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undefte (Unrated) fauewslusnsseina il visnianisazinnsanamulunsanil weelvieduhndanan ameld

vaninaeiidTnauanEnIIING n.8.0. wazsumswitsemdlnedivun
3.2 Yszavnowuauulevnenamy | as1ansnil
3.3. Uszunnnesunudnuaiziivey |

34. UszumnisamumunisamuludssmelazansUssine |

Y = aa' i =~ = Y a 1% = S o
NEINUTINMUUBI U UUUATIU LA TN A LLaZNuIEJU']EJa@]VT@{]EN AUANULFIINNDATILANURLUNINUANI DY

U

3.5, dlsvremsiidu (68) :
neueANduty visevigInssunsiundnning sinssunisuelnelidyayitenu vseginisunistelneddyyivienu

(Reverse Repo) lneidulunumdninasifinaiznssuns n.a.n, weed1inauAMznsIuNg na.m. Usemafmun

3.6. msawmuludadomedamih (Derivatives) : asu

36.1 faquszasdvesmsamuludaygevisaimih | nisanauides (Hedging)
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' v
N o

3.7, msamulunsansiildygdeviearminuds (Structured Note) : Tsiaamu
3.8. nagndmsusvsnawmu (Management Style) : finagmsnnsasuafudien (buy-and-hold)

3.9. swsilt¥aléneBs (Benchmark) :

T

MUY,

Laifl ilesannesuiinisuivsdanisuuu buy & hold wielwldnaneuunuiiananismusseznaniidivun Felidnduses

Wiguigunan1sAL YN uiumin
3.10. dnwaznisienaneuunuvesnewu | Menanauwuwuulidutou

311 swasduaieriuulouiemsamuuardnuas i |

nasusau buy-and-hold

nesyuazawulunindaulssinnemani swtunnuarlidesniifesay 80 veayadmindaugrivenasmu Tagay
amulunsansuvinil uag/viodudn waslviensansnisdu isusuanuindeievemsasvidovesieennans
oglududuitanunsoamuld (investment grade) sadsnansusioni uashdoRuhniiisusumnuindoievemstas
vievostfpannaransiniriiaunsaasuld (non-investment grade) uas/viemsnansurionil was/viofudnilaildsy
nssnsusumanindede (Unrated) uaz/vioasulundnningvionindaus undonismnenualaeissuniui
ANENTIUNTT N.8.0, MiedneuANENTTIN1T n.a.m. Uszniadmun iewiureulvasmuld el noswuasinnsan
ampulundnnindvsonindauiiauovislusaszima noadeluseulidyTlitesninfesas 80 vesyarmingaugns

VDINDINU

druimaoensiiarsanamulundnnindiauevislulssmea liun Budn asasmienisitu anasuionll waz/vmse
avulurdnyninguiensnddudunson1smnennalagizounuiinnenIsunIs n.a.0. ¥3ed1NNUANLNIIUNIT N80,

UszA1AAAUa

N0 U BURY vIegsnssunslidundanning gsnssunisnelaeddygy@enu viegsnssunisdelauddyyive

I Ag)

AU (Reverse Repo) Tnowdulumundninasifinauenssuns na.e. Wiod1inauauznssunig na.n. szniamnue

o

newuasiwhdya@evisarmin (Dervatives) lnefiinguszashiiedosiuaiudss (Hedging) andnsiuaniasu

v

i3
Srynevealaiinuas (Structured Note)

wudwau usnesuazliamulussasiiidnvazves

Tuanizund neamuazamulumiseme Faagdnalvd Net eXposure Mieadesiuanudswasvnalagaislusoud
Ua@laidesninSeuas 80 veyarmswddugrdvesnemu egalsin lunsdlinsamuvesnamusldiulunuuleuie

mMsamumunIsIaRlIUsTavvesnamu iusdndanmsadunisudludadiunisamuvesnsmusilindulusuuleue

Page 11 | wisdedvrudrudoyanasusiu (Iasenns)
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msasunglu 90 Tuduudunidadiunisasmuvesnsausulddulumuulsuvienisamu uuaudsndanisesldsuud

ngtemsanuliudsuulassnnvenemusinnelufmuaaIdanga

[
o

viell neaueialidurasiatszninesentsamu Jedlszevinanyszuna 30 Suduuaiusanzifounamsnddu uasyas
sraziia1Uszana 30 Tuneudnlasenis lunsdrwiudadiunisasmununisdauisvszinnvesnesu lnoiduluny

PANLNUNNAULATTUANT N.8.0. WIDAINNIUANLATIUAT N.8.6. UTTNIANINUA

312, sreaviBeanisamulusinsUseine |
fiulevienisasuBsazdmalyid Net exposure MfeadasiuanudsssassmalaanisluseulaTlivesninfosas 80

YoaAMINGUANSURIND U

=

313, Ussiamvaandnnindvsonindaudu visensvinenualagisouiiozamy |

3131 Ussamvaamdnuingviseniwdaudu viensmaenualagisauilazasuluuszme;
Uitmdnnsazamuvdenmamusgleviiamzanvdnning nindaudu viemmenualngisiuetnilaetnamimienans
o TiUsENIAAMENTIUNSAIAUAAIANL UsEnARAENTIINNT N.A.0, u3aUsENAdITNAIUANENTINNT N.8.9,
Aun darelud uudlunsdivseniarmgnssunismiduaaianuy Usznieamznssuns n.a.e. vied1inau
AniznssNg n.a.0, lianufiuseunseiussmeaudluvdoifisifuussinnmiednuarve mdnnindvideningaunionism

AONNALAYITDU

dauil 1 ashans TS (transferable securities)
1. as1a13 TS mneanudn anasnensdule q uenivionnnindauludgnduqueste 3131 Fsdinaandfom
winunausTniasuda fil

L1 Lifidermuaviefoulsitinligamuiinssgmiuannnitgadiiuaslunsians

1.2 ansnsanldeuiiels (saudensdlndu B/E w3eP/N ffSeulviuaeuiiousnomuldmiiiunisliinissu

Y

Toudvdisensedunmansldmuisnisfingmneimun viefidoulsldnemuansaveiuioonnsiasla)
1.3 fifeyafieniunsansiignsesasudiunasiinisusuusadulsediegadnane F vas. aansadiisld
ethuszneunisinnsandedulaamuliegnainaue uaslideyasiaasviouyarefisssu nedoyaninaides

grdnunasdeyanwetiolddsdnimundninnssulufivensulussavaina

2. auantRnazvdninausilunsamuvesmnasifisdnaniidmuslute 1.
2.1 lunsd@ifidunsasyulu B/E v3e PIN fleannsransienaraitediseniinisén BIE wdo PIN dindmfes

mssuertaviesusedlasyanadsil

L sw. us. %38 A, munguaneddegsnada1iun1stu

2. swip1seewdy

3. swIATOIMITANATIEN

4, surensitemsinumsuazannsaininnus

5

. SUIAITWAILIEINATUINNAS LLﬁ%‘UU’]ﬂEJEJ@JLWiﬂﬂi%LV]ﬁVLWEJ
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6. suimsilonisdsvenuaziituisysemealne

[ sumsdaanuuisUsznelvey

8. aontunsRusinsusemanfdnvagyiusadedtugurnam 1 - 7

Wl e Tavdenisiusestenandioaiiunisertanienstusesidseviedoons sirsiuiusind
aonude (§131) aadtszylilu B/E w3e PN dhe

v

2.2 Tunsdindunisamulunsiansiminou mnfinslydvsulasanmaineasasiviiauduiules

q q

o

newuslasuutiun vsendanisiesdmheiudilaunnely 30 Jutuuatuiinesusulasuiudu Tnsluszninegas

szgzla1ienan dlednuiuvn dnnsiinisamuluudangan

douit 2 n¥ndauusziammop CIS nsdlilumissiinnsesnagneldtedunguanelne
Fosfignautiuazndninusilunisamudsl
L. nsdlumize CIS
11 fipaanifuasdulummdninasiiumsamuisuiieriutefmundmivanans TS ludwd 1 4o 1.1 4o 1.2 uasde
13
1.2 lunsdifinesulvaslumize CIS ves MF MF fsnandestiulouisnmsamudsi (aldfunisasmulumie CIS
yosnamusImmasAamulunesiui)
121 fnsaspulunindausaduuszinanuazaiaieniufinesyuaansaamuls
122 fnsasyulunindausleliiBunmnudndau (pro rata) udlsuaidulunuvdninas single entity limit
YDINOM UL
123 fnmsasplunindausloldisaumumudndau (pro rata) wilduaduluamaninasi product limit
dnsuningauiidu SP vesnawmuiu
124 finsaspilu derivatives #idulamundninest global exposure limit vesnasyusy

1.3 lunsdifinesusiufiawnosluasplumiag CIS ves MF MF findndediilinesusuilanes

2. nydhdumie CIS uenwilonnfifmusludi 2 e 1.
2.1 finuauiRuasdulunmumdninausilunisamuuieiutermuadmiuasas TS ludwi 1 4 1.1 4o 1.2
wazdo 1.3

2.2 aanzideuzevielu SET

doufl 3 ;. nindauuszanisudinysansaIsiieuinEuein
aaL‘fJuL'Eumﬂm'%am']amﬁEJULth'Eur;hme;;ﬁmeéﬁﬁ
. O, UL Y130 UA. MNNYMINgInIegsnaanItun st

. SUIANTORUEY

. FUIASNONISINYATUATENNTAINISINYAT

7
1
2
3. swimsenAsauATIE
<
B. usr¥mmanmsesduiTeriogende
6

. Suqﬂ’]iﬁjﬁuu’]?)?ﬂﬂﬁ‘\]‘UU’]ﬂﬂaNLLaSﬁJu’mEJIEJMLLﬁQUiSL%ﬂVLVIEJ
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1. swiesienisdsesnuazindwielsewmalne
8. suAsBaanuwisUsemalng
9. apdumsRusEsUssmanUsewalneduandn

10. aedumsidusdszmaniidnvazyhussieaiugzudinau 1. - 9.

daufl 4 ganssudsziavnsdelaeiidnyquneiu (IEVErse repo)

v
[

nsasvulu TeVerse repo fesdulumumaninausiaad

L ddyan seadudfiyanadsiifianunsadnugdmyalu reVerse repo lamungumunslneg
e 3 LAY

11 5w,

12 v,

1.3 wa.

14 va.

15 vidmuseiude
16 sun.

17 nesyuituy

18 ffumradiingranaamzdnsitu

v

o

19 duswnsuazigiamiamungruneindieisnseudszana

2. asransiialunisvi [EVEISe repo. dewdunsmansiteil

2.1 asensanasglvenazasiansniasginslsema Tnensailunsansaiasgrinadsemedesd credit rating
agludusty investment grade

7]
g [

2.2 BIEPIN Unsushn einn visevuiszezdu 7 sw. vs. wdeswiansidingrneamzdnniu udiinise

o

v Gedlongaandeliiu 1 ¥

e

2.3 BIE v3o PIN # TSFC ugfeen Afidvunuldiiunmsiilsiiu 270 Sutfuusiusenis uasidudiis
fvualdRuiilensanuieudlelfidiu
2.4 BJE PIN v3omgn Aifionglaiiu 90 Yuifuustiuitoon dsii credit rating egndlnegnemdastsil
24.1 i issue rating w3e issuer rating eglusustuusn nensaindy issuer rating #eadu credit rating
ldnannisda credit rating szazduse
24.2 1 guarantor rating egllususiu investment grade
25 psensvildstiongnavdeliiu 1 ¥ itunadolusaadenensasmi viefiideyammininidede
wardredelidadimadamedoasisumu Tnsnsasvifnandesd credit rating eehslasenemiaai
25.1 i credit rating svezduerlu 2 Susuusn vi3e credit rating svezemiiiieuidediéiiu credit rating
seovdufananmuil CRA Tfuieudiouls
25.2 # credit rating svezeeglu 3 Susiuusn
26 aansvildsiiogaavdeliiu 1 euiitunsideulunaindersssansvil viofiddeyasafiundode

@

wars9d9ledeiimslamesoasisay Tnonsansuilsanandosdl credit rating ednslaetramilssil
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26.1 # credit rating szezduoglu 3 Suduusn wie credit rating svezeniideudesidity credit
rating szovdussnanamui CRA Seudieuls
2.6.2 i credit rating szezemeglu 4 Susiuusn

2.7 n3wdaudumundinauniruaiuLfy

3. szavnamsiuthszvives IEVEISe 1epo dosliiu 90 u

4. darmusaiiudiui uas. fasufuRdmiunisasulu IEVEISe 1epo

4.1 dodddynumsgunaiidmualag TBMA vide TSFC
4.2 sanihwdnnindvienmansivelunevielouse uustidrdnuae il
42.1 Jumsnevselounudorivualu IEVErse repo fsnana
4.2.2 \Junswresnu 1epo Aduluaudsznmarnznssunsitundnninduazaanandnmindinde
véninasst Heuly uagiSnslumsdduiulunuvesnsmusiunasnsienszyniuuinindauesnomusiu

43 yarwemdnmindusensiansive a Tusuiudya dealyadndulumuaunisnisianmuisnig

fal

yarmvasannswensonsiansiigennnay (s1mde X (1 + discount rate))

el 51770 = TImTinespu s lingagadndeviadumdeonanyswensensiarsniu IEVErse
repo

44 mssrssadomdnuingviensansiite o dutu Tdulunumdninasicad

441 yarwesndnmsnguionsiansiiaennndy (yasa Teverse repo x (L + discount rate))

4.4.2 Tunsdiyarmdnvingvidonsiansive u dutu lidulumuaumislu 44.1 vaa, deadenlv
ﬁ_j”ﬁgzgﬂauﬂimﬁwésluﬁu visondnningvidonsnansfiannsaldlunisvi 1eVerse repo Turnewmu lelsiyarissmes
ndnvingviionsasiveuasnindauilewndinardulumuiBmadindn nelufuinisdnnnuiyadmdnning
vemmansiiteanasnitaumslu 44.1 Guutidunsdan 4.4.3

44.3 Tunsdifinadwsmuaunisly 44.1 uanmaingarvemdnningviensansiive a Autu fyarn
tiouninyas everse repo x (1 + discount rate) wusiuaulsiviu 5 duun videluiiu 5% vessante udusdiumnla
sgsnd uardinmsiunEesdsnanlludyaddlaimunlaefinnsanistadvanudesesgdayan (Counterparty risk)
wan vas. aglasndunisany 44.2 Ala

45 mswanyani IEVErse repo snu 4.4 Touanuieil
451 Funamnmendesuiunalsslenifinesyuiislduain VeI 1ep0 audsfuiitinisduan

=

452 fwandusegsnssy viemuasiudusengvdves IEVEISE 1EP0 vngsnssuiinesyuiiogiu

Y
Py

AdaeReItuLarivennasirualiaunsadsfuiseniinnugsnssulagsnssunianvanvingvionsiansnvense
nindauilounnu 4.4.2 (§78) vosgsnssuiiinann TEVEISe repo shensauls
4.6 discount rate fivanldlunsiun foadunsimuniulaedilddadonnudowosgdyan

NANNING UI0MS1ESNYVBLAT
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dauil 5| gansaudszianmsTsiduvanndnd (securities lending)

9

fosdulunumdninasilunisasuseil

1. g sestladyadndrendadudlisulueyaaliuseneugsio SBLinglunsalfigdyafananinseinig
Tugrugumumesiy fBudeaiuyarafiifiannsavssnougsiaviediiuianisldmunguanelng

L1 flasulueugnuseneugsia SBL

12 suw.

13 nasyuiluy

14 swensiflomsinduagnsdsoonuisuszimelng

15 sw.
16 v
1.7 va.

1.8 vsd¥museiutia

' v

19 nesudnyrrafifiyadmindduvesiaamuusazsenis 1 duumauly

v

110 newpudwmidatugdisenis

o

111 Afypaadumufidninnumuaiisdy

2. nannswdility deudundnnindieglussuuiuihnudnvindvesguisudhnudnnsng wiendnningd

sUn. vt Aidunensideundnning

[

3. MIwsalennanyseiy uas. fesiunisea

o a P N A o o v oA’ ) 2y o v ¢ v I3 o o
31 GnL‘UUﬂqﬂyﬁﬂJﬂqifﬂﬂ‘Vﬁ@Liﬁlﬂwaﬂﬂigﬂu:\nﬂﬁjﬂiﬁwaLUUUigﬂ‘UﬂWiIVTEJlIMaﬂVIiWEJ Iﬂﬂm@%ﬂu%ﬁﬂﬂi%ﬂu

fail

311 Guan

312 asasninsslne

3.1.3 B/E PIN dasitushn ainn videsfudszesdu 9 on. v, videsuansidngransanizandaiu fugs
TN

314 BJE v3e PIN 7 TSFC iugfoen fifiimuaiuildGuausalaiiu 270 Sutfuus
Fueenmiazidusitaimuslfiudenisonmiewloldiiu

3.15 B/E PN vieann Aifioglsiiiu 90 Sutuusiiuioon dedi credit rating oenslnegnamdlastail

3.15.1 iiissue rating vide issuer rating eeflususuusn Taonsaididu issuer rating dosidu
credit rating #léanannnisda credit rating szexdudne
3.15.2 i guarantor rating e¢/lususiu investment grade

3.16 aanswilial credit rating eeflususu investment grade

3.7 wilsdoruseiuil ow. Wudeenluinomuiledulsstunsiundnmindlfurinomu

3.18 vuaansdenlu SET fifledoogludvi SETH0 visil lunsdifinesyulsifulovionisasmuluns
a139u newuIrTuranUssiuanan il

319 miwawmuves MMF
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3.2 fudunslinesmuiinssuavividenseunsemdnuseiuny 3.1 viediiunslnedsaudensiinaly vaa.
annsndedutiseniionnnmdnusiudnanlalaondu
3.3 shudwidnuszunu 3.1 finewmuiinssudvilulewdewesenierhliliansatdumumdnyssiudy
1 GuusdumstasuiseninudennadugnssunsliBunsomindduies
34 ssyarmdnUssiu a dutu snndwidewindu 100% vesyarmdnviweiilidy
35 lunsdifivéndsziuduiuan ThGuasdnanamulaeviuilunsnsaussil
35.1 Gushnlu on. vi¥esuiansiifinguaneianz ey
35.2 nsidurnuze PN dail
35.2.1 dmsdushn vide PIN 7 sw. va. viesuansiifinguaneiane ity
Jugfinnseyniiu
3522 PIN # TSFC ugfoen Afidmuniuldiunumilsiiiu 270 Sudfuusiiuseni uazidusi
AfafmusldRuidensanmiedlolfidiu
35.2.3 PIN fislenglaiiiu 90 Sutiuustuiiean dadl credit rating ogramilsoendlagail
35.2.3.1 i issue rating w3 issuer rating eglusustuusn Inensdaindy issuer rating
Foadu credit rating 7il¢unainnisda credit rating svazdudne
35.2.32 i quarantor rating e¢lususiu investment grade
353 asasninsslne
354 reverse repo dwiunsansninsgling

Ao o

4, dnhvazuavanszadnuesdygn Tilddyg lanvasiazasydfyosdyainiuuszniadingu

¥ o S|

AMEATINNITMAUNSNNSNE LA AaIAraNN NGB TanuuaneIiuTEUUIY dyadunaylrunanninduias
nanUseiulugsnssunsduuaslidunanning

@

daufl 6 gsnssuuszian derivatives aundninasinisasnusiail

q

1. Uszuam underlying derivatives finesyuaziinidugdnyanlédesdt underlying egrdlasgrsmilmionans

EAN

1.1 ningauiinesyuaunsaamuls

1.2 Sasmenide

1.3 Snsuandsuitu

14 wasdn 1w credit rating w3e credit event (Jugu

15 suidduile svififlosdusznouiduaudwioduusau 11- 14 vide 1.7

1.6 fuidfidosiusznaududvin 1.5

1.7 underlying usudidinaurimusiiisiiy

Tunsdifl derivatives $rsdafusnanues Underlying sy s1afigrsdadisnanadeadusaiiagiu (Spot price)
videmendeyayeveaami (futures price) windu vied siaves underlying Suitlaildstil wie underlying #idu

parUsEnauveviifnan deadufisausuagianinewing wazslameliageunsvaese
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2. Goulvnisamu vas. azsdunisasmulu denvatives lasele

q

2.1 nsal MFlsszyieniunisasmulu derivatives uaz underlying ves derivatives fiazasuliegng

Faaululasanis

[

2.2 \Bunaduduadnyanlu derivatives egnslnegrendasil
2.2.1 derivatives on organized exchange
2.22 nsdhiu OTC derivatives luuszmalne dosfindayadninoviadu sw. sunmsiidngmane

anzdaisiu dunudowns derivatives wiierén derivatives

v = )

2.3 lunsdinvzdesiinmstrsswiimenisdwevdudile derivatives ugeas Auddudeadunindaun

Yyaa au

newuausaamuld visil iinemuesdudfidnssuneunselinifidwevdudiuing

U

v A

3. vidnunasidisdunsd underlying s

Tunseldl derivatives & underlying Husilanu 1.5 - 1.6 suiifsnandesiignumedil

3.1 Husvdfsimsivusisnsdunliogisdnau Taefimsseyunasdeyaves underlying vietadesing
q ianlflumsdunn wesiimssunasrilidutiegiumunumnzauvesesduszneuyeadiail el underlying
videtlidefsndndesdimardeulmmuanmznainegaiudasziie

3.2 \Jusilitidnuazesdlaegnamiedl

3.2.1 dviinsinsnszanedegraiieans lnadusvinidnwuladnvausniasial

v v v
o v ' o

3211 suiiflesrusznaunsaziivimindosnindewingu 20% vesiminiiemue
3212 suiifiesdusznausilasvilaiihminiosnivdewindu 35% vesmidniimun
Tunsaimulunuannzaann Ineesddseneushaudedihminlifusasfisivuely 3.2.1.1
msfiasanmsnszaetinay 3.2.1.1 uay 3.2.1.2 lideshesdussneuiitiendeaiunessi
vetsfuRuunfiansan
32.2 swisulavenan 3.2.1 Mdulumudeulvasudaudsil
3221 Wusvilifesduszneuidunsansiedyaiinemuaunsaamulilnenss
322.2 \dledmnuiuamunudadau (pro rata) sleunilvinnewuamulunsiansuie
Soyntilpensudaliadulunumdninasei single entity limit sesnesyuiiy
3.3 Wuswiiilasunsiannlasaanuiifiaunidetowasviminilldegdasyain vas. e wn
Usnghaniusinariduuisnlueioves ua. van. dudesdaliiinasnsdesiuaudaudmeuadssloviosad
Usz@ndnineae
34 fnsuansiviidu q edrsaidoaiulszsmniuhmsihudediinnausdeyasensiumgnisal
35 TunsaifidusedGudle sufifana1desiuinlagldunaedeyadBannseeuYeImieusIwNIg
vosUszmAlneviesssena viefunansadufuazuinigg vaa. wandiduldinisnmsdmnaesiamndui

fananausaavieusns1duielfsgnamunzay

4. ndninasinsdaliiinindduiiisamenenstssvilnmunszuniu (COver rule)

Uaa. AaadalidnindduvesnaamuiinunmuasiianmaaedudnuiiisanesaniseNnewuenfetisy

wilnudonnaaile derivatives dugmaslinaoarandldawulu dervatives du uasdulumuiidninaudmus
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5. wanunaeiiliiudmsunisawuiiiingUszasdiiianisanaundss

Tunsal vas. awulu derivatives # underlying lailddasefunindauiiazannundes nsasulu

derivatives ssnandeadulumafidiinemusun

6. udninqusiiisFudmiunisasuly OTC derivatives
van. Fesdnlitdennadiu OTC derivatives ¢l

6.1 Wiadnandndevisfuauazusyargfsssuves derivatives 17 vas. nsrumniui 15 waziu

]

v
o

anvnevesisiaziiou vl lunsditfufindrfutungavhnisves vas, s uauasudsuargisssunelutuihng
dnly

6.2 TunsalfiAnmgnsaifidssansenusiesiaves derivatives egnafiduddy
Tadyadninevilsdmnauazudsagfsssuves derivatives 1s vas. nausiud

6.3 AdyadninenisBusenliiinisdnegiug derivatives wie vas. Soseld

7. wdnnasidadudmsunsdndundauanlu credit derivatives

T

¥

uaa. FosufuRnudouludsdl
7.1 dnugdyyilu credit derivatives I¥amsiiiensanadsavinty
1.2 dindugdayanlsianne credit derivatives ffidnvaizvegsnssuvdoifisufsaiugsnssuenamisetng
Ta feil
7.2.1 Credit Default Swap : @sléun nismnadlugugd@oUssiuanudssiuasinfidsadesty

[ £

arwannsolumsdiseuing obligation vesdynwuny obligation du teeddyaftedlugrusdueyssiuaudead
msyniufiagiesiisiunudennasdeussfuaudsaiionin credit event Sulnsazinalidennasdoussiunnudes
asurmuaviuil (lunsdlitliiia credit event dennasazduanlutunsufinunauund) visi laidn obligation szfifies
sensiiea (Single Name Credit Default Swap) vi3e obligation fiuanesnonisdermunliiguieussiuanuidssiviii
drswnilidleiin credit event Fusu obligation snenslasrensuilausewsn (First to Default Swap) viewsterdia credit
event 4urtu obligation s1ennslasieniswilslungy obligation Fsaziinistrsemarfuameluduresdunindnetdu us
fonnasazasuriuuaidieiin credit event duiu obligation ynsmenislunay (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @sléun msnnaslugusd@oUssiuanudssmesduningdredad

v &

WinINN1TanadvesRanauLnuiiaglasuandunsndnede Inegususeiuanuidesdaiseyniuniasinenanasuunuly

a a

Snaasiividasnsaseiaiisnsdatusnsnonidomuiiosanasiu uazdiuilanas (§3) vesyargfsssuvesduningdeds
L‘Wl’e]LLaﬂﬁUﬂ’liﬁé%@ﬂi%ﬁUWJ’lﬁJLgmﬁ]ﬂauwaﬁauLLV]uLLaSEhu‘ﬁIL‘WIM%U (6nT)) vosyargRsssuveduningsrdsliiugane
Usefuanadss auninawdia credit event vieasufvundnan (nsdlsiiia credit event)
1.3 dodddynymnasgrunuiidivualag International Swaps and Derivatives Association (ISDA) vi3e
fynnumsgudumuiidinaugonsy Fellfomnaciitidnuaisal
131 fmaldtsduldnmungurune waslidavsoudsiungruneivhendnninduazaaiananningvie
vy

71.3.2 lLifdorvuaivinliavsismualilunsiansviiviedayqrvevearamii credit derivatives

Jugedadaudsly
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133 hifidermunlinewudewaldainudsmealiunegdoyay
d2uil [ n$ndauduidinauauenssunis n.a.e. enannusiiuiuluniendwsensndaudundnwasvinussfeaiu
duil 1 89 dwin 6 Tnglasumnuiureuaindtnauanenssunis n.a.e.

' ]
ada A

3132, Ussamvawidnuingvidenindaudu vsen1sminennalag3sauiiazamulussszme:

Uitminnsazamurienmanusslonliamznnmdnning ningaudu videvaentalneisdustslnogrmimienans
98 19mufUsENIAAMENTINNSAIAUASIANL UsENANNEATINNNG N.8.0, ¥30UTENAIINIUANZNTIIANT N80,
fmun Fanelud Fuwalunsdlfivszmanaznssunisiidusaiany Useniaangnssunig n.a.6. 13ed11inau
ARZNITNNT n.a.m. TraiiureuviesiussmaudloieianfuUssnmiodnvausvesdnningvienindaunionism

aad
ABNNALALITU

Y
=1 [ ' £%

il nsasulunsaissedyailusisUszme asasvsedyginanandeuausrievseidunisindyailudssinaid

<

o o

wigauifuguasundnninduaraaiandnnind i uaudnaniyues I0SCOWseRidnsdeurslunarnndnning

v
o

snalsememduaundnves WFE vsaldunsansvesusemidnssiaziauavieluy GMS

dauil 1 asnans TS (transferable securities) dnsuszimnea
1 as1a13 TS suneanait ssarsnisnsiiule 9 uenmiennningauludimduquesie 3.13.2 Fafinueaud

pamdnunaueiinsUfau feil

11 Lifdermunviertoulaiviliiamuilnssyniusnnninyadifuasulunsans

12 awnsowdsuileld (samdansdifidu B/E v3eP/N fffeulwinddsuiiousnesulddiiunisliinig
fulsuavisiFensodunsianslanudSmsiingnuneimus wiefideulslneswuaunsavedugosnnsianslsd)

13 fdoyaifeiuanmsiigniesasuiunaiinmsiusaiussdedisainaue §s vaa, ansadridls
WieuUszneunmsfinsandndulaasuldedainane waziideyamaiiagiouyagisssu lnoteuadsnandios

grdnunasdeyaiiwetioldddnimundninnssulufivensulussavaina

2. auantRnazvdninausilunisamuvesmnasiisdnaniidmuslute 1.
2.1 Tunsdiitunisasilu B/E vie PIN fleenasiansdsnanifiodrszviinisdn BIE wde PIN dindndes
finssventavidesusedasyaradsd
L sw. va. w3 uA. mungUEIeIITEgIAaan TN
5UIANTRRUFU
SWIATNANTANATIEN
suAmsionsnEasLayavnIainIsneas
SUIANTHRIUNIANAIVUINNA A VLA BN USEWALNE
sumsionsdieanuazituisussmalng

sUIANTDEAUNAIUTENALNY

anUun1siusinsUseimenldnuvagyiueudeatudsudineu 1 - 7
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il nMsefansenissusesinandenduniseniansenisiusesidednevsedeends Mg uusIuds
menile (§n3) audiszylilu B/E vise PIN e

v

2.2 lunsdiindunsamulupsiansimiimu mnfinislvdnsuasanmanesansimifuduiulag

newuslasuutiun vssndanisresdmheiudilaunnely 30 Jutuuatuiinesmuswlasuiutu Tnsluszwinegas

JreglIaInInNa Alinednusen dan1siinnsamuluiudinagnn

douil 2 wiwdauusznmmiog CIS nedldumineiinisesnagneldtsfungranesnalssme
Fosdignautiuazmininuslunisasmudel
1 nsdhdumiae CIS
11 fauadiuazidulunmamdninasilumsasmusudeiuioimundmiunsans TS Tudnd 1 4o 1.1
90 1.2 uazde 1.3
12 dumbhevesnesnu CIS seusemaiiidnumeid
121 mseenuazmsiausveegneldimsmiuguaremsnumsUssmaiimiuguasumdnning
uaznaetoevdnninddaiuamninatyves I05C0 vdalumhevewmnasu CIS sadsemeifinisdonslunainde
yevdnnindseusemaiiduaundnves WFE
1.2.2 CIS operator vesnesusanansganeldnsiiuguasesmsnuiiuguaiiduandnandiy
va3 105CO
1.2.3 Tunsdiit MF Wasyulumisevesnesyu CIS srsuszme nesu CIS sadszimassnandesed
melddnnasinistifugua n1seen Maauewe warnsdansdmiunesuitedamuiesesvasl sy

@ '

13 Ussmedirfuguanisausviemiedindniinasmsliauduesesiamuosaiiome v au
Mefeusamaidtnaimun
14 Tunsdhdunsamuves MF lumisevesnesu CIS sivdszma nesuisnamdesdinissrinnsidulfianz
nstifwdidulunsuimsanmesoadunmsdansmsity useiiuloremsamuial (ldtumsamulumhevesnasu CIS
iaUszmaadunesusmesiiiasulunosdiui)
141 fnmsasplunindaudleldisiumnudagou (pro rata) wdldnadulumumdninas single
entity limit ves MF s i ndninassissnanladléfunsdinindauiidu SIP
14.2 fnsasmulunindauileldiBununudndiu (pro rata) wdlsnadulunumdninasi product
limit dwsunsndauiidu SIP ves MF
143 finsawmulu derivatives fdulumamaninast global exposure limit wes MF
Tunsainesu CIS savsznain MF asyu feadunesuiijatiuaspluninddudadulssnmuazsiinfoatu
7 MF ansnsoasyuldl uagdietmindauiibiannsoamuldindumnudadau (pro rata) udasdessiiuiesas 20 v
NAV was MF fsna
15 lunsdlinesusufiamesluamulumieveanamu CIS srsussma nesu CIS srsussimadananndes
Lildnesuiiiidnwazshusafsafunemusiuilamnes uudadunsdifionudnduiadulssloviderfonsamu
il TnglFsuanuituseuandinau Tasneumsasmu vaa. Fosdaliimadametoyn wamanusnuuay

Asssuiisunnetesiunsamuludnvausdananlilundsdotviume
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2 nsdhfumize CIS venwmilonniivusludui 2 4o 1.
2.1 fauadinaniduluaaméninasilumsasusudortudoimundmiunsians TS Tudwi 1 4o 1.1
4o 1.2 wazdo 1.3

2.2 aanzdovlunaingoviendnnsndarslsemanduaudnues WFE

d7uil 3 NSNWIAUUTLANRUAINYDIENITUNITRUANNUTLINARS BN TIE1 51U sEmATIIa Uk UrAn daaduEuen

TuaatunsdusinsUssmaniensiaisansusesmanifisuvindudinvesd Sulniddnvaeinueusieadug Sulinau

nsndauludseme ludun 3 nindduussnndurinysensiansiisuwinkuen

dauil 4 ganssudssavnsdelasdidnyguedu (reverse repo)

sal o

TooduluaundnnuanNdtinauAuenssunIg n.a.6. NuuA

duit 5. genssuuszimnnsTidundnning (securities lending)

sal o

Toodulunundnnuan a1 tinauAuenssunIg n.a.6. NuuA

dauil 6: gsnssuusziam derivatives lusnsUszmea aundninasinisasusail

[

1. uszuan underlying derivatives finesyuasididugdyanlédosd underlying ogndaogamilwionansesnadsil

1.1 ningauiinesuaunsoammuld

1.2 nsneonide

1.3 $nsmanivdeuiiu

14 \nsdn 1w credit rating vi3e credit event \ugiu

15 suidituile sviififlosdusznouduaudwioduusau 11 - 14 vde 17

16 suiififosduszneududuiiniu 1.5

1.7 underlying Sunaitdrtinaurvuniiiand

Tunsalft derivatives snsdaffusiarves Underlying s sianisnsdadsnandoadusentiagiiu (Spot price)
vdemendeyaeveanmii (futures price) wiiy visd siaves underlying Suitlaldsuil wie underlying #idu

29AUTENUVRIRVRFINA Fouduneausuag1andewie waslawmgliag1ansvananie

2. Goulumsanu vaa. sgdidunisasulu derivatives lésewlo
2.1 nsdl MF lfszyifeaiunisasyulu derivatives waz underlying ves derivatives #iazasmuliegnsdaauly
A543
2.2 \Humaduduadnyanlu derivatives egnslnegrendssil
2.2.1 derivatives on organized exchange
222 OTC derivatives sl
2.22.1 nsdhiu OTC derivatives Tuuszinelng desfiddyandninendadu sn. suansiisingmneg

v

anzdasiu funudouns derivatives wiedén derivatives
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2.22.2 nsahdu OTC derivatives TussUszne dosdigdnyandndreviaduifiyaeaildivoua el

{

Usznaugsia denvatives fiegmeldnsiiugualaemhsnuiiuguadumnanninduaznaandnningiduaunanay

999 10SCO wioiBuaundnues WFE

v P v

2.3 Tunsalfiazdesiinstissnilsensdmeudunide dervatives duanas duddusoadunswdduinewu

vy
o a

anunsaauls visll ldnemuesduliavsiuneunselimiiidweudusiiuinu

3. vidnunaueifisndunsdl underlying sl
Tunsdid derivatives & underlying Susuilonu 1.5 - 16 suildinandosdidnuasdsd
3.1 Wuswiftnsivusisnmsdunnilfessdnau Tnefinmsszyuvadeyaves underlying vietladosing 4 7
wnldlunmsana wazinisewasedlidutagiuauanumnzanvesesiussnaurosivil Wil underlying v3e
Yadeianandesdinsadeulmmuanizaain sgradudasyene
3.2 Juswiifilsnvaredrdlaegrmiedsd
321 sadidnmsnsranesiediaiivme Tnedusviiitdnvarlndnvaswiased
3211 suiifiesdusznauusaziiivhuin < 20% vesimdniten
3212 suilfiesddsznausilasanisiiimn < 35% vewhminiavan
Tunsaifdulumuanmznan Tnsesrusznausausosivminlidusnsitdmusiy 3.2.1.1

nsRarsannsnszetvineny 3.2.1.1 uag 3.2.1.2 ligewuhesruseneuiiiiendestiunasivie

v
o

WNTUAUNINDITEUN
3.2.2 swidulauanain 3.2.1 Adulusmudeulvasudiusadl

ANaa s

3221 dusrilifosdusznoulunsasviedyyiinesuannsoamulilaenss
3.2.2.2 \dlefuniiuasunudngau (ro 1ata) wiloundsinemuamulunsasvdeda by
Tnensaudldmadulunumdninast single entity limit vesnesyui
3.3 Wusvdildsumstamnlasaoiuiifienuindeiewasviniliesadaseain vas. el mnusing
anufanandunisuluiaiovss vas. ves. dudesdalitiinnsnisdesiuanudaudommalssloniosad
UszdnSamene
34 fnsuansdiviidy q edrwiaidoaiulszsmniuhmsihudediinnausdeyasgisiumgnizal
35 lunsdidusiifuiile dviifanandoshunilaglduvdideyasnideainsssuvemngnusvnis
vosUszmAlneniesssenma iiefuinanTIAAufLazuINsT vas. wandidulainisnsdnamesiamndui

fananausaavieusnsduieliagraninzay

4, wdnnausinsdaliinsndauilitemasonstisniinmunisuniy (COver rule)

Uaa. AssdalidnindduvesnaamuninunmuaziianmaaesuduiuiiieanesianiseNnewueiareisy

wilnudennacde derivatives auanaslinaannarilaawmulu denvatives wu uasiduluamdinauimun

5. vdninasiidndviunsamuiiiinguszasdiiienisanannudes

Tunsdlil vaa. asvulu derivatives 7 underlying lalsaadeafunindauiiarananuidss msasmulu

derivatives ssnandeadulumafidiinemusmun
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6. udninausiifiuFudmsunisasyuly OTC derivatives
e, fesdnlitdennadu OTC derivatives ¢l

a

6.1 1o c{;j ilalglol ﬂBJWEJWLNm‘u’JmLLauLLRN@J@FhEJG]ﬁﬁ&J‘UEN derivatives 1% vaa. wiwmmuw 15 waztu

q

anvhevesusazifiou visil Tunsalifusanarnfuungaviinisves vas, ldanazudsyamgisssuneluiuinms
finld

o

6.2 lunsdiiinwmnnisalidmanssnusiesiaves derivatives egheiidadney

Thgdnadninenilsiuinuazuiagangiisssuves dervatives 1% vas. nsusiud

6.3 afyadndenisBusenlifinsdnegiuy derivatives e vas. Seweld

1. wénnasiiududmsumsidnuedyanlu credit derivatives
uaa. desufiRmuiioulosedd

7.1 nugdeysylu credit derivatives IFameitonsananuidsariity
1.2 dhiugdnyanlsianny credit derivatives fidnwarvesgsnssuvidoifiouidssiugsnssuegnamisetis

Ta il

7.2.1 Credit Default Swap : gsléun mnnaslugrusddeussiuarudssiunsiniiieadasi
AsEnsalun st niinu obhgaﬂon VDIHNUAT obllgat|on th ImEJﬂammmaaiumu“mmwi“ﬂummLamm
mizgﬂwumwaamszLqummamﬂawaﬂszﬂu&muLamL:uamﬂ credit event Fulasasdnalidennasdoussfuaudss
asurtwuasiudt (lunsdidlahia credit event domnasazdugalutuasufmuaniuund) vied laidn obligation asfifies
swnsiien (Single Name Credit Default Swap) v3e obligation fivanesnenstsimuslvifuneusyfunnudesdiniig
drseniidlenin credit event Fusu obligation s1ennslasrenswiadusiewsn (First to Default Swap) vi3eiewin credit
event guu obligation senslaseniawildlungu obligation dwedinistrserentuengluduedunindmedu us
fonnasazasuruuaidiaidn credit event duiu obligation vinsienislunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #sléun nsnnaslugusideuss fuaudssesduningsnadsi
\innnisanasesHaneuLnuiiaz i Funduningsnsds Inefueussfumnuidesdanssgnituiioznesaneuunily
Shvmaiiniesamaseiiisrdeiusamnenitunuitazanasiu uavdiianas (§h3) VOIYAAYATITNVDIFUNTNE D198
dionandunsiigieussiuanuidssaslounanauunuarduiiiutu (§13) vesyargisssuvesdunindgdrsddliiugue
Useduarudes aunitawin Credit event vioasuiwundyan (nsdilaiina credit event)

1.3 dodddynymnasgrunuiidivualae International Swaps and Derivatives Association (ISDA) vi3e

fynuesgudumuiidinaugenty Feli¥omnasiitidnuassal

131 fualdvsdulamungrune waslidavioudsiungmneivhendnninduazaarananninguie
Uy

732 Lifidermusivhldansidmualilunsiansniiniedayandouisarmhi credit derivatives
tfugadadeudly

133 hifdermunlinesuiewaldnnudsmeliuneadayny

daudt 7 nnwdauduidinauamznssuns na.n. eraivuaiiuisluniendwdensndausuniidnvazyiusaioaiu

duil 1 89 dwunt 6 Tngldsumnuiugeuaindtnauanznssunis n.a.e.
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3.14. Sasrdrumsasulundnnindvsenindaudululseme |
gnsdunisasulunannindwsaninddudu wadunswdduvesnawusiululszmanazdisUszne |

av o A4 Ay o w ¢ A v e A = aca A g v o =
Usendnn1sazamuniedlidmdnning viensnddudu viemnenualae3sdu adunswddurenamusiu aui
UsgniAnueNIIUNIMAURaIANY UseniAnuenIsuns n.a.n. viedsenadtinauamenssunis nag. muun feislull
lunsalfivsemanugnssuNImMAuaaInny Usenanmugnssunig na.m. vsedinauamenssunig na.n.Useniauily

Wasuwlassnsdiunsamu viendansazamulidulumuusznefiudlusog

gauil 1 : Sasrdrumsanuiiduianudesnningduvsegdayan (single entity limit)
E Usztavminday snsdau (% wea NAV)
1 | asvansnmdsine laidnindnsndu
2 | aansaasgandssine
2.1 nsdist credit rating eglu 2 Susuusniuly Ligindnsndau
122 ndil credit rating eglusesu investment grade ueidn 2 Sudvusn | WiAu3s%
2.3 nsdidl credit rating egluszsusinia investment grade w3elsidt credit rating Tsiriin 15%
3 | e CIS sudtszyludie 3.13.1 dwit 2 4o 1 wi3e 4 3132 duit 2 e 1 Lidrindmsndu
4 | Gudnudensiasiisuniniuein Taiviin 20%
5 | amansiiddnuazasufudeil TaiAusnsdal] ududsnale
5.1 Wunsransuil anashmifogm wie agniifeendadatumungmnelne | asgendy
vioanv1ves swmsdssieUssmailduoynelisznougsiasuiais (1) 20% w3o
widlwdluuszinelng (2) dhwmnvesmmansiinamu
. - Tu benchmark + 5%
52 Jupsansifidhvazedislnegrmieiai
521 feenduuidnaansideu
5.2.2 fpeniimslamedeyaifiunsinlulaeiiseazdeasuuuy filing
5.2.3 lunsdlilunmansiifisamuntudsent dosndmewintu 397 $u dy
wiTuitaau uarlaildfidnuasenu 52,1 vie 5.22 ffaseynifumunsiansdsnan
Foaduynaasdl
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Usznnningau
5231 swmaswidyd Usentunu vie Uitniasinvedies au
NVNNEIINIEEINENITUNITRY
5232 sursesudu
5233 suiasenasasasIe
5234 sumesifienisinunsuazannsainisinuns
5235 vsstmeansosduidediegend
52306 suasimuniamiavuianaisasauindeuislseinelng
52.3.7 sumesiienisdeenuaztdnuiszmnelneg
5238 suasdaanuualseinalng
5239 ustmmdnning

5.3 auerelulszinalne

54 Tunsdlfidunsansifidmuniudisenil unndn 397 Ju duusiuiiamu fes

Junsdounioogluszuuves regulated market
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snsrdau (% vea NAV)

NINGAUAIT

6.1 ms1asnidnuazasUSILGA

e Dy

' v
== @

6.1.1 WGumsransnid asransimifmu vernniideondadumungvunglng

v

D,

waziauergmasilusnsssne viefoondadatununguuesUssine
(usilaisamanuves sumsndedissemaildiueugnliusznaussia
suasdvdlulszmelng)
6.1.2 usmansiiddnunzetidlaetnmiail
6.121 feonduvsvneamzifeulunamndnninduisymelve vselu
paAtoIEnanNINSHNsUsEMA
6.12.2 feeniimsdameteyaidunisinlulnefiseazdennuuuy filing
6.1.2.3 lunsdififunsransiififmunfudseni tesntwidewindu 397 Yu
uusiiuiiasu warlalléfidnwazan 6.1.2.1 vie 6.1.2.2 filanszyniiumunsy
asnandenduyanadsd
6.1231 yaranude 5231 - 5239
6.1232 antfumsiuszwieUsemediusemelnefuamndn
6.12.3.3 andumsiiusssemaiiidnuazyhuoafiotuyana
mude 6.123.1-61232
613 Tunsdiflidunsansiifiimuntugreswil annndn 397 $u dundTuiiasyu fog

Junsdeunongluszuves regulated market

6.2 reverse repo

ufuliiusns sl waiue
gns1lavgaandn
1) 15% w3e

(2) dnvemsngauiiammu
T benchmark + 5%
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h) Uszannsweau

6.3 OTC derivatives

6.4 vy CIS aafiszyludio 3.13.1 duil 2 4o 2 vi3e 4o 3.13.2 duil 2 40 2 4
amzidudenievioaglusewing IPO tiomsaansfeuiovslunssauions
sdnnInddmiudamuiluves SET vioveswmarntomendnvindsnessme
(uwsilsisrndomhedsnandegszrisduiunsuilumaiionshliinmafinaey

wihesananeenannisgevelu SET wielunandeviendnnindsirsseine)

sns1dau (% ves NAV)

7 | nindauduuenimionindiszylude 1 - 4o 6 (SIP)

saurulaiiu 5%

o £% '
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