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nansnitulasunisinduduanuleiionanunsoamuls (investment grade) vauefinosyuauviiy
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Tuanmzund nosuazamulusiisUssina Gsazdawalyiil net exposure MAgBsTUANIABIIUTEIMAlsIALTuTEUT
UyTlitesninfesas 80 veayarmIndaugnivesnomuodslsia lunsdiiinisamuveneausliifulumuuleus
MIamuaINIInkUsznnvenau usendanisaliunisuiledadiunisamuvesnsusinliduluamuuleuy
nsasuagly 90 Julfuuiiuiidadiunsasmuvesnesusalidulunanlevienisamu Huuiusdnianisasléiuud

ngtemiiganuliudsuulacseinnvasnamusinnelufmuanaIfing

v
o

il neaue1liluYInIaIsEninesen1samu Fellsvevnaiussuin 30 Tutuudiuaanzideunoamninddu wagyis
sragiaUszuna 30 Juneudnlasanis lunisAuiadadiunisamuniunisinwlsUssianveneau lneduluny

PENLNUNNAULATIUNNT N.8.0. USPANUNIUANLNTTUAIT N.8.9. UTTNIAMTUA

3.12. gazduansaulusinaseme

Huleunenisaaudazdmaliil net exposure Miitasiuaudssinslseinalagnislusaulvydlitsunitfavas 80

VoAAMINGAUGVSVOINDIYU

3.13. Ussiamvaandnnindvsonindaudu viensvaennalas3souiiozamu :

3.13.1. Ussmvamdnuingviseniwdaudu wensmaenualagsduiiazasuluuszme:
Utmiansazasmunteuaisnusgloviiamzannmdnning nindaudu viemaennalneisiuedndlaegmilwFonans
pgemuUsENIAAENIIINTIAUAAIAYY UsznimRniznssns n.a.m. videUsemadiinauanznssuns n.a.n. fvua
fastoluil uuslunsdifivssniaangnssunisiidusananu UssnAnnenssans na.e. viodnmuamenssunis n.a.m.

Tranuiureunsaiiusenawd lrs ariuALUseInNs dnwr YA NN NGNS anSNgFuns an1sIneNHa AL T DY

' =] wa a o
dun 1 : Uszlﬂ‘wLLﬁSﬂﬂJﬁﬂJ‘Uﬁ‘UﬂQﬁiqﬂqim']\iﬂqilﬂumﬁlﬂ

1. Useinnueensians eun

1.1 AS1@15%

1.1.1 AusUnS

a v

1.1.2 f{UASY

[%

1.1.3 yjug (adsawvfuiuuasanin vuieuius waznsiais Basel i)

Y

1.1.4 fuanidu

1.1.5 fdganldtu

1.1.6 Tud A lansdvsnazaonun

9 Y

1.1.7 Tuuanadnslunauszlesiind underlying uiustnswsonug

v
o

1.1.8 @51@sviauNianwasynua LR InuaAsI@IsuitnIy 1.1.1 - 1.1.7 @ ufduinaumiuaLiuLiy

¥

1.2 asnansnaviiienu (lisaunsans Basel 1)
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il winfinsldavsulasaninainasiasnaniiuduiulaenasamusulasuiutugn viemdanissesdmiieiunleun
nelu 30 Tudvwdfuineusiulasuuiu Ingluseninagissseznaidingn dlatedn vsendanisinisasmuluiu

FAINA

1.3 @nn

1Y

2. AuaudRvemIIasLasnannuIlun1Tady

@

nindaunusendanisazansaamulanu 1. desdinuauifivesmsansmundninaiiasudiu fall

2.1 WifitefmuavizeRouleiviligamuiinissaniunninnityamRuamulunsians

+
v o

2.2 annsonldeuiield (saudansdndu fuantu wiemdya ity Mlideulviubeuiie uinomulddiiunisli

LA

=

fimssuleudnstunfodlunsaslinudsnsiinguuneimue vielieulrlvinemuansanefugeenasiasia)
2.3 Idayaieniunsansi vsendamsanmnsadfisliiednnuseneunisiiansandadulaamuliegvaineame way

' a

foyasafiazviouyarefisssn lnedeyadindndessrsdnunasdeyaiiledieldddnrimundninnsduduiivensu

q

Tuszavanna
2.4 Tunsaiiifunisasmulu fMuaniu vide sdyyildEu floonasanssinarifietnszaiinisd fuanidu vie @

Tyl fanandredinisiueniansesusedlaeynma o

2.4.1 swmsndyd USEnRumu vive Ustniasiavlesdies munguingdwiessiaaniunisitiu

2.4.2 sUIPITORUAY

2.4.3 SUINNTOIAITANATIZN

24.4 SUIATAONINYATUAYAVNIAINISNYAS

2.4.5 suMTiAUIEIAIUIANaazIung LU sEIvAlNE

24.6 swiesdien1sdvesnuazindwisszmnelne

247 sumsoaauLiilszinelng

248 aontunsRusnsUsemanddnuagyinusafodfugFurineu 24.1 - 247

il nsendansenisiusesiinadesdunsenianienisiusesidneniodeands Mdwiusiufmends (E13)

o o

audszylilu dauaniu vie mdyyldEuie

daufl 2 : wIwdAuUszmmiag CIs nadldumiseiinisesnsganeldvedunguanelne
FosflnmantRuasndninasilumsammudsil

1. fipuaudRuanitulunuvdninasilunsaspuruieafutormusdmiuasamisnstuiluludwi 1 9o 2.1 - 2.3

2. lunsdifinesyuluamulumioe CIs vewnemusn newmunudinandesdiulouenisamuseil (aldfumsasmily

i CIS vesnesusmmedfiasulunediums)

2.1 finmsamuluninddudadulszinuasedaforiuiinemuannsoamuls

2.2 fimsaspulunindduileldiBiuimmudndiu (pro rata) wdldnadulunumdninasi single entity limit vesnesnu

v

D
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2.3 fimsasulunsnddudisldisruwinmudnadau (pro rata) udaldraidulumumaninasi product limit dwsunsndau
My SIP veanevuiy
2.4 fnsamuly derivatives Mlulumumdninai global exposure limit YaanaayuLiy

3. lunsalvinaausiilawesivamulumie CS veinamusIn newuTINdinadetlilinamuswiinmes

dquf 3 : nSwdduusznnkurInsans1a1sisuminRuRN

soadudurnvonsianaifisushiushnuestiurngal

1. swasmidlvd USEnRumu vise useniasianlesdias aunguangdmegsiaaniiunisitiu
. BUIATORUEU
. SUIANTOIAITAUATIEN

. SUIASIBNSINEATLALANNTAINITINYAT

2
3
4
5. usTRansesAuLTaTiogonde
6. SUIAITHAILIENNVUIANANLALIUINTBULAIUSEINALNEY
7. swiasiiiensaseanuaziiuduissmelne
8. suIANDEANWAIUSEINALNY
9. godumsduszninsUsemeafiussmalneduaundn
10. andunsiiussUssmefiiidnwagiueadoatugiushne 1. - 9.
daufl 4 : gansalsmavnisdelaefidyauefu (reverse repo) msammulu reverse repo dondulumumdninausisil
1. _Adyan ﬁaqtﬁuﬁaqﬂﬂaé’qﬁﬁmmmLsﬁ'uflu@' Foueunlu reverse repo lamnunguunglve
1.1 swrAswagid
1.2 USndunu
1.3 USEniAsAnmasdias
1.4 USEnUannIne
1.5 UTEnUsgiude
1.6 suAsiisusendlne
1.7 ﬂaaﬁquﬁyuvj

1.8 TAyARTIENYINELRNIE AT

o

1.9 dusnskarsgiamnanungvingdnnieIsn1sauU s

P ° v < o X
2. 9398 3919luN1591 reverse repo ALTUATIANTAI

o 1

2.1 asnansnasginenazasiaisniasganeusemalaensdilunsnaisniniginauszmedesd credit rating aglududu

investment grade

2.2 muaniu My ldtu dnstudn agn viserudszevdu Nsuiamsmdvd UTEnRuunsesuIASIIngraneane

o 2o A

v o X < Yal 1a =
VAFNUVU LUU@MﬂWS%NﬂW‘N %QMBWQﬂQL%ﬂ@lMLﬂu 14

Y

+ '
o =

2.3 fuanidu sedidyaldidu 7 TSFC Wudean AfidmuaiuldRuanudiliiiu 270 Tuluwaiuesnds wazilumids

(A7)

AusldRuiianiauvsewiolaiy
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o

2.4 fuandu MdyylEEu vseann Alengliifiu 90 Tuluudiuiiosn ¥l credit rating agnslaagemiledsil

a . & . o aA . . v & . . Ay v )
2.4.1 1 issue rating %38 issuer rating agﬁluaummwﬂ Tnensalidu issuer rating #aaUU credit rating AlRu1annTIn
credit rating Szazdumy
2.4.2 1l guarantor rating a¢g/lugusiu investment grade

=

25 aansviidsdiongaandoliiiul 3 Aunsfevlunaadovenmanmil viefifdeyasmiiundofiouazdraadlddad
nsdamesoansisay lnensiansviisinandost credit rating athdlaeghmieddl

2.5.1 dlcredit rating izazguagiu 2 Susfuusn w3e credit rating szuzeiieudeslafu credit rating szozdufing
mufiaandudasusuanutndede (Credit Rating Agency) léFeuiieuls

2.5.2 3 credit rating s¥zen398lu 3 FUAULIN

2.6 nansniisdiongnavdelsiiul Weufitunsioulunanatomensanvil viefiifeyamafiundefiouasdridldded

v
v

nsdawesoasisa Inensasnisnanged credit rating agndlaagnmilasil
2.6.1 icredit rating szazguaaﬂu 3 Sufuusn nise credit rating s¥ereTTiBUAETlETU credit rating svevdudenann
mufianudadusuananindetie (Credit Rating Agency) léiuFeuifieuls

2.6.2 dlicredit rating seereaglu 4 dusuwsn

2.7 NSNIAUDUAUNANNINGIU N.8.0. AUUALRLLRY

3. s¥ELnAINITUT1sEuilued reverse repo  AodhilAu 90 Tu

4. dammueiisfiunuienianisiesufiidmsunisamuly reverse repo

4.1 feslddyInIgIUAUNITUAlAE TBMA %ise TSFC

o

4.2 yuthwanningviensiansnaeluaienselouds Liuuamdanuugasil
4.2.1 Jumsvenieloumudeivunlureverse repo fInan
4.2.2 Junsuemy repo Muluauusemaamenssunsmiundnnsnduazaaiandnnsndinmendninue Weuly was

BnslunsduRuluuurenemunukaznsion seRNRULII NG AT I UTI

Vv '
k% v a ' v

4.3 yarvemdnnindvionsansiive u Judusudyg fesdiyarlulumuaunisnisimuianaisnisiall

Y
¥ ¥

WaAYRIMENNINGVIanT1a15NTeNINNIN (51188 x (1 + discount rate))

el 9938 = einesudisEliungdyadndendalumdendnningvsensiaisniu reverse repo

4.4 nMsfmsayarremannindvionsasfive u dwiu Tilulumundninaiasdl

4.4.1 yarvesmannIndvsensansiigeuInnii (yaen reverse repo x (1 + discount rate))

v
o o ¢

4.4.2 Tunsdifiyarmdnnindvsensiarsive a dutu ldiduluauaunislu 4.4.1 v3endnnisdesdenliigdyyilou

g

= o v ¢ =

n3suansluly vIenannindviennarsitansaldlunisi reverse repo Tiunnaanu ieliiyarisiuvemanningvse

asansiigouaznindduiloundinaidulunuiSnisdnan ameluiuihnsdanniuiiyadmdnninduionsianside

anaanInaunsiu 4.4.1 Buwadunsdlay 4.4.3
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v a R

4.4.3 Tunsalfadnsnuaunislud.a.1 uanmadngavewmannindviensiansive o duiu duaditesniiya reverse
repo x (1 + discount rate) WWudruaulsiiu 5 d1uun wselaiiiu 5% vo9s1A1@e wauasuIulaagAInd wavilnng
Mnuasesfina L Iludyardldanmualaeiansanisdadeanuidsesddyny (counterparty risk) W USENIANITIL

Tdaniunisany 4.4.2 Ale

4.5 NsAuIlaAreverse repo a3 4.4 TiAuIRal
4.5.1 AnaInTAderiniunalsslevinnemuiialdiuanreverse repo aufisiuniinisAuim

a

4.5.2 mwandusegsnssy vsednsdugenanives reverse repo nngsnssufinesuilediuadyasedeiiuwas

5% !
a o

Tonnasimualanuisadsfuiisenilaugsnssulagsnssunisinuannindviansnasndensensnddunlouniu 4.4.2
(9n3) veIgINTIUTLAAN reverse repo 18N158UlA
4.6 discount rate fhunldlunisAin deadunmsfimustulaediddedeanudewesdyy ndnming viensians

Nouan

daudl 5: ganssuuszavnsligunanniwg (securities lending)
doudulumundninasilunisayudail

Y T

1. gdyan seslgdayandniendadudldsulueyanaliuseneugsiandnnindussianianisnsBuuaslsdy
wdnning (L) Inslunsdifigdyadandninssinslugiusdunuesidu fBudonduyaradsifiannsolsenougsfa
wsaanliufanslamunguunelne

1.1 glasulveugadsznevgsiandnnindussinnianisnistuuagligundnning
1.2 sunAnsuvisUseinelng

13 ﬂamu‘?\lyuvj

1.4 surmsiiiemsthiduaznsdsesnuistsemelne

1.5 5UIANTNEIYE

1.6 USEnunu

1.7 usgnwdnning

1.8 Us¥nUseiudin

1. 9nesnuduyAnaTiyar NS AuTssam ULty R 1 duumiuly
1.10 nasyuiwmidatungdnswnis

L11fRyAAadUALA TN UN.A.0. ALALTILAY

2. ndnviwdaligy seadundnnindfieglusyuuiulhnundnninduesguisurnudnning vsendnningfisurnns

| ° Y A g a o o ¢
wisusematneviuTnfduunenedeunanning

3. MSNUSSENUANUTEAU USENINNISABIALEUNITAIT

o

3.1 flunsbilimsnaSedennanuseiuanduiieduuseiunsliundnning nedoulundnusyiudad

3.1.1 Judn
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3.1.2 asnansniasglne

3.1.3 duaniiu dadynldGu Sasduihn agn vievudsresdu fsuraismded UimEuny viesuimsid
nmnelanzdaneay Wuddnsegi

3.1.4 fhuaniiu vie dyyldEu 7 TSFC udeen AifmusuldGuaudiliiu 270 Yufuusfuoendn
wazifuiifeivusldiiuslomaanumeielsiy

3.1.5 fhuaniiu sdanldtu vie Agn Ae1glsiAu 90 Yutfuusiuilesn 343l credit rating gnslnaenmila

=De

1
3.1.5.1 il issue rating v3e issuer rating aglududuusn Tnensaifidu issuer rating Foadu credit
rating AlAnaInNn153A credit rating svezdugie
3.1.5.2 1 guarantor rating a¢/lugusu investment grade

W

3.1.6 A51@15UUNA credit rating a‘cﬂuaumu investment grade
3.1.7 wilsdeausziuiisuimsmdvddudoanbiuninewmuiiailulsziunisaundnnindiunnowu

U

3.1.8 uaaneileulunarandnnindursUsemalng nls1edesgluduil SET50 viell lunsalinesyulaidl

wevienisaulunsiansu nemuazsunanyseiudmnanlald

3.1.9 MUV UTDINDIWUTIUAIARY
3.2 afiun1slinesyuiinssuavavisenseuasemanuseiuniy 3.1 viseaiiunislagsaudasinaliuseninnis

anunsadadutseniiennnuanussiudana1dlalaeney
3.3 udmanuseiunius.1 Anewuiinssuanslvleunseverensevililiaunsadefumumanysyiuiula iy

widunistsAutissuiinudennadlugsnssunstidundnning duwes

3.4 fsayadvanuseiu o Fuiu innndmsewiiu 100% Yeearnanningnligs
3.5 lunsalfindnUsziudutuan ThRuansananldamulaediuiilunsnddudsil

v v
o o

3.5.1 Quehinluswiasmalvdvisesunansniinguuneaniz Inay

+ v
v o v a

3.5.2 Unskusinnise fdygiloku al

3.5.2.1 UnsRurn w3e Aidga1ldidu Msuinsmalsed uEMlumu vsesuiasniingrunganiginn

Juidugfiniseynity
3.5.2.2 My ldEu 7 TSFC iudeen AdmunfuldRunumlsiviu 270 Juluudusensi uazilu
Fdidasvuelddudiomeanundedioldii
3.5.2.3 mdnyaldiiu Aoyl 90 Yutiuusufiean dail credit rating oehamilvoeslagail
3.5.2.3.1 lissue rating #3e issuer rating agluduAULIN Tnensdifidu issuer rating foudu
credit rating 7il§191nA158A credit rating szezdudng
3.5.2.3.2 figuarantor rating aglugudy investment grade
3.5.3 A57813501A55INY

3.5.4 reverse repo dmsuUATIAIINASIVE

4. dnwuzlazarszdagvesdyy Ty yilidnwuriazarsyaiAgvesdyy audszniadidnau

7

& 1 o

AMENITUAISANANURSANSTNILAZAAIANANNIND IR 1MUALNBINUTE UL dya1dutaslidundnnindias

nanUseiulugsnssumstuuasiidunanning
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v
4 v

daufl 6 : §InsIUUTTAN derivatives AUMENNUIINTTAIY LA

I [

1. Uszuan underlying derivatives finaavuasidnduedyalasesd underlying gnslnagamilavizevaigataail

1.1 vinddunnaauaunsaavula
1.2 dammenide

1.3 gmsnanUasusu

a '

1.4 \AAR 19U credit rating %39 credit event Hudu
1.5 svilduwile sviinflesdusznaudududvsosiulseny 1.1- 1.4 v3e 1.7

1.6 sntinsrUsenoududvisiy 1.5

o o

1.7 underlying dUAUTEINMUATRUALNNLAL
Tunseifl derivatives 819831Us1A1WB3 underlying 9198 $1A7IT198 90N RBaduTIATagdu (spot price) wios1A

fyeuevieaaniin (futures price) wintiu 71sil 51A1%89 underlying duinladlddwil 5o underlying Mifussrusenouves

o [

yiifanan seadunsausuagianinwnaslameliograunsvalese

2. Raulansamu viEnInnsazadunisamuly derivatives lesedle
2.1 nsdineausinlaseuieadunisamulu derivatives uag underlying ¥4 derivatives Niazasulisgradaauly

1ASaNS

o

2.2 Wumsidnduedyalu derivatives agnslaegnamiasiail

2.2.1 derivatives on organized exchange

o

2.2.2 n3dhdlu OTC derivatives TuUszwelve dosfigdyyrdndreniadu suasmded suiasidingruneany

v v v
Y

IR FIUNUTRVY derivatives U3BKAN derivatives

2.3 Tupsdifiazdesdinistiszniliensdweudusiie derivatives Augnas Audiudeadunindduiinesmuaunsaasyu

v
yaa ao

18 el nnewuanludfidvssuneurielnihNdwevdudiuiny

3. ndnnusaLANngdl underlying Juswdl

Tunsdifiderivatives & underlying sl 1.5 - 1.6 siifinandesianvas
3.1 WHusdiifinismueisnsdualfegsdaay lngdin13szyuviastayaves underlying vsatadesng 9 fivanldly
s wazdinmasuadeilddulagiunuaumenzauresesdusznautesduil 1l underlying viietaddandn
fosdinsedeulmmuanzeainegiadudaszae
3.2 uduiiddnvazodndlaegmiasdl
321 gaiiffinsnszaesegraiivae Tnedusvditidnvarlndnvasnid

3211 duiltesAuszneuusasinfithmindesninviewiniu 20% vesmiinavn

3212 fuiifesAusvnausiladmilsthimindesnimiowhiu 35% veswinimuslunsafduluny
anmznan TngasUszneuisudostiminliifusnsitdnuely 3.2.1.1

MsRsaNNssTNEt TNy 3.2.1.1 uay 3.2.1.2 lideniesdussneufifstasiunesdvidetnsufiuan
NA1TUN

£% @

3.2.2 sdidulausnain 3.2.1 Adulumuteulvasudiusail

o aaa o a

3.2.2.1 Wuiwdinfiesdvsznaulunsmarsviedygiiinesmuaunsaamuldlaenss

L Ag 7]
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3.2.2.2 \ofuniiuasumudadiu (pro rata) afleunilvinemuamulussasviedygdulnensuds
Tenatdulumundninast single entity limit mamamwf’u
3.3 \usililasumstannlaanduiiiianuiidefiouasshminfilfegnsdaszanuimians sl windsnginandu
fanaridutidvlueieresuiindnnmsuitndnnstudesinlrinasmsdesiuamudaudmenalsslovdoad
UsgdnSninene
3.4 fmsuansdaiidy 9 eddadendulszdmniuihnsiudeitinisauedeyaosaiumanisel
3.5 lunsaifdudvituile fulfnandosiunlnglfunddeyasnidinnsenuvembenussnsvesssmelne
vidorsszina Wiemuinmnsaduiuasuinmsiivisniansuandiiuldinismsdunve sifaunduiifangn

aunsaavvieudns S uialfog iz ay

4. wdnnuginsialitiningduiiemasantsiisenidnunisepniiy (cover rule)

UsEmdnnsdesdnlviivsndduvesnamuiiinuniniasdaninadedudiuiuiiiismesanise ineswuenfeiisewil

mudennasdle derivatives dugnaslinaaniariilaamulu derivatives tu wasidulumuiidrinau n.a.a.fmua

o

nnUszasdiiian1sanAl1sdes

5. wannaaisinE U8y uNl
Ad a v o

Tunsaliiusendnnisamuly derivatives 91 underlying lillgdudenfunsngdunazananudes n1saamulu derivatives

sranandandulumundninaun.a.n.fvus

6. vianinaILiaANdmIuN15amUly OTC derivatives

UI¥ndnnisresdnliiivennadlu OTC derivatives fail
6.1 Widydndiendruinuazulanyfisssuves dervatives T uS¥ndnnisnsunniui 15 uarTugavineveusas

wou il Tunsdiifudsnariduiungarinisvesugndnnis Tiruauazudyaeisssuneluiwhnsdnld

2
{ | Ry

6.2 lunsalfiinmanisalndwmansenudesin1vesderivatives agaildoddny Tadygyrdndeniermuinuazidyand

L] 0]

8f5T5UY04 derivatives T USENIANIINTIUTILI

6.3 AdayadndeniisBueuliinisdnegiue derivatives Wavs¥ndnnisiesveld

7. wdninasiiadvdviunisiinlundayailu credit derivatives

T

U3endnnsfesUfuRmuieuladiil

P

7.1 WnSuadgalucredit derivatives TelangitensanAanuldsuiitu

o

g1ldlanzcredit derivatives NiidnwarvasgInTIIVaisuAiUgINTIHRE1MTltegtla Aall

Aty
aaid!
7.2 Wiluadsy

1Y)

7.2.1 Credit Default Swap : slaun nsanaslugruzd@eysiuanudewnuasiniiieitesiuanuaiuisalunis

U

'
o =~

158N obligation vasEjNuAL obligation Hu Tneadyn fieglugiusueyszfuanudsdanszynituiiosse
FrszitunudonnacdeUssiuaudsailonia credit event Tulnsariinalidonnasdoussiumudssasufmuariuil (u
nsdildiAn credit event Sﬁa@mawzéuzj@iu%fumuﬁwummuﬂﬂa) Wl 1141 obligation axlifleasienisiien (Single
Name Credit Default Swap) %38 obligation ﬁ‘mmsmEJmss?}aﬁmuﬂﬁﬁmwizﬁummL?ﬁlmﬁwﬁﬂﬁﬂ?ﬁwﬁlﬁalﬁﬂ credit

event 3ufU obligation s19n15tAs18n15 T us1ewsn (First to Default Swap) #3eLiiaiiin credit event YUy
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obligation s18n1slasienisuilslungu obligation Fsazdinistiszsaiuanizludiuvesdunindsiodu urdonnasazasy
MwuaLilawin credit event Fufiu obligation MNs185tuNEY (Proportionate Credit Default Swap)
7.2.2 Total Rate of Return Swap: &alaun n1sanadtugiuzhdeuseiuanudsaresdunings1adaiiaannisanas

YoINAROUWIUTEIATUAINAUNTNGS198 InedvreUseiuanudesdnserniuiagitenansuunuludniaivsesnsi

'
' a a =

apgffgBaiudnsnenilenuiiaganaiu wagdruiianas (613) vesyar1gRsTsuvesdUNING9d auaniun1sig

Y 9

' a a

Fousziuarudssaslounansuunuuasduiiiadu (G5 vowargisssuvesduningdede
Tfuguneussiuanandes auninazifn credit event veasuimuadaya (n3dlliiiin credit event)
7.3 éfaﬁwﬁ'ﬁymmmigﬂummﬁﬁmumimIntemationaL Swaps and Derivatives Association (ISDA) 3 uiymw’]mmigmgu
muidinueensy Jeiennasiifanvaiedl

7.3.1 fualdsduldmunguane uaglidnvdoudiafungraneidendnninduasmanandnninguiongmunedu

7.3.2 ldfiforuuaiivilfansiimmunlSlunsasutanilvdedyadorearminicredit derivatives tughedadey
WFely

7.3.3 lsifidedmualvinesyudssvaldaudemeliunedayan
daudl 7 nSndaudufidinmuanenssunis n.a.e. o1afmuadiinitlunendmionsndauduniidnuasiendeaiu

dudl 1 89 a6 lnglasunnuiureauand1tinauAuenIsUNIg N.8.9.

'
A A

3.13.2. Ussinnvasvidnuindvienindaudu visnsmeenualasisauiiaramulusiessine:
Uitmdansazasmunieuaisusgloviiamzanmdnning nindaudu viemaennalneiFiuedrilaegmilwFonans
aehqmuﬁﬂizmﬂﬂmzﬂsiumﬁﬁﬁummmu UsTNIARMLNIINAT N.8.0. 13UTENIAGINNNUANEATIUNNT NA.A. AU
Fasolld L‘Ew,wﬂuﬂsﬁﬁﬂizmﬂﬂmzﬂssumsﬁwﬁ’ummmu USENIAAENTINNS N.8.0. WIDENNMUANEATINAT N.8.0.
Tianuureurieivszmaudluviefinfiuussmviodnuasvemdnnindwsenindaunsenismnentalaeisau

[ ' [

el msasulunsiansuiedygilusisdssing asrarsuiedygninandesavsvieniadunsvdygilulsemand

o

4

mitpauiiuguasundnninduaznatandnnindniduandnardyves I0SCOnoNiin1stevslunainnannsng

v
o U o

snsuszimaniduanBnves WFE vieidunsiansvesusenidniuaziauovigly GMS

dauil 1 : Usznnuasanaudfvensasmanisiudsdssmanaly

1. Uselanaeansnans o

1.1 9518159 dsgUseine

o

111 WusUns
1.1.2 fdupas
1.1.3 v (aiswvuiudasanin dudeuius uazasnans Basel Iil)
1.1.4  fuansu

115 drdoyaldidu

1.1.6 luddnuanidvsiazgonu

o
q
&l

1.1.7 Tusansdnslunauselowy

t%

underlying tJuiusunswiovur

q

v
f
U
a
4
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v
[

1.1.8  @51ansviduiianuwaeyinusaneinuasiasuiany 1.1.1 - 1.1.7 @ ufdinaumiuaiuiy

12 maﬂmiﬁwﬁﬁmumqﬂﬁsmﬂ (liisuns1ans Basel 1)

vl yndimsldansudasanmananasmifmuduiilasnemusuldsuiudum visndansfossminetiud
el 30 Yutuusiuiinesusiulisuiuiy Taglusswisdisszesnadnan flfod visndanisiinmsaspiluiu
A9NAT

1.3 @nn

1Y

2. AuaudRvewmaIsuasnannuIilun1sadyu

' v

=]

nindaunusenianisazansaamulanu 1. desdiauauifivesmasnundninasiiasudiu fil

2.1 LifidemvuavseieulaimilvigamuiinissyniuanniyarRuamulunsans

Y a A

2.2 awnsawdsuiiols (sudansddu duaniu wiedidyylddu ndeulviuasulewsnowulanidunislid

'
=

nsfulendnzsunieddunsanslanaisnsingneimun vsedteulrlvinesuaunsavefugeonnsasia)

2.3 Tdeyaieriunsasivseninnisaunsadnfisldiiethunuseneunsinnsandedulaamuldedainate uayl
Joyasiafiasvieuyariefisssu lnedeyadindfessrsdnunasdeyaiiiedieldddnimundnivnsduduiivensu
luszAuana

+
o

2.4 Tupsdifdunisamulu Muaniu e My lddu feenasasinariiediszninisi duanidu wie Mdyay

o

v

19Ru Aandndesdinisfueriavisesusedlagyanasisil
2.4.1 SWIAITNIAIYY USENRUNY 138 USENATAANEITe3 mungraneitmesinaaaiiunisiu
2.4.2 5UIANTRONAUY
2.4.3 SWIANTOIANTANATIEN
244 sumsiilemsinuasiazannsainisinums
2.45 suIAISHALIEAIIWIANA LAY ILIng LTI SEINALNEY
246 sumsiiensdseonuazidisisUssmalne
2.4.7 swisdaauurslsemelng
248 aantumsRusnsUsemanfdnuayihusafodfuiuineu 24.1 - 2.4.7

| + o
[ o o o

adl nsenTansenissusesianandendunisertanienisiusesdidnenieoendi visduusindwande (613)

+
o a (%

mufiseulily fuandu vise Mmdyaldtu dae

]
] =

daufl 2 : niwdRuusznmniog CIS nsdilunileiiniseanagnieldvsfunguunesinsuseme

1. figuantfvazsifulunundninasiiunsamuguieniudefmuadmiunsasmeanisiuinluludwi 1 4o 2.1 - 23
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gy o

2. Humheveanasu CIS salssmanindnvaeded

2.1 mseenuasmstauevisegmeldmatifuguaresmisnusinsssmaiiiifuguaduvdnninduaznanatous
wdnviwgtaduandnandiyues 105CO vialumievenasmu OIS sslssmaiiimsdenslusaadovendnning
maUszmailduandnues WFE

2.2 CIS operator ¥esnamusananegnelinsiiuguavesmhenuiiuguaiiduaundnandiyues 10SCO

2.3 lunsdifinesusniluasulumisevesnesu CIS saUsza nesyu CIS sssemafinaidesegneldmaninasing

1Y

mugua N3N NSIAUEYIY UarMIIANTEMTUNeUIToRAMmUIwEeEveIUTIMAL

3. Useweaimduguanisiausvigniieainaifininsnishinnuduasesasuegiaiomensi aunedeoussmean
drinauinun

=

4. Tunsaliunmsaureansmurinlunisveinamu AS Adszme neausnadesinssidansidulinwensdiive
$udulunisuimsanmegeadunistanswindu wasiulovisnisamudsd Qdldfunisasulumiasvesnasmu as
ssUszmedadunesusamesiifiasglunosdiiums)

a1 fimsasplunindausadulssamuazalnfeiuiinesusi asnsaaspulaludadiuannnimiewiniu 80% ves NAV
yonaeu CIS Faussimeiy

4.2 fimsaspulunindduileldiBiuimmudndiu (pro rata) wdlsnadulunundninasi single entity limit vesn8s9u
sty el vdninaridanarlaldfunsdnnday

&)

mdu SIP
4.3 fnsamuluningdudieldiSewamudadiu (pro rata) udildraidulumundninast product limit dmsuningdu
My SIP veaneausIMTY

4.4 ﬁmiamﬂu derivatives MUulunumdninaus global exposure limit 989 NBIYUTIY U

5. Tunsalfinaamusiuiiawesiuamulunitevenamu CIS d1ausewme nasyu CIS Asussmadinandeslilinasuid
Y ° a Y =~ s v " & Aaa o & <, ¢ 1w 1 g & Yo

anvauziuesfeatunewmunuiinmes uuwidunsdndanudnduwasiulselovideodtonulsamu el lnglasu
ANugeUIINdtinau tneneunisawu vsEnianisdesdalidinadamedeya manarnudnlusaaAsssuiieud

WNetasiumsasuludnuagdainanlilumisdedviuiie

d2ufl 3 : NSNIFUUITTNNRUNINVRIFANTUNITRUANNUTEIMANS aRT1a15AUsEImAN g uWinRuen daaduduen
TuandunsRuinssemeavsonsianssnUsemaiiigunihRudnvessudniddnwauziusadefugsudnaunSndau

Tuuszwma Tudiud 3 : nSndaudsennduenrsensiansieuvinkduenn

' a & o o
daufl 4 : gsnssuuszannsYelaelidygyrviedu (reverse repo)

v o

sl o °

IW&JL‘ﬁ‘l«ﬂ.ﬂﬁﬂwﬂﬁﬂLﬂm‘ﬂ%ﬁ?ﬁ’ﬂﬂuﬂmgﬂiiuﬂ’ﬁ N.8.0. NUUR

doudl 5: ganssuussavnsigunanniwg (securities lending)

o

ToonduluaundninuanfdinauAuenssunIg N.a.60. MU
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dauil 6 : gInssuUsTIAN derivativeslunauseing aumdninasinsasufall

I [

1. Uszuan underlying derivatives finaavuasidnduedyalasesd underlying gnslnagamilavizevaigataail

1.1 vinddunnaauaunsaavula
1.2 8ms1menile
1.3 gmsnanUasusu

a '

1.4 \AAR 19U credit rating %39 credit event Hudu

1.5 sriiduile sudiiflosiusynouidududmioduusay 1.1 - 1.4 i 1.7

1.6 sriififlosiusznoudusuing 1.5

1.7 underlying Susmuitdriinaufvuniiuiy

Tunslil derivatives $14897U51A189 underlying F19fu TIAEBeRInaFoUTuTIAN ATt (spot price) nFo31A7
”zgmww%amwmwﬁﬂ (futuresprice) windu stet] s1m1wee underlying Suitlailesud vde underlying Midussiusynouves

o [

yiifanan seadunsausuagianinwnaslameliograunsvalese

2. Goulumsasuuisndanszduiunsamuly dervatives ldseiile

2.1 nsdl nesvusallfssyifeaiunsaslu derivatives way underlying a9 derivatives flazaswuliogrstaaulu
1A59N13

2.2 Junsdilugdeyailuderivatives oeslnochanianail

2.2.1 derivatives on organized exchange

2.2.2 nsaluOTC derivatives lushauszme sesdigdyandnineviaduifiyanaiilisueyaalisznougsia dervatives
fegmeldnisiiugualnemissnuinduguasuvdnminduasnaandnnindfiduandnadyues 0SCO viodiu
HNTNYBIWFE

2.3 Tunsdiflazdesiinathssvildonisdmovaudiioderivatives Augnas Auddudondunindauiinesuaninsnamu

v v
a

61 adl Tddnewuanduiiiansiuneuriediniiidwevdudtuiniy

o ¢ a a a . < v oA
3. vanNUNLNLLRNNSE underlying LuUAYY

[

lunseifiderivatives il underlying \udviiniu 1.5-1.6 futifsnanfnesiianueageaail
3.1 Wudediifinsimueisnmsdnnaliedisdmau lnefimsszyunadeyaves underlying vseladasing g iy
msfan wazlinsiwanuilidutagiuauenumusanvesesduszneuvesivil sl underlying walladudianan

fosdinmsedoulmmuaniznainedniudasyene

U adao

3.2 Wussdnidnuauregialaognaniened

[

3.2.1 siiffinsnszanesnegraiieame tnadusainidnvauslndnuuenia aail

v o Y

3.2.1.1 svinesrusenauLaasiiuntntaenIvsevinau 20% Y9runnaun

3.2.1.2 aviifesausenaudilasuisiiimtdntssninuseawingu 35% veasivtinviauatunsadulusuaniiznais ey

29AUsENaUMAuRBIlu N ldiRudnsAmnualy 3.2.1.1

v
°o v a

ASAITUINITNTEINLEIMUNAY 3.2.1.1 wag 3.2.1.2 lifpaieenusenauieitasiunasmnsaunsufuunnansan
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3.2.2 sdiulauonain 3.2.1 Milulunuiteulvasudoudsl
3.2.2.1 Wuiwdnfiesdusznaulunsmasviedygiiinesmuaunsaamuldlaenss
3.2.2.2 WieAanduamunudndiu (pro rata) allouniainnesuamulussasviedygrtulasnswudilinadulung

nanLNaN single entity limit Yaan@euliy

3.3 Husednlasunsimunlavanduiiannuiideiowazviminilaetgedassanuddndnnis visdl mnusinginaaitu
sanarduuisvluaievesudeninnmsuieninnmstudesdalidiinsnstesiuaudaudmmalssToviognsdl
UszdnSainene

3.4 Tmsuansdviity o egrsaillendulsedmniwhnmsiudeniinisauedoyaeg1aviumnnisnl

3.5 Tunsaifdudedtuile dulidinandeshumalaglduadeyadidannsenuremhesnusvnmsvessemelneg
Wiosaszna vseuuaINTIMANALasUINMsTuTEdnnsuansliiulainiinsiuwavesimudvinng

ansaavvieudns S uialaogaununzay

4. AN sIalisinindduniiiesmasanisiseniinuniseynitu (cover rule)

Us¥mdnnsdesdnliinindduvenamuiiinuniniasianimeadedudiuuiiiismesan1se ineswuenfesiisevil
mudennaddle derivatives dugnaslinaaaariilaamulu derivatives tu wasidulumuiidrinau n.a.a.dmue

@

5. annaelisindniunsawuniingussaidiianisannansdes

lunsalusendanisamulu derivatives 11 underlying lledudeaiunsndaunazanainudes nisaaulu derivatives

sanandandulumuindninau n.a.m.fuus

6. ‘mé'ﬂmmﬁmﬁmauﬁ’]ﬁumiamﬂu OTC derivatives
USNInNTSAesdnlidannadly OTC derivatives fail

6.1 Widyadndienidruinuasuluanyfisssuves derivatives T us¥ndnnisnsunniui 15 uariugavinevesusas

Y
vy

wou 713 Tunsdinfudsnariduiungarinisvesuigndnnis Tiruauazudyaegisssunegluiuwhnsdald

3
| ' N o

6.2 lunsalfiinumanisalfdwmansenudesia1vederivatives agaildoddny Tadygyrdndeniermuinuazidyan

L7 e 0]

8f5TIUYY derivatives T USENIANIINTIUTIUI

6.3 AdayadndeniisBueuliiinisdnegiue derivatives Wavs¥ndnnisiesvela

[ 1

7. vanunaeidiudsdmiumadnlugdyyily credit derivatives

U3Endanisiesu juRnuteuludiail

7.1 Winduedyailu credit derivatives Ioanizifienisananuds st

(e

o [

7.2 Windugdaanlianiz credit derivatives ifldnuwaizvegsnssuvieiieufissiugsnssuegamiliognla dail
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7.2.1 Credit Default Swap : @3léiud msmﬂaa‘lugmzé’%ﬁmszﬁ’ummL?iaaé’mtmamﬁlﬁwﬁaqﬁ’ummmmiﬂumssﬁﬁz
Wimnal obligation YBIRHNTUAY obligation v ImEJ@:é’mwzmﬁazﬂugmsp’jﬂjwﬂisﬁummLﬁaaﬁnﬁx@ﬂﬁuﬁaséfmﬁﬁsﬁu
mudennasdeUsyiumnudouiionin credit event Tulnasiinalidonnasdoussiunnuidssnsusmuniiu Qunsditlsl
LAn credit event Gﬁamﬂaa%guzjmiu'?umufﬁ’mummuﬂﬂﬁ) Wil 1841 obligation 9xlifless18n131Hen (Single Name
Credit Default Swap) #39 obligation ﬁ‘mmsmamie‘z’iaﬁmuﬂﬁﬁmwﬂisﬁummLﬁﬂ&ﬁﬁﬁﬂﬁﬁ?ﬁs%ﬁﬁ@ﬁﬂ credit event
Fuiy obligation $18n15las 18 5niladuseusn (First to Default Swap) 3eiileiiin credit event Fuf obligation
semslameniswilslungu obligation Faardimstrsznmtuamsluduwedunindsety uidennawzasuimuaiie
WA credit event %uﬁu obligation VJﬂi”lEJﬂ’]ﬂUﬂEjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 3<léiun mamaﬂugmzﬁ%@ﬂszﬁ’ummL?iaasuaﬁuw%w&Té”ﬁ@ﬁl,ﬁmmﬂmsaﬂaasuaq
namsuLMLTar i FUINAunIndd1eds TnefuieuseAumnuidedinssynifufierineransuunilusannaiviesnsassdn

A a A

819BsfiugnTnenidenufiazanadiu uazdiianas (i) vewamgfisssuvesduningsneds iieuaniunisigae

q

Usgiiuanuidesaslounanauunuuazaduiiiudu (§hi) vesameissiuresduningdrdadituguieyseiuainundss

UNAzLAA credit event MiaAsUAMUARYQY) (NSllilAn credit event)

o

7.3 dodlddyauinsgiuaiuiimualaginternational Swaps and Derivatives Association (ISDA) #sadyey1unnsgiudu

AUNAUNUYBUSU Fallvannasnianweaenadl

7.3.1 fnaldUsdulamunguaneg waglidnvioudaiungruneindmenanninduasaaiaannindviangmunedu

' £ ¥
° = A o ] '

7.3.2 lifidormuaivinliansnnivuallunsansuismilniodeygy@evieasniii credit derivatives dugsdudoudaly
7.3.3 Liiferimualvinesudewaldainudevneliunegdya
dauil 7 nindaudundinauamgnIIunIg na.n. eramuuaiuinlunendmtenindadusunidnvuzinusauneaiy

dudl 1 89 a6 lnglasunnuiureauand1tinauAuenIIUNIg N.8.9.

3.14. Sandumsasulundnnindvioningauduluuszme :

Samdrunsanulundnmindvsaninddudu alunindaduvasnsmusalulssmauazinassne :
Uitndamsazamundedlidmanning vienindaudu viemnenualagisou ieidunindauveanasusim aui
UsgmanugnssunsiiusaIary UssmAnmenssums n.a.n. visUssmadiinauamenssins n.an. fvus dsiolud
Tunsdifivszmanaznssunisifunaiany Usenanuenssuns n.a.n. viedinauanznssuns n.a.n Uszniaudly
Lﬂaiaul,maaé’mﬂmumiamu U%ﬁw%’mmi%amu‘[ﬁtﬂﬂﬂmmszmﬂﬁuﬁ'lmé’aa

=

dauil 1 : dadiumsamuiiAulnunageannindduniagdyan (single entity limit)

1 | asnansniasglng Lidingnsndu
2 | #5EnsAsEANaUsEImNA

2.1 n3dif credit rating aglu 2 Suduusniuly Lidfindnsdn

22 nl credit rating aglusssu investment grade widng 2 Sudusn | Lidusse
3 | i CIS Lidndnadiu
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RushnviSensiansifisuwiiudniigsulnviedesnasiasildnumgedidla
e 1anileneil
4.1 1l credit rating a§1u3aﬁu investment grade

4.2 Wuswieseoudu vl lwwzRudinuionsansiisguialulseiu

laitAu 209% (3olaiiiu 10% Weidu
nsasulusinsszmavseniinise
Hnuilgianuegsinuszme lag
\donld credit rating LUy national

scale)

AN TN NYEATUN LA
5.1 Jussianswil aansiaiiiogu wie Agniidesndanstumungmunglne
Wioa1ves surmsmdlvdiassmanlasueygnlviusenaugsiasuias

mavdlulszmalne

5.2 \Wunsiansiildnuazoddlnegrmiied

5.2.1 foenduuidvaansideu

5.2.2 Q’aaﬂﬁms@mLmaﬁagaLf]umiﬂ?ﬁlﬂimaﬁiwas@ammmwu
filing

'
A o

5.2.3 Tunsaimdunsiansindimvuaiusisevil desninvsewintu 397 Su

yal o

tusifuiiamu waslilletidnuazny 5.2.1 vie 522 glmszanifumunsians
é’anéné’a%ﬂuqﬂﬂaﬁqﬁ

5.2.3.1 5UIAISHIAYE UTENRUYU viTe USEnATAno@ies
AIUNUNIEIINIETINEAITUNITRY

5.2.3.2 SUIANTRBNEU

5.2.3.3 SUIANTDIATAUATIEN
5234
5235

523.6

SUIAISiEN TN UATLaTANNTAINTN YA
UssEMAanseduTetiegedt
SUIANTHAIUNIAAIVUIANALAZVUIAY DU UTEINA
ne

5237 swAsiiienisdeenwazinduwisssmelne
5238

5239

sUIANTDEANLAIUTEINALNY

USEnvannsne
5.3 auavgludsemealng
5.4 i credit rating agluszdu investment grade

5.5 Tunsd@ifudunsnansidiivunudisenil unnan 397 Ju duusiuiamu

Aoumeilsuviontluszuures regulated market

TAudns1Ael wawasnsla
LAININ

Y
(1)

(2) dwinvewsasiawu

10% %139

Tu benchmark + 5%

7
o v A

NINGAUAIT

6.1 ASNESNAANWULATUL WAL

o

20U UlLAUSRIIAIT haLAsnsla
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v o
v o

6.1.1 Wussansnd asransiwiifou viernniidesndad@unungvine | awgendi

Y

Ty uaslawemensansiulusiUssne viegoandnnsumunguineg (1) 10% %30
AaUsEna (UaliTINavIves suiAsndsdinssemanlasuoyynli (2) Wwiinvemingaunamu
Usznaugsiasumsnalvdlulssmelneg) u benchmark + 5%

6.1.2 ¥ credit rating* 8¢/lusesiu investment grade
6.1.3 Junsansitanvaredrdlaegrmiaied
6.1.3.1 foeniduuitnmaamuleulunainndnninduiszmelng
visolunanZeviendnnindsnssyina
6.1.3.2 feeniinmsdameteyaidunsinlulnefiseaziBennmuuuy
filing
6.1.3.3 lunsdifidummansiifitmunfughsenil desnivsewihiiu
397 u tuusTuilacu warllléfidnwazan 6.1.3.1 vi¥e 6.1.3.2 §ilns
Qﬂﬁ’ummmﬂmiﬁaﬂéné’amﬂuqﬂﬂaﬁ'ﬂﬁ
6.1.3.3.1 qﬂﬂamwﬁ'a 5231- 5239
6.1.3.3.2 andun1siussninlsemaivssmalneduamndn
6.1.3.33 andunsiusisssmanitdnuasiueniieatiu
UAAA ANUTD 6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsdifidunsansiidiimuniudissuid innndh 397 fu fhousTuilamu

rofunsliounseagluseuuved regulated market

@

6.2 ﬁjﬂiimd‘ﬁ ‘17'1I?j Foyayndl credit rating® aglusediu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

NS
*nsdhdunisasulusnsUssmeviediinseyniuiiglianwieginsszna
gnsaidentd credit rating LUU national scale
“ns@idumsanulussussmaiigdyalugiuedianssyniuiigfidiuneg

AgUsEIWA @unsaidenty credit rating WUU national scale

7 | nindauduuenmilenniissylute 1 - 9o 6 (SIP) sauiulaiiu 5%

e : Tunsdlduningdusil lufidermunifeiu single entity limit voa3urngeannsiansvizendya udusansdl

1. RushnvisenTansifiguniRushnivensaiiuaurenem Uy

2. derivatives on organized exchange
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