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“wtiay CIS”
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« B/En

“benchmark”

“CIS operator”

“concentration limit”

“counterparty limit”

“CRA”

“credit derivatives”

“credit event”
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3.6.1 TnguszasAvasmsamuludyqvoriearmi ;. n1sanAudss (Hedging)

' ¥
S o

3.7. Mm3amulunsansnddyavoveamtuis (Structured Note) : lalasyu

3.8. NagNEN15UTMINOMU (Management Style) : inagnsn1sasmuaAaLdel (buy-and-hold)

v
N o

3.9. YT IN/61989 (Benchmark) :

1.14151 Eadu (%):

YL

1dl ieannneanuiinsu3msdanisuuy buy & hold wielildnansuunuiimeaniinuszeznafidmun 3ddudnduses

v
v

wWiguigunanisaiuauvenamuiumin
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NBUIM buy-and-hold
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N9iu As1answionll was/vieasulundnningvidoningauduniensmaonualngIsdumuiinuenssuns n.an. vie
dnauAnensIuNT n.am. Ussna

NoUDRNTURY n3vgsnssunsiidundnning qiﬂiim’ﬁmﬂmsﬁﬁmjm%aﬁu M’%@ﬁﬁﬂsimma%aimﬁé’zyﬁgwwﬁu
(Reverse Repo) Inaidulumumdninamifinienssunis na.n. viedinauanznssunig na.n. Useniarnue

¥
o P '

nosuasdvidygdevieatanii (Derivatives) Inefiinguszasdiiiodaatuninudes (Hedging) 91ndnsuaniudeuiiy

[Ad7]

T1uau mall neauazliamulunsians dwieluil
1. asansniianvazvodey gy @evivasiiiels (Structured Note)
2. AT TWRINITISUAUANU LT BT e URINTIATUE0UBIHDRNATIANTHINTITAINNSaaMULA (non-investment grade)

3. as1aswrnenililasunisindusumnuleie (Unrated Securities)

ag1dlsfinu nesuenaliliTnsasniifliduduenuindetiefninfiaunsaamuls (non-investment grade) wwwiznsd

nansniiulasunisinduduanulelionanunsoamuls (investment grade) vauefinosyuauvity

Tuanzund nesyuazamuluinaszing Ssazdaalil net exposure Migadasiuanudssilszmelasidsluseud
UyTlitesninfesas 80 veyarmIndaugvivesnomuodislsia lunsdiinisamuvesneausiliifuluauuleu
MsamuauNIInkUilsznnveinamu usendanisaliunisuiledadiunisamuveansusinliduluamuuleuy
nsasuagly 90 Juliuuiiuiidadiunsasmuvesnasusailifulusanlevienisamu Huuiuidnianisasldsuud

ngtemisanuliudsuwlaseinnvanamusinneluimuanaIfina

v
o

il noanuenvlifuYianiaseninesensau Fllsseziaiszanns 30 Juluuniuaanzilounsmsnddu wazyas
srezanlszaia 30 Junswdnlasinis Tunsarwiadadiunisamumnunisdaniiusziavvesnaau lnaidulun

PANLNUNNAULATTUNNT N.8.6. WIAINNNUANLATIUAT 1.8.0. UTTLAAMIAUA
3.12. Twazuan1saulusslseme ;

fulgunen1saamudazdanalill net exposure MAgITesiuAUdEsinssemelnenasluseullydlitesninfosas 80

VoAAMINGAUGVSVDINDIYU
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=

3.13. USTLNNVBINANNSNENIaNSNIRUDUY h38N15YNBNNALlA8RSduNITaIN

9

acd o

3.13.1. Ussmvaamdnuingviseniwdaudu wensmaenualagsauiiazasuluuszme:

Utmiansazasmunteuaisnuseloviiamzanmdnning nindaudu viemaennalneisiuednlaemilwFonans
pgmiUsEAARANENSTINSAAURAIANY UsznARaEnsINmg n.8.0. WieUsemadiinauanznssung n.a.m. Mg
dasioluil uuslunsdifiussniaangnssunisidusaanu UssnAnngnssans n.a.n. Wiodnmuamenssunis n.a.m.

ThanuiureunsailusenawA lrS ot iuALUSEINNS aNYAL YA N NS NGNS NS NIFUNS 8NN BNHALALAT DY

dqufl 1 : @s1@15 TS (transferable securities)
1. 937815 TS mn8auan as1ansnenstule o uenmieannindauludiudumuinimualulsznie nu.

a L

87/2558 Aeruan 3 SeinaantRnumdninasiviasudau fil

1.1 hiffedmunvieleulvivinlvamuilmszyniuannningadfuaspilunsians

1.2 ansawdsuleld (safensdfidu B/E wiep/N fifldeulvuiasuilousnemuldddunslviingsu
ToudvdizenfeslunsansldnaiBnsiingmneimua viefieululyinesuamsavedugeennsansls)

1.3 fdeyaieafunsansiignissnsuiuuaiimsusulsaiudsziodnsasiname s vas. anmnsadhisld
Wievhuszneunmsfinsandndulaasuldegaiiane waziideyasaiasviouyargisssy lneteyadsnansiosdnsds
Nnunasteyanidefelddedmimumdninnissuiuiivensulusziuaina

2. auanTRnazvdnnusilunsamuvesasinAinifuslude 1.
2.1 Tunsd@ifidunsasulu B/E wie P/N flsennsransfenariiiediseniinisén B/E vido P/N dandmndasd

nsiueriavisesusedlagyanasiil

—_

5. VL. ¥i30 UA. Aunguingdnmegsiaan tunisiuy
. SUIANTRRNFAY
. SUIANTOIANTAUATIEN

. SUIMSIENISINEASLATEUNTAINISINEAS

2
3
4
5. sUIAsHAUIamRvIIANaas INAtsLisUsEmAlne
6. sumsiiiensdseenuaziiiuisszimelne
7. suimsdaanuuisUssnalny
8. aontunsiusnsussmaiiidnvagyiusadeafugiudnam 1 - 7
fiail msenTavidemssusesinandendumsertantenisiusesfisteviedoonsh sisiuiusind

aonude (i) audiszylilu B/E wi3e P/N e

2.2 lunsd@ifBunsasulunsiasmifeu mnfimslvavsudaanimanasasfumdfemuduiiee

neuTlasuutug usEndanisresdmiienuiilaunniely 30 uluusiunineausiulasuriuiu Inglusenineg

srevlIaInIna dlinedusen dan1siinnsaamuluiudenagnd

daufl 2 : niwdauuszanae CIS nsdlilumisedinnseanagneldtdunguunelne

v
v a

foannauURuazrannaeilun1Tam Ul

1. nyahduniie CIS
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11 fnuaifuasdulummdninasilumsamuudeiutorimundmiunsans TS Tudwi 1 9o 1.1 4o 1.2 wazde
13
1.2 lunsdifinesnuluamulumize S ves MF MF danandesiiulsvisnsasuddl (aldiunsamulumize Cs
yesnesuTIMoImTawulunesiums)
12.1 fnsaspulunsndaudaduussanuasainferiuiinesuamnsaasuls
12.2 fimsaspluninddudelfisummudndiu (pro rata) wdlsnaidulumumaninast single entity limit
YoINaIULY
123 fimsasplunindduieldiBummudndu (pro rata) wldnadulunumdninasi product imit
dwdunindaundu sip mamamuﬁy’u
1.2.4 fnsasmulu derivatives fduluniundninmst global exposure limit Tasnasyuiiy
1.3 Tunsdifinesusnitamesluamulumie OIS ves MF MF fanamdeshilinesusuiianes
2. ns@dumiae CIs uenmileaniidvunludud 2 4o 1,
2.1 fnuaniRuasdulunmumdninausilunisamusuieiudeimuadmivasas TS ludd 1 40 1.1 9o 1.2 uas
U8 1.3

2.2 anesdeudaungly SET

douil 3 : iwdFuussmulnuSensansiisuwin@usin
soadudurnvonsansifisushiushnuesiurngal
1. W, U4 %30 UA. MaNgVangdwiegsivan dunstiy
. SWIATORNEUY
. BWIANTDIANTANATIEN

. FUIASNENSINEATUAYEANTAINISINGYAT

2

3

4

5. vsTveaasesdudotiegonde

6. SUIPNTNAIUTIENUAIVUIANANLATVLINE BULIUSEINAlNY
7. swimsiiomsdeanuaziidusssmelng
8. suAsdaaULIUsEImAlNg
9. gotunmsdusswinsUssmefiusemalnedudnn

10. anndumsBusinssemanianvaugyihueafedatugsudnam 1. - 9.

' =] & oo =
daufl 4 : gsnssuusznnmsTelneiidygrviedu (reverse repo)

o

n1saamuly reverse repo Foadulunumdninasisid

1. Adya ﬁaaLi‘]uﬁaqﬂﬂaé’qﬁﬁmmmﬁwLfluf;j Fryulu reverse repo laanunguanglve
1.1 &W.

1.2 us

1.3 un.

1.4 ua.

[

1.5 uSundsenune
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1.6 sUn.

1.7 nowuiluy

1.8 fdRyaraniingmnewnzingdy

o

1.9 dwswnisuaesTiavianunganedweIsn1seulssanu

P ° v I3 o &
2. 9398 3918luN159 reverse repo Apatdunsnansasil

2.1 ayansnmasglvenazasiansniasganeUsena lnonsadunsiansninsganeUseimanasd credit rating

ag/ludusiu investment grade

v v v
o v o

2.2 B/E P/N Unsidunn einn viienudssezdu 1 sw. va. visesuansiifingrunaanizdnaavu dWudiinse

o

KN Bellongaaniioliiu 13

3
2.3 B/E w0 P/N 7l TSFC Jugfesn PfitvunTuldGunudaliiiu 270 SutuwiSueend wazidusiia
fualddudemsonuviodioldiviu
2.4 B/E P/N vidernn Aifiogliiu 90 futfuusiiuieon Gail credit rating oedlnagnanilased
2.4.1 il issue rating %38 issuer rating agﬂué’uﬁmm Imaﬂﬁﬁiﬁlﬂu issuer rating foadu credit rating i

191191nA1590 credit rating SzezdunIY

2.4.2 i guarantor rating 8glududy investment grade

=

2.5 aasviiddiongaavdeliiu 1 U Munzfeulunaiaderennansvil vieniideyasaiundeioway

91999l9%edn s UnmeRpasNTuTY lngnsa1snidainanaesd credit rating aeglnog1anilensil

2.5.1 1l credit rating svavdueglu 2 Sudiuwsn vise credit rating seavemiieuifeslariu credit rating

[ '

SyyrduAInNaInun CRA Telsasuiiauld

2.5.2 3 credit rating s¥zei0gluy 3 SuAULIN

Aaw

26 rmsidilegaudeliiiu 1 Wouitunsdoulusarndenonsiasvil viefididoyasenihindete
wazde3aladaiinsdamesoasisasy Inensansviganandod credit rating ognslnegnanilagiedl
2.6.1 il credit rating isazgua&ﬂu 3 Susuusn wie credit rating szpzemTiilousfiesldiu credit rating
svozdusinanmud CRA TiTeuiteuls
2.6.2 1l credit rating s¥eveegly 4 duduusn

2.7 NSNGAUDUMUNFUNNUANUUARLLRL

3. SEyEnaINITTUTEuilued reverse repo AasliitAu 90 u

a. dofvuafiuniud vas. FesfiRdmunisammulu reverse repo
a1 deddfynrunsgunuiidivualag TBMA wie TSFC
4.2 shwhwdnnindviensasivtellnevielouse Vuuddrdnvaedl
4.2.1 Wunsmevseleusudermualu reverse repo fanan
4.2.2 Wunsveny repo MulumuUssniarauznssunsifundnnsnduasaaiavdnninginde
vdninasst Heuls wagiSmslumsgiuiulunuvesnomusiuuagmsnonseunifuuimindauvesnesusm

4.3 yavemannindvionsnansnde o Tusududyn desdyarndulumuaunisnisiuinmuisnnsesil
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yarweamanmingsonsIa1siigennnd1 (519799 x (1 + discount rate))
viaid 5197880 = 57@7ﬁhad1gu7f75527/7”4m'@'ﬁ’5y:y7§m77wﬁﬁﬁua’ﬁ%wa“’nﬁwﬁw?@m575759771/ reverse repo
4.4 msdssyaevemdnningvionsiansiite w Autu IROulUmmEnnaidd
4.4.1 yamwama”nws“’wﬁw?amvmﬁ%mnmﬁ (yam reverse repo x (1 + discount rate))
4.4.2 Tunsdifiyarmdnnindviensansiive a dutu lidulunuannslu 4.4.1 vas. feadonls
fdyalounssuansluiu viendnninduionsasiianunsalilunisi reverse repo Tunnesu iieliyarsiuves

v v ¢

ndnviwgvidonsasiveuasnindauiilousndinaridulumidinistingn nmelufwhnsdeanfuiiyarmsnminduse
nsrensiiteanasninaunsly 4.4.1 GuudiBunsdaw 443

0.43 Tunsdifinadwsmuanmslu 4.4.1 uanmaiyaswemdnninduiensansiive a dutu fyarn
tiouningan reverse repo x (1 + discount rate) \usruulaiiiiu 5 d1uum vielsifiu 5% vessate udussuaula
AN LLasﬁmiﬁ’mumL.%'aqﬁ"faﬂa'nlﬁuﬁﬁymﬁalﬁﬁmumhaﬂﬁnimﬁﬂ{]aﬁfﬂmmL?iswaa@j foyeyn (counterparty risk)
e vad. agladnfiunisany 4.4.2 Alg

4.5 M3fuInIa reverse repo A 4.4 Tikunided
451 fwnansnderuiunalsylenifinomuiisléi3uain reverse repo aufiviuifinsduam

o

452 funadusegsnssy Wiedmnusdusengyisues reverse repo Wnganssuiinemuilegiy
feyanedertuiasidennastmusliaunsadidutssnimugsnsaiassnsnmilsnudnnindvionsiansiitonio
ningauilounnu 4.4.2 (i) vesgsnssuiinain reverse repo 318Dl

4.6 discount rate fithuldlunnsAuan sﬁaqL‘fJuﬂWiﬁwMum‘ﬁuimaﬁﬂﬁaﬁﬂﬁﬁammL?‘imﬁuaaﬁj Houan

NANNSNEG UIBNSNETNTOWA

daufl 5: ganssuUszannsTBuvanning (securities lending)
doadulumundninnusilumsasudil
1. A Fesdlgdnandndendadudlisulueygaliuszneugsia sLlnglunsdifigdayandsnannszins
Tugrugsunumasiy {Busaduyanadifiannsnuszneugsivdeduiiufianisldmungmnglne
1.1 glasulueygmusenaugsia SBL
1.2 suUn.
13 ﬂamuﬁuvj
14 sumsifienstiduaznsdiesnuisseimelng
1.5 gn.
1.6 Ud.
1.7 ua.
1.8 uTEnUsEiuiin
1.9 newuduyanaiityarmingauresamuusiassnenausd 1 Suumiuly
1.10 newuunniavingyd1swnis

1.11 UAyARaaURNNETNNUMYIUALTLLF
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2. vdnnswdnligy Fesdundnnindieglussuusuihnudnnindvesgudsulnuanning wiendnnsndi sun.

vt iduunensideunanning

[

3. MINIVSaSEnRanUsEiU Uad. ABIRtdunISAal

3.1 gudunsliiinsnasesenudnyseiunngduiedulseiunsigundnming lnedosdundnuseiu

ol

3.1.1 Quan

3.1.2 a5Esnasgive

3.1.3 B/E P/N Snsitushn agn videvudszesdu 9 ow. . vidosuasiiingraneenizdndatu 1ugs
TN

3.1.4 B/E vi3e P/N 1 TSFC 10ugfeen fifiimuaiuldiunssilsiiiu 270 Jutfuus
FusenmnazidusitaimusldRudensanmedlelfidu
3.1.5 B/E P/N widorgn Aionglaifiu 90 Yutfuustiuiioon duil credit rating agnslnegrentadsil
3.1.5.1 # issue rating #38 issuer rating agluguiuusn Tnensaifidu issuer rating floadu
credit rating Al#1N91nN58A credit rating szezause
3.1.5.2 i guarantor rating 8glududu investment grade
3.1.6 MS1ENSWIIE credit rating agludusu investment grade
3.1.7 uifsdornUsziudl ow. Wudeanliudnomuiledudsstumstundomindlfuinomu
3.1.8 vusansidevlu SET fifiedoogludall SET50 vieil lunsdifinesmulsilsuismsamuluas
a13nu newuarsunanUseiudnandlule
3.1.9 Mmhyawmuves MMF
3.2 dudumslinesuiinssudvsviensounsemdnUseiunu 3.1 viefiiunislnesudeasinaly vas.
ansnsatfuthsenilonnudnusstudananlilasndu
3.3 shanimdnUseiuna 3.1 fnesuiingsuavsluleudomeseviorinlwliansadadumumdnUssfuty
1% Guustifunstsuiseviinudonnadugsnssunslitumdnvsndduos

3.4 assyarvanUseiu a Autu inndvSemindu 100% vesyarvanningnlvty

v
v a

3.5 Tunsdiivanusziududuan ThhRuaadsnanluamulaeiuilunsnddudsil
3.5.1 Qurnlu sw. visesuIASNInguNeRnIzInAWY

3.5.2 Unsduenvse P/N ¢ail

v oy
U o

3.5.2.1 UnsRunIn %58 P/N 91 59, U4, ¥305UIASNENYMUNELaNIEInmsy
[ Yal U
Wugan Iz

3.5.2.2 P/N 91 TSFC \uffoon fififmunfuldiunmumiliiv 270 Tuluusiueend uwazdudm
i mualdiuiionsanuvsedeliiu

3.5.23 P/N #iflonglsifiu 90 Tutfuwsiuiieen @il credit rating agewilseedlasisil

3.5.2.3.1 il issue rating #3e issuer rating agludusuwsn lnensdiiidu issuer rating

foadu credit rating NlALN2INANSIA credit rating SrazduRe

3.5.2.3.2 1 guarantor rating 8glusudu investment grade
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353 a5asnasgive
3.5.4 reverse repo d1msuATIA1INASTING

o

4. dnwavlazanszannesdyan WlidyaNlianvaswazaszdnyesdy I uUsznadtineguy

o o o

v o £ IS

AMENTIUNTINTUNRENNSNELALAANANSNNSNEINAILVDANUALNEINUSEUVIY deuanduaslrgundnnsnduway

o o

nanUseiulugsnssumstunayigunanning

v
o

duf 6 : §3n33UUsBAN derivatives mwé“mﬂmszﬁmiamumﬁ

o

1. Uszunn underlying derivatives inasuazidilugdyayilddod] underlying egdlnagrmilsionansatng

o

el

1.1 niwdAuiineayuannsoasuls

1.2 Sasmenite

1.3 Shvmanideudu

1.4 \A5AR WY credit rating w58 credit event (Hufu

1.5 dailidule dudiiflosiuszneulududmiofulsenu 1.1- 1.4 wio 1.7

1.6 sriiiiflosiusznoudusuing 1.5

1.7 underlying dumufidtineuuaiiuiy

Tunsdlil derivatives $1483fUIANY84 underlying 196U 1AT1sBedsnanFoadumadagiu (spot price)
m‘%aﬁmé’mwz:gw%aﬁmaéawﬁw (futures price) winty el 51A1wes underlying suitlallasivd vie underlying My

29AUTENOUVRIPURAING Fouduileausuag1anTevig wazitame3agaunsviaasie

2. Jeulan1samnu vas. szaiunisaaulu derivatives ldsoldle
2.1 n3tl MF lgszyieanunisasmulu derivatives waz underlying ¥e4 derivatives Nvzasuliagna

Faaululasanis

o

2.2 Jumsidnduadyalu derivatives agnslagnamiasiail

2.2.1 derivatives on organized exchange

222 n3dhiu OTC derivatives lulszmnelne Fosdigdyadndieniiadu sw. suimsafingnue
RNEIARIYY FIUNUTRUIY derivatives W3BKAN derivatives

2.3 lunsdinazsasiinisdrsznilienisdaevdudiile derivatives dugnad Audtudaadunsndau

a

Yaa awv

newuaninsaamuld viell lddnemuezduliavssuneunselimhfidwevdudiuiay

Y

3. MannueLaLALNTal underlying usedl

Tunseiifl derivatives il underlying Wuswidnu 1.5 - 1.6 duiisinandosdidnvaesd
3.1 Wudvlidnsimusismssunail fedsdniau Tnefinmsszyuvaidoyaues underlying vidatladsing
q fianlflunsdnn wegsimsdunasrdlidutagiumunmngauesesdusznauvasdivl Wil underlying wae
Yadeanandesinmsndeulmmuannzeanegradudasyene

' v
v aaa v v a

3.2 Wussindidnwazegdlaogramiasadl
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v aAdao %

321 guiiffinnsnszanesetafivae Tnodusadntidnvaslndnvasniagsd
3211 fuiliesAusynauusavsildmindesnimdowiniu 20% vesiminiamun
32.1.2 suilftesddsznauiilasandsihimintosnivdowiiu 35% vesiminimn
Tunsaimfulunuannzaann Ineesdusenousidudesdivhuinldfusasfismusly 3.2.1.1
MsinsannsnsTaE TNy 3.2.1.1 uay 3.2.1.2 lidenesdussneuiiietesiunesd
videthfuRuinfiansan
322 dadlaulauenain 3.2.1 Adulumudeulvasudusied
3.2.2.1 LﬂuﬁﬁuﬁﬁﬁmﬁﬂisﬂauLfJumwmW%ﬁgyﬁywﬁﬂamummiaamulﬁimEmaa
3.2.2.2 \Wednaiuamunudagiu (pro rata) taslouniliinnewuamulunsiansviodya,
Tulnenswudildnaduldmundninest single entity limit mamamwfu
3.3 WHusedileSumsiannlaeaasuiifiannidetouasviminildendasyain vas. il win
Usnghaniusinariduuidnluaieves uar. van. tudesdaliiinnsnistdestuaudaudmanalssloviosed
Usz@ndnineae

o o o

3.4 fnsuansndiu 9 egrweilondulszdmniwinisihudeniimsauedeyasgeviumgnisel

q

1Y

3.5 TunsdnduiniGuile duddnandesiwnleglfunadeyadadainsenuuemuisnusivnis
voeUsemalvnevsoinsUseme viemuinansaduiuwaruinish vas. wandliiuldiniBnsdanuesdiuunduil

fananausaazvieusnsduialasgranunzay

4. vaninainisaliiinindduiiiemastantstsenidnunisepnity (cover rule)

Uad. fesdalidninddurasnamuniauninuaziianinadesuiuiuiiisimesdseniseineawuenanedise

wilmudennasile derivatives dugnastinasnandiliasulu derivatives Wy uazilulumuiidwinnurimue

5. ndnnaeiisivdmriunsawuniinguszasdiianisananudes

lunsalyl vaa. awmuly derivatives 71 underlying llidufefiuninddunizanainudes n1samuly

derivatives fanan@aadulumuidinaunivung

6. waninuILidndmiunisamuly OTC derivatives

o

Uad. AesiIntivannadly OTC derivatives ¢9il

o ' a

6.1 Wadyadnievilsdnuuazudsyaryfisssuves derivatives T vaa. nsunniun 15 uagiuaaiing

q

Aady o A

voswsazidon viell lunsditfudsnaruluiuveainisees vaa. iauauazudeyaaeisssuneluiuihnmsdaly

6.2 Tunsdliiinmanisalidwansenusesin1ves derivatives aesiltdedfay

Wigdaadniheviisinulazudyangfisssuves derivatives W vaa. nauviui

q

6.3 adyadndeniduseulitingdnegiug derivatives Lile uad. fosald

7. ndnnaeiisdindmsunisdnuedygilu credit derivatives

v
LY a

uad. fiosufjuinuieulusadl

o

7.1 Winugdyailu credit derivatives Iiamgifionsanainundsarinuy
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7.2 Winlugdyaliianey credit derivatives Nfidnwazvesgsnssuvsafisudsiuginssuegmilsegile
1adl

7.2.1 Credit Default Swap : &sléun mannadlugiusddeusyiuanudsiunsaniiieatesiy
Aruanansalumsdiseuiiny obligation vaafunius obligation Hu lnegdyafteglugrugdueyssiumnudesd
msyniufiagiesiissiunudennasioyssfunnuidsaiioiin credit event Tulasasinalidennasdeussiuamndes
asuimuaviud (lunsdiflaiin credit event Fonnasasauasluunsusiuuanuunf) sisil laid1 obligation axdiidies
$79N9LFY7 (Single Name Credit Default Swap) %38 obligation ﬁwmaiﬂsti%’!qﬁmumiﬁ;}maﬂs:ﬁummﬁmﬁwﬁwﬁ
Frsznilidloiin credit event Tufiu obligation sremstasensnidadusieusn (First to Default Swap) vizauloifin credit
event fuffu obligation emslameniswilslungu obligation Ssaziinstsemafuanzludiuvesdunindnetu us
fonnasazasuimuadioia credit event %u?fu obligation nﬂiﬁﬂmﬂuﬂﬁju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #4léun mwﬂaﬂugﬂusﬁaﬂizﬁummLﬁaamaaaum%’wéﬁnﬁaﬁ
\innnisanasestaneuLnuiiazliiundunindénds lnefuneusiuanudssdinssyniuiiozinenane uumulusam
AsfinFesnaaossisadstusanaendenuiissanasiu usrduiianas (613 vesyargfisssuvesduningdsds o
wanfiunisiigdoUssiumimdssaslounanouununaraniiiadu (i) veswargiossuvesduninggradslitugane
Usefuanandes auninasia credit event wensufvuadya (N3dilsiAn credit event)

7.3 é’aﬂ%’ﬁmmmWmigmmmﬁﬁwumiﬂEJ International Swaps and Derivatives Association (ISDA) %38
Fynnumsudunuidiinaugoniy Fellfomnasitidnuaesl

7.3.1 fwalgtsdulamungmune wazlidansandeiunguuneinmenanvsnduasnaiananninguse
ngvedu

732 WiiidermuaivhlransismuaBlussarsmiviedyadeveaisning credit derivatives 1y
Sedadeudsly

7.3.3 Lifidervunlvinesusssualdmnudemeliunedya

a2 7 NSNIAUDUNAITNIUANENTIUAIT 1.8.9. 81N UUALALANIUA18UA IS NS NI FUDUNT S NwaryINUBURALINU

dudi 1 89 @it 6 lnglasunnuiurauand1tinauAMenIIUNIG N.8.9.

3.13.2. Ussinnvasvidnuindvienindaudu visnsmeenualasisauiiaramulusessne:

Utmdansazasmunteuaisnusgloviiamzanmdnning nindaudu viemaennalneisiuesnilaegmilwFonans
pgmmiUsEMARNENSTINSAAURAIANY UsznARansINms n.a.0. vieUsemadiinauaznssung n.a.m. Mg
datoluil uuslunsdifivssnargnssunisiidusananu UssnAnnenssans n.a.e. viodnmuamenssunis n.a.m.

Tranuiureunsailusenawd lrs oriuALUsEInNS aNwL YA N NS NGNS anSNIFUNS aN1IReNHALALAT DY

il nmsasulunsianswdedygilusisszina asrarsusedygdinandeuausveniodunisydygyilulsenand

<

4 4

mitpauiiuguasundnninduazaatandnnindniduannardyves I0SCOnoNiin1sgavlunainnanning

v
o v o

pnsUseinanduannBnves WFE viselunsiansvesusemiidndanaziauauiely GMS
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dufl 1: @985 TS (transferable securities) AsUszine
1. 951813 TS vnganudn asasmensdula 9 venwifennnsndauludwdumuiirmaludsznie nu.
87/2558 Aeruan 3 BefinaantRnumdninasiviasuiu il
1.1 bififermunvsedeulviiliasmuiinssyniuannniyarifuasplunsians

12 aunsowasuileld (adsnsdidu B/E vdop/N ffeulwhidsuiiousnespulddiiunslving
Suleudvdisondeslunsanslanauiinisiingmnedmua viefioulalsinesyuaunsavedudesnnsiansle)

13 fdeyaierfuanansiigndesnsuiuuasiinsusulsadulsedegisaiaue §s vaa. annsadald
Wlevhsnuszneumsfinsandaduleamuldesainane uazidoyasmilazviouyagiisssy Insdeyafinasioseds

nnunaseyanweiiolsdsdnimundninnissulufivausulussavaina

2. auasTRuazvdninusilunisamuvesnasiiuduanifvuslude 1.
2.1 lunsdifunisaspilu B/E ve PN fleenanansdananifiodrseninisdn B/E wde P/N Mindndesdl
ns¥uenTaniesusedlasyanadall
1. 5. U4, %38 UA. ANANU1eI193855Naa1d N9y
SUIANTBBUEY
SUIANTIATANATIEN
suAsflensinumsLazavnsainsINYns
SUIANTARIUNIAAIVUIANA A VLA BNWAIUTE WA INY
swAsilensdsoonuaziiiwisssmalne

ﬁuwmsaaawmmdﬂﬁmﬂim

G ~N o R~ LD

andun1sRusnUssmaAnddnyae e ssediugS Uy 1 - 7
919 mimi’a‘m’%am‘a%’mmﬁmdnéfaaLﬂumiaﬁaﬁams%’vaaariié’aﬁhw%aﬁaaﬂﬁa P9TIUIUTINE S
aane (6130) anudisyylilu B/E vise P/N fe

v

2.2 Tunsdldumsamulunsiansimiiou wmndnsledndulasanmainasansiaminouluiulag

neuTlasuutiug vsEndanisresdminenuiilaunniely 30 utuusiunineausiulasuriuiu Inglusenineg

JrelIaInInNa dineiusen dan1siinnsaamuluiudenagnn

daufl 2 : wIwdAuUsznmiag CIs nadldumiteiinisesnaganeldvedunguanesnaszme
FosflnmantRuasndninasilumsammudsil
1 nsdhumie CIS
1.1 fauavifuazdulumumdninasilumsamuduieiutoimundmiunsians TS ludwil 1 9 1.1 4o
1.2 upzdo 1.3
1.2 WHumhevesnasu CS sssmafifidnuasded
121 msoonuazmsiauevigegaelinisiiuguavemhsnusissemaiimuguaduvdnming
waznandeIEndnninddaduanndnatyues 10SCO vialumhevemamu OIS sslssmeditinistenslusainte

PenannIngarsusemanduautnves WFE
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1.2.2 CIS operator yaanawmusananegmelinismiuguavemhsnuiiuguadifuaudnardiyves
IOSCO
1.2.3 Tunsdlil MF lWasyulumhevesnawmu IS ssUsema nesyu CIS saUszmedanaisiese
neldnaninaeinisiiugua N15een NSEUeUY LLasﬂ1sa’i’mmsﬁm%’mammﬁa;ﬁammwaziaaﬁuadﬂﬁxmﬂﬁ?u
1.3 Ussmaiimfuguanisiauomemiedinaniinasnslinuduasesiamuegnafivene il ausiede
Uszimanidinauiivun
1.4 Tunsddumsamures MF Tunhevasnemu CS Aedsama nesuianardesdinisdrinnisddul innz
nsdifivmsdlumsudmsammadeadumstaasminiu wasiiuloviensamusal (dldfunsamulunheveanasyu CIs
maUssmaadunesusmmesiiamulunesdiusi)
141 fimsasplunindduiel i umumudndiu (pro rata) wéldnaldulumumdninast single
entity Uimit w09 MF 1 viail ndninasisanaildfunsdnswdauiidu sip
1.4.2 fnsamulunindauileliiBiunanudndiu (pro rata) udlsnadulunmamdninast product
limit dvsunindauiidu sip ves MF du
1.4.3 finsawmulu derivatives dulumamaninast global exposure limit w93 MF tu
Tunsdineau CIS sauszmedt MF asu Feadunemuisjatiuasplunsndaudadulsunmuasvinfentu
7 MF ansnsaaaulsl uazidlerhwsndauiliansaaspuldindnanudndiu (pro rata) udazdesliiudosas 20 vos
NAV v84 MF A9nam
1.5 Tunsdifinesuuitamesluamulumievesnesmu OIS fsseme nesu CIS fslszmadina1aded
lildnesuiiidnwagiusainafunemusiiloees Buumdunsdiifinnudndusazdulsslovisorfomsanmu
wail Tngldsuamuiureuandtneu Tasroumsammu vad. fesdalifniadamedoys wakaruduiuuas

Asssulisunnetesiunsamuludnvagdnaniilunisdesviume

2 nsdhfumibe AS uenumdoaniinivualudiun 2 9o 1.
2.1 fnaaudfuazdulumumaninasilunsasuduieiiudemuundmnsunsians TS Tudwd 1 4o 1.1
40 1.2 wawde 1.3

2.2 nglsulunaindeviendanningsnalssimanduaundnves WFE
daudl 3 : nSndRuUssantudnvasaaniun1sRuAIUsEIMAS ansa1sAneUsEmAN s uwinRuen deadukuein
TuanndunsRuinssemevionsnanssnussmaiiiisunihRulinvessudniiddnwasiusadefiudsudnaunSngau

Tuuszwme Tudiui 3 : nSndausennduenrsensiansieuvink@usnn

dauil 4 : gInssuUsENNsYelaeiiden1u1ehu (reverse repo)

Tooduluaundninuanna 1 tinauAnenssunIg N.a.0. MU

dauil 5: gInssuUsEannsiBunannIng (securities lending)

Tooduluaundnnuan a1 tinauAnenssunIg N.a.0. MU
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o

duil 6 : gINITUUTEIAN derivatives TuANUITENA ANUnENNATINITANUAIT]

1. Uszuan underlying derivatives Minesuazidilugdyailddod] underlying egdlaagrmilaionanyagiediil

1.1 ningaudinesyuannsaammuls

1.2 §nsmonile

1.3 Sasuanieudu

1.4 \A5AA 10U credit rating %o credit event Wudu

1.5 ilidule sudiiflosiuszneulududmdesudseuy 1.1 - 1.4 vde 1.7
1.6 sudiiflosdusznoulusuidnig 1.5

1.7 underlying Sumufidinauimuniiad

Tunsdlii derivatives §1984fus1A983 underlying T19du s1A7igsBeananadieadusiniagiu (spot price) 3o

[
o

TN ToueaImt (futures price) Wiy v19dl 51189 underlying dufilalladwil se underlying MussAusznou

o
[ ' £%

Yoastisana deudufuausuatianinang wazsilaweliagsnsvaiese

2. Reulumsawu vas. sgaliunisamuly derivatives lasale
2.1 nsal MF ldszudentiunisamulu derivatives wag underlying 409 derivatives Nvgavulignsdniauly

TASaN1S

[

2.2 Junsdnduedyeyilu derivatives sgnslnegswilaail
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives Al

2.2.2.1 nsdhiu OTC derivatives Tuusemelve dosdindyaydndieniialu sw. suansiifingruneg

v v
o

NNEIARITY FILNUTeYY derivatives ISBKNAN derivatives

2222 n3dhilu OTC derivatives lusinsUszme faslgduadndiendaluiifiyaaaiilasuougynli

U

v v e {

Usenaugsna derivatives fiegmeldnisiiugualaeniisnumiuguasunanninduazaaiaanningiduaninandy

494 105CO wieMduandnues WFE

v
v [ |

2.3 lunsdinazfasinisdrsznilienisdaevdudile derivatives dugaas AuAiusosdunsnddufineanu

v
] Yaa au

anunsaasule visil lddnewuandudfiavssuteunselimifidwsuduaduinny

Y

3. anLnaeLaLANNSE underlying syl

lunself derivatives § underlying Wustiny 1.5 - 1.6 futisananfesilidnwageail

3.1 Judwilndinisimunisnisewinliegnadaau Inelinssyyuvasdeyaves underlying vsetadesing 7

v
2

nldlunisiuna waziinmsdnnasedlndudegiumunnumnzauvesesidsznavvesiail visil underlying #3o

'
A

Jadesanandesiinisiedsulmisuaniienatn adrnludasyeie

3.2 Wussindanwuzegdlaogrmiasadl

Naa o [

3.2.1 avinfinsnszanedegradieans lnadusviniidnwurladnvausniasal

v

3.2.1.1 sviieenusenauliazmduintn < 20% Va9 runtanue
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3.2.1.2 sviiiesrusenaudilasiutaiiinmgn < 35% Ya9tntinyanue
Tunsaimdulumuaniiznain Ineasausenaudidudesitmtnldifiudasadivualuy 3.2.1.1

A5AITUINTNTEANEIENAN 3.2.1.1 wag 3.2.1.2 lifastieerusenauiiiendasiunaamnse

11

o

UAUHINAITUN

¥
v a

322 duidulauenan 3.2.1 Mfulumudeulvasudussdl
3.22.1 Judviiifosduszneudunmasviedyafinesuannsnasuldlnenss
3222 \lefuniiuasuaidndin (pro rata) wdounisinewuamuluasasvie Seueyii
Tnensawdllanadulunundninued single entity limit mamamuﬁ?u
3.3 \usilildsumetannlasanduiiianuinidefiouasshmindldesnsdaszamn vas. vl mnusing
Saadusinariduuisnluedoves uas. vaa. Tudosdnlitiunsmstosturnudaudonmasslomiognad

Useansnnene

o
o

3.4 finmsuansdiuiitu 9 egrsseifleadulsesmniuvhmsiiudeiiimsiausdoyaathaiumnnsal
3.5 lunsaifidudeiifuile fuddnandesiunlngliundsdoyasridannssnuvemihsnunems
YosUsznAlnensonsUszng vseA T IAauALarUINIsh uas. uandliiuldiniSnsane syl

fananausaasvieusnsduialfsganunzay

4. waninuNsIalisinindduiiieswadanistseniauniseyniiu (cover rule)

Uad. fesdalidninddurenaamuninunnuasiianinagesluiuiuiiismesdeniseinaamuenadedise
wilmudennasdle derivatives dugnastinaananiiliawulu dervatives Wy uazlulumunidinnurimue

Ao

5. ‘maﬂmmsmL‘wummmm‘umsaawuwmmﬂiuaﬂﬂL‘wamsammm LﬁEN

T

Tunsdifi vaa. awnuly derivatives #i underlying llledafenfunsndduiiavananuides nsanuly

derivatives fanan@asdulumuidninaunivung

6. ué’mﬂmsﬁlﬁmauﬁm%’umiamiﬂu OTC derivatives

[

Uaa. fosdnlivennadly OTC derivatives satl

' a

6.1 Wadyadndenilsdmimuiazudsyanyfisssuves derivatives T vaa. nsunniun 15 uagiugaieg

q

Ao

vowustaziiou vl lunsdifiudnannduiungayinises ves. W unuazudsamgfsssunigluuinnisdaly

6.2 TunsdininmnnsaifidmansenufesIA1ves derivatives agalitiednAty

o

o

Wigdayadnihenisinnuiazudyargfisssuves derivatives W uaa. nsuviui

6.3 Adyy18ndieniadusedliiinsangiug derivatives Lo uad. Sesvald

7. wamﬂmwwmmmmwmﬂﬁmuJuvj eyilu credit derivatives

a wa

vaa. fesuftimudeuladsd

7.1 Wnduadygilu credit derivatives Tianiziiensananudeaviniu

A
Y
7.2 indurdyaldanng credit derivatives Tifldnwazvesgsnssuniaifisuidesiugsnssuegnmiegniln

ADQ
=D
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7.2.1 Credit Default Swap : &dldun nisanadlugiue@eussiuanudssuasiniinesdeiu

A v

ANUansalun1stsEnidnmg obligation vaskNuAL obligation Wu lneddyaviegluguzivieyssiuaiubed

@ U o« YU

v
=

aszgnitufiasestisiumutonnadeussiuarudsadonfin credit event Sulpsasiinalitonnasdeusyiunuides
asutwupsiudl (unsdilaiiin credit event Yonnasazduanlutunsusmuamaun®) viedl laid1 obligation awlifies
$18n15LRE7 (Single Name Credit Default Swap) %50 obligation ﬁ‘wmaiwsma%ﬁmumiﬁﬁmaﬂasﬁumwmﬁmﬁmﬁﬂﬁ
Frsyviidieiia credit event Fuify obligation srenstasenisndadusieusn (First to Default Swap) vizaulaiAin credit
event Fuiy obligation iwmﬂmwmwﬁﬂumju obligation Faariimstrszsmiuangludvedunsndedu us
Fonnasazasuimuadionia credit event ‘?Tuﬁu obligation Vlﬂiﬂﬂﬂﬂiiuﬂﬁjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : sldun nisnnaslugnueddeussfuarndssesduningsnadad
\Annmsanaswesaneuwnuiiagldfuanduningsnads Taodueussfumnudesiiniszyniuiiosionansuunuludng
Asiiesnsaossiigidstusanaendenuiissanasiu usrduiianas (1) vesyargisssuvesduningdsde o
wanfumsiigieussiumimdssaslounanouurunarduiiiintu @3 vesyarmyfsssuvosdunindsudlitugung
Useiuauidos auninawiin credit event vieasuimundaa (nsdlliifin credit event)

73 é}'@ﬂ‘fj’ﬁiyzy’mWmigﬂumuﬁﬁ’mumiml International Swaps and Derivatives Association (ISDA) %38
Fynnumsudunufidinaugonsy Felifemnasiitidnuaiseil
7.3.1 fualdadulanmunguane wazlidanioudsiungnuneinsmenanvsnduaznainnanningwss

nvsgdY

¥
INY o

7.3.2 Ldfvenmuanvinlidnsiinvualilunsiansuiiviodygi@euisarintnig credit derivatives i
SUNENGLIERIRY

7.3.3 lifiternunlvinemusiesaldrnudeveliungdyn

19

dqufl 7 NSWIAUIUNATNINUAMLATIUAT N.8.0. BINNUANLLALTUA e INToNSNEFUIUNT A nwaEYIUBLAEINU

dudi 1 89 @it 6 lnglasunnuiurauand1tinauAMenIIUNIG N.8.9.

3.14. Samdumsasulundnnindvionindauduluuszme :

Sasndrunsamulundnnindvisensndaudu eidunindauvensmusmluussmauazinassng :
uitndnnisazaauudedlifandnning vienindaudu viominennalasisau ioilunindauvesnewusiy aui
UsgmanugnssunsiAusaIany UssmAnaenssums n.a.n. visUssmadiinauanenssins n.an. fvus dsielud
Tunsdifivszmaraznssunisifunaianu Usenianuznssuns n.a.n. wsedinauanznssunis n.a.aUszniaudly
Wasuulasdnadrunisamu visminnisazamuliduluaansznaiudluse

!

dauil 1 : InsrdrumsamunaInnagaanninddunsaadyn (single entity limit)

1 | asnansnimsgling Lidindnsdiu
2 | a9EnsnAIgAnaUsEImna
2.1 n3elfl credit rating agflu 2 duduusnyuld Lidnindnsdiu
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2.2 N3l credit rating aglusgdv investment grade uir1NI1 2 Susiv

b3

T3y 35%

e CIS sudtszyludie 3.13.1 @il 2 4o 1 vi3e e 3.13.2 duil 2 9o 1

o v !

laidinonsdIu

RushnviSensiansifisuwiiusdniigulnviedeenasiasildnumgedidla
28191 Tae 91l
4.1 1 credit rating aglusesiu investment grade

4.2 Juswansesudu vl wnzdudinsensiansfisguiaidulsyiu

LaivAiu 20% (3eldifiu 10% wiewdunis
amulusiUsenanseginnseyniul
piidnwegsiassng laeidenld

credit rating WUU national scale)

AINATNLSNYULATUNIUA L

v ' v v
v o =

5.1 Jupsianswil anansiaiiiogu wie Agniidesndanslumungmung

q q RV

My ¥S9a1Uv09 SUIAITINIEVIR1IUSEWATN RS U U lUSENaUFI AR

sumsmdvdlulszmelne
5.2 Jussansitanuvareddlnegnmiegal
5.2.1 feenduuienannzeu
5.2.2 fpeniimalamsdeyaliunmsilulnefiseazdeamuiuy
filing
523 lunsaiidunsiensiififmuaiudisenil Tesnimiewiniu 397
Fu tuusTuitanu uarliliiidnuasa 52.1 v 5.2.2 il mszynitunms
miéfma'néfmtﬁuuﬂﬂaﬁqﬁ
5.2.3.1 sUIAISHIAYE UTEMRU vise USEiAsAnnesdies
AIUNYUNIEIINIETINENITUNITRY
5.2.3.2 SUIANTOONAU
5.2.3.3 5UIANTOIANTANLATIEN
5.2.3.4 suimsHieMnuRswarannsainsnums
5.235 UsTeMaansosdudediegend
5.2.3.6 SUIMITHAIUNIAIUAIVLIANANUASVLINL DU
Uszidlng
5.23.7 swasidienisdeenuaziduissznelne
5.2.3.8 suiAsdaauuwisszimalng
5.2.3.9 UIENUSNNSNE
5.3 @uevglulszmalng
5.4 i credit rating aaﬂmaﬁu investment grade

5.5 Tunsd@ifidunsnansidiivunudisenil unnan 397 Ju duusiuiamu

LiAusnssil udurdnale
g

(1) 10% w38

(2) ﬁmﬂ’ﬂﬂummwaﬁﬁamu

11 benchmark + 5%
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Aoumeideuviontluszuures regulated market

o &

6 | ningaumatl

€

6.1 M51ESNLANYULATUNIUAIL ufulaAusns10el wansonslaay

v v

v
v o

6.1.1 Wussasnd avansimiimu vsernniideondadumungvang | gend

Y

v v
v v o =

Iy wamiauenensasilusaUszme V39KR0NINATUAUNY VY (1) 10% %30
snsUszne (uellaisrmannives smawdvdiasemaildsueugeld | (2) dminvsmindauiiamu
Usznaugsiasumsnalvdlulssmelneg) 1 benchmark + 5%
6.1.2 il credit rating* agluszAu investment grade
6.1.3 Hunsansiiidnunzedislnegnamilatld
6.1.3.1 fooniduuitnaavufeulunainndnninduiszmealne
vi3elunanptiovievdnnindraseme
6.1.3.2 feeniimsdameteyaidunsinlulnefiseaziBennuuuy
filing
6.1.3.3 lunsdifiHunsansiiffmuntudseni desnimdewiniy
397 Fu fuwsifuitasu waldliidnuarny 6.1.3.1 vio 6.1.3.2 fiinse
Qﬂﬁ’ummmﬂmif;fﬂﬂfcméfamﬂuqﬂﬂaﬁ'ﬂﬁ
6.1.3.3.1 qﬂﬂamwﬁ'a 5231- 5239
6.1.3.3.2 antumilussniUssmaiussmelnedy
TN
6.1.3.33 anfumIiusisUssmanidnuaueyhusafedu
UAAA ANUTB 6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsdifdumsansifiimmetutassni snnnn 397 $u Suusifuitasu

Aowuneilowiseaglussuuves regulated market

6.2 §3N5IUAIY NAdeey1H credit rating® aglusediu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

6.3 vy CIS muiiszyludo 3.13.1 duil 2 9o 2 vide 9 3.13.2 dawil 2
Yo 2 flaansiSeutoreviesglusening IPO iensaamedeutonely
ﬂizmu%yasmwé’ﬂw%wéé’m%’uﬁamuﬁ"ﬂmjm SET vidouosnantons
vénnindsaUszma (uilisufonhefinanfegszrinsiuiunsudly
wnfiorarlidniadinnsumizedinanoenainmsdenslu SET vl

AAATDVNLNANNSNEANUSENA)

NHGNA -
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Ussnnnsweau

aunsaldenld credit rating LWUU national scale

o

AgUsEIA @unsaidenty credit rating WUU national scale

*nsdhfunsamulusassmavsodiinnseyniulgiduweginusyme

#nsdliunsamulussUssmaniadyayluguesdinseyniuiglidiued

91894 (% Va9 NAV)

¥

7 | nindduduuenmiloaniisyylude 1 - 48 6 (SIP)

saufulsiiiu 5%

e : lunsdiduningduds lifidermunieaiv single entity limit vesifurhndeenasansysendya wdusinsdl

- 9

1. Rurhnvisens1an sl Runniien13aduauYeen ey LI

2. derivatives on organized exchange

dauil 2 : InTIdIUNITAMUNAILIUAUNGURINTT (group limit)

Uszannsweau

nsamulunindduresusenynusenieglunguianis

Liudnsladasmiladsid udusdnslavgainii

N8 (% Va9 NAV)

Wenfuvsemsdnlugdayalugsnssunianisiuiu (1) 25% %38
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