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“market price” ;‘Jjammmﬂmmmﬂ
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“notional amount” yarmuntidya1ved derivatives

“obligation” Ussnvuazdnuaizvemsndauiidennaniu credit derivatives 81398484 (obligation
category & obligation characteristics)

“options” Toyaun7iidnuaizany (3) veaien “é’zgfgﬁyaﬁmamwﬁw” Tunesn 3 uwisnse sl Rdgye
Fovrwaamth e, 2546

“OTC derivatives” derivatives %ﬁ%@%wuaﬂﬂu‘&jﬁ?}émﬂ derivatives
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“repo” gInssunsuelaedl U@,mﬁ%’aﬁu (repurchase agreement)

“retail MF” ﬂamui?mﬁaﬁgﬁimumm (retail Mutual Fund)
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ﬁqiﬂiiumi%aimﬁ {ey1918AU (reverse repurchase agreement)
ssfavdnmIngUsennianisnistuwaglvigundnning (Securities Borrowing and Lending)
ganssunsiigunanyning
Sandunsasuiiduinmugeennindauviogdynn

Specific Investment Products
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deslunisiatngnseniivessguiavesussmaiu
duAunaIAnIIanillng (Thai Bond Market Association)

va. Nlasuluengnusenevgsiamannindussinmmsidudoiogsiandnning (Securities

Finance Corporation) Anungvungdnsiendnninduasnainnanning
TunansdvislunisPeviuiuyuilewdnsld (Transferable Subscription Right)
Aufn duUs wsenannindaneds

World Federation of Exchanges
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1.1. ¥olasensdans (ne) . neauilangalnensiansnil tewlelen 186

1.2. Folasan1sdanns Bangu) : Krung Thai Fixed Income FIF 186

1.3. Hoto : KTFF186

1.4. Uszinnlasenas : ﬂ’rNV!“LJL?J(ﬂ

1.5. US8LANnISY . 918ATILAET

1.6. MIMUuARELlATINIG : Mvue
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o T i A7)
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v
AN o
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(Reverse Repo) lngifulunumdninamiinaenssunis n.a.n. wEoa1inauAuenIsuNIg n.a.9. Usendfnun

¥
] '

nesuazitihdygBevearmi (Derivatives) Tneilinguszasdiilotloatiuannandes (Hedging) 9ndmsuantuasuidiy
$1uru viall nesnuarliamulunsnans dwieluil

1. mwmsﬁﬁé’nwmmmé’mmﬁam&’Ja";wﬁmm (Structured Note)

2. sanswdmiiffsusuanuindeiievemaansuievesieennsiansiiniifiansoamuld (non-investment grade)

3. as1arswraniflilesunisdnsusuainuueie (Unrated Securities)

¥
AN

agalsinnu newuendliBmsaswindsuduanuunietiesnifiamisaamuls (non-investment grade) lanznsel

1 ¢ﬂl A ¢ﬂl

Mnsrarsntdiulasunisdaduduaiiuindetenaiuisoasnuld (investment grade) AugAnoINUAINUIYINTY
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Tuanmzuni nosuazamulussUszing Seazdawalviil net exposure MAgTBsTUANIABINUTINAlAgIRAsTuTEUT
TaFlidosnindosay 80 vosyarmindduavivonsmu og1slsAn lunsdiinisasuvesnesusliidulunuuleue
M3amuUAIINIIakUsEInnveIneau iusendanisaliunsuiledadiunisamuresnewmusalidulusmuuleuy
nsasuaely 90 Jutfuuiiuiidadrunisamuvesnesmusniliiuluaumlovisnisamu uudusninnisaylafuud

ngtemhsamuliudsuulaseinnvasnamusinnelufmuanaIfinga

v
o

iall naauealiltuYInaIsEndnegeni1samu elssegaiussuna 30 Tutduwiiuaangideounaminddu wavyas
sraziiaUszann 30 Juneudnlasenis lunsduwiadadiunisamuniunisinulsussiavveanemu tnaiduluaiy

PANLNUINAULNTIUNIT N.8.0. USPANNNIIUANLNTIUANT N.8.9. UTTNIAMTUA

3.12. wazidunn1saulumeslseme ;
fulgunen1sasuidsazdanalind net exposure MNetadiuaudssmsUssmelnenasluseultndlitesninsesas 80

YosyaAmIndduaniveanau

3.13. Ussamvaawdnnindvioniwdaudu viiensmaenualasissuiinzamu :

3.13.1. Ussiamvaavdnningvisenindaudu sen1smaennalagisauiiazasyuluussme:
Uitmdnnsaramuvieuaaussleviianznnmdnning ninddudu viemmenwalagiiueetlnogrmiiionany
pgmuTUsEMARMENTIIMIAIAURAAYL UszniAnuznssums n.a.m. vioUszmadidnauauenssums na.m. fmua
sl Vuudlunsdifivssmanmenssumstiunanany Useniaeuznssinis n.a.0. wiedinauangnssunms n.a.n,

A UL UYS 0l UsEN LA bIYS DL ULANU SNV DA NBAEYRIMENNSNEUS anSNIFUNTBNISMIRBNNA AT Y

dauil 1 : UssinuazAuauUiRvaIngIasmnen1stunaly

1. Ussinnueensians aun

1.1 n91ansvil
1.1.1 Wusins
1.1.2 fhiiunds
1.1.3 viug (ldsauviuduuasanin Fudeunus waznsnans Basel 1)
1.1.4 fhuaniu

1.1.5 fdyg ety

vy

1.1.6 TudAgyuansdnsnazdonun

AT}

(%

1.1.7 Tuuanadnslunauszlewiiidl underlying uiustmnswionud

Y

v
@

1.1.8 AS1@NSVUDUNLAN WLV UBLAYINUATIENTULANY 1.1.1 - 1.1.7 AUNF1UNUAIAUALALLAL

1.2 asransnaiifanu (Wiswmsians Basel 1)
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E

9il winfinsldansuvasanimainasiasnaminwuduiulaenaausldsuiutuu vsemdanisdesdmineiunleun
ety 30 Tutdvwifuinewmusiulasuruiu lngluseninagissvesiiaisenad dlitedn vsemdanisinisasulunu

faNaN

1.3 Ann

1Y

2. AuaudRvewmsasuaynannuIilun1sadyu

v

nindaunusenianisavansaamulany 1. desdinnauifivemsasnundninadiiasudiu fll

2.1 lifidefimuavseeulvvihlvidamuianseniuninnityaduamulunsians

+
Y

2.2 annsansdeuiield (sufsnsdidu duandu vieddyanlHiiu Aideulvundeutie udnawuldduiunsli
fns3ulevavsiSeniedlunsansldmuinsiingmneimun welieululvinesuausanefugeenasansls)

2.3 ffeyaiiafunansil uismiamsanunsadifdldifiethunuszneunsiinnsandaduleamuldedsainane wasd
Toyanmiiazviouyargfisssu Inedoyafinandessadaanunasdoyaiidedelddedmimumdninmssuiuiiveusy
lusydvanna

2.4 Tunsdidunisamuly fuaniu vie fdygldtu floonasansianaraiiotiseniinisén dauaniiu vie @

o

oyl fenanresinisiueniavsesusedauyanasisil
2.4.1 UIAITNNIAYE VITEMRUYU vise USEAsAnWesdies anunguunedniiegsnaanItun1siu
2.4.2 SUIANSORUAY
2.4.3 §UIANTNANSANATIEN
244 SUNASENISINEATLAYANNIAINISINEAT
2.4.5 SUIASHAIUNI@MNIVUIANAILAEVUIngDULRIUsEWNAlNe
246 suAsiiienisatesnuariidusUssndlng
2.0.7 suIAsdaauLelsEnelng
248 antunsiusnsusemanfdnvayyiusafedfugiurineu 24.1 - 247
il mimi’aﬁams%’mawﬁ'ﬂﬂd’né{mL‘fJumsaﬁaw%ami%’mmﬁﬁwﬁ&m%ﬁaaﬂé"a Wsuusmdnendy @)

U o

mufiszylilu duaniu vive Mdyaldtudie

duil 2 : wIwdauUszmmiag CIs nsdldumizeiinisesnsganeldvedunguanelne
FosflnauaiRuasvdninamilunisasudel
1. finuauiRuazidulunuvdninasilunsasuuieiudoimundmiuasamienistuiluludmi 1
19 2.1-2.3
2. lunsdifinowmultamulunine CIS vesnesmusn nesusmdnadesdulouensamuded (i
nsasyulumiie CIS veanesuumesifiasulunesduyia)
2.1 fmsaulunindduaduvssianuazviaifeafufinesyuaansoamuls
2.2 fimsamulunindduileliisaiununudndiu (pro rata) uddlanaduluaamaninas single

entity limit ¥a4naey Uiy
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2.3 fnmsamulunindauileldisamnanudndiu (pro rata) wdlsnadulunamdninast product
limit dmsuningauiidu sie vesnowmuiu
2.4 fimsaslu derivatives fidulunumdninast global exposure limit vasnowmuLy
3. Tunsaifinesnusuiiaimesluamuluning CIS vesnowusn nesumudanandedlilinemusauia

\AB3

duf 3 : nSndduusznnkurInvsans1d1sisuwinEkuan

v

foudutduhnviensiansifisurinturnuesisurngadl

1. suIAIsHNAYd UIEMRUYY vise USEAsAnnesdies aunguunedniiegsiaanItun1siu
. SUIANSORUAY
. FUIANTOIATANATIEN

. SUIMSINENSINEATLATENNTAINISINEAT

2

3

q

5. Uii@’wmmmmauﬁaﬁa@;mﬁs
6. SUIMISHAILIFNNIVUIANANLATIUINGBUWAIUTTINA LN

7. swinsiiiensdseanuaziindusisssmelne

8. suIAsPEANWAIUTEINAlNe

9. antunsiiuszninsssmaiivszmalnaduaundn

10. andunsiumsUssmaiifidnuagiueadafugiushna 1. - 9.

=

dauil 4 : §InsIuUsznnnsTelaeiidny

[

18R (reverse repo) N13advulu reverse repo Aosdulunmumaninaaiisil

v

@

1. _@in_ggyﬂ_éfmLﬁuﬁauﬂﬂamﬁﬁammL‘ﬁ%‘i‘;luﬁjé’wuzyﬂu reverse repo leinunguetng
1.1 sUASWIRITE
1.2 USEndunu
1.3 U3EnLAsAneRiles
1.4 USEnuannsng
1.5 UsEnusznune
1.6 suAswisUsEnAlneg

1.7 neanuuy

v v
LY

1.8 dAyanaiingrunglaneinnadu

1.9 51N ITIAMAIUNG VUL IWIETTNSIUU TR

2. asasnlglunsy reverse repo feadunsransaall
2.1 arasnasgivenazasiaisniasgauseme lnonsdidunsiaisniasgasuszmeadaad credit rating

ag/ludusu investment grade

v '
o & v v o =

2.2 Muaniiu MdyyldEu Tnstudin agn vseugsserdu Msuwimsmalyd usentumuysesuiansid

9 Y

vy
[ = P

ngurangangdnaavy Wudiinseuniu Jaengauvieliiu 1 Y
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2.3 fuaniiu visemdyylddu 7 TSFC Wugeen nlidmuaiulddumuiiliniy 270 Suluwiiueend

+
o

waztdumnfaivualdRudlanianuvsowdia iy

2.4 fwaniiu MdynlHEu vieagn fiflengliiAu 90 Fulfuudiuilesn Bsil credit rating aeslnogmils
foil

2.4.1 3l issue rating %138 issuer rating agﬂ,ué’uﬁwﬁﬂ Toensdifdu issuer rating soadu credit rating i
184191053 credit rating szezdude

2.4.2 il guarantor rating aglugusu investment grade

N A

2.5 asannildsfiengaanioliiiu 1 ¥ MMuneloulunantoviensianmil visilideyasiafiundete

[

wazdedalafalinsUameseansisamu Tnensianswisnandosd credit rating aehslnognaniaged
2.5.1 i credit rating iw:éguag’l,u 2 Suduusn w3e credit rating szpzanafiiisudesldiu credit rating
sverdusinannuiiantusasusuanudede (Credit Rating Agency) ldiussundiouls
2.5.2 1 credit rating s¥eige108lu 3 SUAULIN
2.6 nranvideiiengaavieliiiu 1 Weulitunsidoulunanienionsiarsvil viefiideyammilundoefio
LazdedalaBalinsUameseansisamy Tnensiansuisnandod credit rating aehslnognaviaged
2.6.1 3 credit rating szaséu’uag”lu 3 Suunsn wie credit rating szpzemTiiiousfesléiiu credit rating
svgvdusinannuiiaandudnsusiuautdede (Credit Rating Agency) 3suiiieuls
2.6.2 1l credit rating sveze1egly 4 Suduun

2.7 INGFAUBUMUNE YN N.8.0. MAUALALLFHL

3. EENAINISIUTISENTUBY reverse repo AodlailAy 90 Tu

4. Jemuuaiiudnnusenianisaesufjiidmsunisasmuly reverse repo

4.1 fodlddyanunsgiunuiinvualayg TBMA %5 TSFC

[

4.2 vhmanningvsensansnveluvienielouns Lulad anyuesll
4.2.1 Jumsveviseloumuderinvunly reverse repo fanan?
4.2.2 Jun13918913 repo MulumuuszniArmnssunisidundnninduazaainnanningiinig

waninaet [euly wagdsnslunisfguRuluwnvesnaayusiuiarnsnenseuniuLANIngauTene U

v

4.3 yarvosannindvsensansive u Juduiudya fesdlyarndulumuaunisnmsunmaisnisdel

Y] o

YarvemanIngvions1a1sngennndl (59118 x (1 + discount rate))

sll 91P1%0 = efineauisyliudadyydndieniialumdendnvinduiensiansniu reverse repo

4.4 nsmssyarvemannindvsonsiansfive u dwiu Tilulumundninasiaa

4.4.1 YafvemannIngvisens1a15NveuInndn (yam reverse repo x (1 + discount rate))

=i i Y v ¢

4.4.2 Tunsalfiyarvannsndusensiarsinas a auiu lidulunuaunislu 4.4.1 USEnIansdaasen

U

@

Igdyaylounssuanslulu viendnnindviensiansiiannsaldlunisvii reverse repo TN ioliyar1531v01
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pdnvingvidonansiitenasnindauilovandanandulummaiinistengnn melutuihmsiannfufiyarmdnmingvie
n91ensiitoanasniaunisly 4.4.1 GuuiSunsdlaw 443

0.4.3 lunsdifinadnsnuaunislu 4.4.1 uansuatyadvemdnnindvionsansfive a futu fyae
fiouniyan reverse repo x (1 + discount rate) usruailsiiu 5 &uum vdolsiiiu 5% vesmmie ududdiuiulaay
i wardinsmmuadeaiinariludyandsldmvuninefiansandedadernuidowedda (counterparty risk) wan

Y

USEndnnisaglasniiuniseu 4.4.2 Ale

4.5 NSAUINYAAT reverse repo A3 4.4 TVANWINAT
4.5.1 AMIRINTIAFeTuiunalslevunnewuiialdiuain reverse repo audaiuninIsALIM

1Y

4.5.2 awrandusiegsnssu wieduwinsiulusenansues reverse repo yngsnssuiineanuiiogiv

AdyagReItuLaziivennasivualiaunsadefuisenianuginssulagsnssunilaannunannindvionsiansnvense

NINGAUNTEUNY 4.4.2 (f13) VeIgINTTUTLAAIN reverse repo 18N158ULA

4.6 discount rate wldlunisiun deadunsimuntulaedilsdedadennudswegdayqn vannsnd

IDATNESNTDLA

dauil 5: genssuUsEnnIsiBunannsng (securities lending)
sosdulumumdninasitunisasyusail
a o

Lo v 9 a = Yo o a Y v ¢ a = vy
1. gdyan desdlgdyyrdndentaluglasulueugiealivsenevgsiandannindussinnianisnistuuay vty

Y

£ U s [ !

pdnning (SBL) InslunsdifigdygfsnannsgyinislugrusiunuesiBy (fudonduynnadsiifianunsousznaugsia
wsaAiuAanslamungrunelng
1.1 glasulueugadszneugsianannindussianianisnistunayligundnning
1.2 sunsuisUseinelng
13 ﬂannuﬁuuw“
1.4 sunensiftemsiituaznisdseenuriauszialne
1.5 5UIATHEYE
1.6 USENEuNu
1.7 Usgnmdnming
1.8 Us¥nUseiudin
1.9 nesuayAnaTityarvinguresdammuusiag i 1 duumiuly
1.10 nowudmiaviungdisivnis

1.11 Iiyanadumuiidinaun.a.n.mnuaiisLas

2. ndnvindailigy fosdundnnindiiegluszuuiudinudnnindveaudsuinudnning wiendnningdfisuinis

' ° v A g ~ o o ¢
wisUsemalnevuinduuensifoundnnsng

3. MFNMSSENUANUTEAU USENIANISABIALRUNNTAT
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3.1 fudunisTiinsnaeenvdnusefuangBudioiduussfunsliduvdnning Tnodeadundnuseiu
b

3.1.1 [{uan
3.1.2 asnansniasgineg

v
D% o

3.1.3 fuanu Mdyy ity Tasturin agn vserulssevdu Msu1asnidlyd uTEntuu vse

9 Y

vy
o =

sumsningvineen gty [Wuginiseaniu
3.1.4 fuaniu wie Mdyylddu 7 TSFC Wudesn nfidmuaiuldlunudalidiiu 270 Juluwsiiueen
maztdumnfsivualdRudlonauvseidliolsiiu

3.1.5 fuandu mdyy iRy vise Agn Nllonglidifiu 90 Tutiuwsiiuiesn a8 credit rating aei1dlaagn

q

@

nilatsil
3.1.5.1 il issue rating 738 issuer rating ag”lué’uﬁumﬂ Iﬂﬁﬂiﬂjﬁtﬂu issuer rating foadu
credit rating Fldunannsdn credit rating izazéguﬁ’m
3.1.5.2 § guarantor rating 8¢ludusiu investment grade
3.1.6 as1ansuiTil credit rating 8gludusv investment grade
3.1.7 nidsdorussiuisunasmdudidudoenliuinomuiiedulsfumsfundimindlfuinomu
3.1.8 ffuannadoulusaandnninguisUsemdlne Afisedoogludvil SET50 il Tunsdifinesyulaid
wlewignisamulunsnansyu nesyuazsundndssiudananlyld
3.1.9 MNEAUYBINDINUTINAAINRY
3.2 dndunslinewmuiinssudvivienseunsemdnussiun 3.1 vieduiunislaeisdudsasiinaliuisnians
aunsndsdutisniionnmdnussiudnanllaondy
3.3 vhthwidndseAuna 3.1 inesuiinssuavslulouvdenerevdorilildannsatefuaamdndse fuduld
Huusidumstsiutrssaiaudennadlugsnssunislidumdnming dues
3.4 fssyadmdnUseiu o Autu wnndmFeniify 1009% vesyarmEnnINgAlFE

3.5 lunsdiivdnUseiududuan Tihduandinanluamulaeruiluningdudsil

vy
[

3.5.1 Rurnlusuiasmdivdvisesunnsiiinguuneanzinguy

v
[

3.5.2 Unskusinnse sdygiluku asil

3.5.2.1 Un3due1n w38 Adygileiu Asuinswidyd uSEntuyu vsesuinsniinguuneg

o

7]
v v <

wnednnududinnseyniy
3.5.2.2 fhdeyeyildiiu 7 TSFC Jugeen ffitunfulddunudaldifiu 270 JutuwtSusends
wasdusiifstmuelddudonnumdadioldisu
3.5.2.3 MdyaldiGu A1yl 90 Yuluusiufiean dail credit rating athaniisetndlagll
3.5.2.3.1 #l issue rating %38 issuer rating agluduAuusn Tnensalfiviu issuer rating
Foudu credit rating Aildanannsaa credit rating srozduse
3.5.2.3.2 # guarantor rating a¢/ludusy investment grade
3.5.3 As1a13N1Asgneg

3.5.4 reverse repo @msunTIasAIAsgine
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4. dnwazuazanszdrfgvesdnyn TulddyyrifidnvazuazarszdiAyvesdygyr audszniadiinaiu

o 1

& 1 o

AMENTIUNITAINUNANNTNIUATAIANANNT IRV NI RUALNEINUTE VU dyarBunaslviunanninduay

o

wanUseiulugsnssunistusaslvigundnning

14 [

daull 6 : gInTIUUTEIAN derivatives AUMANINAYINTTAM UL

[

1. Uszunn underlying derivatives finaavuasidnduedualasead underlying egnslnagamilavizevaigegnail

1.1 niwdAuiineayuannsoasnuld

1.2 $nsmenide

1.3 SasuaniUasudu

1.4 \ASAR WU credit rating #se credit event tHu@u

1.5 safiidule sudifesuszneulududmdosudsmy 1.1- 1.4 wio 1.7

1.6 aydintesrusenaudusviniy 1.5

o °

1.7 underlying dusuNEINNUAIRUALNILAL

a o '

lunsdifl derivatives §1983ffus1AM83 underlying 9196 31A1AIE19BaRena1doRTuTIRITIgTY (spot

price) #so51AdY QTR IBEWNN (futures price) Wity visll 51A1v89 underlying dudlallddwil wSe underlying Mdu

29AUTENIUVRIPBRAING FauduileausuagianievinazidamelIag1aunsvaese

2. waulyn1samu vsenannisazadunisamuly derivatives lasaiila

I q

2.1 n3dl neausauldssyieiunisamuly derivatives waz underlying ¥es derivatives agasuliogna

Faaululasanig

o

2.2 Junsdiduedyaylu derivatives agnslnegmilaiail

2.2.1 derivatives on organized exchange

o

2.2.2 nsdiu OTC derivatives luuszmelvy desdigdygrdndreniadu suraswidiye suin1sid

v oy ¥
[ = .Y <]

NOVUBRNIZIARITY FIUNUTRUIY derivatives ¥3BKAN derivatives
2.3 Tunsdinazsesdinisdrszuiiienisdaeududiile derivatives dugnas duAtusoudunsndduinemu
anunsaanuld visll lidnewuendudfidvisuneunielnifidweududtuiny

v o

3. anLNeLaLANNSE underlying tWusyd

Tunsdlf derivatives i underlying \Judiiniu 1.5 - 1.6 suilsananfesisnvard
3.1 Wusdviidnsimusismsdunilfegsdniou Tnefinmsszyuvaideyaues underlying viatladosing 4

fuurldlumsdiun weedimsduadeiddudaiunuenumngauresesdussnauvesivi e underlying %o
Padesainandesiimandeulmauannzeranetiadudassaie

3.2 Juswiiiddnuazoddlaetmiasdl

321 gaiiffinsnszanesetafivane Tnodusaintidnvarlndnvaswiad

3211 fuiliiesAusynauusavsildmindesnimdowiniu 20% vosimiiniamun
3212 fuiifiesdusynausilamistiimintenimdewinfu 35% veuhuinimuslunsel

Aduluauaniizeain lnpesrusenausndudesivminlidiiudnsfrnualy 3.2.1.1
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A5AITUINTNTEINEUNMY 3.2.1.1 wag 3.2.1.2 lifpaiieerusenauineitasiunees
P39UNTUAULININTEUN

3.2.2 sfioulauenain 3.2.1 Milulunuteulvasududal
3.2.2.1 Juswilifiesdusznoulunsanswiedyainesuaiuseamulilagnss

3.2.2.2 WeamuinRuamuaudndiu (pro rata) wlleuniyinemuamulunsaisvsedyan
tulpensawanlanadulumundninasi single entity limit Yosnaayuiy

v
o

3.3 Wusainlasunisimunlagaaduniinnuiidedowazinvtinnleeg19daszainuseminnis Ml win

Usnginaadussnariduuisvluesevesudsndnns usendanistudesdalifiuinsnislesiumnudaudmng
naUszleviaeneliusz@nsnimee

3.4 finsuanwiiliy 9 sgrweidondulszdmniwihnsiudeniimsauedeyasdrsiumgnisal
3.5 lunsalnduduildule duildanandesuwalagldunasdoyasidmnienuremiisnu

$19N15V9USENANENS 0A19USENA U3ATUIAIIINTIANFUALAZUSNNTNUSENTAN1shandlidiuladnisnnsAuiues
mdiifanaansaasviswsnsiuileldegamingay

4. vdninaeinsIaliiinindduidismestanistisenidaunnseanity (cover rule)

USENINN15ARdnbiinsndauvanamuninunimuasiianinadesludnuiuiiisanesenseinemueiases

Frszutlaudennadile derivatives dugnadlinaenaiiiladamuly derivatives Wy uazilulumuiidnineu n.a.a.fvun

'
¢ a

5. nannaelisdisdiunsawuniingussaidiianisanninsies

a

Tunsain

Fendanisasuly derivatives # underlying lilvdafeiunsnddunazanainudss nsasmulu
derivatives fanangsadulumuiidiinaun.a.n.fmvun

6. wanunuIdidndmiunisamuly OTC derivatives

Uitndnnsesdnliidonnatlu OTC derivatives fsil

6.1 igdyadndrevilsduinuazudsyargfisssuves derivatives 1 Uismdnnismsunniui 15 wagiu

anThetesurazion Vel lunsdififufsnardutungavinnisvesuddminnis IAwnkazuda1gAsssunelu i
nstialy

6.2 TunsdliifnmnnisaideransenusosA1ved derivatives agnaditudndn Tiadaandnienisruimuas
WayafgAsTIuYes derivatives 191 USEMIANIMSTUTIL

6.3 Adyay18ndevilsdusauliinisdnegue derivatives Weavs¥ninnisiosveld

7. nannaeiiisdindmsunisdniuedyaly credit derivatives
U3EndnnssesfuRnuleuladisil

7.1 Wnugdayaylu credit derivatives ldanziiionsanaruideuviniu
7.2 \induedyy

yaulalaniy credit derivatives fiflany

LDQ
he

UYUDITINTIUVI BB ULALAUgINTTHRE1mTlseEdla
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¥
[

7.2.1 Credit Default Swap : Felaun n1sanaslugiuzgdeuseiuainudesniunsiniiiieddesiu

Y

v '
o o =

ANANTaluNI5E1sENnIY obligation YaddyNURY obligation W TneAdya1ieglugughvieyseiuniudesd

A7)

v
v o =

asznnuiinedostsviumutonnastoyssiuanudsadiowio credit event Tu Tnpasinaliidennasdoussiuaiudes
asusvuaviuil (lunsdiliiAa credit event Fonnasazdugaluiuasufmunniuund) sl lad1 obligation azdiifies
318A19LA81 (Single Name Credit Default Swap) 3@ obligation ﬁwmﬂswaﬂWi%aﬁwwumiﬁQmwaﬂisﬁummLﬁaaﬁmﬁwﬁ
Frszniliion credit event Fuffu obligation srenslasensviadusieusn (First to Default Swap) vizaulaiin credit
event Fufu obligation iwm{imwmwﬁﬂuﬂzﬂu obligation Faariinstrszsefuanludiuvedundndsetu us
Fonnasaasuimunidiodin credit event éﬁuﬁu obligation ﬂqmwmﬂuﬂejm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: &ldiun n1sanadlugiugdvoUseiuanudsedunindgd1aseiiin

'
o a '

MnMsanasesHanauuuiiagldFuandunindgsnads nefuedssfunudssdaszaniuiiazesaneuumlugng
asiiviesmaassiiicnsdetudanmenidemuiineanasiu uazdmiianas (i) vesyaryfssanvesduningsnsds iite
wanfunsiigioussiunimdssaslounanouunuuazdniifindu i) vesamefossuvesduningsnsds
Iﬁﬁuﬁmwszﬁumwmﬁ'm qunIazLin credit event Wiaasufvuadyg (Nsallulin credit event)

7.3 é}'aﬂ%’ﬁmmwmmgmmuﬁﬁ’mumiﬂﬂ International Swaps and Derivatives Association (ISDA) %39

o o

'
o [~ 1

FyunsgIudumudinusoNsy Fellvonnasilanvausasil
7.3.1 fualddsdulanungnune waglidaniaudatungruneindendnninduasnainnannsngvse

nNgVLNedY

¥
V.

7.3.2 ldfidorvuanvilwansnnuualllunsiansuianilviodygidevivanuind credit derivatives

Yugredadaudsly

INY o

7.3.3 lyifideimualvinesyudesvaldanudemeliuiedaan

]
1 I

Uil 7 NINIAUDUNATNIUALNTIUNNS N.8.9. D1 uAiLdLluNerasensnddudunlanwazyinuafglInudu

7 1 89 duf 6 laglasumuiuyauaINEINUAMENTIUATS N.8.9.

agad o

3.13.2. Ussinnvesvdnuindviseningdudu vsensmaenaalaeisauilazamulusiessne:
Uigmdnnsarasmuvieuasnuseloviianizanvdnning nindaudu videmnenualagiFdusdrdlaegrmimionans
pg1mmivsEMARMENTIINIAUARIAYL UsznAraznssung n.a.n. vieUssmaditnauanznssuns n.a.m. M
Favtoludl Vuwdlunsdiiuseniaangnssunisidunaiany Ussniaangnssunis n.a.m. viedinauanenssing n.a.n.
Tianuiuseuneiissmaudluvioiiunfulssnmviodnuasvemdnnindvionindaurionsmaennalagisou

[ ! 4 = I3

all nsasulussiasvsedyyiluiisseme anarsvsedygidainaiidesausviensolunisidyyilulssineid

o

[ @ 4

wirgauifuguasiundnninduazaaiandnnindfiluaudnanligues 10SCOVsoniin1sovislunarandnning

' v
o Y

pnaUsemanduaunBnuas WFE visaidunsiansvesusomindnsawaziauaviely GMS

) dl /. a 1 n'}
dauil 1 : UssnuazAnauUiRveInsasmen1stuiislssmanaly

1. Usenneeansians taun

1.1 as1ansnianausyimnd
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o

1.11 USUNS

+
@

112 fIduAaq

113 vuf (Lisawsfududasanin Mudouius uagnsians Basel IIl)
114 fhuaniu

115 fhdygldGu

%

1.1.6  luddguansdnsnazdonun

LAY}

saa o

117 luwansdvslunausslenind underlying Wuiustnsvieviug

q

v '
s Y o

118  anasvilduniidnwagyiueafeiiuasiansniinig 1.1.1 - 1.1.7 sufddnanumvuaiiuiy
1.2 asnansnantifausinsUseme (Wisaunsians Basel )
el mndin1sldansuvasanimainasianshandfmuduiulaensmuswlduiuiuu vemdanisdesdimineg
uilaunniglu 30 Futiuudiunneamusulasuiuiu lnglusewiregsseznaidinand Tliedn vsEndianisiinisamu
Turiusang

1.3 AN

2. AuaniivewasLaynannuIlun1sadyu

o

nindaunuieninnisaganansaamulaniy 1. deslinuanifivewsiasanunaninasiinsudiu fell

2.1 ldfidermuavseReuleivilviasmuiinnseyniuinnninyarduasulunsians

2.2 awsadsuiiold (safansdndu dwaniu viemdyyilddu A1Geulvinuldsuiowsnasule

andunshiinissulendnsisenieddunsianslanuiznisiingmneiivue vsedFeulvlvinesmuaiusavighudoannsd

A15k9)

2.3 Teyaineriuasasivsenianisaunsadfsldiieinunuszneumsiansandadulaasmuliegsadase
wazddoyasiafiasviouyaniefisssu lnedeyaiinddesdnedeanunasdeyaiidedeldedavihmundnizinisswdud

gausulusyauanna

2.4 lunsaifidunisasmulu duanfu vie fmdygnldtu floenasansisnaniiiotisyninisd fuandu vie

iyl 9“1’&ﬂa'nﬁaqﬁﬂ'13%"uaﬁaﬁa%’maﬂmqﬂﬂaé’aﬁ

2.4.1 SWIANTNIAIYY USENRUNY 138 USENATAANETLe3 mungraneitsmeginaandunisiuy

2.4.2 5UNANTERNEU

2.4.3 SUIANTDIANTAUATIZN

2.4.4 suiAsifion1sinunIkaLaNNIainITNYAS

2.4.5 SUIATIAUIAUAIVUIANANAZ VLN DULIUTZ AN

24.6 sumsifionsaseenuartiduisusanedlne

2.4.7 sUAIOEANNWAUTEINA LN
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Ao o o

2.4.8 antunsRussseimanildnuugyinueusediudsurina 2.4.1 - 2.4.7

v v

9191 msm’"ia%’%ams%“maﬂoﬁ"aﬂénéfaaLi‘]umsaﬁaﬁami%’maaﬁé’ﬁww%asgaaﬂéh P9INUIUTINDIAD ALY

v o

(1) auitszylilu dwandu viie Mdyyldlu e

dauil 2 - wIwdAuUszaae CIS nsdlfumineiinnseenagaeldisdunguunesnassne
1. fnuauiBwesdulumuvdninasilunisamuisuderiudefmuadmiuasasmssiwilludwi 1
19 2.1- 2.3
2. Dumievesnesu OIS sespimaiifdnvasdsdl
2.1 mseenuazmsiauevagmelinsiiuguaresmhssussUssmaiiiiuguasundnninduay
panderendnninddaiuandnaniyues 10SCO viadumhevainasmu CIS Asssmaiinistonelunaindens
vdnmindiaUszimaiiduandnues WFE
2.2 CIS operator Yasnamusananegmelinsifuguavesnihsnuifuguaiiduandnansiyves
IOSCO
2.3 lunsdlinesyusinluawulumirsvenasu CIS frsUszine naayu CIS drsUssimadananidetet)
meldvdninarimatifugua n1seen nisiauews uagnsianisdmiunesuiiiefamunesosvesszmeaty
3. Vssmafisnfuguanisiaustienihedananiinasmslieudunsesamuegiafivsnerisd nusede
Usgimeafidiinaurimue
4. lunsdifumsamuresnamusidlumiieveanamu CS dnussne nemuinansesdnsdiianisdduld
wensddmmdndilunisuimsanmedeadunmstaesmvindu ussiilonenisamuded (aldsunsamulumieves
nowu CIS ssdszmagadunesusiumesdfiasulunesduyia)
a1 fnsampuluninddudaduvssanuaselafoiuiinemusm snsoamuldludadiuannnivie
Wiy 80% vas NAV vaaneanu CIS seUsznatiy
4.2 fmsamulunindauileldiBamnanmdndiu (pro rata) wdldnaidulunamdninasi single
entity imit vasnpauIILty 1l vdninusidinalaldiunsdnindau
i sip
4.3 fnsasplunindaudel#i8dumnudndiu (pro rata) udaldnaldulunumdninmst product
limit dmfunindauidu sip manﬂamuimﬁ?u
4.4 ﬁmﬁamﬁlu derivatives Mdulunundninas global exposure limit U894 NBINUTIN e
5. lunsdlfinesusufiamesluamulumisveanaswu OIS AsUszma neayu CIS fsussmafanaadios
Llgnomuiiidnuushussfirfunesusufiames Huudmfunsdiifiauduiuaniusslonidedfiomiasamu il
Tagldsuanuiiureuaindriingu laegnsunisasmu viendanisdesdaliinislamedoya wananinudnduway

Arsssullenifeatestunsamuludnuardmnanlilumidedyiuie
d2uil 3 : NindFuUssANRURINYaLERITUNITRUANUSEIMANI aRT1E1sANUsEIAN B Uk URN daadukuen

TuandunsRuinsssmaviensiansinauseinaniisusiniusnvessurniflidnyagyiuessedfiugsunmuninegau

Tuusene Tudud 3 : nSndauusenndupnusansiansiieuwindusin
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dauil 4 : genssuUsENNIsYelaelideyn1uiehu (reverse repo)

Toenduluaundnnuania tdnauANensUNIT N.a.0. NNUA

dauil 5: gInssuUsENNSIiBURaNNINE (securities lending)

Toenduluaundnnuania tinauANenssUNIT N.a.0. NNUA

[

d9uil 6 : gInssuUsTIAN derivatives TurneUszwA AuvEnNEINTaYUAS

o

1. Uszuan underlying derivatives finaavuasidnduedyalasioad underlying egnslnegailavisevaigeganil

1.1 ningauinesyuannsaammuls

1.2 Sasmenide

1.3 Shswanideuiu

1.4 \ASAR 10U credit rating %39 credit event Hudu

1.5 fdiduile sudifeswusynoudududvioduusay 1.1 - 1.4 wie 1.7

1.6 fudiiiflosrusenouidusiinnm 1.5

1.7 underlying Sumuitdinauimundiiugy
Tunsdifl derivatives §19897U51A1V83 underlying 4136w iwmﬁéwéaéfaﬂénﬁmLﬁuiﬂm{]’«]ﬁgﬁu (spot

price) WA TevIEarw (futures price) Wity viail s1A181 underlying Suilaildduil i underlying Ty

parUsEnauveIsaiifanan deadufsausuatianinewnasitameliogiansvaiese

2. Geulumsawu vsEndanisagaiunisamulu derivatives lasiaiile

2.1 n3el newuslaszungiunsasuly derivatives uag underlying ¥84 derivatives N1avaswulingng

Faululasang

[

2.2 \Junsiilugdeyailu derivatives atlnograniteni
2.2.1 derivatives on organized exchange
2.2.2 n3didu OTC derivatives TushsUszna deosilgdayadnineviaduifyanadilssueyaels
Usznaugsia derivatives fiogmeldnsifugualasmsnumiuguasumdnvinduazaaandnnindiduaudnany

994 10SCO aafduaninues WFE

v =

2.3 Tunsdifiazdoslinmstissnlliensduwsududie derivatives ugnas dudntdudouduningau

v
o a awv

newuaninsaamuld visll lddnemuezduliavssuneunselimhidweududiuiay

a

3. MannuLaLALNTal underlying \Jusedl

£
v

Tunsealfi derivatives § underlying [usiiniy 1.5-1.6 sadlfenanifesiidnwageail
3.1 Wudedinfinnsiunuaisnisdnnnlfedesdniau Inelinnsssyunasioyaves underlying vieladusiig ¢

Aanldlunsdn wazlinsdwassdlidutlagduauenumnzauvesesiussnavvesdvil visl underlying %5e

thdusnandesiinisiedaulmniuaniiznainegradudaseee

' v
aa =

3.2 Wussinddnwaregialaognaniened

Naa v aadao [

3.2.1 aviinfinsnszaneshegrafisans lnadusvinidneauyladnvausnis fadl
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v
Y o v '

32.1.1 duiiflesuszneuusazsithmindesnimdewiiu 20% vesmidnimae
3212 suilfesddszneuiilasvidiimdniosnivsewiiu 35% veaimdnimuelunsd
Aduluauanmaann Tngesiuszneuisudosditminliiusanitmunly 3.2.1.1
nMsfasannsnszet ey 3.2.1.1 uay 3.2.1.2 hifewheddssneuiiiiendesiunesh
visathduRvifinnsan
3.2.2 sisulauenain 3.2.1 Mdulumudeulvasudausdl
3.2.2.1 ihusvilifosduseneulunmansvidedyafinesuannsnawuldlagnss
3.2.2.2 ifleAmnaiuasuaudadan (pro rata) weiouvilvinemuamulunsansiedyyn
Hhulnensaudsldnadulunumdninast single entity limit %amamuﬁu
3.3 Jusuifilasunmsimuilnganuiifanuindefowasiminildeddasyanusdndans sial wn
Usnghandusinarfuuitnluedevesiiniams vsiviansiudosialitmasnstostunnudaudons
nauseloviegeiusyavsnineiey
3.4 finsuanssiaiit q ogwinioadulszimniwhmssiudediinsiausdeyastreviumgnisal
3.5 lunsdiidudvifuiie dvddsnandosiunnlaglduvasieyasnadaanenuvemiisnusivnis
vosszimalneviorasziva visdunansanduiuasuinmsivisnianisuandidiuliiisnsdunvosiam

o @

fiisananaunsoasousnsduielaagavunsau

4. vdninauinsIalvtinindauiiemestanistsenidnnunisepnity (cover rule)

UIENANN15ARdn iivsndauvanasmuninunmuasiianinadesludnuiuiiisamesenseinemueiases

Frszutlaudennadile derivatives dugnadlinaenaiiladamuly derivatives Wy waziluluauiidninnu n.a.a.fvun

5. ndnnaeiiiaindnsun1samuniingUssasdiianisanauLdes
NA oo

lunsainusendanisasuly derivatives # underlying lilvdsfeniunsnddunazanainudss nsasyulu

derivatives aananmaaduluniuidiiney n.a.m.muus

6. wanunuIdidndmiunisamuly OTC derivatives

U3ENInNARIInbLvannadly OTC derivatives Radl

= ' a

6.1 Inadadndevidemuinuaziiayargfisssuves derivatives T usEndanisnsiunniun 15 waziu

U q

Ado o '

anhevesusazidiou vl lunsdiifudandridutungarhmaveauisninms Wdunuasudsyadigfssaunsluiuri
nstialy

6.2 lunsdlfiamanisalfidiwansenudosa1ues derivatives agnaiifudidy 19iel a3ndneniasiuan
WazULayareAsIINYY derivatives T UTEMIAN1INTIUYIUA

6.3 Adyay18ndevilsdueaulviinisdnegue derivatives Weavs¥ninnisiosvela

7. nannaeiiidindmsunisdniuedygily credit derivatives

UIEndnnisfesfuRnuleuladiil

14

7.1 induadyeylu credit derivatives Iiannzifienisanainudsavintiu
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7.2 Wndugdnyanldiamey credit derivatives fidnwazvosgsnssuneriivuifsaiugsnssuegrmilsogisle
fail

7.2.1 Credit Default Swap : @3laun n1sanaslugiusd@evseiuainudssinuasiniieatesdy

o =

ANNANTAtUNTTE15ENERY obligation YBadKNTURN oblisation W Tneadya1fieglugughvieyseiuainuidesd

L]
v P2

asznniuiiagsiosdnssdumudennasdeussiunnuidsadiein credit event ulnsaziinalidonnastoussfunundes
asusvuaviudl lunsdlildiie credit event fannasazauanluiuasufiuuanudnd) vieil Taidn obligation 2zl
318n15LAY7 (Single Name Credit Default Swap) %39 obligation ﬁ‘mmamaﬂws%aﬁ’muﬂiﬁﬁmaﬂisﬁ’ummLﬁaaﬁwﬁwﬁ
ﬁwazwﬁLﬁaLﬁm credit event G'fuﬁ’u obligation srenslasenisudaduseusn (First to Default Swap) vioudlewin credit
event Zufiy obligation 918n13lAs1n13uildlundu obligation dwzdinistrsyArfuameludiuresdunindmody ud
Fonnasavasurmvunilowdia credit event 'ﬁuﬁu obligation nﬂiﬁaﬂ’ﬁ&mﬂa;u (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 4l#un n1smnaslugiuedfoUssiuauidsmosduningssded

Annn1sanadveanaulnuiaglasuanduninds1eds Inefuedssiuanudedinissyniunzdrenanouwnilugng,

A A o | a A

AIVIednIIaeefNg1Baiudnsmenilenuiaganasiy uazdiunanas (§13) veyar1yRsITUYRIEUNTNGIN9Be L

a

waniun1snEgeUseiuaduidesazlounanauinuiazdiuiiiudu (6130) vosyam1gfssTuveIduningd1ads

'
a

Wifuguedseiuaubes aundiazia credit event wieasumvuadya (nsalliiviin credit event)
7.3 ﬁaﬂ“ﬁﬁ'@zyﬂmmgmmmﬁﬁ?‘wumifﬂﬂ International Swaps and Derivatives Association (ISDA) ED)
Tygumsgudunuidiinaugensy Fellfomnasiitidnuassall
7.3.1 Inaldusdulamunguune waslidavieudiiunguunaiimenanninduasnaianannsngwse

nVENEdY

¥
.

7.3.2 Liflvefvuafivinlidnsnnmualilupsiansuiimidns odygdevisasnnd credit derivatives
Uugedadeudaly

7.3.3 lifidemmuslinesudasvaldanudomeliuigdaan

' P v o A Ao o

dquil 7 NSNIFUIUNATNUAMLNTIUANT N.8.9. D1 ruaiiuddlunerasensnddudunianwazyinuasfelInudu

aa' = 1 ] vo & °o @
N1a3diun 6 Iﬂﬂl@ﬁ‘uﬂ?’]ﬂLﬂu%auﬂqﬂﬁquﬂ\?’]uﬂmgﬂﬁﬁﬂﬂ’]ﬁ N.8.61.

3.14. dasrdunsamulunannindvsenindduduludssne :

gnndrumsamulundnnindusenindaudu weadunindduvasnasmusiululsemauazaneUszne :

'
aaa

Ustndnnisavasuvsedlimanving nionindaudu viemeenualaeiiou wadunsndduvenewmusiu aud
Usgn1AAMENIINNISIAUARIAYL UTeN1ARneNIINNTg n.a.a. vseuseniadinnuamenssunis n.a.m. ivua daseluil
lunsdlfivsgniArmznssuNIsMAUAaIANY UsenIAnuENITNNTg N.8.0. 13edtinauaMenIsuNIg n.a.n.UseniaLily

Wasuwlasdnsdunisamu vsendanisazamulilulunuuszniefiudluioe

dauil 1 : ansrdaumsamunauInnugeanninddunsaddun (single entity limit)

1 | asiansniasging Lidindnandiu
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@ KTAM

Uszannsneau

A1ENSNAIFANIUTEINA
2.1 n3eldl credit rating aglu 2 Suduusnauly

2.2 n3lil credit rating aglusdu investment grade Wifiini 2 BuAY

3N

laiiAiu 35%

e CIS

[

lidindnsnaiu

RushnviSensiansiisuwiniudniigsulinviedesnasiasiidnumzegidle
e 1miledsil
4.1 3 credit rating glusgdu investment grade

4.2 Wuswansesudu vl lewzdudinSensiansfisgunaidudse i

laitAu 209% (3ol 10% Weoidu
nsasulusielsemavseriinise
HnuilgianuegsinUseme lag
\@onld credit rating LUy national

scale)

Ao o v o

AI1EINUANWUTATUOIUAIT

5.1 Jussnansudl asransiaiiiogu vie agn 7

vy
v =

ﬁaaﬂaﬂm‘uumuﬂgwma

Y

ng ¥Seavved surAsHIaUgRUsTmANLAs U U Rl AUSENaUEI A

5o 3

su1ANSIAYSluUsEIMAlNY

5.2 Wussasidanvaredslaegnmiedil
5.2.1 feenduuidnaansideu
522 E:\JIIEJEJﬂﬁﬂ’]iLﬂﬂLNEJ‘ﬁ@yjaL“fJ‘lmﬂiﬁ;?iﬂiﬂEJﬁ’i’]EJaSLEQJ“c’JﬂWHJLLUU
filing
5.2.3 lunsaliunsensiiiifmuaiudiseni] Tesnimiewiriu 307
Fu tuusiutamu uarliliiignvasn 521 vie 5.2.2 fllmszyniunums
mivﬁ’mﬁné’mﬂuqﬂﬂaﬁaﬁ
5.2.3.1 su1A1SWIEYd UTENRUY viTe USEnLATAnvlasdies
MUNVULIIETIAIEAITUNITEY
5.2.3.2 5UAN500UdAY
5.2.3.3 5UIANTOIAITELATIZN
5.2.3.4

5235

suAsHiENISNUAsLaTaNNIAINISNYAS
UssERansesduderiegede
5.2.3.6 SUIAITHAILNIAMAVUIANAILALVUINYDULIAY
Uszndlne

5237 swiasiiiensaseenuaziduisszmelne
5.2.3.8 suiAsdaaINuieUsEindlng

5.2.3.9 USEnuannsng

5.3 @usvglulsenelne

laiAusnsdtall ududsnale
g

(1) 20% %38

) 5mﬂ’ﬂsuaamswms17‘iamu

Tu benchmark + 5%
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Uszannsneau bl (% 24 NAV)

5.4 1 credit rating 8glusgdu investment grade

5.5 Tunsaidunsiansndnvuaiudisenil 110071 397 Su duwaTun

awmu foumnetlouvisosgluszuurad regulated market

o [

6 | NSNIAUAIL

6.1 M51@NSNLANWULATUDIUAIT Saufulsiiusns sl wauaons e

' v
= [

6.1.1 Wussasnil avransimiimu vsernn Tfeendnasluny | azaend
Gl

ngvsnele wasiauevemasiulusheUsse vidogoondndauniy (1) 15% (r3elsiiiu 10% weidums
ngvanesaUssma (wiliisawanuves sunensdvdeinssmailddu amuluiasemavsoginseyni
augnliusznavgsiasuimsmaisdlulsemalne) figiaunegisUsema lnaidenly
6.1.2 & credit rating aeﬂuixﬁu investment grade credit rating WUU national scale)
6.1.3 \usmansifdnuazesidlaegrmiail 30
6.1.3.1 foonduuienaavzileulunaiandnningunia (2) dwiinemsndaufiamu
Usselny siFelunainderiondnmindaUsine lu benchmark + 5%

6.1.3.2 feeniinsdnmedoyaiunsilulaeiseazden
AU filing
6.1.33 lunsdifiunsansiisitmuatutisenil tesniinie
winifu 397 Yu duusuiiasyu uazlildddnvagnu 6.1.3.1 e 6.13.2
ﬁmizﬁdﬂﬁumumﬁmiﬁménﬁmLﬁuqﬂﬂaﬁaﬁ
6.1.3.3.1 UAAARINYD 5.23.1 - 5239
6.1.3.3.2 antumsiussninalszimaiiuszime
Inenduaunn
6.1.3.3.3 antumsiudisUsemaiifidnue
MusafeItuuARa Aule 6.1.3.3.1 - 6.1.3.3.2
6.0.4 Tunsdlfidunsiansiifiimuniutissuil innndn 397 Fu s fuil

aau dewunzilewseaglusyuuves regulated market

@ a

6.2 §INTINA NAdeyey1d credit rating aglusedu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

7 | niwdFuduuenmileniniiseylude 1 - 4o 6 (SIP) saulaihu 5%

e : lunsdiduningdudsll lifidermuniendu single entity limit vea3urhndeannsansviendyn uaunansdl
1. RuhnvisensansiiieuwiRusdniien 1 sadunurenesusu

2. derivatives on organized exchange
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duil 2 : FnIIEIUNTAWUNAILIUANNGNAINTT (group limit)

Uszannsweau an5187U (% Va9 NAV)

1| meawmulunindduvesuisnnnuieniieglunguiants | ldifudnsladnsmiaied ududdnsilazgend

Wenfuvsenmsidnlugdayalugsnssunianisiuiu (1) 25% %38
UIENeaNgn? (2) dwiinveminddunasuly benchmark + 10%

Ll VI
1. L\(iuﬂwl NNIBAINA il)‘VlEJ‘ULVI Nu&l LN® FONUUINUVDY ﬂ\‘ln‘lﬁ'lll

2. derivatives on organized exchange

duil 3 : dnsdIunITAMUNAILIUANUTTANNITNGSY (product limit)

h) Useannsweau an5187U (% Vas NAV)

a a

1| RuhnuSessiansiisuvinRuen flantu wie aidygldtu

o

- sauiuladiiu 45% wasluseulvnd

fAuaranunguinglneg (swdeulusUssmevesiifivana | viuwadunsausin Afienglassnsdesndy

q

fandm) Wugfoon {dedne vieddynn fedl 1 9 Iademuseuoignaanu

1.1 swmsvieandunsiuiiingrnsenizandaiu - Snsdedulaildfunesusan flengnesu
1.2 suiaswgivd Auwdetiosniwiowiniu 6 e viail

1.3 uS¥nldumu e nesusToglasinsnniwie
1.4 Usninshnaviasdios wiiiu 1 U

1.5 uss¥neannsesdulienagende
(Wisudminddunnemusulasulounssudnsunanadyyiay

reverse repo 50 securities lending #5® derivatives)

2 | niwdausd sanulaifiy 25%
2.1 muaniu vse maygrlddu AReulvulisuiious
nesuslaanfiunsuiinssulewavsisenioddunsanslaniu

£

Brsinguraneimua viedoululinesyusuannsnveiug
20NATIEAT I

2.2 Gushnviensiansaifieuifulniflssesnansiiniiu 12
Wwiau

2.3 total SIP nuda 5 vesduil
(@odlalldfumsamuremesmundn uaznowmu

buy & hold fiasulusiuaniiu fdnyalHtu Guihnriensias
\ieuwihushn engliiuengnesunieseunisasnu
YosnesuII viesinisanuly derivatives iiteliminday

fananiiengaenadodiuegnamu)

3 | reverse repo TlaiiAu 25%
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ih) Ussnnnsndau 851891 (% Va9 NAV)

4 | securities lending TaitAu 25%

5 | total SIP @slawn nSwdAunude 7 ve3d1ui 1 : dns1d@IunIsg shufuladiiu 15%

amuAAIMAUgpennINGauVseRdyN (single entity limit) usi

Y

= =

Tiswdwsenmil asensimiiou videann Nildnvazasuim

o X

Al

5.1 Januadznm 6.1.3 way 6.1.4 19370 6 V0IEIWN 1: BRTIEIN

MIaUAWIMALsenmndAuvsaddaya (single entity limit)
5.2 1l credit rating a¢/lusyAus1ndT investment grade el

credit rating

e : dmsunisamulutunvensiasiisuwindushnidien1salivnuvenasusinlifivermuaieiu product

limit

Usznnnsweau dns18U

6 | derivatives f4fl

N13K1vINgIn33U derivatives NilingUsasAiionIsanaIY Lifugadanudssniod

Y

e (hedging)

dauil 4 : InsrdrunsamuiauIumuaNulduladeluianisiiamu (concentration limit)

o) Uszunnnindauy ‘ dnsneu
1| avanmil asanshaviifanu 1.1 i 1 Tu 3 vesyaAmilaun1an1sidu (financial liability) v
warAnnveseeniglasenis ponasanTsenl munitamelilusunsdudmiuseussesnadad
(sisadwamilniasgive anan Ingldlviunugadmidudnanveadmindenuneidosivg
= & o 1 oA va a a A S VR
wiensansnilniadgeinaseme) 90N W Ruiuanfanisiieidesiu Jusiy

st lunsdiifeonnananslifiviiaunemsdumaiiDamelilus
nmsdudmsuseusveziantylanan (saudensddldasuimunnis
Jovnsunsitulundiusnueseannstans) WldSnsanlaiAu 1 1u 3
yowarnIsoeNUATiausIERTIaswTaivesenmetuiuse
ady VuwflunsdiifoonamansldfinsBunuy filing ludnvmusdu

1A53n113 (bond issuance program) lfiansanduselasinig

1.2 lunsdlfinewmuamulunsasmudeillaadunsiansiioonlniuazil
credit rating aglusydusingi investment grade #3alslil credit rating
i U3ndnnsamuiiionasuneglinisdnnisvesuseminnisse
Wearumuiulihy 1 Ty 3 vesyaAIn1seantaziausuIenII@aITRINGT
< & 1% ' Ay vy A . o <
Juseads thusinsdiigeanasanslasinsduuu filing Tudnwauzily

1A53n13 (bond issuance program) T¥iarsafusielasinig
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5
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9. USEUaNNINeE

10. a@ondun1sRussnindssmaivsemalve Suaundn

11. andumsiusnsUsemafifidnuauzvihus afeaiuyanan

1.-9)
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- Snsdnesulaldfunisamulumiae OIS veaneauiifdnuagasudon
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(1) flvuiman

2) Fansulnilagiionglaiiu 2

(3) aueviesagamuluinii
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