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34. Ussavnisamumunisaaululssneuasanaszne |

nesuTINuamuLuuiaudswssEme uarliulsuigaavietesiuanudenindnsuanilisunuaiies
3.5, wlvrensitu (&) :
nNoUeNAN IR TovigInTsuNsiunanning g3nssunsuelaeiidyay ey vieginTsunisdelaeldynvienu

i Ad 7]

(Reverse Repo) Ineidulunamadninausifinauznssunis n.a.n. visdwnauaaenssuns nam. Yseniafivug

3.6. msawmulufyadoueami (Dervatives) : asu

36.1 Yaquszasdvesmsawuludygevisaamih | nisaneudss (Hedging)
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' ¥
o

3.7, msawulunsransitidyadevisarmiiuds (Structured Note) : laiasu

3.8. nagmsnsuimanesmu (Management Style) : finagmsnisasmuadudien (buy-and-hold)

v

3.9. swilasn/ensde (Benchmark) :

L1aidl dncau (%):

VUGS,

14l esnnnesuiinisuimsdnnisuuu buy & hold iiellsnaneuunuiinianimusseznaniidivun Selidnduses

WIguigunan saiunuanamuiumyin
3.10. dnwazn1sienaneuunuvenew | Senansuwnuwuulidudou

311 swazduaierivulouiemamulasdnvaz i |
nesyusaw buy-and-hold

newmuazamuluningdulssanasanmil swdunnuaglidesninfesas 80 vesarminddugvsvesnemu laez

A v o

awulunsiansuwiemil uaz/vsedudin uazlvensiansnisidu Alduiumuidefiovewnsiansvievesioonnsians

agluduiufianansaasmuls (investment grade) saudansnansuianil was/vseRurhnfifldusuanuindedovomsians

vsevasgesnasiansiinitnamsaasuls (non-investment grade) uaz/viensiansuvienil waz/vedurdniilallssu

Y aaa =

nsansusupuidede (Unrated) waz/vsoamulundnnswdndonsnddud unionisninenwalneisdunud

= <

AENTIUNIT N.8.0. MIRAUNUAMENTINNIT N.a.0. UseniAnvun vSewiuvauliamuld M3l neanuagiiansan

v Al

1Y) v & A v o A i N = K v ' o ea a
aﬂnuiuwaﬂw5waﬂﬁaw3w&]ﬁuwLﬁu@m’]ﬂiu@]qﬁﬂﬁgLWﬂ IWEJLaaEJGL‘LﬁE]U‘U @mlﬂuaﬂﬂqqiaﬂag 80 %aqu“aﬂ’MiWElaquﬂﬁ

VNNBINU

| a A a o o ea Y 1 oa a | & o
m‘m/lmaaa’mWﬁ]’ﬁiwlanquwaﬂ‘VﬁWEmLauamﬁff,uﬂﬁzmﬂ VLG]LLﬂ WHUNIA AFIEITNIINTTHEU ATIETTHINY LLagquli'E]

'
=

amulundnynindrsansngdudunson1smnennalagieounuinnenIsuNTT N.8.0. 15ed1UNNUANINITINNIT N.8.9.

Usen1eannnue

N0 Uo1NBURY v3evgsnssunsgundnning gsnssunsvelaeddyardenu viegsnssunistelaeidyayiuie

s 7] ]

#u (Reverse Repo) Tnerdulumamdninausinraiznssuns na.m. viedinauanznssunig na.m. Ussniemmun

v

newmuanivhdya@evisarmin (Dervatives) Tnefiinguszashiiedostuainudss (Hedging) anndnsiwaniuaeu

o

¥

genearaiiuea (Structured Note)

o

windau winesuagliamulunsasifdnuuzves

o

luanizund neauaramuluiisseme Jaagdmalid Net eXposure Mieadesiuanudswinasvnalaeaislusoud
UnyTladesninsevaz 80 veyarmsnddugvdvesnemu sgalsha lunsdlfinsauuesnemusaulidulymuuleuve

nsasmuamunsiakUIlsTivvesnamu iusendansandunisuiludndiunisamuvesnemusiubilulumuuleuie
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nsasuniely 90 Tuduwaiuiidadiunisamuuesnassusanlidulusuulouisnsamu uwsuismdanisazlasuud
ngtevmhsamuliudsuulassinnvasnamusinngluimuanaIfinga

il nowuoslidurisasEnInssentsamu JadlszesnatUszuna 30 SuduuaTusanzilounamsnddu wazyas
sraziia1Uszana 30 Tunsudnlasenis lunsdwadadiunisamumunisdawiausziavveanamu lnaduldany

PANLNUINAULNTTUNIT N.8.0. YSPANNNIIUANLNTIUAIT N.a.9. UTTNIAMTUA

3.12. swazdeanisasulusissene |
fulevnenisamudsazasualiidl Nt exposure fidsdosiuaudswsszmalasedsluseulvadlidesniniosas 80

YosyaAmMINIFuansveInau

=

313, Usziamvamdnnindviseniwdaudu visensvinennalagisouiiozasy |

3131 Uszamvemdnuingvizeniwdaudy vsensmmenualaeisauilazasuluszme;
Uitndnnsaranmurioumeanusglovilianzanvdnning nindaudu viemeennalneisiuetndlastmimievans
98 9nNTIUsENIAAMENTIUASAAUAAIANL UsENIAAMENTTINNT N.8.0. ¥ aUTENAFITNIILAMENTINANS N.8.9,
Avun Faolud Guwslunsdfiusenanmznssunisfifunaiayu Usznianmenssunig n.a.m. wied1ineu

AENTIUNIT N.8.9. TR UYBUNS o R USENALA LY BLNLANUSELANYS DA NWALURINANN S NGNS ONS NI FUNT D15

'
=

ABNHALNEITD

dauil 1 asians TS (transferable securities)
L a1ans TS waneenudy asansmenisiiule 9 uenwilearnvindauludimduqaesde 3131 Fudllnaaudfinu
wdnnaTRiasUS fil

v =]

11 Lifidermusviettoulaivihliifamuimszgniusnnninyadfuasulunsans
12 awnsawdsuilels (mudsnsditdu B/E vioP/N AfiGoulvudsudiousnosuldduiunsliiiniggu
TeuavsiFensodunsianslamisnisiingmnermun iesideulalinemuaansanefugeenaansls)
13 fidoyaifeiuanasiigniesasuiuuaziimsuivlgaiussdegisainane §1 vaa, annsadidls
WieuUszneunsiansandadulaasuldedainane warildeyasailavviouyayfsssy Tnsdoyadsnandes

grdnunasdeyanweiiolsdsdnimundnivnssuluniseusulussivaina

2. auastRuagvdninausilunisamuvesnasiiuduanisvusiude 1,
2.1 lunsiifidunsasmulu B/E wie PIN floonasiansisnanufiedrssniinigé BIE wie PN dandnadesd

ns¥uentantesusedlasyanadall

L sw. va. w3e ua. munguueIcegsivanItun1sR

2. sunAnsoaNdy

3. SUIAITOIANNTANATIZI

4, sunasiflensinumsuazavnsainisinuns

5

. FUNANSIAILNIAUAIVUIANALAL VLIRS DU AU SELNA L NY
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6. surmsiiiensdseanuazthidursusemealne

1. swasBaauwieUsemelve

8. aentunsiiushsusemefiidnuagyiueadeatugurhnam 1 - 7

sl nnsenTavidomssusasiananidieaiiunisertantensiusesisteviedoonsh siesiuiusani
ponude (8171) ndtszylilu B/E w3 PN éhe

v

2.2 Tunsaldunmsamulunsiansiwmiifou mniinislvdndulasanmainesiansnaminauduiulag

q q

v
o

nowuslasuutiun vsendanisfesdmheiuiilaanniely 30 Jutuuaiuiinesusladuiutiu Tnelusswinegas

sreglIaInena Alineinusen dnnisiinisamuluiuienand

dauil 2 w3wdauuszanmine CIS nsdiiflumiseiinisesnsgmeldtisdungmanglne
FosfigpantRuazndninamiluntsamudel
1. nsdiBunae CIS
11 finuasifuandulunamdninusilumsasyuisuiierivtofmundmivanans TS ludwd 1 4o 1.1 4o 1.2 uasde
13
1.2 Tunsdifinesuluaspilumize CIS ves MF MF fsndnadestiulovismsamudisdl (sldfunisasyulumie CIS
vosnomuImmesiiamulunesiuyia)
121 fnsasuluninddusadussianuazaiaieniufinesyuaansoamuls
12.2 fmsasulunindaudleliiseunumudndau (pro rata) wélduadulunumaninasi single entity limit
YoINoM UL
1.2.3 fnsaswpilunindausloldisaummudndau (pro rata) wilsuadulumamaninast product limit
dnsuningauiidu SP vesnamuiu
124 finsasulu derivatives #dulusamaninast global exposure limit vesnesyuiu

1.3 lunsdifinesyusiuiiamesluamuluming CIS ves MF MF fandndedlilinesmusuiiaines

2. nsdiihumice CIS uenniloandifmusluaui 2 4o 1.
2.1 fnuaviRuasdulunamdninusilunisamusuieiudeimuadmiuasats TS ludwd 1 4e 1.1 4o 1.2
wazde 1.3

2.2 aenzideugeviely SET

duil 3 winwdauuszmiBurinvizensansiisuwin@urn
soududurnvdonsanaifisurhiushnuesiurngal
L ow. us. vie up. mungVINeIITIBIN TSR
2. suAseoudu
3. swAsIAsauATIE
4. suwmnsilemsinumsuazannsaimsinums
5. vssdmmaasesduidofiegonde
6

. FUIANSTAILTIENUAVLIANANLAYIUINE BLLAIUS TN
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1. sunensilensdseanuaztidusisuszmelne

8. swimnsBaauuvisUssmneilve

9. anfumsiuszwinsssmeiussmelneduandn

10. anvtunsuinassimanidnvagsihusadiertuguehnmu 1. - 9,

=l

daufi 4 ganssuUsziavmsdelaeiidnyqrunsiu (IEVErse repo)

nsasnulu reverse repo desdulumumnaninaumniaadl
1 gy soaduifyaradsifiannsadnduddynylu reverse repo lénungmnelne
L1 sw,
12 wa
13 ua.
14 wa.
15 uidnusziude
16 sun,
17 neswuituy

18 ffunraifingvineanidnsiaiu

v

o

19 duswnisuarigiamiamungvungindieisnmseulssana

2. asansitldlunisvi [EVErse repo. fealunsnansieil

2.1 asansaesglveuazasiansnasgisusvna Taensaiilunsiansaasganadseimedesd credit rating
agludustu investment grade

vy
v v [

2.2 BIE PIN Unsturn ann videvuissezdu 7 ow. us. wieswimsiiingrmunaenizdanctu WWudilanse

o

iy Falengaandeliiu 1 Y

e

2.3 BIE w3e PIN 7 TSFC usfeon fisiimuaiildiiumusilaiiu 270 Sutiuusiusensa uazidusmida
Avualdfudlomanuvieidelsiii
2.4 BJE PIN wizernn ifionglsiiu 90 futfuusiiuioon dait credit rating oeslnegnamilagsd
2.4.1 i issue rating w3 issuer rating eglususuusn Tnensdifdu issuer rating seadu credit rating
fildnannisda credit rating svazdusae
24.2 5 guarantor rating egllususu investment grade
25 namsviidaiiongauvdeliiiu 1 3 Munsdeulunanioviensanvil viefifdeyamaniundodo
uardredeldFadinmadameroasisuu Tnsnsansvisnandesd credit rating eehslaognmiasei
25.1 i credit rating szerduoglu 2 Susuusn wiie credit rating ssezeniiiieudedléitu credit rating
szprdusananmui CRA TiSouidteul
2.5.2 i credit rating szezenieglu 3 susuusn
26 sensuildstiongnavdelsiiu 1 euiitunsifoulunanatonensansvd viefiifoyasafiundetio

1%

warsnsdaldgeiinmsamesioasisamy Tnsnsransuilsanandosd credit rating eehslaeeraniisdadl
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26.1 i credit rating szezduaglu 3 Susuusn wi3e credit rating svezemiiieuidediétu credit
rating svezdudandrnud CRA IHssuiiteuls
2.6.2 # credit rating szezemeglu 4 Susiuusn

2.7 n3ndaudumundinausvuaiisLfy

3. szuvnamsiuthszvives rEVErse repo doslaiiu 90 fu

4, dofmuniiisniud uas. dasdfiRdmiunisasyulu reVerse repo

4.1 dedddynrumsgunaiidmualag TBMA vie TSFC
4.2 ssmimdnnindvienmansivelunevielouse uusidndnume il
42.1 Fumsvenseleunudoivunlu IEVErSe Iepo fnan
4.2.2 \Junisveanu 1ep0 Adulunulsenmaanznssunisifundnninduazaaandnnindindae
véninaust Feuly wagFsnslunsdiuiuluunuvesnemusiuuasmsienssyniuuinindauesnomusiu

43 yarwesmdnvindviensiansiive a Tusududya desdyadndulumuaunisnisiunmadsnig

ol

yarmvasmannswensonsiarsiigennna (s1mde X (1 + discount rate))

Wil 51798 = TIpTineu sy ikngaya andhenidutumdovanningvsensiarsniu IEVErse
fepo

44 ﬂ’]iﬁ’]iﬂ;ﬂaﬁ’l‘um%ﬁﬂ%%’ﬁ/\lEjﬂ%aﬁli”lﬁ’]iﬁ%@ o Autu W dulumandninessiei

441 yamwesmanningnSonsiansiaennnnt (yas reverse repo x (L + discount rate))

44.2 Tunsdifiyarmdnvingviensansite a dutu lidulunuaunislu 44.1 vas. FeaFonli
@:”zgiyﬂauﬂiiuﬁwéiuﬁu visondnningvidensnansiianunsaldlunisvin IeVErse repo Tiurnosu wislviyarisswes
pdnvingvienmansfiveunsnindauilowndanarndulumuiBmadindn aeglufuinisinnnuiyadmdnning
viensansigeanasniaumsiy 4.4.1 Suusidunsdany 443

443 lunsdifinedwsmuaunislu 44.1 uanmaigadwomdnnindviensansiive a dutu fyan
tiosndwan reverse repo X (1 + discount rate) Wuswauliihu 5 Swum vdelsiiu 5% vessiaide udusdwala
agind uazlimsfundesssnanliludyyddlaimunlaefinnsanistadvanudssveaddayan (counterparty risk)
wan vas. aglddndumenu 44.2 Alg

45 nsunnaci 1EVErse 1epo anu 4.4 Wisundsd
45.1 funaansederiunaUsslevifinesyuiidldsuain 1EVErse 1ep0 aufiviudifinsdam

@

452 duwnudusegsnssu videduusiuidusengrizves IEVErSe repo nngsnssuinesuilegiy
Adyanodetusasiifonnasimuslifausodsiuiseniussnsnilagmnmmilinnudnvindvionsasivonio
nindauilounu 4.4.2 (§1l) vesgsnssudiiinain TEVErse repo s1ensauls

4.6 discount rate fivhuldlunisduia sﬁaaL‘fJuﬂﬁﬁwmﬂ%uiﬂaﬁwﬁaﬁaﬁﬁammL?i'mmaa@: feyayn

PANNSNE Y39MI1A5NVBLAD
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duil 5| ganssuuszamnsliBamanning (securities lending)

@

Foudulumundninasilunisaayuaail

1 g Fesllgdundndrendaduglasulueyylivszneugsio BLinslunsalfigdyanfinaninsssinig

Tugrugsunuasiy {Busaiuyanadifiannsntszneugsivdesuiiufiansldmungnelne

L1 flasulueugnuseneugsia SBL

12 sum.

13 nesyuiluy

14 suensilemsidinagnsdseenuisUssmalng

15 sn.

16 wa.

L7 va.

18 uidnusziudin

= ' o 6

19 nemudmymraiiiyarmindduvesdamuunazsenas 1 duumiuly

110 newudwmiathuigdisvnis

111 Afypaadumufidninauimuniiai

2. ndnnswditliity Foudundnnindiegluszuuiuihnudnnsnduvesgudiuihnudnning vsendnnined

sUN. vt Aiduunensidoundnning

[

3. MInwSelanvanyuseiu vas. Fessdunissiadl

o a D A o o Y va A o’ o vy o [ v < o o
31 G’HLuuﬂqﬁlﬁuﬂqiﬁqﬂwiaLﬁEJﬂﬁaﬂﬂi%ﬂu"ﬂqﬂQEJ@JLW@LU‘UUS%ﬂUﬂW{L‘WEJlIVaﬂVﬁWU Iﬂﬂma%ﬂuwaﬂﬂié‘iﬂu

ol

311 Guan

312 asansnniglve

3.1.3 B/E PIN wmsitushn ann videsfudazerdu 7 on, ve, viesuwmsiifingumneiamzdansiu dudd
TR

314 BJE w3e PIN 7 TSFC iugjoon fisifmuniuldGuamsilaiiu 270 futfuus
Fuoonmuazludiidsimusldiiudlonnumieiloldiiiu

3.15 BJE PIN w3eqnn fifionglaiiiu 90 futiuusituilean deit credit rating eeidlnosnmilastsd

3.15.1 stissue rating vi3e issuer rating eeflususuusn Tnensaidiidu issuer rating sosdu
credit rating #lganannnnsda credit rating szesduse
3.1.5.2 & guarantor rating eglusustu investment grade

3.16 amanswilad credit rating eglususu investment grade

3.L7 wilsdernuseiuil ow. Wudesnluinemuiiedulssiumstundimindliuinomu

3.18 tuaanzidenlu SET fiflsedonglusvil SETH0 visil lunsdifinesyulifulounsnisasmuluns

[

a139u NeuILSuranUsziuanalila

3.19 mihwamuves MMF
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32 Fudunslinesuiinssuavivieaseuasemdnusziuam 3.1 viosiiunslngi8audeasiinalsd vaa,
anunsadfuissnilonnvdnUsstudananldilasndu
3.3 shuthmdnussiuna 3.1 Anesuiinssudvdluleudenesevierililiausndeumuminyssfudy
1 uusdumsisduiseviindonnadugsnssumslidumdnnindiues
34 dssyadmdnussiu a Futu snnndwidewihdu 100% vesyarudnvineiflsty
35 lunsdifindnuseiuduiuan Whhduandnanlamulaeiuilunswgaussd
351 Gurhnly sw. vifesmansiifinguneamsdnday
35.2 Unsiurnuie PN deil
3521 Sasisushn vwde PIN 7 5w, us. wiesuiansiiiingransiamzdadeiu
ugfnszrni
3522 PIN # TSFC iJugfoen Aiidvuniuldiunmusaliiiiu 270 fudfuusiiusend uaziush
A vusldRudensanmiedolfidu
35.2.3 PIN fislenglaiiiiu 90 Sutfuusiuitosn dsdi credit rating egnamdsogndladid
35231 # issue rating w3e issuer rating eglususuusn Inensdiidu issuer rating
droadu credit rating #iléunannnisda credit rating svazdusae
35.2.3.2 i quarantor rating e¢lususiu investment grade
353 msasniniglve
354 reverse repo dwsuasiansnasging

o

4, dnvazuavanszddnuesdygn Trlddyglanvasuasarsydrfgaosdyainuusenadingu

(% o =

AMENITUNITMAURANYSNE LAz AaIAMANNINGImMeUanuuaneIiUss UV dyadunazlrsunanninduas

nanUseiulugsnssunistusaslvigiundnning

daufl 6 gsnssuuszan derivatives snumdninauainisasviussil

v
[
q
o

1. Jszuam underlying derivatives finesuaziindugdnyanlédesdt underlying esndlasgrsvilsnsonas

ataiail

1.1 niwdauiinesyuanunsaasuls

1.2 Sasmenide

1.3 Snsuanivdeuiu

14 \as@in 1w credit rating #se credit event (Jusiu

15 siliduiile fuidfifiosduszneuidududviosuusa 1.1- 14 vie 1.7

1.6 sudfifesduseneudusvini 1.5

1.7 underlying Susmuiidvinsusivuaiisii

Tunsdiil derivatives §rsdafusnanues Underlying dnssiu s1aiigrsdadsnanadeadumatiagdiu (Spot price)
vemndayaToweaamii (futures price) winu visil shenves underlying Sutlslassi w3e underlying iy

29AUTENUVRIPULAINE Fauduiiansuag1andewing wazitameIagnaunsvausie
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2. Gaulvnsamu vas. szadunisasnulu dervatives leseiiie

q

2.1 nsdl MF lfszyifeafunisasulu derivatives was underlying ves derivatives fiazasmuliagns

Faaululasanisg

[

2.2 \Bunaddugdealu derivatives oehslnegnamilassd
2.2.1 derivatives on organized exchange

2.2.2 ns@du OTC derivatives Tuuszinelne dosiigdayadnireviadu sw. surmsidingmsne

7]
v o

anzdndatu funudens derivatives vierén derivatives

2.3 lunsdinazdesinmsthssniimenisdmeauduaiile derivatives dugnas GuAtusonduninddun

vy
Y o a

nowuaunsaamuld el linemuesludfidnssuneunselnthdaeududtuinig

3. vdnunausiiisdnnsdl underlying ifusvd

Tunsdlil derivatives & underlying ustwilnw 1.5 - 1.6 suilfanandosiignuasail

31 Wusdndinsiunisnsdualiedredaau Inefinsszyuvastoyavas underlying sisetadesing
q Manldlunmsiua wezimsmuadedlnduiagdumuenumnzauvesesdusznouvessiud il underlying
wioladuminandesdimsedoulmnuanizaanegadudassie

1Y 1

& v aaa | ~ o A
3.2 Wuswsiniidnwuzogdlaogrmilasadl

v aAdao %

321 srdiidnsnszanesediadivme Tnodusuiitanvaslndnvasviadd
3211 suilflesrusznavudassiivhmindesnimiewiiu 20% voshmindtamue
3212 sdifesrusznaualasinildithmintesnimiewintu 35% vesimintamn
Tunsadulunuannznann Tnsesdusznousdudosivminlddusnsiimmusly 3.2.1.1
msfinsannsnsyaetmna 3.2.1.1 uay 3.2.1.2 bidenedussnouiiietesiunese
viserhuRvinfiansan
322 saiisulauenain 3.2.1 Adulumudeuluasudousd
3221 Wusviiifesduszneuidunsiansniedygiinemuansaanulilngnss
3222 lefunmiuasmusudadau (pro rata) wfleundsinnesuamulussaisvie
soyaiilaensudaldvadulunundninust single entity limit vesnesyuiy
3.3 Wusrdilasumsitmulasaaduifmuidetowaziminilded dasyain vas. sl wn
Usnghandusinarduuitnluedoves vaa. vas, dudesialiiinmsmsdesiuaudaudmimatssloniosnad
Usednsnmeay

v
o v o

34 fnsuansdaiitu q egnsaiieadulszdmniuihmsideniinsiauedoyaogeiumanisal
35 Tunsaiidudviiuile dvildanandosrwalagldunadeyadidminmenuuemiieanuisnis
voeUsemalvnevsoinsUseme viemuiaansaduiuwaruinish vas. wandliiuldinignsdanueadiaunduil

fananaunsaazvieusnsduialasgranunzay

4, ndnnausimsdaliinsndauilitemesenstissuiinuniseyniy (COVer rule)

Uad. feadnlininddurenaamuninuninuasiianinaaeluinuuiiieanesen1ssinedyuo1motnsy

vilnudennaile derivatives dugaaslinaenanildamuly dervatives du uazsdulunufidinausun
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5. wdnunaeiisfiudmsunisawuiniiingUsyasdiiianisanaaudes

Tunsdli vaa. asyulu derivatives 7 underlying Lilddafenfuningauiiazanmundss msasulu

derivatives ssnandeadulumafidtinausmun

6. udninausiiiaudmiunisasyulu OTC derivatives

vaa. fesdaliiidennasiu OTC derivatives &

6.1 Wigdnyadndenisiunuuasudayamyisssuves derivatives 1% vas, nsrumniuil 15 uaztu
anvhevassiaion il lunsdiifudnaniduungavihnsees vas. Iimumanasidsyargisssuameluiurhns
dnl

6.2 lunsdiinugnisaiidmanssnudesiaives derivatives egnaiiidudndny
Tadyadndenisdinauazudayadeisssues dervatives 1% vas. nsvusiud

6.3 Adyadndheniedusenliiinisdnegius derivatives e vas. Sosels

1. wéninasidiududmiunsdniugdayanlu credit derivatives

v

Uaa. FoaftRnutouludsdl
7.1 dudugdynilu credit derivatives Idewngziflonsanaundsasiiiu
1.2 éidugdyanlsianns credit derivatives fifidnwazvosgsnssuvideifisudssiugsnssuegmiaogng
Ta feil
7.2.1 Credit Default Swap : 4sléun nismnaslugiugd@oUseiunudssiuasinfiAsadeoaty
Arwannsolunisdiszuia obligation vesguniunu obligation du taeddyafteglugrusueyssiuanumdsad
aspyniufiagfestisziunudennasdeussfumudsaiedn credit event Fulasasinalidennasdoussiuanudes
asurnuuasiud (lunsdldilaiiAa credit event donnasazduaalutunsufmuaniuund) vieid Taidn obligation efiftes
sremsidien (Single Name Credit Default Swap) #3e obligation fianesiennsgsfmunlviganeusdunndssiiveini
frsenilileiiin credit event duiu obligation sienslasiemsuiadusiewsn (First to Default Swap) wiewleida credit
event 4urtu obligation s1enslasreniswilslungy obligation Fsaziinistrszmafuaneluduresdunindnetu us
fonnasazasurmuaidieiin credit event duiu obligation yins1ennslunay (Proportionate Credit Default Swap)
7.2.2 Total Rate of Return Swap : @sléun msnnaslugiusdtouseiuauismosdunsngsrsdadi

o 6

\Anannisanasvestaneuinuiiarldsuandunsndsnids laegusyssiuanudssiinssyniuiiozdonaneuunly
Sanasiiviesnsasemiiisnidaiusasnenidonuiivsanasiy wazdiuiianas (§13) YOIYAANYATTTUYDIEUNINGO4D
deuanfunsiifeUssiunnuidssslounaneuunuuazdniiiintu (§7d) vosarmgfsssuvesduningsradsliiudue
Usguanudes auninaeiia credit event vieasufvundnyan (nadildia credit event)

1.3 dodddynunssunuiidivualag Intermnational Swaps and Derivatives Association (ISDA) vi3e
Tygunmsgudunuidiinaugeuiy Fellfomnasitidnuasl

131 fwalddeiuldmungmune waslidavseudsiungmneinmendnminduasnaavanningvio

sy

71.3.2 liitervuaivinliansidmualilunsansvilivsedyangeviearamindg credit derivatives

Jusnedadeudsld
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13.3 Lififefmunlinesmuseswaldmnudemeliunegdya,

o 1Y)

daudl 7 niwdauduiidrinnunnznssuns na.n, o1dmuaisdulunmendmienindduduifdnuugiusaieaiu
daudl 1 fa dondl 6 Tneldsunmuiiureuandrinauanznssuns na.e.

3.13.2. Uszimvesvdnuindvanindaudu wsensmnennalagdsauiiazasulussszmne;
Uigndnnisaramurioumausgloviianizanvdnning ningaudu viemeenualneisuetrdlaegramimievans
98190 UTENAAMENTINNTIAUAAIANL UTENAANZNTINNNT N.8.0, ¥ToUszNAdTNUANENTINATT N80,
fvun Feeolud uudlunsdilvsenarmznssunsmiuaaianu Usznidamznssuns na.n. niediingu
AniznsIINT n.a.0. Bieudiuseunieiussmauiluvioinduussinmuiednunrvednnindvionindaunionism

fBNHALAEIoDU

v v
o A [ ' £%

il msamulunsaswsedygilusisuszsmve asaisvsedyginainanseuausrievseidunisidygilulsyinaid

o

@

wihuiiuguaniunannsnduaznainnanningiiuaudnaiyves I0SCOnseiidnsdeuslunarnndnning

v
o

snaUszimnanduanndnves WFE viselunsiaisvesusomidnssiaziauaviglu GMS

dauil 1. asians TS (transferable securities) srsuszine
L #9113 TS sneanai1 ssarsmisnsiule o uenmieanningauludimduquesie 3.13.2 Fsfinaut

mundnnaeiiinsUfu il

L1 Lifidormusvietoulaivihliifamuimszgniusnnninyadfuasulunsans

12 awnsawdsuiiold (sawdansdiiidu B/E vw3eP/N Addeulwiudasufleudnesulddidunislidng
fulsuavsiFendodunsianslamuiSnsiingmneimun wiefideulslinemuaansanefugoonnmansls)

1.3 fdeyaivafuasansiigndfesnsudiunaziimsuiuusadudsededsainane s vaa. awnsadhisls
WlerunUszneunsiiansandadulaasyulsedainaue wariideyasailavviouyamydsssy Tnsdoyadsnandes

Y a Y A Y o o U a o & oA o o
E]’NENRHﬂLLWﬁQ‘U@Ha‘V}L%aﬂa‘lﬂqjﬂﬁlﬂwqmquﬁaﬂ']éf]’]ﬂ’ﬁaul,ﬂu‘wEJ@@JiUGLuigﬂUﬁ']ﬂa

2. @mauﬁ’&mwé’ﬂmmsﬁlumiamusummwamﬂ'mLﬁumﬂﬁﬁmumh%’a 1
2.1 Tunsdiil@unisasulu B/E vde PIN fleenasiansdenanaifiodrseniinisdn BIE wde PIN dindnsies
finsfuertaniesusedasyanadiil
L. ow. vs. w3 ua. munguuIeIITegsAvanItuN1IRY
SUNATODNAU
SUIMNITOIATEUATIEN
SUIASEN TN YAsSLaTANNTAINTN YA
SUIANTHAILIIEMNIVUINNALAL VUGN LIIUSEIN ALY
sumsiitenisdseenuasiuduissmalne

SUNMTDAAUNAIUTEINALNY

anUun1siussUsanandidnuvagyhusafeatiugiudinau 1 - 7
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o

el Msenfansenissusesinandesduniseniansenisiuseldadnevsereends MU Inds

€

nonude (§171) ndtszylilu B/E w3 PN ée

i
v

2.2 lunsdlidunsawpuluasansimiieu mndnsledvdulaanmanasansimiiauduiulag

q q

o

nowuslasuutun vSendanisdesdmheiuiilaanniely 30 Jutuuaiuiinesusaladuiutu Tnslusswinegas

srelIaInana Alvinednusen danisiinsaamuluiuasnand

dauit 2 niwdduuszinnmine CIS nsdiidumiteiiniseanagnieldvefunguanesinsUszme
FosfignantRuasndninamiluntsamudel
1 nsdhduwiae CIS
11 finuautfuasdulunmuvdninasiunisamuisuieiudermuadmivasas TS ludud 1 4e 1.1

99 1.2 wazte 1.3

1.2 Humhevesnamu CIS smalssimaiifidnung sl

o v

12.1 mseenuazmsiaueneegneldnmsmiuguaremmisnussussmedimiuguasundnning
wazmaatomevdnningdaduandnadyves 105C0 wialumbhevewmnasu CIS salsameiitinisdouslunanate
Vendnnindsnsuszmaniduandnves WFE

1.2.2 CIS operator vesnesyusanaisgneldnsifuguasesmissuifuguaiiduandnansiy
a3 [0SCO

1.2.3 lunsdiit MF Wasyulumievesnasyu CIS srsuszmea nesu CIS snsussimadsnanndesed
meldndninasinisiifugua n1seen maauems warnsiansdmivnesuiiedamusiodesvesyspmedy

19 '

13 Usumedidifuguansiauernemiedinaniinasmslieuduesesiamuogafisme sl au
edeussmaidtnauiimue
L4 Tunsdhunsasmuves MF lumbevesnesu CIS sadszmna newuisnandesdinsdinnisiduliiawz

nstifwmidulunsEmsammwageaiunisihasmvhiuy waeihdeunemsamuded (ldldfunsamulumizesvesnasu CIS
maUszmedadunesuumesiifiasulunesdusis)

141 fnmsasplunindauiloldisiummudadau (pro rata) wdlduadulumumaninasi single
entity limit ves MF s il ndninassissnanladléfunsainsngauiidu SIP

14.2 fnsasyulunindauileldiddummudndu (pro rata) wildnadulunumdninasi product
limit dwsunsweauidu SIP ves MF

143 finsasilu derivatives fduluanumdninast global exposure limit wos MF du

Tunsdinesu CIS siauszmed MF amu soadunemuiisjatiuamuluvsndausaduussimuassinfeondy
7 MF ansnsnasuldl uesdohviwdauiliamnsoampldindummudndau (pro rata) wdazdosliiuiesas 20 ves

NAV a3 MF anan7

L5 lunsdiinesusuilamesivasulumiieveanasu CIS srsusemea neayu CIS sreuszmedsnaasios
lldnewuifidnuvagyhusufertiunemusuiawes Viuwidunsdnfenudnwdusesdulsslovisedfomieamu
visll Ingldsuanuiugeuaindiinau Ineneunisamu uaa. fesdnbilinisilamedeya wgraninudiluuas

Asssusdeniiieatesiunmsawuludnvagdainanlilumisdedviuiie
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2 nsdhumize CIS uenmileaniidvualudd 2 4o 1.
2.1 fnaaudfuazdulumamaninasilunisasuuiiesiudemuundmsunsians TS ludwd 1 4o 1.1
fo 1.2 uazdo 1.3

2.2 aanzfsulusaindevienannindasussimaniduaudnveas WFE

d7ul 3 NSIAUUTTANRUAINYDIENITUNITRUANUSLINANS aRT1E1TANUsEIATI B UWINRUEIN doaduidunin

Tuan1Tunsturaussmaniensiasanausemaiiisumindudnve s Sulin Al s nwagyiues ufe T Ul SurInay

nndaululszmea Tuduf 3 | nndaulsesnmidulinisensnalsiisuwinkurin

dudi 4 ; qiniiuﬂizmwms%aimﬁé’zyzywmﬁu (reverse repo)

sl o

Tooduluaundninauan a1 tinauanenssung N.a.6. MU

duii 5. genssuuszsmnnsTigundnning (securities lending)

sl o

Toonduluaundninauan a1 tinauAnenssung N.a.6. NuUA

daufl 6 ssnssuuszenn derivatives Tudnsuszinea ANVENNATINITANUAIT]

Kl

[

1. yszan underlying derivatives finesnuasiddugdyanlédod underlying egndaoghamimionasognadsil

L1 windauiinesuanunsnawmuls

1.2 $hsnonide

1.3 $nsuanivdeuiu

14 wnsdin wu credit rating v3e credit event (Jusu

15 suiddule svilfiflosdusznouiduaudwiosuusau 11 - 14 vde 17

16 suilfiflesduszneudusuiiam 1.5

1.7 underlying Sunaitdriinaurvusiiisid

Tunsald derivatives sradafusiarves Underlying s sianfisnsdadsnansoaduseniiagtiu (spot price)
viemndnyaeueaamii (futures price) widy Vsl siaves underlying Suitlailesil wie underlying #idu

29AUTENIUVDIWBRAINGT Aauduileausuas1andewg wastitame g aunsvananie

2. Goulumsasmu vaa, sgdiiunsasulu derivatives léveile
2.1 nsdl MF leissyifenfumsasmulu derivatives uaz underlying ves derivatives flazasmulieensdnianly
1A59N13
2.2 \Bunsidugdoalu derivatives oendlnagnamilassd
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gsif

2221 nsaidu OTC derivatives Tuuszmelne desdigdayandndendadu sw. surnnsiisinguane

anzdndatu funudens derivatives vierén derivatives
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2.2.2.2 nsahdu OTC derivatives lusheUszine fostigdyandndreniaduifiyanadiladsueynnl
snninduaznaranannsngnduaunBnansiy

Uszneugsia dervatives fioganelinisifugualaentnsnumiuguasium

q8n75d
anunsaamuld viall lddnesmuesduliavssuneurselimiiidwevdudiiufny

993 [05CO  wiSeMmPuauBnves WFE
swevdudniile derivatives duaeas Audiudeadunindauinomu

2.3 Tunsdinazdaeiinistnseni

£

£

3. vdnunuiidisdunsdl underlying (Huse
Tunseidl derivatives & underlying Wusaiinm 1.5 - 16 suiifenandesidnuae il

31 Huswilndnnsimueisnsiualiedednau nefinsszyunasdoyaves underlying wiedadusing q 7

vnldlunsiua wazdinmsfunadedlnduiagtuauanumnzauvesesddssnouvesded visil underlying vise

thdusinandesinisidsulmsiuaniiznain agraludasyeie

3.2 Wusviinfidnuazedslnagramilasail
321 dvinfinsnszanediegraisans lnadusvinlidneaurladnuausniasiadl
yelvnin < 20% vesihvinyanue

3211 suilfioadusznouusas
3212 suiifieadusznaudilasnidaiinmin < 35% vonimdnrioiun

v

Tunsaifdulumuaniienann Tnsessdsenauddusesivutinldiusnsisvualy 3.2.1.1
AsMasannIsnsersdmtney 9.2.1.1 war 3.2.1.2 Lidesuihesrlsenauiineitestunasdivse

YITUAUNINI TN
3.2.2 sipulauanain 3.2.1 Mdulumudeulvasudiusadl

3221 Juswiinflosruszneudunsanssedyaiinemuamnsaamulalnense
32.2.2 dleduiniuamunudnsau (Pro rata) wileuniisinnemuawulunsianssodyaitiu

Tnenswarldunaduluauvdninas single entity limit vesnawmuiiu
33 Wuwiwidildsumsimunlasaaiunidenuindetiowasvihminildegndassain vas. sisll winUsing

Tanrdusanannduusenluesevas vas. Uad. Tudesdnlrtiuinsnistasiuanudnuianianalseleviiaged

UsednSamene
34 fnsuansdaiitu q egnseilendulszdmniwihmsideifinisauedeyasgeiumanisel
35 Tunsdlidudviituile dvildinandosuwalaldunadeyasidwinsenuuemiienussnis

YOIUTHUNALNGNTOANNUTENA FBAININAINTIAFUAEZUINITN Uaa. wansbiiiulaindBniseuinueaimudvil

AINANMEINTAALNBUIRS WD LRI saL

4. ndnnasimsdaliinindauiiitemenenstisuiinmunnssuniu (COver rule)
Uad. fesdaliininddurasnaamuninuninuasiianimadesluiiuiuiiismeseniseineaueredisy

wilmudemnauile derivatives dugnaslinaenailaasulu dervatives du wasdulumuiidgninnusmun

5. wdnnasiifndviunisamuiiiingUszasdiiienisanauides
Tunsalfl vas. asulu derivatives # underlying Lalsgadenfuniwdaufiavanannudss nsasuly

derivatives ssnangeadulusnuiidinauiivius
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6. vdnunaifisAudmunisamulu OTC derivatives
vaa. fesdaliiidennadlu OTC derivatives sl

6.1 Wigdnyadndrenieinauasudyangisssuves derivatives 1 vas. nsumniui 15 uasiu

o '
7 SN W

anvingveuAnzifiau m‘ﬁ‘Luﬂizﬁmumﬂfml,flui’wqmﬁmwma Uaa, Wmuaiavudyargisssunigluiuinmsg
fnl

6.2 Tunsdfiinmgnsnifidsansenusiesiaves derivatives egnaiifoddy
adayadndiondsdimnauazudayameisssuues derivatives 19 vas, nmusiud

q

6.3 Adryadndhendedusenliiinisdnegiuy derivatives e vas. Sosvels

7. wdnnasiiududmiunisdduadunlu credit derivatives

T

uad. siesufuinuieuludadl
1.1 wWndug

U#
adaalu credit derivatives lannziiienisananunds ity
1.2 induedey

lsiianne credit derivatives Afidnvazvosgsnssuvieifisuidssiugsnssuegimileogng
1n il

7.2.1 Credit Default Swap : gsléun mannaslugiuzdioussiunnuidssduasiniiieadosty
Anuanansolunsdrseuiian obligation vesdyniunu obligation u Tneddyaiioglugusdueuss fuamudsd
asyniufiagfesiissiunmudennasioysyiuanuidsailaiin credit event Julnsasinalidennasdoussfuaundes
asurvuntiud (lunsdliliiaa credit event demnasasduaaluiuasuimuaniuund) el T obligation asdidies
swwnnsifen (Single Name Credit Default Swap) v3e obligation fivanesnensdsrmusilsifueuss fumnudesdiniii
frsenililewin credit event Fusu obligation srennslasieniswiladusiewsn (First to Default Swap) videidlewin credit
event guu obligation srenslaseniswilslundu obligation Fsasdinistrsemafuansludiuvesdunindmetu us
fonnasazasurnuaidieiia credit event duiu obligation vinsnenislunay (Proportionate Credit Default Swap)

7.2.2 Total Rate of Retum Swap : #sléun nisnnaslugnugddeusefuandssesduningsnadsd
\AninnsanasvesHaneuwnLiazliFunaduningseds Inefuneussfumnuidssdanssyniuiiossenaneuunily
Saesiiniesaaseiiisrdetusamnenitunuitezanasiu uavduiianas (6nT) vosyargRsssuveduningseds
deuaniunsfifeussiunnuidesaslounanouunuuardruiiiiutu (§13) vesyargfsssuvasduninddrsdsliiuguny
Usgiuanuidss auninaziin credit event vieasuiivundnyan (nadildiia credit event)

1.3 dodddyaymnnssunuiidivualae International Swaps and Derivatives Association (ISDA) vi3e

o
1Y v

”zyzymMiﬁm?ﬁummﬁﬁﬂﬁmmaaﬁu Faldennasiifidnueaesadl

731 fmaldUsAuldmunguune waslidaveudsiungrmuneivendnninduazaatandnnindvie
nqvinedy

732 LififermuaiivhlvansdimmnBlussansuivsedyadevisamiind credit derivatives
thibrdadonidsly

13.3 Lifidefmunlinesmusieswaldmnudemeliunegdya,

dl Ao o

daui [ n¥ndaudund1dnauanenssunis n.a.m. aramnusiiudulunendwsensndaudunidnvauryiusufeniu

dud 1 8a dwi 6 Tnglasuanuiureuanndrdnaunuenssunig n.a.0.
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3.14. sanrdrumsasulundnnindvsensndauduluuseme |
gnsdunisasulunannindvsensndadudu WwadunsndiuvasnamusiululssmanazansUszme |

Y A4 A vt o o ¢ A v ea A = aod A v o -
U3Endnn1sazamuniellidmanning viensnddudu viemeenualaeIsou iallunsndduresnaamnusin aui
UsgnARuzNIsUNSMAuAaIAYY Usenanaznssuns na.m, vieusenadiniuanenssunis na.n. mwue dweludl
lunsflinuseniArugnITuNISAAURAIANY Usen1AruenIsunis na.e. vsediniuanenssunis naa.dseniaudile

wWasuwlasgndunisamu vsEndnnisazawpulidulunuusemaiudiledoe

dawil 1 | Sasndrumsasuiidmuiamadosnnindaundagayan (Single entity limit)

UszLavminday snsdau (% vea NAV)

1 | asvansnimssine Lidindnsdu

2 | aansninsganeUsene
2.1 nsdist credit rating eglu 2 Susuusniuly Liigindnsnau

122 ol credit rating eglusedtu investment grade wsishndy 2 Sususn | WAu3%
2.3 nsdidi credit rating egluszsusinia investment grade w3elidt credit rating TaivAin 15%
wijse CIS suiiszylude 3.13.1 dwit 2 4o 1 we 4o 3.13.2 duil 2 4e 1 Lidrindnsndu
Rushnvsensansifisumindurin Taiviin 20%
ps1ensiifidnunsasudiusil laiAusnsdtal] udussnale
5.1 Wunsransuil anashmifom wie agniifeendadedumungmnglne | asgent
vioanv1ves swmsdssieUssmailduoygelisenougsiasuians (1) 20% w3e
wdlvdluuszinelng (2) swinvesamansiiasu
y Tu benchmark + 5%

5.2 Wusnansiifidnuwazesndlaogrmiegil
52.1 feenduuidnaamzileou
5.2.2 fpeniimalawmedeyafiunsinlulneiineazdeanuuuy filing
5.2.3 lunsdifidunsansifitmuntudsewil teomiwiewindu 397 Su

wiTuitaau werlaildfidnuaenu 521 vie 5.22 fllaseynitumunsiansdsna

v < o &
AOLUUYAABAIL
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v
U

Uszannsneau

5231 suasmded UsEntunu vie Uidnasinnasdies au

NVENEIWIETINEAITUNITRY
5232 sureseendu
5233 suAsenasannsizi
5234 sumesiienisinunsuazannsainisinuns
5235 ussimnainsesduidofiogedy
5236 suAsauIauilruInnatLarIuIngauLiaUsmnelNe
523.7 sumesiienisdeenuaztidnuiszmelneg
5238 sunasdaanuuialseinelng
5239 Ustmuanning

5.3 auamelulsznealne

54 TupsdifidunsransififmuaTudisend wnnda 397 Ju duusufiasu fos

Junsdounioogluszuuves regulated market
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snsdau (% ves NAV)
(3) laiifu 25%

(nseldunsawmuues
nowu buy & hold fian
nzidoudunawus
meluiuit 30 figuiou
w.el. 2563
wazdumsaamuly
nIndaurasnamu
daily-fixed income \Ju

dila))

NINGAUAIT

6.1 ms1asnidnuazasUSILGa

e Dy

' o
= v o

6.1.1 Wumsransnd avransiwmiiiomu vernniidesndadununguunglne

Y

¥

D,

¥

waziauev g asilusinsssma viefoondadatumunguesaUssme
(usilaimamanunves suesndedissemaildsueugnliusznaussia
surmsmdvdlulssimelne)
6.1.2 usmansiiddnunzedidlaetnmiail
6.121 feonduvsvneamzifeulunamndnninduisusymelne viselu
PaRlEEVENN NG sEIe
6.122 fooniimsidametoyadumsilulaeiistazidoamuuuy filing
6.1.2.3 lunsdififunsansiisitmuefudsenil desniimFewiity 397 Su
uusiiuitasu warlailéfidnwazau 6.1.2.1 vie 6.1.2.2 {ilanszyniiumunsy
a'ﬁé’fﬂnénﬁauﬂuqﬂﬂaﬁaﬁ
6.1231 yaramude 5231 - 5239
6.12.3.2 andumsusgninaszmaivsemalneduandn
6.12.3.3 andumstussszmafiidnwazshuoaioituyana
aude 6.123.1-61232
613 Tunsdifdumsansiidiivuaiudsenil innd1 397 fu dusifuiiamu Fes

Junsdeudoadluszuuues requlated market

6.2 reverse repo

suwiuldiiudnsaed waum
gns1laazgandn
(1) 15% w30

2) dhinvemingauiiammu
Tu benchmark + 5%
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6.3 OTC derivatives
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