemudesiuneuningauln q nindauiudesdunindauiinesuarusoamuld 1¥u
widulunannessiuanadeimualag Intemational Swaps and Derivatives Association (ISDA) kagtliun3ngauianunse
Wasuileld Tagriounisasu vismiansiesdalitinslamedeyaiisriumsamuiiosilinemudesiuounindau
fanamlilumisdetuude

2.2.3 lunsdifiu SN Feiiferhmunvhudeuilo foon SN dosdusenlnesyuanunsaldneu SN fsnanneunsueny e
Useminnissesvele

2.2.4 Tunsdifidu SN Fuauergluiesana Fosunngii SN dufimesinglussuudeyaiiundetelddaiufivensy
Tnghlvessssuienufoianna uas Uitmianisesiiunsinliiidonnasiugoan SN duieluiifeunsasu

2.2.4.1 Wifpen SN desraidugargfisssuves SN Fufnanimsmuwanisrfuiilflunsdumusaiuandussuudoya
fundetedenan Tiusendnns natufl 15 wartugahovesusandeu viall Tunsditfusfanarduiungavinnisves v3en

' a

Ianshiduuiazudsyamgisssuneluiwinisialy

q

o

2.2.4.2 Tunsdinmansaifideanszvnusesnives SN egeiiteddg Wigean SN dsmmiluyadiefisssuves SN undy

USENIANSTIUN

douil 2 : ¥wddulssavmiog CIs nsaldumiseiinisesnagneldvedungranesinalszinea
FoflnnantRnasndninasilumsamuddl

1. nsdhfumiie CIS

1.1 fnuandiuasdulumumdninasiiumsasmududortudefmundmiunsans TS Tudwil 1 4o 1.1 9o 1.2 uasde
1.3
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1.2 Wuniheveanaau CIS AUssmandanvazaail

o £% o o ¢

121 msvonuagnsauemsegngldimamiuguatemiisnusinsssma Atfuguadumdnninduagsaindons
ndnvingdaduantnandiyues 105CO viialumisvaanasmu OIS sslssmaiimstenelunantovendnving
ssuszmaiduandnues WFE

1.2.2 CIS operator ¥aanasuisnanegaelinisiuguasesmisnuifuguaiduandnaniiayues 10SCO

1.23 Tunsdlil MF lWasplumievesnawmu CIS ssUseme nesyu CIS seUsemadsnandesegansléndninasinisiiiy
AuA N8N NMTALBYIE UazNsTansdmiunesuLioramuTEsasvesUsHINATY

1.3 Ussiafiiifuguanisiaueneniaedndniinasnislinnuduesesamuestafiveme il ausiedeustinad
drdnauimvun

1.4 Tunsddunisamuues MF lunthevesnemu CIS fmadszma namudenadesdinissidanmsddulianensdiive
Sudulumsuimsanimegesdumsdansvidu waeiivleuensasudsd Gldfunsamulumievesnomu CIs
iaUssmataunesusumesiiamulunesdiumi)

14.1 fimsasplunindauieliisamanudndiu (oro rata) wdlsnadulumumdninast single entity limit ¥93 MF
thu vl wdninasidananlaldfunsdnindauiidu sip

142 fimsasplunindduieliitiumamudndiu (oro rata) wdldmaidulunumdninasi product limit dwiunindau
iy SIP ves MF tu

1.4.3 finsasmulu derivatives Adulunmumdninas global exposure limit s MF u

Tunsdineayu CIS MeUszmai MF asu Feaiunesuisjutuamulunindaudaiuvssinnuazaiafoaiui MF auns
asuls uazilevmindauiliannsoasmuldnduinmudndiu (pro rata) wdazdosliiuiesas 20 ves NAV ved MF
AINE7

1.5 Tunsdlfinesusnitanesluamulumievesnesmu CIS fssema nesu CIS ssUssmadsnansodlilinesmuiid
Snwuvhusafisriunemusufiamed uuidunsdifieruduiuenduusslovivoiionsamu vl lagldfueu
Wiuseuandinau neneumsamu vismdnnsdesdnliimsidamedoya wmnamudnduuazmsssuioniiiedosiu

nsamuludnuaeanaililunideryiume

2. nsdhduwie CIS wenwmilenniirnusludiui 2 de 1
2.1 fnuantivasdulumuvdninaslunisamugudeiutedmuadmiunsians TS Tudwi 1 do 1.1 9o 1.2 uazde 1.3

2.2 enzlsulunaindevienannsngarsusemanduaundnves WFE
dauh 3 : nSndFudssanturinvasEatunsRuAUsEImAYIans1a1sANUsSEIANTBUINRURIN
souluturnluanifunsiusssenanionsnansiadssmaniisuiRurinvesSudnfidnuagyhussfeaiudiudn

unsndauluuseine Tuaiun 3 - nSndauUsLNNRUENNYEoAIIESABUYNEUENN

dauil 4 : genssuUsENNsYelaeiida1u1ehu (reverse repo)

ToodulumundninaeifdtinuAueNIIUNg 1.8.9. ANUA
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daull 5: ganssuUssaMMslRBunannSng (securities lending)

Toodulunundninaaid1inauAnenssUNT N.8.6. NUUA

d9ufl 6 : §INTIUUTEAN derivatives AMUVANINTINITAW UG

1. Uszunn underlying derivatives inasuazidilugdayqilidod] underlying egdlasgrmilaionansagnadisil

U

1.1 yindauinomuanusaamuls

12 Sasmenie

1.3 SasuaniUdsuiy

1.4 1ASAR LW credit rating 139 credit event Hudu

1.5 M93en

16 s

1.7 dviinguaudlnadost dulGudile fuiifesduszneududuiviosuusma 1.1 - 1.6 3o 1.9

1.8 diififesrusznaududving 1.7

1.9 underlying Busufidinausmuniiniulnsedesiunaniude 10 255anils (5) (n) vesUsynia

Tunsdlfl derivatives 81983fUT1A199 underlying 19U MATs1BssnanFondusatiagiu (spot price) WiasAn
Fyandeveainai (futures price) Wit vt 511909 underlying auitlallddeil wie underlying Midussiusznouves

suiinanan daudunsausuag1aninemng wazameliog1aunsviatesie

2. Reulyn1samu viEnInnsazandunisamuly derivatives laneilie

'
=

2.1 n3dl MF Ifssyifeafunisasulu derivatives wag underlying ¥e4 derivatives flazawulfagnadmanlulasinis

2.2 Bunmadudugdoailu derivatives oghdlnagnamilaedl

2.2.1 derivatives on organized exchange

2.2.2 nsahiu OTC derivatives Tushadszina Fesiiadyadndrendauifynnaildsuounwlsiussneussia derivatives
fegmeldnisiifugualnemssuifuguasnuvdnminguaznanamdnnsndiiduandnandiyues 10SCO vioMduanin
V83 WFE

2.3 Tunsdiflassosiimadrsevildnenisdsovdudiile derivatives Auanas dudiudeadunindduiinemuanansoamu

16 viadl Tidnemuasduilansuneunselimhiidwevdumiuiny

U

3. ndninausiiindunsdl underlying 1Hudil

Tunsdift derivatives 3 underlying Wusading 1.7 - 1.8 duilfinandesdignuaesi

3.1 Wudviidnsivusisnsdunail fedsdnou Inefinsszyuvasdoyaues underlying vietladosing q fianldluns
s weedimsduadeilddudagiunuarumenzautesesdusznavtesdail el underlying sifetladedind sl
msindeulmamannzsamegadudasyng

v ada o

3.2 JWusvindidnwuredslnogianilaial

ANaa o 9

3.2.1 stiniinsnszaesiagaiisans Inadunvinddnvusladnuusniasal
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3.2.1.1 fviNesrUsenauLAazAId RN teenIMsawiniy 20% Y8 unnaLn
3.2.1.2 sviiesrusenaumiladinialiivindaeninusewindu  35% Va9 ninyaiue
Tunsaindulunuannenain neasrusenauddudosdiimdnlaiiudnsiinualy 3.2.1.1

A15RITUINITNTEANBUIENAY 3.2.1.1 wag 3.2.1.2 hifastiiosnusenauiiieideeaiunesmvsetinduauaIiansan
3.2.2 stinfiosrussnauisuadunsainendasiunasivseinsiuiu wisadusviisnaimasdvsetnsiufy

3.2.3 auidulauendan 3.2.1 wae 3.2.2 Milulunuteulvasududsil
3.2.3.1 Judriinfiesiuszneudunsansisedyaniinemuauisaamulilaensy
3.2.3.2 Wiefwintuamunudadiu (pro rata) wallounilsinemuamuluasassedyatulaensudilinaduluny

VAN single entity limit YeanawnuLy

3.3 Wudvdnldsunmsiaulagaaiunianudndedowazvimihaldegdaszainuisvdnnis il mnusnginaatu
sanaduusEenlueseueusEeninnis USEndnnstudesdnlitiuinsnistasiuanudnudamanalselevingned

UsEANSnneae

3.4 dnsuansdviitu q egrwelieadulszdmnivhmsideninisiauedeyasesiumenisal

' v o

3.5 Tunsdindusviinguauilaadoue datidanansdesdnaainduusegrmiiegndlavionasegiadil

¥
P '

3.5.1 5910a3Uu (spot price) W3asiAdya@evieaant (futures price) vasduAlaAin
3.5.2 dtdumlaadugiiauinensndagdu (spot price) MsesAdyandeueaimii (futures price) vedduAlan
Avidumladuanile

3.5.3 IAdPeUsaNntnTondsiuaviauAlansuginw 3.5.2

3.6 Tunsdiidudviituile dvdidinansssdnalagldunasoyaddaninenuremmhsnuinynisvesUsenalnenso
nsUsEne MiomuaanTAduiwarusnsnivsendnnis wansiiiuldiniSnmsiwavesifmundaiidinanaiunse

avnaudnstuilalaegauangay

4. viannaueinsialvitiningaduiissmasanisiisenidniunssaniiu (cover rule)
Uigndnnsdesdaliiivindduvesnamunlnunnuaziianmadedludnnuiiisme senssiinesuenadesiiseniniy

q

Jonnasile derivatives ugnadlinasavianiilaawuly derivatives W uazilulunundninguivun

5. vannaeiisiindmsunisasuniiinglsasdiianisanainsdes

lunsalfiusemannisamuly derivatives 91 underlying lilddufeiuninddunazanninudss n1sasmuly derivatives

v 1 v < o o J
manamdeaduluauidinanunivun
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6. vannaeaLAnamSuA1sasnuly OTC derivatives

UTNInNIResdnlaidonnadlu OTC derivatives Al
6.1 WiRdadndienidiuiniaziiuamefsssuves derivatives Wusemann1s nsunnium 15 waziuaanievosuiay

wou visll lunsdiiiudsnaruduiuneavinsvesudendans Widnnauwasudaargfsssunigluiuihnisdaly

DY) I

6.2 lunsaliinmnnsaifdamansgnusiesiAIves derivatives agslitisdrAnyiviadnyandndiendiuinuazudayan

LY A7)

a

gR5ITUVRY derivatives THUSENIANITNIIUTIUA

)

6.3 adyandndenilsduseulviinisdnegiue derivatives Wouseninnisiesweals

Y

7. vdninaeiiiadudwiunsduadunnly credit derivatives

e A~ S~ e ——

a o

UsEmdnnsdeslfuiniuteulunsil

7.1 Wnluadygilu credit derivatives letangtiion1sanAsude syt

7.2 vinduadyayldianie credit derivatives ifldnuarvesgsnssuviedisudesiugsnssuegimilsedila fsil

7.2.1 Credit Default Swap : @ldun nsanaslugiugh@euseiuanudswnuasiniiistosiunnuansalunisdiseni

a

13 obligation YewENNWUAL obligation e Tnegdnafleglugruzgusysefunnudssdinisaniufiazfiosdiss Gumy
Fonnasteusyiuanudoaiiofa credit event Tulneasiinalidennasdoussfunnudosnsuimuniui Qunsdiitliin
credit event iamﬂﬁﬁﬂxéu@miui’umuﬁwummu‘dﬂa) Wil obligation axdliflessnemsiien (Single Name Credit
Default Swap) w3e obligation fuaesiemsdatmuslifueUssturudssduthiidrseniiiena credit event Jufiy
obligation srenslasensiaduseusn (First to Default Swap) vizaufleiin credit event ‘ﬁuﬁu obligation s1ensla
semauilslungy obligation Fwazinisdrszsafuanzluduresdunindnedu uidennaneasuimunidein credit
event ‘ﬁuﬁu obligation nﬂi’lﬂmﬂmﬁjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #sléun n1sanadlugnueddeussfummudsswesduninggradsiiinanmsanasos
nanauuuvElFFundunnddnsds Inefueussunnudsdansygnituiiosenanesuumiludnsasiviednsiasesii

¥ ' '
a o o ] = oA a a A

gedeugnTnenilenuazanadiu uagdunianas (6ni) vesyargfsTsuvesduningsnsds lieuaniumsngaeussiu

AuLAgRglouNanauLNULardWTINTY (6n3) vesyarngfsTTuvesdunindansdlviiugueuseiuanuides auninaeiia

credit event MisAsUAMUARYQY) (NSallulAn credit event)

73 é]’@ﬂ%ﬁigzymWmigmmuﬁlﬁ’mumhEJ International Swaps and Derivatives Association (ISDA) %58 ”ﬁgzy’lmmgmgu
puiidtihaueensy Seidennasidanvaseil

731 fnaliveduldnungune uarlidavdondsiungmneidendnninduaznaavdnninduiongvanedu

732 Wi musiivhlfansimmue3lussansniiniedyyndovisarmtni credit derivatives tusrsdadeudely

o

733 lufiderivunliinesudesnldmnudemeliunedyn
3.14. gasndunsamulundnnindvseningdudu wedunindduvenamusu :
dnsrdunmsanulundnnsndvioningaudu iedunindduresnsmusululssmeanazainaUssing : USendnnisazramu

viedliGamdnming vonsngdudu vsemnennalae sou ielunindduvenanmusiu smuiuseniAnuznssunIsiiv
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AANAYL UTEMAAMENIINNT N.8.9. MieUsenad1tinnuaAmenssuNg n.a.a. Muue dwielul lunsaissnie

AMENTIUMIMAUAAIANY UseNIARMENTIUNT N80, visediniuAnensIung na.adssnmaunlulioundasnidiu

msamu viendanisazanulilulymudsemeaniudlaie

dauil 1 : dadrunmsamuidulumugeannindduvseddun (single entity limit)

4o Usznnnindauy 9n3187U (% 89 NAV)
1 | asransniasgine Lidindnaaiu
2 | anansmasginslseina
2.1 N3l credit rating a¢lu 2 duduwsniuly ldddndnsdu
2.2 N30l credit rating aglusedu investment grade WA 2 Susy TaitAiu 35%
3N
3|y QIS suiiseylude 3.13.1 dui 2 9o 1 w3e 1o 3.13.2 dui 2 Lidindnsidu
4o 1
4 | Qudhnvisensiansiieuwiturniigsudhnvsedean 3iifin 10% (nsdidunisasmuves
anasilanuyairegtlaagamidnadl ey buy & hold)
4.1 1 credit rating aglusgau investment grade laitAiu 20% (M3euselaiiiy 10% Wie
4.2 Jusumseendu vl lawzRuriniensiansisguialuuseiu Dunsamulusissenevieriinise
Iniufidnwegiyseing lag
\donld credit rating WU national
scale) (nsghdun1sasnuves MF duf
fildnaevu buy & hold)
5 | asnansnidnvaeasudiuail Lifiudnadall udunsnslnavanii
5.1 Wussnansnd asransiaifsmu SN wiernn Afeendanstuniy .
. oL - ., 1. 10% 30
ngvelne WieavvesswimIdvdiassnanlasueayynli
Usenaugsnasumsrnalvdluusemelng 2. dwiinvesmsarsiiasu
< daw , D4 ooy Tu benchmark + 5%
5.2 Wunnasislanuazegrelaaganienadl
5.2.1 foonduuienanvsieu
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b Useannsneau an5189U (% Va9 NAV)

5.2.2 fooniinslamedoyadunsinlulneiseazdeanuuu filing
5.2.3 lunsaififunmansiififmvueudisewiieenimiewiniu 397 $u 1t
wiTunasu waelilafidnuaeey 52,1 ¥3e

Yal U v U ¥ [ v dy
522 E\lellﬂ?i%@ﬂWUG\’]MGﬁWﬁ’ﬁﬂﬁﬂa’]'W]ENL‘UU‘LJWV’]&@GU

5.2.3.1 SWIANTNIAIYE USENRWNU vise USEnashnnesdies anu

NMENEIIIETINTEaITUNITRY

5.2.3.2 SUIAITODUEAU

5.2.3.3 5UIANT01ANTANATIEN

5.2.3.4 SUIANSAIDNMSNYATLATANNTAINSNYAT

5.2.35 Usstnansesduidofiegode

5.2.3.6 SUIANSHAILN AN IVUIANA LT VLN DULIIUTEImNALNE
5.2.3.7 sumsiiionsdseenuaziidumisszmalng

5.2.3.8 sUIASOAAALIUSEWNALNY

5.2.3.9 USEMvanNIng

5.3 w@uavnglulseinelng

5.4 1 credit rating a¢/lusediu investment grade

5.5 TunsaAdunsiansndmvua Tugseuil 1nn31397 Tu TuwaTun

awu feuneleunseagluseuued regulated market

6 | nindgaunsd safulsiiusnsnell wauasnsilaa
6.1 MFIA1TNLANWULATUIUAIT
6.1.1 Wumsansuil asnansiaviiianu SN visernniigeendnduniy (1) 10% %3

ngvanelve waziauevgnTasuuluinwssme vieyeandnnduniy v . oo
(2) shwtinveanIndaunasmu

ngvereUsewma (Wiliisiuanvives sunsHdvdssEmenlasy
lu benchmark + 5%

aug I liusznaugsia suimsmdvdlulseindlne)

6.1.2 ¥ credit rating a¢/lusedu investment grade

o

6.1.3 1Juns1ansnilanuaragnalnag 1anianadl
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b Useannsneau an5189U (% Va9 NAV)

6.1.3.1 feenduuidninnzidoulunarendnnindurissznalng wiolu

AANATBUILNANNINE AU TELNA

6.1.3.2 feeniinsUamedeyadunsiilulnefiseazidenmuuuy

filing

6.1.3.3 lunsdifHupsansiisif e fudseuil desnimdeniiy 397
Fu tuusiTuiiasu waelalldiidnuaenu 6.13.1 w30 6.1.3.2 il
griupLnsIansianadeaiuyanadsl
6.1.3.3.1 qﬂﬂamwﬁ'a 5231-5239

6.1.3.3.2 anTun1siuserinsussmanusemelneduaundn

6.1.3.3.3 anUumsiusneUseime NdanvagyiuaLRgIiuYAAR A1UTE
6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsalmdunsransnilimuaiugsenil 1annIn 397 i duwsiud

anu dewunzileunieeglusysuuves regulated market

[

6.2 g3nssusiall Nedayayndl credit rating aglusesiu investment grade
6.2.1 reverse repo
6.2.2 OTC derivatives

6.3 iy (IS muiiszylude 3.13.1 dail 2 4o 2 vide 4o 3.13.2 daudl
2 40 2 Fenidouderienioaglusewing IPO omsaanudeudons
Tunszauderendnvingdmiudamuiluves SET wievemanie
yevdnnindinaUseme wilismdsnhesnaniegseuinsiniuns
uilumgferailifinafinaounaedindnesnannnistonslu SET

30 LUNAINTBUNLNENNSNE AU TELNA)

7 | nindauduuennilennfiszylude 1 - 4o 6 (SIP) saiulsiiAv 5%

@ [

anews) : Tunsdhdunsndduasil lifidefuuaieniu single entity limit vosi5unn doonnsiansusenday wdusinsd

Lle= LoV

1. RuUrnYSanT IS g U RUENLINSAL TN UYDINBNUTIY

2. derivatives on organized exchange

dauil 2 : dnT1EIUNTANUNATUIUAINNGNNINTT (group limit)
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1| msamulunindduvesuidnnuignieglunguiants | ldiudnsiladnsndaial wiuidnslaazgind
Weniunsonsdndugdayalugsnssunanisduiu

LTASRE A 3 =
s v (1) 25% %39
UENAINGT7

(2) umtinvemingaduiiamu lu benchmark + 10%

e : Tunsdlunsnddudsl lifiderwumiennu group limit
1. Rurhnvisensansiieuiniusniten1sALIuYeIN e U

2. derivatives on organized exchange

dauil 3 : InFIFIUNITANUNAIULIUMNUTZANNTNGTU (product limit)

1| Sudhnusessansifisuvindurindiuanidu wie mdga | - sauduldiiu 45% wasluseulvyd
13y ifuaranunguunelne (ldsaudsanuly Vuusiiunewusiu flonglasinisdesndn 1
AnsUszimavesiifiyaaadingt) WWudeen {de e U Wiadenmseuengnamu
Adayay ol ¢ e 4
w e wr - gnstnesulildiunemusiy Nenenemu
1.1 suimsviseantun1sRuifinguineanz 3nnaTy

AuVRetauNIWTaWIU 6 Wheu vl lanny

1.2 SUNANTNEIYE nNoUTI Mileglasanis wnndwisewiniu 1
a o a TJ

1.3 UTenRumu

1.4 Usthniasinvlasdios

1.5 usstmaansesduiefiogende

(LWisawfaningdun neausulasuleunssudnsunain
AdEYEY194 reverse repo 138 securities lending %38

derivatives)

[

2 | n¥nddusadl sauulsliy 25%

oA

2.1 Muanidu wie Mg ldtu lSeulvinuuasuiiows
nosuslaniunslitinssulewansisensoddunsians
Imuasnisiinguuneiivun vsedeulalinesusi

aansnvgAugeenns1asle
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Uszannsneau

an5187U (% Va9 NAV)

2.2 SN (wabsisaudla SN Feaanzideuny TBMA wazinns
LEAUBYEANUA NN NN L luUsEN1ARMENTIUNNS
MAUAAINYUINNIENITVEOYNYIN LagNToUInlTawee

AsaEnsriiNeantud)

2.3 RUAINUSDASIEISTEUMNRURNTAT S EELIa1n15HN

Viu 12 1hou
2.4 total SIP @8 5 vesaIul

(@oilaildiunsasmuemnesmusiude uaznesmu buy &
hold flasulusuaniu Mdyaldiiu SN Gushnviens
asiitsuiiushn fiflengliiAuengnesuvioseunis
asuveInamus viedimsamulu derivatives Lilels

ningaunnanielyaenndesiuanenadn)

3 | reverse repo TaiiAu 25%
4 | securities lending TaitAu 25%
5 | total SIP &9lawA NSWEAURUYD 7 VoIEIUN 1 ; DRI sauulsliy 15%

NsauiAINnNeannIngduroadn (single

LTRSS A}
v

entity limit) usilisaudemsansvil asansiamiiou SN vise
ANN MildnuurATUNIUAS

=

5.1 fidnwaizeny 6.1.3 wae 6.1.4 voslo 6 vediuil 1:
SN TAMUTA MRS NEAY ViSeRdyaN

(single entity limit)

5.2 il credit rating aglusgAudNIT investment grade w3l

# credit rating

g : dmsumsamuluRuhnvsennansifisushRurnitenisanidunuvesnssusidliiverimuaieiu product

limit
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h) Uszannsndau anIIEIU
6 | derivatives &aii

6.1 M3YgINssu derivatives 7%

noUszasdiitonsanA1udes (hedging)

Lifugadaudsniloy

6.2 M3YgINssu derivatives Nl

LWBN15aAANLEES (non-hedging)

global exposure limit

6.2.1 n3td MF Liifinnsasyuuuududau

311A net exposure MinanMsasyuluy derivatives lneda Ly

100% vv9 NAV

dauil 4 : dasdrunsamuidutumuanuiidulddeluianisiamu (concentration limit)
v o ia L 1
) UssnnIndau an3dIU
1 | esiensvil asranshadioq uwasenn | 1.1 T 1 Tu 3 vesyar miidunienisiu (financial liability) o

voseanselasemils
(Lismwdwmsansniiniasglne

WIenIEInilnAsEAUTEIvA)

v

ponAT@1sTeEL mMunUawe ilusunsiudmsusoussugan vyl

o

aa

a1an il lunsalgesnasansiiviiduniinistuiesnlvaneu

o

AsuseusTazaUialy uazddliunnglusunisiuaian vsem
Fannsenathyarmiidunamsiudindnsufugadmiaumns
nsfunsaumsiuagadeildlnedoyaniidumnisdutuagdos
Wudeyaitiinsweunsifunsily waglunsdfifesnnsianslaidl
MﬁaumqmsﬁumuﬁL%Lmal"flmumiﬁuﬁm%mamwznmﬁzy%
anan (ufansdiilinsuimuansdprhunaiulusdiusnuesosn
n3ans) Wildansndmlaiiiu 1 Tu 3 vesyarin1seantasiaueuens
asmudeiivespenmetuiuneeds uudlunsdifoenamanslés

ASPULUU filing Tuanwazidulases (bond issuance program) T

a <
Asanduselasenig

1.2 lunsdifinesuamulunsarsmudeilnefunsasiioanlviua
i credit rating a&ﬂuizﬁuﬁmi? investment grade wsolalil credit
rating 1 U3¥minnsasuiitenasuniglinmsdnnisves visminnis
sedeaiuTniulify 1 Ty 3 vesyarIn1seontasausvIenIIas
Fanafusiends L”iuwiﬂﬁfﬁﬁ@'@aﬂmﬁwmﬁlﬁﬁmﬁ?jmwu filing Tu
anwauzidulaseins (bond issuance program) Tiiansadusie
1A54N73

v

@naunu 1.2 Wildiunsdidunsansieenineypnadisl
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i) U nNNNSneau ansdu

9.

2
3
a4
5. UsTEMRARseAULeTiagendy
6
.
8
9

. Ua.

1. 5. VL. %39 UA. MINNMINEIIMEgInaantunsiy
. SUIAISORNEY
. SUIATRNANTALATIEN

. SUIANSNENSINEATILAENNTAINISIN AT

. SUIATHAILIENNIVUIANA AL IUIN LU WAIUSE A LN
. sUIAstiensaseantaviwaUsEmnalneg

. ﬁu’Wﬂ’]i@ﬁa’]&lLLﬁﬂUi%mﬂlWﬂ

10. @01TunN1sRUsEINUsEmeniUsewmalneduaundn

11. andunsRusnUszmaniidnyazinueadgiiuyananiy 1. -

2 | mie CIs veanemulanesunis

2

o

dossvulndlnedongliiu 2 Y

ladu 1 Tu 3 Y99UIUNUIY CIS ﬁQWNWTGQﬂBQVJUTJlI ﬁaﬂamu

CIS AaUsend NeantuIguy

Ao o

- dnsrdeulalldiunsasulumiie CIS vesnasuilidnuae
AsuusalagldsuaNuiuYaUIINgTNaU

(1) TvunLdn

(3) tauevesdagawulunnii

v
o

AINUVBINDINY Wae/MITUALULIHY

il MsFwndndunuulsuensamukazdnsdunisamu iduldnulsznaruznssunisiiiunainyuitnenis

daudl 5 : msanliunisliansndduiiamuvianuauliivianisamuliduluaugasdiunisamu

aal = & Y ¢l o P v ea o = vad & v
1. Tunsainnesuinisamuduluaundninasiiivun widesnindaunamuilnuaudinuisuwdaduauduveglivn

AauaudRtuns dunsndduiinesuanunseaswulddnsely ustndnnsfesdniunisdalull

(1) dvhsenulaeseyseasBeniediulio 31uIu anTduN1TamU wasTuminddunnnandd wedndisenuse

Auanauszlovd nelu 3 fwhnsduwifuiiensdidnan sasnsudaivdnusenulinivignianis

(2) Smhensnddunvnauantinielulenausninemiadsselevivesfawpududdny widedliiundt 90 uluuaium

ningautunanuandd Luusdunsday 9o 5 luduil

Y o

(3) dlevsendnanisanuisadmhensndduinenuauti vienindduiivianaauiiiinuaniidsuudasiuauduluny

el o

aNINIIMvUALT USEndansdesdavisenudeyaifetiude i dadunisamuluninddudnan sudeiunla

Thensnddutuesnluvseuinindduiinisdsuudainuand® udusinsdl waglidndienuserdauanausylov

Aely 3 WM sHussTURnANSERINa?
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Tunsaifussndanishiannsodmiheningduivnanandabidulunm (2) vsdndanisdesdnvhisnudeyannssanis
wianawaillaunsadmeningaudnan wasdndeenusediinny wasdauanauselevd anglu 3 Juvhmstuwsiu

ASUITLELLIAIAINGT?

2. lunsdifimindavluvaueiinesuiinisasmuidulumudnsidunmsamuiidimun uddesnmsamulsidulumudnsidums
asudunan 5 Suinsindeu TnefildiAnannsamuiia Uitndnmssesdiumsduteluid

(1) FvhmenlasszyseazBeaieafuuszion Sy Shsdmnsamu uazTuiinsamuliiduluamusasdumsamu
uazdndsenudnansodguanaUsslevinieluy 3 fuhmstuudfuasuszoznadanan aaeasudaiiudiunssnulin
USENIANT

2 hiawmuindluningauiiAusnadunsanuauniazaansoudlalidulunmusasdumsamuiivun Guuiid
nssdunsaute 3 ludd

o o '

(3) ullAIulummdasdunmsamuiidmuamelulemausnlneddsfsslovivesifamuud g uidedlsihu
sppndedl Guutifunsdaude 5 Tudi

(n) 30 i’uﬁfuLLW%%‘IAﬁ@Uis&JsL’JaWﬂ’zg% TuﬂﬁzﬁﬁhjL‘flulﬂmué’mwzi’gumﬁamuﬁﬁ'lmmmuﬂismw%’wéﬁu (product limit)
dmsumsamulududinviensiansiisuinudin Muanidu viefdyaldiu audni 3 Tude 1

(¥) 90 Futfuusuasuszeziadnan dmsunsadulauenmiionnnsdanu (3) ()

(@) \fevdsminmsannsouslvsudulumudnsdunsamuiiimuaud visniansdosdmhnenuteyaifeaiuie
$1unu Samdumsanplunindaudsnan rufeiuitannsouillidulunusandunmsamu udwensd wazdads
swausnasedguanaustlon ety 3 fuhmstuusfuitaansauilalfmdulunmusasnadmnisamuls
Tunsdifiusmdnnshiannsaudlalilumusnndumsamuiiimunni (3) (1) vie (@) Uisninmsdesiavhssnudeya
manssavil wfeuamgilianunsaudlelidulunusnsdiunisamuding1 uasdadsneausiedinnu uazdoua
nausglowd aelu 3 Juvhnsiduudiuasusseziiaifmna?

(5) lunseliinesuiivuvesutvlalagliitlunwusnsdunsasmuidnamunnuiidnldidelufansiasmu
(concentration limit) uenann1sufsanaassands (1) (2) (3) uag (4) uda vEndnmsdosiiuntsdiise

(n) srfunsliaviseenideduriuwuiiudnsdunsanu Guusnsaldulusaraumsiaeldiunsiouiuandinnu
(4) andadunsierfurieannisiidiunanuny viedudverisuiunsvindiauste lunsdinindauduiuvesuidnan

vedeu wasnistiunuiuvesuigndinarndunalinewmulduiailuifienuvesuidniveuiivsedugaiidesihdiauete

Anulussaniadilvhunldiunawmusuiguivamuiissnsafslaefioninddunawuliauasuiunogremingdu vise

ATUDIYYBITOUNITANVUYDINGIUTI NTOATUBNYYBINBMUTIM (NBIYU buy & hold)

3. lunsdifineauiimsamudulumudasidunsamuniedesmusfiamnseamuldlaegseu wiseusingnsdiasaluil
suluwnllddulumudasdunsamuisedermuaianunseawmuldlaeyeu vsendanisenvawulundnningvie
ninddusnanidelula

(1) n3difinesuiinsamuvssldavsannmsdudiondnnsndmudadunlegdy Viuwsdunsdlau (2)

Y

v
o

(2) nstinnemuiinisamunselaansau (1) lussnisszeziainisualagnsdiunisamumuusemaiineaves uanail

USEnannsaesriiuniswilunglusseziiansanainie
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(3) nsdiinemulasunsngduunainnisuiae
Tunsdinfinisamunuassanils (1) vise (3) Wusendanisufuabidulaude 2 Tudwd wdwinsd lneaylax

aNaa

4. lunsalnfmngaideviowmmdndudulailiusdvndanisliawnsadndunsudludielinmsamudulunumaninaued

1%

snualude 1(2) wiete 2 ssemils (3) () Tududl vieusdndansfimudiuhmssuiumsiinanagliidulslovider]
2w USEmdnnsanansaldnaefitaddunismuenumnzaslilaedesidafssylenivesfawuluddyy uavsosds
eeuRgfumsiiiunmsvesuisninnmsluboswinadeditne glemhesanuuarfuanaUsglovivensausm
reunsuszarnafideuAlvlmdulumundninasidingn vl Tumsdadsmenuiinarlitudfemisamu vidndanms

au1sasiunsiagdsnsmesnsuuiuleivasusEninnisunuls

daufl 6 : nsfiunsdianisasulidulumanleutenisamumunisdaudslsznmussnamu
1. TunsdlifinesuiidaadiunsasuliifulunuuleuisnisamumunisdauusUszanuainasu Usendanisdesiniiuns
Aol

v o

(1) dnvisenuigiunsawuilddulymulevienisamu ndeuiumauadiviviinisamulddulusuuleuienisamu
wardndsenusedinau sumsdndwiedauanausslend nelu 3 Swihnstussiuildduluanuulevienisamu
saonaudnvdnuTsnulinuIendanis

(2) dnfiunsudlalidnaiunsasurensululymanlovienisamu viedndunisiasuilasssinvuaneu el

AUNANLN I NAUA LT 2 Tugiudl

2. lunsdifimsamuvassnssusnldduluamuulevisnmsamununsdauiassinnaenemu Tusdndanisdudunisuile
dndrunsamuvasnsausalidulymuuleuienisamuniely 90 Juluwaiuiidadiunisamuvesnasusnldduluay
wleviensawu uwsiussndaniseglasuufnngteniisamulivasuudasussunnvenemusiuniglufimuaia

AN

Tumsiasuiassznvuesnesusamnmssanil Visninnsdesinliiisnslunsliansundfiomioasmuislunisias
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