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1. asrensiifidnuaizvesdoyadersarmiuds (Structured Note)

2. mwamwiwﬁﬁﬁﬁuﬁummmLs?j'a5asuaﬂm3’1msvﬁaﬂuaq;:Jaafmﬁmw‘i’mdwﬁa']mmamﬂé’ (non-investment grade)

3. avansudaviiflalldsunisdadusueuindede (Unrated Securities)

v
[

agslsiny neayuenalliFwsanswiintlsusuanuidetodniniawsaammuld (non-investment grade) awnznsdl

Ansranswiiuldsunsindusuauindedefiannsaamuls (Investment grade) vasinesuasuiiniu

Tuanmzund nesvuazawulusinsUssina Gsazdawalvid NEt exposure MAgtesiuamnudssisssmalasindsluseud
toyTlsitfesninfovas 80 veayarmindauansvesnemuedlsi lunsdiinsamuvesnemusnilidulunanleue
nIauIINIsIaRUIUsTIvvesnamu THusendansailiunsudledadiunisamuvesnemusidlidulunuuleus
nsawunelu 90 ufuudfuidndrunisamuveanawusalidulunuulsuisnisamu uwduisninnisasléfuud

PnFeniamulAaUisuLlasUssinnvainemuriumeluimuaaidingn

v
=1

il neauenaliduiwialseninesenisamu Jadisveznaivszaia 30 Juduvuiiuvanzileunemsnddu wazdas
szezvnadsyuna 30 Junewdnlasenis lunisduwadadiunisamuaiunisdaudavszianvesnesmu lnaduluny

NANNAINIAUEATINATT N.A.A, UIOEIUNIUAMENTINNNT N80, UTTNIARIULA
312 i’]ElagLaaﬂﬂﬂﬁaJWUIUGiWQUSZLV]ﬂ .

fluleunanisaauisazdenalid NEt exposure Adedesdiuanudssinsszmalaandsluseutdydlivesninfosas 80

YosyarmIndduaniveanau
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=

3.13. Uszimvemdnnindvisenindaudu viensmmennalaeisouiiazamu |

3131 Uszamvamdnuingvizeniwdaudu visnsmmenualaissuilazasuluszme;
Uitmdnnsaramurieuaianustlovilianzanvdnning nindaudu viemaennalneisiuednilaegmimionars
pgmmiUsEAARANENSTINSAAURAIANY UsznARansINmg 0.8.0, WieUsemaditinauanznsINng n.a.m. s
dawiolul uulunsdifivsenimruznssunishdusaianuy Jssnienaznssunis na., vieddnnuanenssunms na.n,

AN UL UYS 0l USENALA bUIYS DLULANU T LNV DA NBALYRIMENNSNEUI aNSNIFUNTBNITMIRBNNALALITIUY

daudl 1 asnans TS (transferable securities)
1. a51ans TS mneenudn asansmienisiule q uenwiennnindauludndummiidmualulsznia .

87/2558 nawan 3 FeamuautRmamdninasiviasuiau fall

11 Lifidormusvieeuluivihlifamuianszgniusnnninyadfuasulunsans

1.2 annsawdsuilels (sadansalidu B/E vioP/N ffdeulviudsuiieusnaamuldduiunslvinigdy
TeudvidisenfeslunsanslanadBnsiingmneimua viefoulaliinesyuaunsavedugoonnsiansls)

13 fdeyaiRedunsansiigniesasuiiuuaziimsuiugaduusssedisaiiane §1 uaa. anansadadls
iierhunuszneunmsfinsandadulaasuldedisaiiane wasideyasamilaziouyargisssy Insdeyadinansioadeds

Y A4 A yys o o v a o & A o )
ﬁ]']ﬂLL‘Viaﬂ‘UE]i{IJa‘VlL%@ﬂ@l@‘lﬁﬂﬁ]@%"l@l"lﬂ%ﬁﬂ’l‘lﬂﬂ"IiEJuLUUW‘EJE]ﬂJiUSLU'iS@Uﬁ’]ﬂa

2. auandRAuasvdninasilumsasuvesasasiisAnnidmusiude 1.
2.1 lunsdifidumsasulu B/E vio PIN fleannsnansdindrifietissniinisén BIE w3e PIN dindndosd
ns¥uenTaniesusedlasyanadall
L ow. vs. w0 ua. munguueIITegsivantun1sRu
CPAGRFRLHE
SUIANTOIATAUATIER
sumMsiiensinuRsuazannsainsiyns
ST IANYRIVUIANA LAY VAL BN WU SEmAlNg
sumsiiensadsesniaziiuwisussimelng
swiAsdaaunislsemelneg

anumsiusnUssimanddnvazvinuendeatudiudinanu 1 - 7

o N o o1 AN

£
=1

D] miaﬁaﬁamﬁmaaé’]’aﬂdncﬁmL‘f]umim"’s’aw'%aﬂﬁ%’usaﬂﬁé’aﬁhﬂﬁaéﬁlaﬂﬁa PITIUIUTINDS

=

ponide (i) suitszylilu BIE vie PIN ¢he

2.2 Tunsdlidunmsamulunsiansiwmiiou wniinisledndulasanimainesiansnmiinauduiulag

v
o

nowuslasuiutu usendanisfesdmeiunilaunniely 30 Jutuuaiuiinesusulasuiuiu Tnglusswinagas

srelIaInana Aliteiusen dnnisiinisamuluiudenand

a0, [N : a T : Yo o
daufl 2 | niwdauuszanniae CIS nsdiidumitefinsesnagneldtdungunelne

v
v A

foslinauanURkagnannaelunsaamnueaail

1. nsdhduniqe CIS
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11 fqumnifwesdulumumdninasiiunsamutudeiutermuadmiunnas TS ludnd 1 4o 1.1 4o 1.2 uazde
13
12 lunsdifinemuluasuluniae CIS ves MF MF fsnamsfesduloutonsasudtd (sldtunsasyulumise CIS
yosnowusImesmiamulunefums)
121 fmsampuluninddudadussinvuasaiaifeatuiinesyuaunsoamuls
122 fnsaswpilunindausloldismumamudndau (pro rata) wilduaidulunamdninasi single entity limit
voanasyuii
1.2.3 fnsasyulunindauileliiBunmmudndiu (pro rata) uélsuaidulunumdninast product limit
dmsunsngauiidu SP vesnowmuiu
124 finsaslu derivatives fidulunundninast global exposure limit vasnesyuii

13 lunsdinnewusuilamesidamulumiae CIS ves MF MF fsndnsiesldlanewusuilames

2. nsdhdumiae CIS wenmileaniiduusludui 2 o L.
2.1 faaaudfuazdulunmumdninasilunsamuduietuiedmundmsunsans TS Tudwui 1 9o 1.1 4o 1.2 uae

40 1.3

2.2 aanzdeumaviely SET

daudi 3 ;. nindauuszankuinvsansrasiisuminkuen
& a G =1 1 a Vo U 4&1
DUTULUAINYIONTIA TS UIRUNINUBIN TURINAIY
. B, U %38 UA. AINNUeINcegInaan i un1sty
. SUIANTeRUEAY
. SUNIANTDIANSABATIZN

. SUIASNISINUASLAYENNIAINSINYAT

]

1

2

3

4

5. usrmeamsesdudeTiogende

6. suAsHRLIEMRLIANaaTTINRgBLLsUsTINAlNe
7. swimsiiensdseanuaztduiasemalng
8. sumsBaamuuraUsumnelny
9. amdumsussnalsemeafivssmndlveiduaundn

10 andunmsiusiedssmaniidnuasvhusadetudiudinaw 1. - 9.

doudi 4 ; qinisuﬂizanmis'??aiﬂﬂﬁﬁmumuwwﬁu (reverse repo)

< o &

nsaavulu reverse repo desdulumundninausisadl

L gdaan deaduifyaradsiianunsadilugdeyeyilu reverse repo lamungmunelne

1.1 sw.
1.2 wa.
1.3 ua.
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14 wva.
15 Usdnuseiusy
1.6 sun.

17 nowuiluy

Y
vy
Y

18 dfyamadifingruneanzdngisiu

o

19 duswnsuarigiamiamungvneintieisnseulssuna

2. asansitldlunisyi [EVErse repo. fealunsnansiteil

2.1 eanansmasglveuaznsiansnesgicsene Tnonsdidunsiansmesgaindsemasosd credit rating
agludustu investment grade

vy
v v [

2.2 BIE PIN tasi3urin mnn videviugdszezdu 7 sw. va. viesuensiisingunetamzdnsiedu 0udiinnge

o P

iy Falengaandeliiu 1 Y

e

.
U aee

2.3 BIE w3e PIN 7 TSFC Wugfeon fisiimuaiiuldiumusilaiiu 270 Sufuudiuoons uazifumida
Avualdfudlomanuviowdeldiii
2.4 BJE PIN wizorgn ifionglsiin 90 fufuustiuiioon deii credit rating eenslnegrendadsdl
24.1 3iissue rating w3e issuer rating eglususuusn Tasnsaifdu issuer rating éoady credit rating
fnarnnsda credit rating szoeduse
2.4.2 5 guarantor rating egllususu investment grade
25 nasviidaiongauvdeliiiu 1 3 ftunsidelunanioviensanvil viofiideyamanfundoonay
Sredelddafimadamesoansisamy Tnsnsasvilsenanded credit rating sgnslaegranileisil
25.1 i credit rating sverduoglu 2 Susuwsn wiie credit rating ssezeniiieudeséitu credit rating
svezduanannud CRA Tsuseudieuls
2.5.2 i credit rating szezenieglu 3 Susuusn

26 avasnil@diongaavdeliiu 1 weunitunsideulunaisdorensansni vienildeyasaiindetie

3

uardredeliFadimadamesioansnsay Tnsnsransvisenandead credit rating eehlaegromilatad
26.1 i credit rating svezduaglu 3 Susuwsn wise credit rating svezeniiieudesiéitu credit rating
szpvdusananmui CRA TfToudteuld
2.6.2 4 credit rating szezeneglu 4 susiuusn

2.7 n$ndaudumundinanusivuaLiuL@Ly

3. szurnamssuthszvilves reverse repo deslaiiu 90 fu

a wa o [y

4, dofmuniisiud uas. dasdfiRdmiunisasyulu reVerse repo

4.1 dedddynuesgunuiidmualag TBMA vie TSFC
4.2 vanhndnningvionsansfidelumeviolouse uudididnuaedsd

421 Fumsvenseleunmdoivualu IEVEISe Iepo fenas
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422 Funsvieaw 1epo fulumutszmarmznssunsmiundnninduazaaianannindinnie

waninaet [euly uagdsnislunisnguRuluwinvesnewusiuiaznisienseyniuwAnIngaurenosusiy

[

43 yarwommdnmindviensiansiive a Tusududya dedyadndulumuaunsnisdaamuisniseei

yareamdnnswgusensiarsivenndt (simde X (L + discount rate))

Wil 51730 = TIpiineaudrselikngaadndheniadumdonanyswensensiasniu IEVEISe 1epo
44 nsssagarvemdnnindiensiansnive a dutu lidulumundninasiad
441 yarmvemannsnegnsensiansiveunna (yar 1EVErse repo x (1 + discount rate))

442 lunsdiyarmdnningvionsansiide s duiu lidulunuaunislu 44.1 vas. deadenli

fdynlounssuansluiu vidondnnindviensansiianunsaldlunisvii reverse repo Tiunesu lelsiyarsiuves
ndnvingvienmansfiveuasnindauilowndinardulumuiBmatindn nmelufuhnisinnnfufiyadmsnminduie
nsrensiitoanasminannisly 44.1 uudunsdam 443

443 Tunsdifinedwsmuaunislu 44.1 uanmaingadmemdnnindviensansiive a dutu fyan
tiouninyany reverse repo X (1 + discount rate) fusiuaulsiviu 5 dwuum videlsiiu 5% vessande udusdiuale

g waziinsiuuaizesiananliludgya ddldmnuslaefinsaniadoaudewesddyan (counterparty risk)

U

wan vad. azlddiunisenu 4.4.2 Alg

45 nsunnaci 1EVErse 1epo anu 4.4 Wkunded

1Y

451 Anaainsanfenuiunalselevuiinesuiislasuain reVErse 1epo sudisiuifinsduiu

a

452 ewanduseganssy wiamuusiudusengrsvas IEVEISE 1EP0 vngsnssuiinesuiiogiu

Y
LY
'

AdyaeITuaziivennasivualiaunsadsdutsenilnugsnssulagsnssunilannudnnindvsensansngevise
niwdauilounu 4.4.2 (8i) vesgsnssuitingin IEVEISE repo snen1sould
4.6 discount rate ianldlunmsdwna foadunsimuniulaedilddadonnudowosrdayan

o v ¢ A A 1Y
NANNINY RIDATIANINYDLLA

duit 5 genssuuszamnnsliguvannineg (securities lending)

sosdulumundninasilunisasmueiail

[

1 gdyan Fesdigdyeydndieniialudlisuluaygnlivszneugsia SBlinglunsdlfigdayadnannseyinsg

g o

Tugnugdunuveiy fiudesduuanaditifiannsalsznevgsnaviesiiuianisidmunguunglne

L1 flasulueugnussnougsia SBL

12 sun.

13 nesyuiiuy

14 sunmsiemsidiuasnsdieenuvisussmelne
15 sw.

16 v

L7 wa.

1.8 Usemuseiuain

= ' o &

19 nesudmuymraiifiyarmindduvesfaiuunazsenas 1 duumiuly

U
£

110 newudwwidatungdisiwns

o
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111 ffympadumuidminauimuaiudy

2. winmindfilvity deadundnnindieglusvuusunudnnindvesgudsudinudnming viiendnniwea sun.

Puthiduunensdoundnning

3. MInwselenvanysziy vaa. Fessdunissiadl

31 dudunsitinsnaSesenndnusziunngBuiioilulssiunsligundnnsng Tnedeadundnusziv

Yol

311 Fuan

312 asransmasslve

3.1.3 B/E PIN tasitushn ann widesiudazerdu 7 on. ve, viesuwmsiidingumneiamzdansiu Judd
TR

3.14 BIE v3o PIN 7 TSFC ugfeen fifmusiuldiiunmsilsiiiu 270 Futfuus
Fuooniuazidushiifaimueltiuilonanumieloldii
3.L5 BJE PIN w3eqnn fifionglaiiu 90 Sutiuusituilean duit credit rating oedlnoenmilastsd
3.15.1 i issue rating 3o issuer rating eellususiunsn Tnensdlidu issuer rating seaiu
credit rating #lsanannnnsda credit rating szeeduse
3.1.5.2 & guarantor rating egludustu investment grade
3.1.6 naransmildid credit rating oglusust investment grade
3.L7 wilsdornuseiud ow. Wudesnliudnemuiiedulseiumstundomindlfudnomu
3.18 tuaanzideulu SET fiflsedenglusvil SETH0 sl lunsdifinesyulifulounsnisasmuluns
a139u NewuILSUmanUsziuaInalila
3.19 mihwamuves MMF
32 dndunmslinesuiinssudvivionsouasesmdnuseiuna 3.1 viediiunslaeisudsesiingli vas.
annsatefutssnilomnvdnusztudananlilasmdu
3.3 sunimdndseiunu 3.1 finesuiinssudvilulewntenerevievhlflalansnteiunamnyss fudu
1% Guustiunstsiuiseminudonnadugsnssunslitumdnnsnddues
34 fsswasmdnussiu a Autu snnndwidewidu 100% vesyarudnningiflsty
35 lunsdifindnussiuduiuan Whduandsnanlvamulnetuiluniwgaussd
351 Guehnlu o, vieswmsiidngraneianziagaty
35.2 dmsdushnuide PIN #eil
3521 tmstiudn vde PIN 7 sw. vs. videswiasiidingmnetanizdndatu
Juginiserni
3522 PIN # TSFC iiugfeen Aifidvuniuldifumudaliiu 270 fulfuusiiusend uazidusi
st mualdfuilensonmdeidieldidiu

v

35.2.3 PIN #tenglaitiiu 90 Susfuusiiuiioon dsdl credit rating egramisegndlassil
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Q KTAM

35.2.3.1 i issue rating v3e issuer rating eglususuusn Tnsnsdiidy issuer rating
sroadu credit rating #ilFunannisda credit rating svesdusne
35.2.3.2 & guarantor rating eeflususiu investment grade
353 msasnniglve
354 reverse repo dwsuasiansnasging

4, Fnunzuavanszdrdnuesdnan TilddyanisnvaziavanssdAgrosdyginulssnadiinay
AMENITUNTAAUMANY SN LazAaInrannIngImetanImuaneIiUTE UV g dunazlngunanninduas
wanUseiulugsnssunsduuasiigunannsng

v
[

dauf 6 gInssuUsam derivatives AUVENNATINITAUAIT]

1. Jszuam underlying derivatives finesuaziindugdnyanlédesd underlying egndlaogrmilmionatsotis

o

il

11 w3ndauiinesuanansaasmuls

1.2 $nsnonide

1.3 Snsuanivdeuiu

1.4 \ns@n 1wu credit rating v3e credit event (Jusu

15 swiituile sruilfiflesdusznouliududmiefudsnu 11- 14 vio 17

1.6 silfiflesduseneududuianm 1.5

1.7 underlying Susuiidsinaurvuaifisdy

Tunsdlil derivatives $rsdafusnanues underlying dnasiu s1aiigrsdadananadeadumaiiagdiu (Spot price)
viemandaya devisansii (futures price) windu visid s1enwes underlying Suillalaad vwde underlying #idu

29AUTENUVRIPULAING Fauduiiausuag1aniewing wazitawmeIngnaunsvaiuee

2. Goulvnisamu vaa. azdndiunisamulu dervatives laseie

q

2.1 nsdl MF Ifszuiieafunisasulu derivatives wae underlying ves derivatives fiazaamuliagns

Faululasing

[

2.2 \Bumaddugdoalu derivatives oehdlnegnamilassd
2.2.1 derivatives on organized exchange
2.2.2 ns@du OTC derivatives luuszmelne dostigdayadnireviadu sw. sunmsiidingmane
anzdnsatu funudens derivatives vier#n derivatives
2.3 Tunsdiflazsosiimadissviidhonisdsmovaudile derivatives dugnas Audduseaduningaui
nesyuanansaawuld il linesuasnduiiavisuneudeiiinfidwe vdudiuinu
3. vidnnasidisidunsd underlying s

Tunsdlil derivatives & underlying Hustsilnnw 1.5 - 1.6 suilfanandosiignuasail
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°

31 Wusrdndinsimunisnsdualiedredaau Inelinsszyunasdoyaves underlying sisetladesing
q Mnldlunmsiua wezdnmsuadedlnduiagtuamusnumnzaivesesdusznouvessed il underlying wse
Jaduinandesdimsedoulmnuanzaanstandudass i

3.2 Jusviinfidnwauregdlaogramilasial

' o
v aaa v

321 siifidnnsnszanefetiaiivme Tnadusudfifidnvaslndnuasniaad
3211 suiiflesdusznavudassiivuindesnimiewiniu 20% vosiminstamue
3212 swilftesddszneuiilasanisihimdntosnivdowiiu 35% sesiminimun
Tunsafdulumuanniznana Tnesiusznousaudedidminldfusnsiismualu 3.2.1.1

msfarsannsnszaetmidnay 3.2.1.1 waz 3.2.1.2 lidewhesdusenauiiiendasiuned

v
o

WRtuAULITNTN
3.2.2 swiidulavenain 3.2.1 Adulunudeulvasudusil
3221 \Susrinfosdusznoulunasviedyyiinesuannsoamulilaens
3222 dlefumiuamunudngu (Pro rata) asleundsinesmuasmulunsiasviedaa
tulneasaudalduadulumamdninnst single entity limit vosnesudy
3.3 useiiildsunaimunlasanduifianuindefowasvmihilldosadasyain vaa. el wn
Umngiamtusindrfuuidvlueieves uaa. vas. dudpsdalifinasmstostumudaudmmasslosiosnd
UszdnSamene
34 finsuansiaiid q ogwsioiondulszdmniwhmssiudedinsiauedeyastreviumgnisal
35 lunsdfidusuiiGuiile suddnandesiuinlngliunastoyasredaanssnuremsnussms
vosszmalneviesnalszina e taansaduiuazuinsi vas. wandiiduliinisnsdunaseitamndui

AINANMENNTAALNBUSRS WD LRI s L

4. ndnnasimsdaliinindauiiiiemanenstissniinmnnszuniu (COVer rule)

Uad. fesdalidnindduresnamuniauninuasiianinadesuiuiuiiismesdeniseinaamuenanedisy

wilndennacde dervatives duanaslinaonaiilaamulu dervatives Ju wazsdulumamdinauimue

5. vdnnasiiisindviunisamuiiiingUszasdiiienisanarnuides

Tunsdi vas. awilu derivatives # underlying lalvaudeafunindauiiazanauides msasulu

derivatives ssnandeadulumafidtineursmun

6. udninausiiiaudwmiunisasyulu OTC derivatives

van. desdalviidennaslu OTC derivatives il

a

6.1 Wgdaandndreniimunuazusyagisssuves derivatives 1% vas. nsumniui 15 wazJugaiine

o

'
e S AN ' '

voswsaziiiow el lunsdifudsnaridutuneainnisves vas. liduauazudaarefsssuneluiuihnmsdaly
6.2 lunsalinmnnsalfidwansenusiosianues derivatives sgradiduddy
Tgdadniheniismunuazuiagameisssuves derivatives 1 vas. nsurfuil

6.3 afadndenidusenliinsdegiuy denvatives dio vas. Sosweld
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1. wénnausiiududwiumsddugdyanlu credit derivatives

v

uad. siesufuinuieulusall
1.1 dniu
1.2 wndu

Adayylu credit derivatives Iéamsitenisananudsaviidu
gdyaylsianne credit derivatives ffdnvazvosssnssuvieliisuidssiugsnssuetiaisogndla
Xl

7.2.1 Credit Default Swap : gsléun mannaslugiuzdioussfunnuidssiuasiniiieatosty
auannsolunsthsuian obligation vesdyniuau obligation du Tneadyafoglugusdueuss fuamudsad
aspgniufagfesiissiunudennasioysyfuanuidsailaiin credit event Fulasasinalidennasdoussfuandes
asurmuntiudl (lunsdlilaiaa credit event demnasasdugaluiuasufmuaniuund) sied Tah obligation asfidies
swmsiden (Single Name Credit Default Swap) vi3e obligation fivanesnensdsimualsiiuneussiuasidesdinihi
Frsenililewin credit event Fusu obligation shennslasieniswiladusiewsn (First to Default Swap) videilevin credit
event gutu obligation sremslasentswilslundu obligation Fsasdinistrsemafuanisludiuresdunindmetu us
fFomnaszasuimunidieiin credit event Fuiu obligation nnsennslunay (Proportionate Credit Default Swap)

7.2.2 Total Rate of Retum Swap : #sléun nisnnaslugnugddeusefuarndssesduningsnadad
\AnanmsanasuesHanouunuiizlssunduningsneds lneguneussiunnudssdmszyniuiiazdenaneuunilugng
Asiivsesnsaneiisnidifusnmaendemuiiteanasiu wazdiuiianas (6ndl) vesyargFsIIIvRIAUNTHE19Bs Lile
wanfunsiigioussiumnmdssarlounanouununardniiiady (§13) vesyargivsruvesduninggradsiitugane
Usgiuanuidss auniaziia credit event vieasufivundna (nadildiia credit event)

1.3 dodddyaymnassunuiidivualae International Swaps and Derivatives Association (ISDA) vi3e
”@yzymWMigwuﬁumwuﬁﬁﬂﬁfﬂﬂwuaamﬁ"u Feildonnasiitdnvassed
131 fualddefuldnungumne wazlidavioudeiunguuneiendnnsnduazaaramanninguse
ngvanedu
732 LifidermuaivilransismuaBlussiarsniviedyandeveainini credit derivatives
Fedadoudsly

13.3 Lifidefmunlinemuseswaldanudemeliungdya,

a Aa o

A9ufl [ nSngaudUNATNIUAMENIIUAIT N.8.0. B1aRruUsiuAN A e ndInSanS NI uduUNTSnwaENuRLR By

dud 1 83 dwdt 6 Tnglasunnuiureuanndrdnaunnuenssunig n.a.9.

' '
A A

3.13.2. Uszinnvesvidnuindvienindaudu wiansmeennalasisauiiazamuludaszmne;
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il nMsamuluasiansusedygilusiisssine asarsusedygisnandeuauevienseilunsvidygilulssinand

o

1 a @

wirgnuifuguasiundnninduaznarandannsndiduaudnardyves I0SCOu3enfinsdevlunarnndnnsng

o

o

snaUszimnamduanndnves WFE wiseldunsaisvesusemindnasiaziauavieluy GMS

daui 1. asnans TS (transferable securities) ansuszine
L #5115 TS smnennai sasansmsnstiule 9 venmdeanningauludimdumudiimualuszae vy,
87/2558 naran 3 FeamuantRmumdninasiviasuiau fall
11 Lifidormusvielouluivilifamuiaszgniusnnninyariuasulunsans

1.2 annsawdsuiiols (sanfensdliidu B/E v3eP/N ffidoulvvndasusiousnaswmulddidunislviing
Suloudvdizonfeslunsanslémuiinisiingmnedmun viedFeulalineswuaunsovisdugoonnsiansls)

13 fdoyaifenduanansiigniesasuiunaiinmsusudaiulsediedisaiane §s uaa. annsadfals
iiehanUszneumsiiansandaduleamulsedisainane uaziifeyasafiaviouyargisss Inedeyadnandesnids

mﬂLma'ﬂsﬁaaﬂa‘ﬁL%a5@1&%&%’@‘1/?’1mﬂmﬁﬂﬁmﬂﬂiﬁuLfJuﬁaam%’ﬂuisﬁumﬂa

2. auandAuasvdninasilumsasuvesasasiisAnnidmusiude 1.
2.1 Tuns@fidunsasulu B/E v3e PN fleennsransienaraitedissniinisén BIE wdo PIN dandmdfesd
ns¥uenTaniesusedlasyanadall
L sw. ue. vive A, mungraneddmegsiadnIiunIsu
. SUIATORUEU
. SUNANTONANTANATIEN

. SIS TINYATLATANNTAINITNYAT

2
3
4
5. swmsiundamtavunanatsazvungouniiUszmelng
6. surmsiitensdseenuaztiiusisUssmalne
1. suensdaauuvisUszndlne
8. aonvumsiusssemafifidnuazvhusadeaiugFudinau 1 - 7
il e Tavidenisiusestenaradioaiunisertantenstusesidsdeviedeans s

nonidle (¢18l) audtszylHlu B/E vide PIN fae

2.2 lunsdiitfunsasmuluamansfiainemu wndimslsdviulasanmanasasimiiouduiias

nowuslasuiutun vsendanisdesdmieiunilaanniely 30 Jutuuaiuiinesuslasuiutu Tnglusswinagas

sreglIaInana dlinednusen dnnisiinisamuluiudenand

dauil 2 niwdduuszinmmineg CIS nsdlidumiseiinisesnagnieléefunganesinsUszme
FosfignantRuazndninamiluntsamudel
1 nsdhi@umize CIS
11 fipuandfnasfulumundninasiiunsasuuiiodrtudedmundmiunsans TS ludwd 1 e 1.1 4

1.2 wazda 1.3
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1.2 Humhevesnemu CIS salszimaiifidnunydail

o v

12.1 mseenuazmsiaueneegneldnmsmiuguaremsnussussmedimiuguasundnning
wazmantomevdnningdaduandnasyves 105C0 vialumhevewmnasu CIS sadssmeditinisdouslunarnte
yevdnnindsissemaiiduamndnves WFE

1.2.2 CIS operator vesnesyusananiogneldnsiiuguavesmssuifuguaiiduandnansiyves
I0SCO

1.2.3 Tunsdlit MF Wasyulumievesnasyu CIS ssuszmea nesu CIS snsUszimadsnanndfesed
elavdninaeinisiiuawa N15een NSLEUaYIY LLasﬂ1ﬁmmiﬁm%’mammﬁaﬁamuﬁEJEJEJEJGUEN‘LJﬁgmmfu

o

13 dsumeiirnfuguansiauenemiednamiinasmslieuduasesiamuogaiisame sl musedo
Usemaidinamuivue
14 Tunsdldunamuues MF lumbevesnesu CIS srsdsuna nesudinandesdinisdiamsdiul iz
nsdifvmsndlumsuimsanmageadumstaasiniuy waeiiuloviensamudel (lWlFfunsamulunesvenasyu CIS
meUszmedadunesusimesiifiasulunesdusis)
141 fnsasulunindauileldiBeunumudndiu (pro rata) wdlsnadulunumdninasi single
entity limit ves MF s il wdninassigsnanlaléfunsdinsngauiidu SIP
14.2 fnsasyulunindauileliiddummudndu (pro rata) wildnadulunumdninasi product
limit dwsunsndauiidu SP vea MF
143 finsasyuilu derivatives fduluanumdninast global exposure limit wos MF du
Tunsdinemu CIS savszmadt MF asu deadunemuisjatiuaspluvsndaudadusunmuasvinfentu
7 MF anansoaanuls’ wazdlevimingauiliannsoamuldindunumudadgau (pro rata) wdazdesiiudosas 20 ves
NAV o1 MF fsna
15 lunsdlfinesyusiufiawneslvasplumievenesu CIS ssuszma nasyu CIS ssuszimadsnansios
lildneamuiifidnuvaziusafeiunesursinnes Huudidunsdfifienusifuesdulsslovideriomvanmu
iail Ingldsuanuiiuseuandridnau Tasreunsasu vaq. dosdaliimadametoya wamanusnduay

' ~ A a ) o o i o o & v
ﬂ’]ﬁiﬁllLuall‘V]LﬂY:J')?Ja\‘iﬂUﬂqiaQV]‘Lﬂ.uaﬂﬁmgﬂ\iﬂa’n‘lﬂuﬁuﬂa@éﬂqjquﬂjEJ

2 nsdhdumbe CIS uenwilovnfidmvunludiui 2 4o 1.
2.1 fanaFuanidulunuméninasilumsasusudoriudermundmiunsians TS Tudnd 1 4o 1.1
9o 1.2 uwazde 1.3

2.2 aenzidsvlunaingevuienannindasussimaniduanvnveas WFE
' a . o a o a ' A ' a a | a P & a
daudl 3 nSndRuussnkulinvasaaIiun1sRuaIsUsEmAsansansanalseimanisuwinikuen deadukuein
TuandunmsBusinssemavsonsnansanusemaniiigunihRuinvessudnildnwaziusadefugdsudnaunSndau

Tutszna Tuaui 3 n$ndauusznntuenysonsiasiieusiiduelin

dauil 4 | gansmdssnvnstelnefidyaueiu (TEVerse repo)

TnetdulumundninaeifidinauanenIsung na.n. Avun
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duii 5. ganssuuszsannnsTdundnning (securities lending)

sl o o °

IﬂEJLﬂubl,ﬂﬁ’lllﬂéjﬂLﬂm%%ﬁ’]uﬂ\‘i’mﬂmg A33UNTT N.8.6. NTNAUN

dauil 6 : gsnssuusziam derivatives lusinsUszma anundninassinisasudail

[

1. Uszuaw underlying derivatives finesyuaziindugdyanladesi underlying sgslnegmilaieviarsoeng sil

1.1 n3ndauiinesuanansnawmuls

1.2 $nsnonie

1.3 Snsuanasuiu

1.4 \ns@n wu Credit rating v3e credit event (Jusu

15 siliGuile fuilfiflosduszneuidududmiesuusnu 1.1 - 14 vie 17

1.6 sruiifosduseneudusvin 1.5

1.7 underlying Sunaitdriinaurvuaiiisid

Tunsdifl derivatives $rsdafusnanues underlying dhasiu srafisrsdasisnanadeadummiiagdiu (Spot price) vie
sndnadomeaimi (futures price) wiiu vl s1a1ves underlying Suitlailsil wie underlying Aduesduszneu

7
o

Yoasiinina dendueausuas1aninewing wasitawmelIagaunsvaiese

2. @Raulanisamu vas. axddunisasulu denvatives leseiiie

q

2.1 nsdl MF l¢issyifenfumsasmulu derivatives uaz underlying ves derivatives flazasmulieensdnianly

1A59NIS

[

2.2 \Bunsidnugdoalu derivatives oendlnegnamilassd
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives sif

2.22.1 nsdhdu OTC derivatives Tuuszinelng fesfigdyandndendadu sw. suensiisingmane

WNzAnfY funuaevie dervatives V30K derivatives

2.2.2.2 nsahilu OTC derivatives TusinsUszina fosilndy

o

a =% & aa M vy 4
Bndheviadulifuanantasuengeli

Y

Usznaugsna derivatives eganeldnismiugualnemisnuiiuguasmundnninduazaarandnnindniusndnandey
993 [0SCO vieiduau@nves WFE

2.3 lunsdiazdesinstseniimenisdmeududile derivatives ugnas Auidudeadunindduineu

Yaa au

anunsoaauld el lddnewuandufiavssuteunselimiidwe udusiuiay

U

3. vidnunaeidiswdunsd underlying s

Tunseld derivatives & underlying Wussilanu 1.5 - 16 suiliananidosidnuas il

3.1 Wusvdiisimssmunisnmsdunliogisdniou Tnefimsssyunasdoyaves underlying vietladosing q 7
tharldlunsdn wasdinsiunudsdliduisgtumumiusneauvesesdussnouresiall sisd underlying wie
Hadufainansosdinmaedeulmmuanmzean egrdudasede

3.2 Wusvilnfidnwaedslnagranilesail
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3.2.1 dviinfinsnszaneshegraiieans leadusviniidnwuladnvausniasal

v
@ o o

3211 suilfesdusznouusazifiimiin < 20% veshwiinsisun

3212 suifiesdusznausilasviaiidhmn < 35% vewhwindavun
Tunsadulunuanmznann Tnsesdusznausaudosivminlddusnsitmmunly 3.2.1.1

msfinsannsnsyaetminay 3.2.1.1 uay 3.2.1.2 lidenhesdussnouiiisdeiunesinie
dhfudvaniansan

[

322 suisulauenain 3.2.1 dulumuidoulunsudusad

3221 Jusmdiflosruszneulunsansvsedyaiiinemuaunsoamulalaenss

o
o

32.2.2 Sefnmiuasunudnagau (o rata) wilouniisinesmuamulunsiansusedyaitiu

Tnensudaldmadulunundninus single entity limit vasnesyus

3.3 Juddifildsumsitmulavandunilanuinieiiowazvimiiliedsassain vae, Vsl winusing
MaoTusinaduusinlueseuss uaa. Uaa. tTudesdalitiuinsnistestiuanudaldamiealseloviagned
USLANSNNAIE

v
o v o

34 fnsuansdaiitu q egnsailieadulszdmniuihmsivdeniinsiauedoyaoeeiumanisel

q

a

35 Tunsdiidudviiuile dvilidanandeswnlngldunadeyadidwinmenuuemuienusnis
voeUsemalnevsoinsUseme viemuinansaduiuwaruinish vas. wandliiuldinisnsianueadiaunduil

fananaunsaazvieudnsduialfeganunzay

4, ndnnausimsdaliinsndauilitemesenstisniinuniseyniy (COVer rule)

Uad. fesdnliinindduresnaamuninuninuasiianinagesluiiuuiiiismesen1seinaamuenadednse

wilmudennaile derivatives dugnaslinaananiliamuly dervatives du uazdulunufidinauimun

Ao

5. wanunaeiisfiudmsunisawuiniiingUszasdiiianisanaaudss

Tunsdli vaa. asyulu derivatives 7 underlying lalvasfenfiuningauiiozanmnadss msasyulu

derivatives ssnangeaiulumafidineusmun

6. udninausiiiiAudmiunisasyulu OTC derivatives

vaa. fesdnliiidennadiu OTC derivatives sil

a

6.1 Wiadyandndrenideinauasusdyangisssuves derivatives 1 uas. nsunniuil 15 uasSugnvine

vosusiaviiow viell lunsdinudsnaraluiungariinisves vas. dwauazudwarmefsssunmeluiwinisdaly

q

o

6.2 lunsdlilinnnisalidsmansynusesiaves derivatives eehsiidodndy

Tgdaadnihenilsmunuazuiaanaisssuves derivatives 1 vas. nsuriuil

6.3 Adryadndhenidusenliiinisdnegiuy derivatives iie vas. Sosels

1. wénnasiiududmsumsidiugdyaynlu credit derivatives

uad. fiesufuinudeuludall
oy

1.1 Wudugdyailu credit derivatives Ifewziiomsanaundsasiiu
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1.2 dindugdyanlsianns credit derivatives fifidnwazvesgsnssuvideifioufssiugsnssuegmisegndla
fail

7.2.1 Credit Default Swap : @sléun mannaslugiuzdioussiunnuidssinuasaniiisatosty
anuanansolunsdrsuian obligation vesdyniunu obligation u Tneadyaioglugusdueuss fuamudsad
asyniuTiagiesiissiunudennasioyssfuanuidsaiiaiin credit event Julasasinalidennasdeussiuaundes
asumuntiudl (lunsdlilaiaa credit event demnassduanluiuasufmuaniuunf) i T obligation axfidies
swnsiien (Single Name Credit Default Swap) v3e obligation fivanesnensdeimusilsifueuss fumnudesdiniii
drswuiliileiia credit event duu obligation sienslasiensuiadusiensn (First to Default Swap) videidleida credit
event dusu obligation srenslaseniswilslundu obligation Fsaedinstrsenafuansludiuvesdunindatu us
Fonnasazasurnuaidleiia credit event dudv obligation ynsmenislungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : gsléun nsanadlugiusdioussiumamissmedduningsredai
\AnInnsanasestanouunLiiazliiuanduningsneds nefueussiumnudsdnseyniuiossenanouunilusng
AsTivisesamasesiisnidatushnmenitonuiiveanasiu uavduitanas (§13) YouyaryfsTTNYRIAUNTNEE 1984 1ile
wanfunsiigdoUssiumimdssaslounanouununaraniiiady (§13) vesyargiossuvesduninggradsliiugane
Usguanuidss auniaeiia credit event vieasusivundna (nadildia credit event)

1.3 dodddyaunssunuiidivualae International Swaps and Derivatives Association (ISDA) vi3e
Tygnumsgudunuidiinaugeniy Felifomnasiitidnuasl
131 fwalddsiuldmungumune waslidavseudsiungmnginmendnninduasnaaanningvio
ngvanedu
732 lifidermuaiivilransismuailussarsmiviedyadevediminit credit derivatives
Sadadendsly

73.3 Lifdefmunlinemudesaldanudomeliungdya,

o

dqufl 7 n$wdaudundinauauznIsunis n.a.a. 9narrusiiudnluniendmsensndauduniisnwausyinusunelfy

' i = 1 zl' Yo < o w
AIUN 1 N @IUN 6IfﬂEJVLmUﬂ’J’lJJLﬂu%aUﬁ]’lﬂmuﬂ\‘i’lUﬂmzﬂiiumi N.8.0.

3.14. amdrumsamulundnninduioningauduluuszme ;

Sasndrunsamulundnningviensndaudu weidunindauvesnsmusiuluussmauazinaszme |
Uitninnisazasundedlidamdnning vienindaudu viomnenwalasizsu ieidunindauvesnayusiu awd
UsEN1ARENTINNISMAURAIAYY Usen1AAMENTIUNTG N.a.0. ¥3aUsemadtinauanuenssunig n.a.n. M dawielud
Tunsdifivszmaraznssunisifunaiany Ussnanuznssuns na.m, viedinauanznssuns naadszniaudly

Wasuwlasdnsdiunisamu viendanisazamulilulunuusznefiudluioe

dauit 1 | Sasndrunsasuiiduiamudesnnindaunsadanyan (Single entity limit)

1 | ssnansnasglve Lidfndnandiu
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E Uszinvmingau snsdau (% ves NAV)

ATEsNASERnUstine

2.1 nsdidt credit rating eglu 2 Susuusnauly laddindnsiadau

22 it credit rating sglused ivestment grade w2 Surian | w3
e CIS sudtszylude 3.13.1 it 2 4o 1 w3e 4o 3132 duii 2 4e 1 Lidrindmsndu

4 | Guihnvsensiansiieuwhduhndifsudhnvledeenasansiidnvazedida | ladiiu 20% (vSelsdiiu 10% Wedu

odnenilatall nsasulusinsszmavieniinise
4.1 3 credit rating e¢luszsu investment grade nniuiigiidunegsisussne Tag
4.2 Jusuenseswdu sil lawgduhnvdonsnansiissunadulseiu w@enld credit rating wuu national
scale)
5 | asansifidnunzasududil laiAusnsall ududsnale

5.1 \Gunmansvil nsanshmilfeu vie agnilfeondadsdunungranglneg axgendy
vidoanv1ves smsndudisUssmanlasueygalvseneussiasnans | (1) 10% wse
msvsluussmnelne () dwtnvesmansiiammu
Tu benchmark + 5%
5.2 Junsansiiisnvazedislnogrmileed
521 feenduuidnaansideu
52.2 Q’aaﬂﬁmﬂ%Lwasi'faagaLf]umiﬁl’ﬂiﬂmaﬁiwamﬁammmwu
filing
5.2.3 lunsdifidunsiensiifismunugsewil doemimidewiniu 397 Su
tusifuilamu uaslslletidnuazanu 5.2.1 vie 5.22 filmszaniumunsians
Sanamdoaduyeaadil
5231 swasmidyd UTEmRunu e UsEniashaviosdies
MUNYVNNLIWITINAATTUNITRY
52.3.2 suanseeudu
5233 suAsenAsanasizi
5234 sumsifienisinuaswarannsainisnuas
5.235 usstmmansesduidetiogende
5236 swmsiauiamiavuinnalawazILng sk iaUTEMe
ne
52.3.7 swasiiensdwenuazihduiaszmnelne
5238 suesdaauusisuszinelneg

5.2.39 usemudnning
5.3 ausvieludszmalne

54 1i credit rating e¢fluszetu investment grade
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) Uszsnvmsnedau snsdau (% ves NAV)

55 TunsdimBunsransifidmuntudrsenil wnndn 397 Fu JuusFuiiamu

Fostunsdeuvdoegluszuunes regulated market

6 | n¥ndausan

€

6.1 msansnidnuzAsUGILsaT U UlAUSRIIAIT haLAens LA

¥ v

v
v o

6.11 Wumsrasnd asransiwiiiomu viernniidesndad@unungvune | awgendi

Y

Ine waziauerenasiuluiasemne vsegeeninfidumung iy (1) 10% w3
insUszne (uildsawanvives supsdudimsUsvmailasuayanii (2) v winweamindduiiamu
Usznaugsnasuinsmaddlulszmelng) Tu benchmark + 5%

6.1.2 4 credit rating* egluswsu investment grade
6.13 Wunsransitidnvaredrilaegrmiaged

6.1.3.1 deenduusdneanzidevlunaandnnindurisuszmelne
visslumanngenemdnnindenaUszme

6.132 foonfimsiamedoyadumsmlulneiiseazidoamuuuy
filing

6.1.3.3 lunsalflfunsensidimuaiugisend esnisewihiu
397 $u shuusiTuitasu warlaildiidnuazau 6.1.3.1 vie 6.1.3.2 fiinnse

o

wAiuLRsEsRenadaiuyanadsl
6.1331 ypramude 5231- 5239
6.13.3.2 anvunisiussninaszmaiivsemelneduandn
6.13.3.3 anvunsitusissemeiifidnvagyhuoufeaty
yapa aude 6.1.3.3.1-6.1332
6.14 Tunsditdussansiifidmnudrsewi annnn 397 $u duuiufiasu

dostunsdeuvieagluszuunes requlated market

6.2 gsnssusiil Aigdayani credit rating*™ ogluszsu investment grade

6.2.1 reverse repo
6.22 OTC derivatives

6.3 vy CIS aaiiszylude 3.13.1 dauil 2 4o 2 vide 4o 3.13.2 dauil 2 4o
2 nansidoudonevdoadlusewing PO ilensannzifoudenslunsznu
Fowevdnvingdmiudamuilves SET vievewmarnionendnming
ssuszne (uilisamfamhefinaniegszrinsindumsudlumeiionaily
finsifinaeunhedsnaneonainnistomslu SET vielusaindous

wdnnindansUszine)

MUY
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) Usznnnindau sns1dau (% ves NAV)

*nsdhfunsamulusssmavsodilnnseyniulgidiweginUssme
anansaidenld credit rating wuw national scale
*osdidunsamulussussmaiigdyanluguedianssyniuiigfidiune
sinsUszine anunsaidentd credit rating wuu national scale

7 | windauduuenmilonniiszylude 1 - 4o 6 (SIP)

shurulaiiv 5%

wnewg ; lunsdlfunswddussil Liidormunientu single entity limit vesiSurndeenasansvsogdyan udausnsdl

- 39

L Ag]

L GushnuSensansifisusiduiniionsanduaurenesmusi

2. derivatives on organized exchange

dquil 2 Sasdaumsamuiiduanaunguianis (group limit)

Ussnnnsweau

sns1dau (% vae NAV)

1| nsamulun$wdduvesuddvnnuidniioglunguions | liidudasiladasmileied udusdnalnazganii

Wenfuvsenmsidnlugdayailugsnssunianisiuiu (1) 25% vde
USmdanan () dwiinvemindauiiaslu benchmark + 10%

e | lunsalidunsnddudeil lifdefmuaiendu group limit

E—

1. GushmiSensansifieuniiushnilon siiiuanuvesnamusiy
2. erivatives on organized exchange

dauil 3 Sndrumsamuiiduamnmyssamiwdau (product limit)

n) Usznnnswdgu

yaranunguinelne (ldswdsanulusadsemevesiiiyana
o i 2 v Yo 1 EEY o &

ana) Wugeon dde ieedyan fil

L1 swmswseaadunisiuiilingvunelanizdnaady
12 swmswidid

13 u3dmBumu

14 vidnpsinnesdies

15 ussévmansesduieiiegende

reverse repo w3e securities lending #3e derivatives)

1 | SushnvSeasiansiisuminbuehn Mmuanilu wise fmdganlddu 488 - sawdulihu 45% wasluseulvnd

(lsadmSndauninesusiuldsulounssudndunangdymyin

‘ snsrdau (% vas NAV)

Aaa v o

7

Vuiifuneamusiu Alenglassnsiiosndi
1 9 Whadsnusouengnemu

- Snsisiulalldiunesusiu fengnaau
auvdetiosniwiowindu 6 e vail
Wy nesuTILoglasansInnImie

wirdu 19

2 | nindausan

Ao A

I

2.1 dhuaniu vie Mdyaldiu ildeulvihuieuilousnamu
sulaafiunisliiinssuloudvsisoniaslunsaislaniuisnisi

nguaneiivun vieliteululvinesusiuaunsaviefugeannsians

sauulsdiAy 25%
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Ussnnnsndau

2.2 GudnviSensnansiisuwinRuenffiszezainiseiniy 12

L

2.3 total SIP audie 5 vesdauil
(Foilailétumsamuuainesusanda uaznasyu buy & hold 4
aswplusuaniu sdyaldidu Guhnvessasfisuriibusn
fiflongliiiuengnawunieseunisamueNeuIIM yieding

awulu dervatives wielimsndausinanilongaonndosiveng

neamy)
feverse repo lahiA 25%
securities lending Taiiiu 25%

5 | total SIP Fsléiun niwddummde 7 vesdwil 1 | Shsrdaunisamu sulsdiiu 15%

Afuanmsgesnmindauvsegdyayn (single entity limit) wsilsl
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