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“SET”

“share warrants”
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World Federation of Exchanges
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3.1. IngUszasAvedlasansg :

dieszanRuamundamuiidesnislenmalunislasunansuwnuliuadamuiuaislenidlunisamuimnninisamu

melulszme lngagihduamunlaannmsdmhemheawulvamulundnnindussinnesasuilanaUsene
3.2 Usgnnnamunuuleunen1sadusig . asansvil
3.3, USELnNNaMmUT AN YL LAY |

3.4. Usziannawmuaunisasulusinaseme : nesunuiuamuiuuiianudesiassime

dunsamuluinsUsemaunsdiu L. S umsesy

Page 11|wuildedviudiudayanamusiu (aseng)



nasnuilangalne Inavea Wnd Budw 1Y11 ‘
KTGF1Y11 @ KTAM

Krung Thai Global Fixed income 1Y11

3.5. Wlguensddu () :
nomulangslne Inavea Aind BuAn 1Y11 819ddulu visevhgsnssunmshidunanning gsnssumsvielnedidyaidefiu
wiogInssunstelneiidtyaviefu (Reverse Repo) Inandulumumaninasifiaaiznssunis n.a.n. wisd1inauamznssuns

n.8.0. Usen1ennnug

3.6. maawmuludyyoueaimi (Derivatives) : A

3.6.1 ’3’(51Qﬂizﬁﬁﬁ‘ﬂadﬂﬂiaﬁﬂUiUﬁ@@?%@‘lﬂﬂﬁ’Nﬁﬂ’] : fiflleidnquszasdLiioanauides (Non-Hedging)
fulgurenisamuly derivatives : wuulidutou

3.6.2 18n15luN15AUIU Global Exposure limit : Commitment approach

gngarunsasulu derivatives g4an (Maximum Global Exposure) lsiifiu 100.00

' ¥
S o

3.7. MsamulunsasNiidydeviearmiius (Structured Note) : avu
3.8. NAYNEN1TUIMITN0MU (Management Style) : finagnin1samuasafies (buy-and-hold)

3.9. il in/81984 (Benchmark) :
Laidd
MeLe: LH0Nneeuin1suIMIIANTUUY buy-and-hold iielvldkansuunuiaianieussegiaiiviun sl

v
v S

SdudeadSoufisunanisaiunuvesnomuiufiie

GIRERZIE

Unianeveanudvsinndsuslasihtirlunaioufiunufivisnianiafuasuasangay dwegneldnseu
ulsvenmsasmuiinimun lasuisninnsasiamedoyauazuddiamunauamioisdaauieiuiifinedeuiiie
frosuiaieatuiatia wanmnalunsdsuiatfadmaenunisasszmealuivledvesuiendnns melunaniidamu

aunsaliuselevinndeyalunisdnduloaauld

othdlsfinnu TunsdimaBeuuasiatfadelmdulumuusenie Foulwuazdorimunvesamnauuidninnisamu uas/vie
Uszna dorimunvesditinauanznssins n.as. Merfuipsgiumsiamansiidiunuuesnesum wag/vie s
Wasuuasiitfalumsliuieuieulunsdifeondaduiivesindtalallddawiodametoya/snadmansndelu T
Uitndansazudaddsundasisnangfionheamunsivarmiinunsussmaluduleduesuisnians amelunaniis]

amuaunsaliusgleriandeyanisindulaamula
3.10. ANBUENTTIERANBULNUTBINBMNY : TeranouwuLuUlidudou

3.11. Tgazideangiuuleungn1samulasan v iy :

N891U buy & hold
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MeazBoadiuiy nesuazasplunindaulssinnsasi sufuynuaslddesnindosar 80 vowadmindauarves
nosnu Tasnesuilsuienisamulussiansnil Gushn wae/mienrasnaduiiidusuaiuiifeievewmmasvioves)
sonasransegludusuiianunsaasnuls (investment grade) uaz/visasulumizy CIS veanesumatulsuienisamly
nindAusTnnasIansuil egnlsfinm ﬂamumﬁ]ﬁﬁ]1szmamﬂumﬁmsn,wiwf'jﬁﬁé”uﬁummmL%'aﬁasuaﬂmwmiw%amaa@

80NATIANIAININEINTAAMUL (non - investment grade) uag/M3ansansuanilildlasunisinduduanutiaetie

'
a

(Unrated Securities) lsiiiusagay 20 vesyarminddugnsvasnanu el nasuasiinnsanamulundnnindvonsndau

wuevielusiaszima lngadeluseudinilidesninfesar 80 vesyarminddugnsvesnamu

nasuenaRasanawuluvTelliFwmaansimilimu uag/vieawulundnnindvionindduduvsenismnaentalagisou
aufinagnIsuNg n.a.0. visedtinnuanenssung na.n. Yseniaimun vsewiuseulianuld liiudesas 20 vesaen

NINGAUGVEVRINDMY

duiimde nemuenaiasanamulundnvindiaueveluusewme laun Buein as1asmeanIstiy asaswimil was/vse
amulundnnIngnsensngaudunsenMImnenkalaeBUMUNAMENTIUNIT N.8.0. MSEATUNNUANLNIINNIT N.8.9.

Usznrannue

¥
P '

newue1Itasanamuluvs el IGedyavevivarmin (Derivatives) WieanA1udes (Hedging) iedyay1@evieaant

(Derivatives) iiaidunmsiinuss@vsn1mnisu3msnisaau (Efficient Portfolio Management) aMundninasifinaznssuns

n.8.0. wag/vsedinnuAMENIIUNT N.a.A. Ussmaimun Layo1amulunsansilanvasvesdya1vevea 1w

¥
=1

(Structured Note) F3uvianNa9UeNNTURY IevgINTsuNTguvannIng gsnssunisuelaeididya@enu viieginssunis

o

aca .

Falaeildyanuefu (Reverse Repo) sauiamulundnnindviensndauduln vsensmeenualaeizdust1dlnetimile

savauag WlnadulUnundnnusNAueNIIUNIT N.8.9. WSad1TNNUAMENTIUNIS N.8.9. UsEnAfInua

nouenaiasanawuluvseliligdyay Fereaiamii (Derivatives) iielosiuanudesineidosiudnsuwaniuaen (FX

Derivatives) SMUNENNUNTNAMENTIUNIT N.8.9. LaL/MId1NNIUAMENTIUNT N.8.0. UTeNANNUA IngTusgiunasita

Y 9

{1 a s

YDIHIANINDIWUMINAIINZANTUaN 1IN SadluLAz Y Wi nstliiARuneaanTanigiuwildugaunas usenianig
awﬁmimamﬂuﬁwﬁamwsJa'Nwih Wetostuanudeaiiisadostusnsuaniuaeu (FX Derivatives) agnslsfinia usem
ﬁ“]’mmimaﬁmsmamﬂué’iyap%maa’mﬁf’]Lﬁaﬂaﬂﬁ’umwmﬁlmﬁlL?‘im%’aqﬁ’ué’mmamﬂ?{au (FX Derivatives/ludndiuil
tioy viieenafinsanliidesiulunsdiiiifuananeaarsansgiumnliudsdn fansliiedesdedostunudsseiaiivunu

dmsunshginssudesiuanudss lnevilinaneunuranayulagsIuanaNAu LTy

Tuannzund nesvuazasyulusinaUssma Feazdanalviil net exposure MATasivmuBEswWstmAlnaRdsluseul
tayFlaitiesnindosar 80 vesyarmindAuavSvesnesy eehalsia lunsdifinsamuvesnemusilidulumunloviens
amuUAUNIIIRUIUTEINTRInemu usdndanisaliunsuiledadiunisauvesnemusubidulumuuleuiens
asyunely 90 Jutfuusiiuiidadiunisasuvesnesusniliidulunuulevisnisasmy Buududsniamsezldiuudanngfe

nhsamuliidsuwdasssinmueneamusiungluimuanaifing
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3t newuenaliturisiatseninesenisamu Fallsveznalsyann 30 Jutuuiivannsidounamingdu wasyiessesiin
Uszana 30 Junewdnlasins lunsewadndiunisamumunisdauisssmvesnamu Taeduluamumdninasin

AMYNTTUNNT N.8.0. WIDAITNIUAMEATINNT N.8.90. UTENIANINUA

USndnnsveaiudnsnavihiuawuudrseuanauiianawululsewme vieanudninsidnnemu laefiodn

' a vaa

IgSupmnuwiugeuangiomeamunniewds warlifionujunalunnseazdenlasinsnemu tneaseidaselen
vosfoviwasquludde mniammnsaifwield

(1) g¥nnisnesuiinnsanuaiiuitaaunisainsamulussssmaliomgan

(2) nsdififimaasuuadudomwengsudeuiifedesiursiuiilddueuylmiiuluamulusisussme

(3) nsdilianunsnassn waz/vseasulundnning way/mdenine CIS saUszmelag Mfulsuionisasuaenndesiy
TngUszasd wag/vIeuleuienisasyuuedlasang

(@) nsdifinomuriisnuiuildnnnaaustenheamuedusnifismedensdndanesu totdulamuly
inslszimAldegnamangay

(5) n3difimabideliifiedunssnvwalselevivesiiomheamulaesiy

3.12. iwas@smm'iamuiwhwigmﬁ :

fuluen13amuaaRzdmaliil net exposure MieatasiuaNudswUsswrlaandsluseLlUndlitsuninfosas

80 VoAAMINIAUGVTUDINDIVU
3.13. Ussinnvaamdnningviseninddudu viion1smaenualnesounavamu :

3.13.1. Usslanvemanvingviseningdudu visemmnenualagisounazasuluseing :

U3EndnnsasasunsalaUsslevlianizanuanning nindgdudu vsemeenualaeisdusddlnegnmivsenaiseeng
MUNUTENIARMENTIUNIAAURAIAYL UTeNMAALENIINNG N.8.9. MieUseniad1innuAMEnIIUNT n.a.a. Muua

AemalUll LuwslunsainuseniAnagnssunismiunainy Usenienuenssunis n.a.g. visedinnuamenssunis n.a.a. W

ALY UNTBTIUTENALA TS DALY S A NS 08 N WAL VDINENNS NSNS ONSNEAUNIBN1TUIABNKA LRSS DU

daudl 1: Aa13 TS (transferable securities)

1. A5 TS mneauin asnansnisnisiule o uenmdeannindduludiuduvests 3.13.1 Fellguandinamaninasii
Asufu fetl

1.1 hifidermunseteulviinliasmuiinseyniuannniyasfuasulunsias

1.2 aunsowdsuileld (saufensdfidu B/E P/N vie SN Aifeulvvhuiasuileusnesulddndunislifimsiuloudns
GonfedlunmanslénuiBmsiingraneivun videiieululvinemuausamedugosnnsiasls)

13 ffoyaifnfunnansiignaesasuiuiasiimsuulsadulszireisatianeds ussniansanmsadndldifiothan
Uszneumsfinsandaduleamulfesainae uazidoyasaiasiouyadgfisssn Inedoyadnandesirsdenn

wiastoyandeiiala@davnmundninssuiuieeusulusedvana
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2. auastRnagvdninusilunsamuvesma s induanifmusilude 1.

2.1 Tunsdiifunisaspilu B/E vie PN fleenamansdindriiiedissniinisi B/E wie P/N dinandesiimssuentavide
fusodlasynnadail

2.1.1 . U4, Y139 UA. AUNYUNeI1938gINvan1duN1TRu

2.1.2 suAseeudEu

2.1.3 SUIANTRIAITANATIEN

214 suimsifiensinumsuazavnsainisinums

2.1.5 swimsiuIaviavuanasiazvungeuwissemelng

216 suimsiitensdsosnuaztiniiwisUssmalne

2.1.7 suansdaauuvisUseindlng

2.1.8 dantunsRusisussmaiiddnvagiueadeatugiudnam 2.1.1 - 2.1.7

il nserfaniensiusesiindnseadunsertanienissusesidiineviodoonsh e uusiuianends @) auilsy
13l B/E w30 P/N ¢

2.2 msaslu SN Feadilunueulufsnfudsil

2.2.1 SN fins9enanaulnulanee198iu underlying UsetantAnadu underlying U949 derivatives mmﬁ'szﬂudmﬁ 6 U0 1
2.2.2 winmsawmulu SN asfinavhlsinomudossuneuningauln q nindaudu Feadunsnsauiinesyuanunsoamuld Vu
wAdulumusasguanadafimuslag Intemational Swaps and Derivatives Association (ISDA) Wagtun$nedaufiannsn
Wasuileld Tagriounisanu visniansiesialitinslameteyaifsriumsamuiionsiilinemudesiusounindau
sanamlilundedodyue

2.2.3 lunsdififu SN Feiiferhmunvhadeuile foon SN desduseslnesuanunsaldneu SN fsnanneunsueny e
UsEnianissesvals

2.2.4 Tunsdlidu SN Faauomelutssma Ussninmsfesindunsinliddennastugoon SN fwieluinoumsasu

'
o

2.2.4.1 Tigoan SN AinuazIaA1gAsTsuved SN TUE TBMA vndull 15 uagfuaneveusaziiou il Tunsdlitiu

mananduiungavihnisves usdndnnslimuauasudaangfsssunmeluiuhnsdaly

g

2.2.4.2 lunsdififnmgnsalfidssansenusiesiaives SN egrsidoddny Tieen SN Aunnazudsyargfisssuves SN T
9 TBMA 91l

aaflurssanidlsithunldtduiunsaidu SN Faunzidoutiu TBMA wasinsauemenumdninasinimunl3lulssnne

ANENTTUNITMAUARIAYUIINIEN1TVOB YN NLALNTOY N VEUa VRN Tvlean iyl

daufl 2 : w3wdauUszammioe CIs nsalidumiseiinnsesnagnielétedunguunglng
FosdianautRuasndninnsilunsamudsl

1. nsdhdumiie CIS

1.1 fnuandiuasdulumumdninasiiumsasududortudefmundmiunsans TS Tudwil 1 4o 1.1 7o 1.2 uaste 1.3
1.2 lunsdifinemultamulumihe CS 98 MF MF dnandasiiuleunenisasudal] (aldfunmsamulumioe CIS ves

nouTIINeIiNamulunedum)
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121 fimsaspluninddudadussanuaseiafortuiinesuausoamuld

1.2.2 ﬁmsamﬂum%’wsjﬁuLﬁai%’%%ﬁ’luammuﬁmmu (pro rata) walsnaidulumundninas single entity limit vainadvu
thu

123 fimsasplunindauieliitiumumudndu (pro rata) wéldmadulunumdninasi product imit dwfunindau
iy SIP vesnowmuiiy

1.2.4 fnsamulu derivatives fdulunundninmust global exposure limit vasnasyui

1.3 lunsalinesmusiuilawmesivamulumiie CIS ves MF MF dsnandadhildnemusiuilames

2. nsgfumiie AIS wenmilearniidvunaludiud 2 4o 1
2.1 fnaantfuazdulumumdninasilunsawududeiudemmuadmsunsians TS Tudwi 1 9o 1.1 90 1.2 uazde 1.3

2.2 aansdyuaeugly SET

douil 3 : niwddulssmBulinvSenasiisuwinRusn
doafudurnyonsianaifisunduhnuesdiudingsl

1. W. UL %38 UA. AINNYVINNEIRIegIHaEntun1sRy

. BUIATORNEU

. SWIANTOIAITAUATIEN

. SUIMSINENISINEATLATEUNTAINISINEAS

2

3

a

5. Usi@'wmmmaﬂ%m%aﬁaqgﬁa

6. SUIMITHAILIIEINNIVUINNAUAL VUL DULKRIUTEINALNE
7. suansiiiemsdsesnuariiduisUsemndlng
8. suIAsPEANWAIUTEINAlNeY
9. andunmsdusznisssneafivszmalneduaundn

10. andunsRusinasemandanvugyiueufeIfugsUulnew 1. - 9.

duil 4 : gnssuUsEavNTelaeiidyy1viefu (reverse repo)
v g o o &

nsaavulu reverse repo Aaadulumumaninausinadl

1. gdggn fesduiifymradstifanunsadndugdyailu reverse repo lamungmunelve
DU q U s

1.1 8w

1.2 v

1.3 uA.

1.4 va.

1.5 us¥nuseiiudy

1.6 sun.

1.7 nasuituy

v v
v o

1.8 HAyanaNIngMuNeRnIzInAly

1Y)

1.9 dwswnisuazsgiamnaniungranginmeIsniseulssana
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P ° v < o &
2. 93@3918luN159 reverse repo AR TUATIENTAIY

2.1 svansmeiglneuazasansniadginclsene lnensdidunsiansniasginsussmadioad credit rating eglududu

investment grade

v v
o

2.2 B/E P/N Unsidurin fgn wisenudsvesdu 7 on. va. iseswinsnilinguneenizdanidu dudfinnseyniu Jedlony
Aavidaliiiu 1 Y
2.3 B/E wiso P/N 71 TSFC WJugfoen Afifuuniuldiluaudiliiu 270 Juluwiiueends uasdusmindsivunlddudionas

pnuvnsaLilalaiiu

2.4 B/E P/N v3aAnn Nilonglsifiu 90 Tutiuusiiuiiean 3ai credit rating aeslnagamilaiall

a . &, . ! v o PP . . P < . . PRy o
2.4.1 U issue rating 38 issuer rating agsluaumULLiﬂ Tnenselfidu issuer rating #aLUu credit rating AlAu1annsIn
credit rating SeuzdunIY

2.4.2 1 guarantor rating aglududy investment grade

v ' '
Sy a

25 peviidsdongaavdeliiu 1 ¥ Munndeuluraaderensamil viediidoyanmiiniofeuwas1eddlsdeiinng
Waweseasisue Inensiasnisnanded credit rating sgndlaeemilesed

2.5.1 i credit rating iwzé?uasﬂu 2 Sugfunsn w3e credit rating svarenTiiouiedlaiy credit rating svervdugangn
it CRA TiSouiieuld

2.5.2 1 credit rating sraveieglu 3 suduusn

2.6 aansniddingnunioliiiu 1 weuitunsideulunaintorensarsni viieniiveyasimfiuteiouasdndlaad

v

M3 UANERDAISITUTY InanT1anTuilninanell credit rating og13lnag1anilanall
2.6.1 1 credit rating srevduaglu 3 dudulsn %38 credit rating sveveNiieulAeslaiu credit rating svpzdufana
Al CRA Taseuiieuld

2.6.2 il credit rating s¥ezeI0glu 4 SuAULIN
2.7 nSndaudumUNF1InUAUUe

3. 328ZIAINNITUT5ENUTY reverse repo Apslaitiu 90 Ju

4. omvuaiiisfiui UsenianisdeclfuRdmiunisasulu reverse repo

4.1 sedlddyayuasgiuauniinualag TBMA w3a TSFC

o

4.2 PUISNNSNENS a1 NTR lUVeE B loUmD LIULALIIANYEAIT

4.2.1 Wunmsrenseleunudermrualy reverse repo fanan
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4.2.2 Wunsveau repo Aduluaulsemarmznssumsiiunanninduaznatandnnsnginmendninue el uay
BnslunsnBuuluwiuveinemusIkaENIsAeN ST ULANTNEFUYRINDIUTIY

v = ' [

4.3 yaAvewmdnningrsensansiide s Jusuiudyn desyarndulunuaunismamuinnuisnisaei

Y
v

1ARYBIMENNTNENIBATIE1TNTBUINATN (51A138 x (1 + discount rate))

17

isll :1A1%0 = MATinewuiseliuiadyydndieviladumdendnvindvionsiasniu reverse repo

4.4 masswademdnvindviensatsiite u dutu Thdulunsmdninausided

441 yarwowdnnindvdensansiideninndi (yaen reverse repo x (1 + discount rate))

042 Tunsilfiyadmdnnindutonsiansiite a futu lidulumuamslu 4.4.1 viniansiosSonligdyalou
nssudvdluiu vieudnvindvionsiansiianunsalilumsi reverse repo TuAnowmu ilelvyasimvemdnmingvions
asfieuarningauloundnaidulunuiinadndnn meluluhnmsdaantuilyasmdnvingvionsansitoanasnd,
aunislu 4.4.1 Vuwsiunsdianu 4.4.3

4.43 Tunsdifinadwsmuannislu 4.4.1 uanmainyadwemdnninguiensansiive a Autu fyaritesnityar reverse
repo x (1 + discount rate) {lusuaulaiiAu 5 v wiohiiu 5% vesweTe wdwisuaulagsind wasdnistmun
L‘%%Nﬁaﬂa'nli‘lué’zyzyﬁﬂﬁﬁmumimsJﬁmsmwﬁaﬂa%’EJmmLﬁaﬂmaaﬁj ftyeyn (counterparty risk) Wa2 UTENIAN159 Al

FaUNIIANY 4.4.2 Ale

4.5 NSAUINGYAAT reverse repo 04 4.4 TriAuInall

4.5.1 AunnINIIAPeTniuiaUselesuiinaauiielasuan reverse repo aufsiuniinisAiuim

4.5.2 annandusegsnssu viemuasilugenardues reverse repo nngsnssuiinewuilegiuadyarsedeiiuuasd

Y

a

Foanasnvuabiaunsadadutisenilnugsnssulagsnssunilinnuinnindvsensiansiizeviseninddunlouny 4.4.2 (G13)

YBIFINTIUAAIN reverse repo 316n150UlG

4.6 discount rate Mithanldlunisin fesdunmsimundulaemiafsladennudemesdya vdnving viensiasi

Foauan

duil 5: ganssuUsEaMsliBunannSng (securities lending)

sosdulumumdninasiiunisasmuesil

A @

AduyIfInaInIEYinstugue

Y

a

1. gdyan sesdgdyandniheviaduglesulueygalisznougsia seLlaglunsdl
dunurewBu Puseuduyarasilfiannsausenovgsiantesiduemsldmungunelne
1.1 glasulueugmuseneugsia SBL

1.2 sun.

13 ﬂamuﬁuvj

1.4 sumsitenstiduaznsdseenusisuszmelng

1.5 .

1.6 U3
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1.7 va.

1.8 US¥nUsEAuTIn

@

1.9 newudiuyaranilyarmIngdureramuwiarsefid 1 duuinduly

Y

£

1.10 nasyuimdathugdnsunis

7

1.11 fRyamadumufidtinaumvuaiFa

2. nanninditlvity doulundnnindiegluszuuiuihnuannindvesaudsulinuanning vsenannswdy sun. vt

Wuuenzidoundnnsng

3. MTNEUIBRENaNUsEAY USENTANITADIAUIUAISAIH

3.1 dudunsliiinanaesenminyseiunndduiieodulseiunmsligundnming lnesoadundnuseiudl
3.1.1 W€uan

3.1.2 ayasnasgive

% ' vy
v [ = v <)

3.1.3 B/E P/N UnsRurn Ann viseviussesdu 1 sw. va. vsesuiansiiiingmneamednnsy Wuginseyniu

U U

+
Y

3.1.4 B/E w30 P/N 4 TSFC Huffeen fisifmuaiuldiunusiilsiiiu 270 Futfuudiusenduazduiiteimueldifude
msnavieidieldidiu

3.1.5 B/E P/N wiFernn Aifiongliifu 90 Futfuusiuilean 3uil credit rating gdlnoenaviladed

3.1.5.1 il issue rating %3® issuer rating agluguduusn Tnensdiiiiu issuer rating fioaliu credit rating ldiuna1nn1sdn
credit rating SzozauE

3.1.5.2 i guarantor rating aglududu investment grade

3.1.6 ATENIHING credit rating 8¢/luUdUMU investment grade

317 widsdemuseiudl ow. ugeenlurnesmuiiiedulss funshundnnindlfudnesu

3.1.8 suaavsdelu SET Aflsedoogludvil SET50 visil lunsdifinesyulaifulovnenisamulussansyu nemuasiu
wanUseiusanalala

3.1.9 vl8ayuYes MMF

3.2 sdunislvinemuiinssudnsvieaseunsemanuseiunmy 3.1 viseaiunslaeisautasiinaly usendnanisaiunse

1Y

ygsenilionudnuseiunanailalnenau

Se

3.3 shuthwanusziuny 3.1 Anesuiinssudnsivleunsenesensevibiliaunsadsiumumanusziutuld Guuiduns

LY

sfutsentinudennadugsnssunisidundnvindtues

3.4 eswarmanUseiu s Autu 1nnivsewindu 100% veamanningnligy

@

3.5 Tunsdiindnuseiududuan WhhGuaadenaaluamulaeviufilunswdauasd

3.5.1 Qurnly 5w, sesuiasniinguunelanIeInfaTy

3.5.2 UnsRuenvse P/N fadl
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35.2.1 Sn3iudin vide P/N 7l on. e, videsumnsiifingmaneiamigdnsaty Ouiiianserni

3.5.2.2 P/N i TSFC Jueen fftuaTuldRuaudaliiu 270 Sutuwtfusensa wasdusifstuueldGuiieniny
visauleléiiu

35.2.3 P/N fiflonglaiiiiu 90 Sutfuustuiloan edl credit rating agmilsogdladil

3.5.2.3.1 il issue rating 138 issuer rating agiué’ué’fmm Imﬂﬂiﬁﬁﬁlﬂu issuer rating foadu credit rating ﬁlﬁmmﬂmﬁm
credit rating iwzﬁguéj’m

3.5.2.3.2 1 guarantor rating aglugudiyu investment grade

353 asasnasgive

3.5.4 reverse repo dM3UATIANIN1ATTING

Ao °

4. anwuzlazasydifyesdun lddyanidnvuriazaisyd1fgresdyginiuysenmeaditiniuanznssun1sinu

nanninduagaainrannindimedefimuaietiussuuny dygdukasiidindnninduaznanuseiulugsnssunisiuuas

Trgunannsneg

d9uil 6 : §InTTUYUTTAN derivatives AIUMANLNUTINITAIWUA]

o

1. Usziav underlying derivatives finemuazidnduadyalasiead underlying sgndlnegmilvmionalvee il

1.1 nindauiinomuanusoammuld

12 Sasmenie

1.3 SavuaniUasuiy

1.4 1SR WY credit rating ¥138 credit event \Hudu

1.5 M199An

v
o o

1.6 Ungumy

| a v ¢ o aaa s

1.7 saiinaududlnadug sadiduile aviinfowdsenauduaumuseswdsniy 1.1 - 1.6 %139 1.9

q

1.8 swiinflesrusznoudusudinm 1.7
1.9 underlying BumuNEITNUAAUALNLILGY
Tunsdifl derivatives 81993 usIANT83 underlying 199U S1ATIB198wanaadendusiaiagiu (spot price) wiasian

fyen@evuealsuiin (futures price) Wintlu visll 1Awea underlying duilailasuil ¥se underlying MluasAusynoves

v [ ' £

yiimanann seadunsausuadiininewng waziaeliog1awnsviaiese

2. Reulyn1samu viEvdnnsazandunisamuluy derivatives lineilie

2.1 nsdl MF Wosgyideafunisayulu derivatives wag underlying ¥84 derivatives iagasulisgnsdnanlulasanig

v
v a

2.2 Jumsidnduedyalu derivatives agdlaagmilanail

2.2.1 derivatives on organized exchange

2.2.2 n3dllu OTC derivatives TuUseindlne sosfiadyaydndendadu sw. suinsndnguusanizdasiau funuie

918 derivatives 3HAN derivatives

Y

2.3 Tunsdifiagsinalinistrsynilsnenisdwsuduaiie derivatives ugnas Auduudeadunsndduiinesuaunsaayu

1 viadl Tidnemuasduilanssuneuvseiimhiidwevdumiuiniy

U
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o & a a a . & v oA
3. yantneugiaLRNNgal underlying tUuURAYY

Tunseif derivatives 3 underlying 1uswiinnu 1.7 - 1.8 duilfananfesiidnuugaail
3.1 WWudedinfinnstvunisnisduiald fegednau Inelinsszyunastoyaves underlying wietadesing o fithanldlunis
A wazdinsiwnaiaiiidulagiumuaumunzauvesesdusenaueswsd il underlying wietadednaisosd

mamdeulmmuanyaaneg1adudasenie

v ada o

3.2 \Jusifilsnvaredrdaegrmiedd

321 guiiitinnsnszanesethafivane Tnodusadiitidnvalndnvaeniod

3211 suilftesdusynauudasiiithuindesnimiewinfu 20% vesimiinwmue

3212 duiltesdusznauiilasanisdhimdniosniudewiniu 35% sesimidnimun

Tunsaidulunuannzaann Tnsesdusenousndudedivhminldfusasisimunly 3.2.1.1
MsfiansannsnsEaet g 3.2.1.1 uay 3.2.1.2 lideuhedusenauiitieadosiunesdmdothiufivanfiansan
322 filitlosussneunmunluniaidosiunesdvietsiuiu wieu sudsamesdvietsiufu

323 guilaulauenain 3.2.1 uay 3.2.2 Mdulunudeulvasudusid

3231 Wufyliifesduszneuliunsansiedyaniinesyuaunsaasyuldlaonse

3232 \lefunifuamunudadau (pro rata) ifiounisnnemuamulunsasiedyniulensaudldiadulun

wansNaaN single entity limit Ya3NaIULY

3.3 Jussiinldsumstmunlagaaiunidemnuindetiowszviminildegndassain usendanisisl mnusnginaadu
mnadudnluniovesusindans viendanmsiudesdalifinnsnistesiuanudaudvnmayssleviognad

Useansnnene

3.4 Tnsuansdaiitu q egsailendulszdmniwhnmeihvdenfinisauedeyaogaiumanisel

o ' v o

3.5 TunsdiiBudviinguaudlandue sadinandesmumaindusedimilsegnslavsonansetiaisil

v
=

3.5.1 591Ua30u (spot price) W3asAdya@evieaamvt (futures price) YasduALALI

o o

o

3.5.2 sefidumlaadueindiuinning1ntagdu (spot price) W3asiAndyadevieaimin (futures price) vaddudnlng

Agidualaduninis

3.5.3 $IANEYYITVIWENRINTBINUATHEUA LN ASUYIAY 3.5.2

3.6 Tunsdiidudviiduile dudidinansssdnalagldunasoyaidainienuremmhsnuiynisvesUsendlnense
nsUsene viomumaansaduiiwarusnsiusendanisuandiiuldindinsiunaresfimunduifnanamse

avnausnstuilolaeguangay

4. vannuginsialitiningaduiiissmasanisisenidnuniseaniiu (cover rule)

U3Enianisiesdnliiimindduvenamuniaunimuasianmadedudnnuiiismeseniseinemueiddesiiseninig

Jonnasile derivatives dugnadlinasaaniilaasulu derivatives tu wazifuldnufidninauivun
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o

5. vannasliisfisdmiunsamunilingussaidiianisanninsies

T

'
a a

lunsaifiusemannisamuly derivatives 91 underlying lilsdufeiuninddunzanninudss n1sasulu derivatives

o v <, o o °
ﬂ\‘iﬂa'n(ﬂaﬂLUUITJWWQJ‘V]?HUﬂQ’]UﬂWﬁu@

6. vannaadisindmsunisamuly OTC derivatives
USENINNIS Aesinliiivennadly OTC derivatives ¢adl
6.1 Wigdandndenideiuiniazuiamefsssuves derivatives T USEndamsmsunniui 15 wagiuanvinevosusiay

wou viadl Tunsditfumananaidutungavinisvesu3dndans limuwanezudwaeisssumeluiuhnsdaly

Y

v

6.2 lunsaliinansalndanansenusiesia1ves derivatives ageilleddty Iviadyadndevilamuinmiasiisyac

a

gR5IUVRY derivatives 191 USEMINNITNTIUTIUA

q

6.3 AdyyBndenigusenliiinianegiue derivatives Weusenianisseveld

7. ndnnaeiiisfndmiunisdniuedygilu credit derivatives

v
wa

U3EndnnsfesfuRnulauladiai

7.1 Winduednyaylu credit derivatives Idlannzifien1sanainudsavintiu

7.2 Wndugdayanliane credit derivatives fifidnvazrvasgsnssunseifisudssiugsnssusgrmisetila fadl

U

7.2.1 Credit Default Swap : #sldiun nsanaslugiugd@euseiunnudswnuasiniiiettosiuaiuansalunisdisend

'
a

m1a1 obligation TefyNLAIM obligation tHu Tneadnaiieglugiustuneusefuanudsaiinissynituivsdosdsiiuaa
fomnasdeusyiunnudeadoia credit event Sulnsasiinalidennasdousyiunudssasusmuariui Qunsdilihe
credit event FamnaszAuaeluTuasufmuanuUn®) vied lain obligation azilifisssensidea (Single Name Credit
Default Swap) w3e obligation fuanesrenisdatwuslifuieysstuemudssduihiidiseniiilena credit event Fufiy
obligation s1enslasientswiadusieusn (First to Default Swap) Waalaiin credit event Fuifu obligation s18A75lA
semauilslungy obligation waedinistrszsafuanzluduresdunindnedu uidennaneasuimunidein credit
event Fuff obligation nﬂiwmﬂuﬂfju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @dldun msmnaﬂug’ms@%@ﬂszﬁummL?iﬂwaaﬁum%’wéaywﬁaﬁLﬁﬂmﬂmiamawaq
nanouunLiiagliTunduningsnads Tnedueussiuanudssinssyniuiiazionaneuuiludnsasiviesnsasesii
$r9Batudnrmenidonuinsanasiu uazdufianas (Gn3) YDA AsTINYREUN NG IN9Ba LﬁaLLaﬂﬁ’umiﬁ;ﬁaﬂssﬁu

ANABIRElaUNARUWIULAE ALY (§13) veadngfssTuvesduningsdsliuguieuseiuanudes aunitasiin

credit event wiaAsURMURdYQ (NallafAn credit event)

7.3 é]’@ﬂ‘i’fﬁ'ﬁgiyﬂmmg”mmuﬁﬁ”muﬂiﬂEJ International Swaps and Derivatives Association (ISDA) %38 uiyiyﬂmmg’mﬁu
auNdinuEaNU Fullvonnasniianvaueaail
7.3.1 fualdladulanungune warlidavioudsiiunguuneinsendannsnduazaainndnningwianguunedu

7.3.2 Ldfdenmuadvinlidansinvualilunsasuillniedygdoviearsning credit derivatives Hus1sdadosdsly

733 lufiderivunliinesudesnldmnudemeliunndyny
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3.13.2. Usslanveamannindvisensngdudu visenmsmaennalagisounazamulumisseme :

Uitninmsazamuvdoumanussleviameannvdnning nindaudu viemeentalaeisdussilasrmilmionansedig
muiszmAuznssuMsFIAuRRIAL UsenAnznssINg n.a.a. vieussnmadiinauanznssung nas. fvue
Fartaluil Vuulunsdiiussnanagnssunsiiunaieny. Jssmarnenssunis nas. wiedinaunaenssunis n.a.n. 1
anuiuseuvdeiivsemaudluvdoiinAndssnnviednuarremdnningvionindauriemameensialay sy

[ '

il nMsaulunsasviedyalusinsUsang asassedygysinadesauevienseidunisindyaylulssmand

wihanumiuguasundnvinduasnatavannsndiiluaundnaniyves 10SCOMsaRiinsTeuelunanndnning

pnsusemanduauBnues WFE visaidunsiansvesusemindasawasiauaviely GMS

dufl 1: As1E3 TS (transferable securities)

1. #3995 TS mneanudn astansmsnisiule o uenmdennnindaulududuveste 3.13.2 Fellnuaudinumaninasii
Asudu el

1.1 Lififerimunviedeulvivinliamui mszyniuunnniyadGuaslussians

1.2 annsawdsuilels (saufensdfiu B/E P/N e SN Aifeulvwhuiasuileusnesulddniunslvtinssuloudns
BonfeslunsanslinmuiBnisiingmnetmua viedFoulelinesyuaunsanefugeennsiansle)

13 fdeyaierfuanansigniosnsuiuuasiinsuiulsaiulsededisainaueds Wisniansamnsaidsldiietun
Uszneumsfinsandaduleamulfessainane uaziidoyasaiasiouyadgfisssu lnedoyadnandesirsdenn

wastoyaidoiielddavhamundnivmssuduiivensuluszivaina

2. AuautRnasdninasilunisasyuvessasiisAnnidmuslute 1.

2.1 Tunsdiilfunsasilu B/E vie PN fleenamansdindriiiedisniinisi B/E wie P/N dinandesiinmssuentavide
Fusodlngypaadiail

2.1.1 SW. UL %38 UA. AINNVNNEI10I85INEn TNy

2.1.2 suAseeudu

2.1.3 SUIANTEIAITANATIEN

214 suimsifiensinumsiazavnsainisinuns

2.1.5 swIAsHLIavRiavuana ke vungeNwislsEmelng

216 sumsiienmsdioanuaztiniiwisUssmalne

2.1.7 swinsdaaunvislsemalne

218 anumsussussimaniidnunyiueafefudiurinay 2.1.1 - 2.1.7

itol nsenianiemsiusesfanandieadunmserfavienissusesidainevioroandy fsnurmdmends (G Amifiszy
13l B/E w30 P/N ¢

2.2 m3amulu SN doudulunutoulufiaiueail

2.2.1 SN insienanauwnulagd1edaiu underlying Ussinmidieafiu underlying ves derivatives auiiseyludiui 6 U 1
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2.2.2 winmsawmulu SN asdinavhlsinomudossuneuningauln q nindaudufoadunindauiinesuannsoamuld iy
uAdulumssasguannadafimuslag Intemational Swaps and Derivatives Association (ISDA) waglun$nedaufiannsa
Wasuileld Tagriounisanu visniansiesialiinslameteyaiisriumsamuiiosilinemudesiuounindau
fanamlilundsdoduude

2.2.3 Tunsaiidu SN Feiidermusudeuile feen SN fesBuseslvinemuanunsaldneu SN fnandeunsueng 1o
UsEnianissesvale

2.2.4 Tunsdifidu SN Fuaueriglusssana Fosumngit SN duiimesnglussuudeyafiundefielddaiufivensy
Tneitiluressssuidonufoiana way Vidndnnsostuiumsdaliiifonnasiudean SN deluiiieuntsamu

2.2.0.1 Wiifeen SN desmifuyadgfsssuves SN Fuinanimsduanesfuiilflumsdununaiuandussuutoya
fundefiofinan Tusndnms yniuil 15 uazfugavhevesusasifiou el lunsdlifufsnaridutungayinnisues Ussn
Famslirwinsiasudaameisssuniegluiuihnsdaly

' a

2.2.4.2 lunsdiiifinmanisalfidmanszvusesiaives SN agefiduddey Wifoan SN desailduyargfisssuves SN nds

3

USENIANSIUN

dauil 2 : niwdduuszammioe Cis nsdlidumiseiinisesnagnielddedungranesisUssmea
Fosdinuautiuasndninnsilunisamudsl

1. nsghlumibe CIS

1.1 fpuandiuasdulumundninasilumsasmududortudefmundmiunsans TS Tudwil 1 4o 1.1 9o 1.2 uasde
1.3

'
S v [

1.2 Bunheveanemu CIS asUssimafifidnvaz

o [% 1Y LY 4

1.2.1 mMsesnuarnsiausIgagnelinIsiiuguavewieuaUsenea 1'7iﬁwmJ@LLamwaﬂmwauawmm%ﬁma
ndnviwgFaduanndnandiyues 105CO viailumheveanesmu OIS salssmaniinmstenelusantowendnning
suszmafiduandnues WFE

1.2.2 CIS operator ¥aanesuisnanegmelinismiuguaseshsnumiuguaiduaudnaniames 10SCO

123 Tunsdlil MF lWasyplumevesnamu CIS ssUseme nesyu CIS seUssimadanandesegaeldndninasinisiiy
AuA N388N NMAALEYIE Uz sTansdmTunesuiofamusesesvesUssmaiiy

1.3 Uszmaiinfuguanisaueneiiedenaniinasnislinnudunsesiamusgiafisame st museFeussinad
drdnaunivun

1.4 lunsailunsamuves MF Tuntheveanaau IS Avdsewe neavuasnansedinisdinansiduliamensdiioveg
Sudulumsuimsanimagondunistansmvindu LLazﬁuIEJmstiamué’ﬂﬁ (Wildrunisamuluniievesnamu CIS
maUsmatadunesusmesiiamulunosdiusi)

14.1 fimsasplunindaudeliisimunmdndiu (oro rata) wdlsnadulumumdninast single entity limit ve3 MF
thu vl wdninaeiFananlildfunsdnindauiidu sip

14.2 fimsasplunindduieliisanunudndiu (pro rata) whldnadulunumdninasi product imit dmsunindau
i sIP ves MF tu

1.4.3 fimsasilu derivatives Muluammdninust global exposure limit 483 MF thy

Tunsdinesu CIS Aedszman MF asu dealunssuidaduawpluninddugatulssinvuagedafeiiuil MF awnse
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asuld waziilormindauiliaunsaamuldindummudadgiu (pro rata) whazdedliiAuiesas 20 89 NAV 493 MF
AINA

1.5 Tunsdifinesusnilamesluamulumievesnesmu OIS fsssma nesu CIS ssUssmadanansodallinewuiid
Snwugvhusafisriunamusnfiames Huuddunsdifieuduiuandusslovideiioniasamu il lagldfumnm
Wiureunditinau lnefeunisasu Uitminnsdesdalitnslamedona wanannudnduazassaudoniiiAeadestu

nsamuludnuaeananliluniderviume

2. nsghlumie AIS uenmilearniidvualudiui 2 9o 1
2.1 fnaanifuazdulumaumdninasilunsamuduieiiuiomuundmsunsians TS Tudwi 1 9o 1.1 90 1.2 uazde 1.3

2.2 Aeanzdsulunaindavienanningssusemenduaudnves WFE

d2ufl 3 : NSNIFUUTLANRUHINVBIFAITUNTRUANUSLNANS A1 SANUSEIMANT B UWINRUNN
souduturnluaniunsiusinsUsemanienansisssmaniisusintuiinvesdsuinnifidnuaeyhussfeaiudiudn

unsndaululsene Tudiun 3 : nSndauUsENNRUENNYEonIESABUWINERUENN

daull 4 : gInssuUTEANNSYelawiideay1u1ehu (reverse repo)

Tneidulumundninaeifidinauanenssunig n.a.n. A

daudl 5: ganssuUsEaMslRBunanSng (securities lending)

o

Toedulumundnin e fdinauAMENIIUNT N.8.9. AUUA

d9ull 6 : §INTIUYUTEAN derivatives AUNSNNATNITANUAI

[

1. Ussiaw underlying derivatives finasuazidnduadayalasead underlying sgnslnegmiliionatvag sl

1.1 nindauinomuausaamuld

12 Sasmenie

13 Sasuaniuasuiy

1.4 1ASAR 1B credit rating %39 credit event WHudu
1.5 n93An

16 Yfudu

1a ¢ o

1.7 safinaududlaadeg sadtuile aviindeswrdsenaududumusesiwdsniy 1.1 - 1.6 %39 1.9

q

v a

1.8 diififesrusznaududeding 1.7

1.9 underlying umufidinauimuaiiuinlneerfesiunanude 10 155ani (5) (n) vesUsene

Tunsdlfl derivatives 81983fUTIA109 underlying 198U TATs1sBsRsnanFpadusAtiagiu (spot price) WiasIAn
Fyandeveainai (futures price) Wit vl 911909 underlying Suiilalldsail wie underlying Mussiusznouves

suiinana deudunsausuad1iniewng wazaeliog1awnsralese

2. Reulyn1samu viEnInnsazanidunisamuly derivatives laseiie
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2.1 n3dl MF Ifszyifeafunisasulu derivatives wag underlying ¥4 derivatives flazawulfognadmanlulasanig
2.2 Jumsidndugdyaylu derivatives atelnoehmilaall
2.2.1 derivatives on organized exchange
2.2.2 nsehiu OTC derivatives Tushadszina Fesilgdayadndreniaiuifyanaildsuougyliuszneussia derivatives
flegmelanisiiugualnemisauifuguasnuvdnminduaznanamdnnsndfiduaundnansiyves 105CO viofiduandn
V83 WFE
2.3 Tunsdifisfosimadrssiidenmsdueuaudiile derivatives Augmas Audtiudoadunindaufinemuannsnamu

1o el lbdnewmuazdudfiavssuteunselinihiidwe uduiduiany

U

o & a a ~ . & v oA
3. _VAnNLNUNLNLLENNSA) underlying tUun

Tunseifi derivatives i1 underlying \Judfinu 1.7 - 1.8 siifinandosanvas

3.1 Fuiiifidnstuueisnsiualfedsiaau lnedn1sszyuviastayaves underlying nieladesing 9 fivhanldlunis
A wazdnsiuadadiidulagiumuanumnzauvesssiuss nouvesivil Wil underlying wiadadusananidedl
msindoulmmuannzaainegaiudasyaie

v adao

32 \Jusruiintdnuazetndlnogrmisd

321 gaiiitinnsnszanesethafivae Tnodusadiitidnvaslndnvaenied

3211 fuiifiosdusynauusasifiimintesnimdowintu 20% vesimidniiamun

3212 fuiifiosdusznausilammilsdiimindeenimiowiiu 35% vosimiinimun
Tunsaiidulunuannzaann Tnsesdusenousndudedivhuminldfusasisimunly 3.2.1.1
MIRsANNSNSEIET TN 3.2.1.1 uay 3.2.1.2 lideniesdussneuiiisitesiunesdvieinsiufuanfiansan

Naa I3

3.2.2 sviiffleswrusznaunamuadursaneidestunesdivisernsiuiu wsedusvdsinimesrinsetingiufu

3.2.3 uidulauenan 3.2.1 wae 3.2.2 Milulunutoulvasududsil
3.2.3.1 Jusiiiflesruszneudunsanssedyaniinemuannsaamulalaense
3.2.3.2 dlemunatuasunudadi (pro rata) wileunilvinasuamuluasasuiodygiulrensudilduaduluny

VianiNa single entity limit YenewuL

3.3 Wusvdnlesunmsiaulagaatuninnuindetouazviminilaegedassanudendanis sl mnusnginaaitu
sananduusenluasevasusEndnnis USEminnsuusednlriuinsnistesiunudawgamiskalseleviognadl

Useansnmeie

o

3.4 dnsuansdviitu q egweleadulszdmniuhnmsiudeniinsauedeyaogesviumgnisel

' v ° [

3.5 Tunsdiidudviinguaudlandue dadianandesdumaindinusegmisegnslavsonansetianisil

v
o =~ '

3.5.1 51019930u (spot price) Wasiandayan@ovieaiamt (futures price) vasdumlaasiae

o o
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3.5.2 dutiduilaadueiianansndagdu (spot price) visosAdnandouaarmii (futures price) vaduAlag
Angidualadurntls

3.5.3 IAdaFersaIminendiiuaviauslandugiann 3.5.2

3.6 Tunsdiidudviituile dvdidinansssdnalagldunasoyaiidainsenuremnhsnusynisvesUsendlnenso
nsUszne viomuaanTeduiiwaruinsiusendanis waadiiuldinisnsiuaesfimudviinaanse
avvioudnstuilelisgramuzan

' o

4. vidnnaeinsialvisiningauiissmadanisiisenidnunseaniiu (cover rule)

USndnnsrednlilinindduveinamuniinunimuasianmagedudnniuiiisme den1seiinewmuenasesdiseniang

Jonnauile derivatives ugnadlinasavianiiliasulu derivatives W uazilulununidninauivun

o

nOUszadAilaN1IanA21MLEES

5. ANl fisFngmMTuN1IAs Ui

A awv o eL

lunsaifiussmannisamuly derivatives 91 underlying lilsdufeiuninddunzanninudss n1samuly derivatives

[ ! v <) o o o
sanannealulunungiinauniviun

6. vannasdisfndmsunisamuly OTC derivatives

UsEnianisiesdnliiivennatly OTC derivatives ¢iail
6.1 lgdyayrdneniladunuiaziisaryfisssuves derivatives WUSEMIANT n51unniui 15 uazTugavinevedusiay

wou visll lunsdiiiudsnaraduiumeainisvesudsnians idauazudaargfsssuneluiuwinisdaly

o o P~

6.2 lunsaliinmansalndaansenusiesiaves derivatives agsiiladrAnlvigdnandniendruinuazudagam

s 7]

8fi5TIUV04 derivatives TiuSEMIANITMITIUTIUA

o

6.3 AdyyBndenigusenlniinisaegiue derivatives Weusenianisseveld

[

7. vanunausiisndmiunisiinluadyglu credit derivatives

' ¥
a wva =

U3EndnnsfesUfuRnulauladiei

7.1 Wnduadyilu credit derivatives ldlawgiiionsananuids it

Ay
ey
7.2 Wnugdyalianie credit derivatives Nfidnwarvesginssurseifisudesiugsnssusgrwmilsegidla Al

7.2.1 Credit Default Swap : alaun nsanadhugiugdfoussiuanudsinuasiniinettesiuanuaiuisalunistisenil

'
a

714 obligation YBKNHUMIA obligation 1 TnegdyafieglugmueiueuseiuanudssiinseyniunazdesinseRuny

a

Jannastpuseiuanudsailana credit event Julngasiinalvivonnasdausenuanudssasunivuaiud unsalnluin

vy
7

credit event sﬁamﬂaa%??uqmiui’umuﬁmummuﬂﬂa) 79l 1371 obligation agdiifiessensiien (Single Name Credit
Default Swap) 38 obligation ﬁ‘mmsmEJﬂwss‘TfaﬁwwumIﬁﬂmwastﬁummLﬁaaﬁwﬁwﬁﬁ?ﬁwﬁlﬁalﬁﬂ credit event ufi
obligation srenslasensuiaduseowsn (First to Default Swap) voudlewin credit event ﬁﬁuﬁu obligation s18n5la
s suilslungy obligation Farriinistrszmefuamdludureduningneduy uitonnaneasutmundeiia credit

event YUY obligation Vqlﬂiwmﬂumjm (Proportionate Credit Default Swap)
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7.2.2 Total Rate of Return Swap : @tlaun nsanaslugiugideuseiunnudssedunindodaiiinannnsanadves
Hanauuuazlasunduningdnsds negueuseiuanudsslnsegniuiaginenansuwnuludnsasivsednsasysai

'
a =

gedusnTmenidenuiazanadiu uagdiunianas (6ni) vesyargfsssuvesduningsnsds Wieuaniunsigveusyiu

ANAABRElaUNARUWIULAEAILTLIITY (§13) veadngfssTuvesduningandsliiuguieuseiuanudss auniiasiin

credit event wisAsUAMUASYQY" (N3dllailAn credit event)

73 éfaﬂ%ﬁigiy’lu’lmiimmmﬁﬁmwﬂmEJ International Swaps and Derivatives Association (ISDA) 138 wz:yigﬂmmg’mgu
muiidtnaueensy Sedidennaiidenuvaseiil

7.3.1 fnaldveduldnungrane uarlidavdoudsiungmneidendnninduaznaavdnninduionguuedu

732 LifidermusivhldansimmusBlussiansniiviedayndovioarmti credit derivatives T udoudsly

7.3.3 Lifiderwunlvinewudesnldrnudemeliunegdyny
3.14. gasndrunisamuluvdnnindvseningdudu wedunindduveinamusu :

dandunmaamuluvdnninduieningaudu edunindauresnenumilulssmauagiaUssma : Uidmdanisazamu
vidoiliGamdnning viienindaudu vidommenualneisou iedunindauvesnewusam smuiivsznanaznssunsiiy
paAL UsenIAnaenssums n.a.e. vieUssnaditinmuanznssins nan. fvun eyl lunsdiivsene
AuznTIINSHIAURaAYL UsEnanaznsIuns na.n. vieditnaunuznssuns n.an Usznaudluudsuuuassasdi
nsasu UiTniansazamulidulumudsznmaiiudlufe

=

dauil 1 : dasrdrunsamuidrutunugeanninddunseddun (single entity limit)

h) Usennmsweau 33189 (% Va9 NAV)

v v

1 | asnansniasgive Lidindnsndu

2 | anEnsnasgangUsema

2.1 n3difl credit rating ¢/l 2 Sugunsnauly laidindnsidau
2.2 N30l credit rating aglusydivu investment grade Wi 2 Sudu laitAu 35%
usn

3 | e QIS anuiiseylude 3.13.1 dwil 2 9o 1 vde 4o 3.13.2 dwil 2 liddndnsndu
U9 1
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o) Uszinnningau 9n3187U (% a9 NAV)
4 | GurhnvSensiansifisuwindudndidfuihnvieroon L3ivfin 10% (nsdidunsamuues

o

AsaEnsianwaragelnaeganTlaeal

4.1 1 credit rating aglusedu investment grade

4.2 \Juswipseendu visil lwnzRulnuensasissuiadudseiu

N buy & hold)

Lsiifiu 20% (vTevivelulifiu 10% Wi
& ' A Yal
Junsamulusmssemansenilnise
Iniunfidnwegeauseing lag
\donld credit rating WUU national
scale) (nsdhdun1sasuves MF dufl

fil9naavu buy & hold)

ASNATNLSNYULATUNIUR L

[
o

5.1 Wuasannil asransimilfau SN wiernn Aifeendasstuniy

v

ngvunelng WieavivessuIAmTNIdivdnassnailasuaygnly

Usznaugsnasumsalvdlulsemelng
5.2 \Junsiansifidnwazednslaegianiaiail
5.2.1 fooniuuitnavzifeu

5.2.2 foonfinsilawedoyadunsilulnediseazBennmuuiuy filing
5.2.3 lunsdiilunsnansididmndudhseniidesnimBowindu 397 Tu iy

wiTuiaau uarldlifidnuawenu 5.2.1 vise

@

5.2.2 fflassynifumunsiansanandealuyanadsil

5.2.3.1 SWIAMTNIAIYE USENRUNU Y30 USENAsAnnes@ies anu

nOMIEINIEFIAvEnITUNTREY

5.2.3.2 SUIATDUAU

5.2.3.3 SUIANTOIANTANATIEN

5.2.3.4 5U1A15HIONSNUASHAZANNIAINSAYAS

5.2.3.5 UsstmannsesdudeTiogende

5.2.3.6 SUIANSHAILIEMNIVUIANANLAZ VIR g aNWATUTENA LN
5.2.3.7 suimstilensdseenuaziiduisszmelne

5.2.3.8 surAsdaauuwisUsEmAlneg

LiAudnsiell uduidnslavzganii
1. 10% %3e

2. UminveInsIansnasu

T4 benchmark + 5%
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D) U NNNSweau an3187U (% Va9 NAV)

5.2.3.9 USEMuannsne

5.3 @uerglulseinelng

5.4 1 credit rating aglusedu investment grade

5.5 TunsaiAdunsrarsAfifinuaiutiseui 11nn11397 Yu TuwsTud

AU Aestungilgunieagluseuuved regulated market

1Y @

6 | nsndausail 2 ulalAUSNIRIT waRens ey

e

6.1 AFNENSNLANWULATURIURIT gana

1) v

o
v @

6.1.1 Wupsranwil asansianiiiau SN visernniideondndiiumy .

$a PR (1) 10% wse
ngvanglne uaziauevensasiuluinwssma viedeoninniuniy
ngranesedszna (wilismmuves sumswdvddssmanlasu | ), Sfnvewsndauiiamy
au I biUsTnaugsia sumsmdsdluUsemelne)
Tu benchmark + 5%

6.1.2  credit rating a¢/lusedu investment grade
6.1.3 [Wunsransniianvaugenslnegimilail

6.1.3.1 feenluuignianzileulunaramdnninduissznalneg wioly

AANATRVILVENNTNEA1IUTENA
6.1.3.2 feeniinUnmedeyailunsmlilnefiseandonamuuu filing

6.1.3.3 lunsdifidunsansiditmuntudseni desnimdewiiu 397
u tuusiuiiasu warlalléfidnwazan 6.1.3.1 930 6.1.3.2 ffilase
BN funumsnanstaindnfeaduyanadsi

6.1.3.3.1 qﬂﬂamu%’a 5231-5239

6.1.3.3.2 @0 uUN1SRUSTINUsEmanUssmalneduaundn

6.1.3.3.3 anumsiiusineUseme NlanvagyiueuRgIiuyAna M1UTe
6.133.1-6.1332

6.1.4 Tunsalmdunsiansnilmvuaiutnsevd 1nnnin 397 u TulsTud

s dewumzdounseeglusyuuved regulated market

o

6.2 gInTsusail Nedyaydl credit rating eglusedu investment grade

6.2.1 reverse repo
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6.2.2 OTC derivatives

6.3 e CIS aunseylude 3.13.1 @il 2 U8 2 vise U8 3.13.2 @il 2

o 2 Manzileutorevsosglusening IPO Wensaanzleutenely
& v v 6o W ¥ ) - &

nsgAuBenenannngdmiuganuiluves SET viievesnainteviy

panNINgAaUsEIe (Weldsudaniiesananifiagsenineniuniswily

Y

v
=

w1 isimsifinaeumizedina1ieenannisdeveluy SET ety

AANATBUILNANNSNEF9UTELNA)

7 | niwddudunenmilonniseylute 1 - 4o 6 (SIP) sauiulaiiu 5%

NUIYL1RE) :IUﬂiiﬁLﬁUVI%JWEiEUﬁQﬁ 1:Jﬁ%'aﬁ’mumﬁmﬁ'u single entity limit GU@QDTJI%JUN’m ﬁ@ﬁ]ﬂﬁﬁ’]ﬁ'ﬁ‘lﬁ@ﬂl AU LLé"JLLGiﬂ‘JEﬁ
U U LA Ag
1. ﬁuﬁsl’]ﬂﬁ%@ﬁﬁﬂﬁﬂﬂﬁﬁmm’]LT'iuN’mLﬁ@ﬂ?iﬁ’]Lﬁuﬂ’m‘u@ﬂﬂaﬂn‘Hi')ﬂJ

2. derivatives on organized exchange

d9ufl 2 : 9951 IUNTAMUNAILIUANNGUAINTST (group limit)

ﬂ'ﬁaQVIUIU‘VWWEJﬁu‘UENUiUVWIﬂUTUVWlEJEJIUﬂalIﬂ’\]ﬂ’ﬁ lmﬂuamﬂmammmmu LLa’JLLG]EJGl‘iﬂﬂ’\]uﬁQﬂ’J’]

mmnumamm%ﬂuﬁ zyzgq’luqiﬂsiumammuﬂu .
ae o (1) 25% %39
YSENFINAN

(2) Wwitinvemningauinawmu lu benchmark + 10%

e : Tunsdlunsnddudsil lifidarwumieniu group limit
1. QuehnviTonsiansiieuiRulINien1sA LI LLYRIN U

2. derivatives on organized exchange

duil 3 : dnTrdIUNTAUNAILIUMUUSEANNINGSU (product limit)

1

Lﬂuﬂhﬂﬁi@ﬂiﬂﬂﬂim&mLV]'ILQUFJ'IﬂGl’JLLaﬂNu "3 Gl’JEIiUEU'ﬂ»‘U - yauiulaiiu 45% LQaEIGL‘L!i@‘U‘UUiU‘U

[fu AAyaramungrnelne (bisufenluissama | Gusiidunemusiu Afenglassnsidesndi 1

v

volifuanasana ) Wudeen ddwne videadyan dail U Wiadenusevonenesu

0] LY Ag 7]

v oy
[

1.1 swisviseantunsRuningraneiane Inasiu e e .
- Sandiulildiunesusiu Nengnewu

ALEDUBYNINVSOWNNU 6 LB V19U ANy
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Useanmnsweau

931894 (% Va9 NAV)

1.2 SUIANTNINYE

1.3 uignunu

1.4 U3¥ninsinneosdies

1.5 Usstnansesduldetiegonde

(Lisafaningdun neausulasuleunssudnsunain

Q”ﬁgﬁmmu reverse repo 38 securities lending %39

derivatives)

nomUTI Meglasenis wnndwsewiniu 1

U

v ¢ o

NINGFUAI

2.1 muanidu 3o Mdygletu NSeuludsuiious
nawuslanutiunslvinsiulewavsensadunsians
Imaasnsiingrunenivun visedReululinesmusiy

aansnvgAueenns1asle

2.2 SN (wbaisaudle SN Feaangideunu TBMA wazins
uaUIgAuva NN Rl lulse A nIsUNNS

AAUARIAYUIINIENITVORUNN Wavn1Taun IR lawe Y

AsnaEnsiNeantyd)

2.3 RUANNMSDASIEISTEUMNRURINTATS L ELLIa1N5HN

Viu 12 vhiou
2.4 total SIP U9 5 Yesdiuil

@otlaldtumaasuemnasusnln uaznasyu buy &
hold Viamu‘tuﬁmaﬂﬁu Fdayldidu SN Suhnvionsn
asiisuiiudn AflengliiAuengnesurieseunisamuy
Yosnowusm viiesinsanuly derivatives iilolinsndau

Aananliengaenadesiuangnamu)

saufulsliy 25%

reverse repo

3y 25%

securities lending

TaliAu 25%

| Y ]

total SIP @alawn NSWIFUALTD 7 YasdIud 1 : dns1dIu

NsauAINANEeennIngdurToadyn (single

[}

sauulsiiy 15%
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entity limit) usiliismdensanswi mflmimwumwu SN %139

fAnn fiftdnunuasuiugdl

'
=

5.1 fidnuwogau 6.1.3 uag 6.1.4 Y9300 6 Va1 :
SnTAUNTAMUTAWIMAIRRNTSNEAY VSR

(single entity limit)

5.2 1l credit rating eg/lusgAusIndT investment grade visalil

i1 credit rating

g : dmsumsawululurinySessasiieusihRurniensandunuvesnesusuliidefmuniiediv product

limit

v
=1

derivatives fail

6.1 N3L1YINgINIIU derivatives 7il Liuyaranudesdified

Y

Trguszasdiitonsanaudes (hedging)

6.2 m’iL‘fJ'WT’l'o:iﬂiisJ derivatives 73l global exposure limit

WON15aAAULESS (non-hedging) . - .
6.2.1 nsdl MF Lifinsasmuuuudugou

911in net exposure MAnaNN1auly derivatives lngsas lalliu

100% @3 NAV

dauil 4 : dnsrdruntsasunauIumuanuddladelufianisiamu (concentration limit)

p91anIvl asastioiioq uazagn | 1.1 BhAu 1 lu 3 vesyadmiEunenisiu (financial lability) ves

voatjpansielasenil oenpsIanssetu suilawmelilusunsiudmivseussosnadnd
(biswdsmsansniiniasging agn viail Tunsalndeanasansinidunianisiuiesnlvinoy

= d’l % ' v Ao o ! a ' a o
viensiansuilniasginsuszine) AsusEUTTIEIA U AdnlY uwazdilivunnglusunisiuaan usen

v

{fﬂmsa’mﬁwyjaﬁmﬁaumqmiL‘iué'fqﬂa'nmmuﬁ’m&aﬁmﬁﬁumq

MIRuANIUNsRuagaseildlnedoyaniidunianisiuliuagsies

2 v o & o aNaly '
Judeyaniinsmeunsilumaily uaglunsdideanasanslud

niaunisnsRusunawmellusunstudmiuseussesinan Uyl

agn (sdleansaidaliasuimunnisdavihaunistuluasusnvesdeen

q
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h) Useanmnsweau dnsdIU

n31ans) Wildgnsidmlaiiiu 1 Tu 3 vesyarn1seanuasiaueu1ens
ansnudetivaspensneuulusenss Vuwilunsdiifesnnsianslad
Astunuy filing ludnwauzidulasens (bond issuance program) 19

a &
Asundusielasenig

1.2 lunsdlfinesmuamulunsasmudeilnefunsasiioanlviuas
& credit rating EJEﬂuisﬁw?”mi’l investment grade wselifl credit
rating 1% Ussmdnnnsasyuiitenssyunelénmsdnnisves uiemdnnig
sedeaiusniulihy 1 Ty 3 vesyarIn1seantasauevIensIas
Fanafusionds L”a'uLwiﬂizﬁﬁQaaﬂmwmﬂﬁﬁmﬁ'mwu filing Tu
anwauztlulasens (bond issuance program) TiRa1saundusie

1As9n1S

(Snsrdquma 1.2 Wildfunsdidusmansiivenlaeyaaadsd
1. 5%. UL %39 UA. munguingdtmegsnaan tunisiuy

2. SUIANTODUAU

3. SUIANTOIATELATIEN

4. surAsLitenIsineRswaTannsainIN YRS

5. UsTdvansesduLdefiogende

6. FUIANTHALN ANV IANAILAL VLIRS DULNIUTENALNE
7. suimsiitenisdseenuasiinduisssmelne

8. sUIAsPEAULIUTEINALNY

9. Ua.

10. godunsiussninalssmaiussmalveduaundn

11, andunsRusnUszmaniidnyaiusaseiiuyananiy 1. - 9.)

2 | mie CIS vesneamulanamumile -l 1 Tu 3 vasdwiunte CIS NIVLATBINBMUTI TeNBIvu

CIS sUsENA NopnuuIgUu
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4o UszLannsndau dnsdu

o

- dnsthesuladlgiunisamulumie IS veanemunlidnyae
Asuiumillaglasunnuiiureuandtinnu
(1) fvuadn

(2) dnsavulndlaedongliiu 2 ¥

(3) auavigragamuluining

v oy
o

Vil nMsFwndndunuuleuensamukasdasdunisamu liduluanuussnsauenssunisiiunainnuineenis
K

ANUVDINBINUY waz/MoNuAluLiiFy

] o a A v oea A wa o s o :
dauil 5 : MmIduliunsileninddunamuviaauatinianisamubiiduluaudasdiunisamuy
1. Tunsdliinesudinisasudulumundninaeifidivun wissumindduiawuiiauauiinuasuiladliawdumg g

AauantRtun s dunsndduiinesuanunsaasulddnsely Ustmdnnmsfossnudunisdnelull

o A o e

(1) davisgaulagseyseasBunnediuie 31U Snsidmnsamu waruinindduninnuauds wasdndisenuse

Aauarauszlovi el 3 Twhnstuwiiuiidensdifinans sasssudaivdiusenulinuigndanis

2) Sunhensndduiinnnuaniinelulenawsnlaefildasslevivesamududdyy uidodldiiunit 90 Juluusiud
v fa & va Y = a v ! &

nindFuiuvnanuautd tiuusilunsdam de 5 Tudl

(3) Wieusdndanisanunsadmeningduiivinnaeaudd viensndduiivnauauiffinaaudfuasudadivanduluny

el o

anINAIMMUALET USEndansdesdaviisenudeyaneiule i dasdunisamulunindduinan sudeiuila

FmhenindduiusenluvseTuimindduiinmavasuwlainnaut wiuinsdl uaglidndssenuserauanalselov

Aely 3 JurmstussiuRnAnsaaenan?

Tunsdiiusendanisiianmnsedminenindduiinanuand@lndulun (2) sdndnnsdesdavhssnudayanuissanis
wianawmenllansadmeningaudnan wasdndienusediinny uasdouanauselovd anglu 3 Juvhnistuwsiu

ASUILYSLIAIAINGT?

2. lunsdifinswdauluvazinemuiimsasudulumusnsdunsamuiiiinun wisosmsamulsiidulumusasdums
awmuduna 5 fuhmsiasetu TnedléiAnnnnsamudiy Wisndnnsdosuiunaiaeluil

(1) davhasamilasszynsazBenieniulssnn S Sandumiamu wayuinsasuliduldausnsdunisanu
wazdndessnusanansegguanaustlovinely 3 Suhnstuudiuesussaznaidingnn maessudniivdiunsenylii
USINIANT

2) llamuiuflunindauiiiusnidiunsamusuninazannsaudlalidulumusasdrumsasuiiimua

(3) whlelidulunmsnsdunsasuiifmuanglulenausnlnedfsdaUsslovivesiamududdy uideslsifu
swoadall Vuuifunsdinnnde 5 Tudud

(n) 30 Futuusfuauseuszeazaa® lunsdiilidulumudasdiunisamunmuiunuuszavmsnddu (product limit)
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dmsunisamulutuhnuiensasiisusindurin muanu vseddyyldlu s 3 Tude 1
(v) 90 TuduudTuasusEEzaIfnad dmsunsaidulauenviloarnnsdaiu (3) ()
@) dlevigniansanmnsauilraudulumusnsdunsamuiiiinuauds viendansdesdnimenudeyaieaivie
T dasrdrunsamulundnddunnan sudviufiamnsaudlalidulumudnsdiunisamu wdusnsdl uazdnds

1%

MenudsnanrogauanaUszlevy melu 3 Swhastuustuiiansouslalidulunusandumsasmuls
TunsdiiuTsndanmshiamsoudlalilumusnsamunsamuiidinuena (3) (1) vie (@) Uisminnisdesdaviimeau

Foyanunssania nievawmniilianunsaudlalhdulunusnsidunisasmuiingn wardndesnsanusediinnu wasggua

nausglowd a1ely 3 Jurhnsdusdiuasusseziiaifman?

(5) Tunsdifinesmuiiuresuddlelagliidulunudnndiunsasmuimuumunnudidnldidglufansiamu

(concentration limit) wenannisufoiniussanis (1) (2) (3) uae (@) udh ViEndnmsdossuiunsdilie

() siumsldavsesnidedufuinnuiiAusnndunsanu Huwinsddnduazaunslagldiunsieuiuanditnam

() andadunsierfurieannisiisiunanun vieduswerisuiumsvindiaueie lunsditnindauduiuvesuidnan

nzlou wagn1stiundaiuresuindnariluwalinemuldiuseduiforuvesuisniuauiwsetugaiidewhmiauete

Awlunssantadilvihanldiunewusufgutuamuiiensufslaefionsnddunawuliauasuinuneigreminddu vise

ATUBIYYBITOUNTAUYDINDIUTIN YITOATUBNEVBINGIWUTIM (B3 buy & hold)

3. lunsdlfinewuiinsamudulumudnsdunisamuiitvuaussemninsddmeludl audumelilidulunusnsdy
nsasu liusendansuf iRl dulunudes 2 wiede 3 Tudwil udusnsd lnzeylay

(1) nsdiinewmuiinisamunielddvzannsiluitendnnindnudnduiifiogiuiu

(2) nsslnemulasunindduinainnsuiana

ada ) P

a. lunsdiifmmanideviomnsndudulavilivisndamsliamsadudunmsuilufelinsasudulunundninaseii
fmusluto 102) videte 2 2szandls (3) (1) Tudaull vdeuidmianisdenudiuhnmsdidunsfnanasliiduusloviier
A UsEndansanunsaldnasiiiadifliunsaunnumsadldlnedesinfdaselovivosamududdny uazdesds
neruAgfumsiiumsvesuisnianslubesiinarseditne fiembheanuuardpuanaUsslomiveanssusm
reunsuszBzaiive Al ulunumEninaidnan il lumsdademeaudananlituifomheasu visninms

annsasdunisiagisnsweunsuuiuledvesuseninnisunula

dauil 6 : mssudunsilensamulidulumuulsutenisamuniunisdauisssamvesnaay

1. lunsdifinesuiidndrunsasulidulumsnlouisnisamumunsdauisussinnuesnesu Uisninnsdesduiuns
Fasteluil

(1) davhmsrufgiumsasuilidulunuuloviensamu W’%@;Jﬁ%ngwaﬁﬁﬂﬁﬁmiamuiﬂLﬁulﬂmmuiﬂmsjmiamu
uarddsnenusodinny suiindwedauanaUsslen nelu 3 funstuuiuilidulumuuleuensamu
paonuimiudiusenulifiuisninms
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