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3. TnUsasAvaslATINITINNITNBINUIIN FUANBWUTIN Usinnnaamusia uleuiensasu anuaziiee n1sasyuly

=

AnsUszma maasuludygyideviealmin Ussnnuazdnsdiumsasmulunanninduioninddudu wsen1suninena

Tne5ouNTAU :

3.1. IngUszasAvadlasang :

WiasynuRuamundamuidenislenalunisliasunansuunmiliungamuiuaisnlontalunisasuiiuinniinisasu

meludseina lngasihduawuiilaannsimiendisamuliamulundnningussanasiaisniisseme
3.2 UssinnneaumuuleuienIsamusiy . asansmil

3.3, USELNNNVUTINANUEN WML LAY :

3.4. Ysznnaauaunisasulusiiaseng : naausuitiuamusuuinnudessinsssme

JdunsamulusinsUssmaunsaiu iy Sustegy

3.5. Wlswensigu (i) :
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nasuiUangalneg Inavea Wng Budw 1Y7 -
KTGF1Y7 ¢4 KTAM

Krung Thai Global Fixed income 1Y7

noulangdlve Inavea find duAn 1Y7 91afuiu vievhgsnssunstigundnving gsnssunsuelaefidyavefu vise
ganssumstelaefidyviefiu (Reverse Repo) Inaidulumumaninawifiaaienssunis n.a.a. wisd1inauamenssunis
n.a.;. UsenAnivue

3.6. Myawuludya@evivaiamii (Derivatives) : Ay

val o

3.6.1 Fnguszasdvaanmsawuludyandevivarmi : NllelTngusvasdiieanni1udes (Non-Hedging)
fuleurenisasuly derivatives : wuulidudou
3.6.2 A5n15lun13ATWIL Global Exposure limit : Commitment approach

ans1dun1samulu derivatives g3an (Maximum Global Exposure) laifiu 100.00

' v
oo

3.7. Msamulunsasnidyadouieaimtium (Structured Note) : advju

3.8. NAYNSNITUINITNDYU (Management Style) : Inagnsn1sasmuATsel (buy-and-hold)

v
o 1%

3.9. Avllain/1984 (Benchmark) :
Laidl
VWA L10991NN0IUIINITUITMIIANTTRUL buy-and-hold titelilinanauwvuiinianisnusseznainmue

FududesdIsuiisunanisiniunuvesnemuiuiigin

NUYLNAG:

Y o

TN sveanudvsiasldsunlasinrinlunisssuieunufivisndanisiiuasuasmnigay Jsegneldnseu
wevwnisamuiiivue lneusenianisasilamedoyauazudsigasmunsuarmiegnetanuisiuninsfeudiiia
Aesueiefiuii®in wasmgralunisiudsuidiadinaniiunisassemaluiuledvesuidndans aelunanfigau

anansalduseleviandeyalunisdndulaamuld

ognilsfion lunsdiniaBeuslasihdindelnulunudssna Gouluuasdeimuavesanauuisninnisamy uas/vie
Uszna derfmuavesditinnunaiznssuns n.a.e. ResfunasgumsiasansatiunuYenesusm uaz/mie s
Wasuulawhd inlunslfivisudioulunsdieondadsiivosd inlldaiviolinmedeya/sandnananseoly Tns
UitninmsezudaidsundasisnangiemheamunsuaimiiriiumsussdluivledvesuTdniants anelunaniy

awuahsaldusgleviandeyanisindulaayuld

3.10. ANYUENNTIIUNANDULMIUVDINBIY : TeRanuwnuLuulidudou
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3.11. ygagBemnedfuuleuIenITa LA AN YL TILAY :

N839u buy & hold

swasBeniudy nowuazaspiluningiulssinmnmaisui sufuynuaglddosniriosar 80 vewyadmIndaugive
naau Tasnesnuiiulounenisamulussansvil Jusn war/vionsiansnisiuiiidudumnnideiovesmansviovess
sonanansegludusiuiianunsnamulsl (investment grade) waz/videasuluming CIS vesnesumniiulovisnmsasyuly
nndAussinnasansuil egndlsfin ﬂaq14ua1aaﬁmizmamulumswmmﬁwﬁﬁﬁé’uﬁummmLﬁ?‘faﬁamaamﬂmsﬁaﬂuaaé

20NATIENHININANT0AMULA (non — investment grade) uag/visenmansuianiiiililaunisinduduaunaetie

a

(Unrated Securities) lalifiufosay 20 vosyarmsndduansvanamu el nesuasiinnsanamulundnnindvieoninegau

wuavgluseUsena lnwadeluseuldnilideunindesay 80 vewadmindadugrsvenamu

newueansanawuluvieliliFmsansimiliamu uag/vieawmulundnnindvienindadudunsensmeentalagisau
muiingnssuNS n.a.9. vsed1tinanuanenssunig n.a.a. Yssniaimun vsewiureuliamuld liiudeeas 20 vesyadn

nindduaniveanamu

dimie neanuonaisanamulumannindaueuelulsema laun Juen as1a1m19n15R8U sl uag/m3e
amulundnningviionsnddusuneniminennalagTaumMuALENITINIT N.8.0. MSeATUNNUANEATINNTG N.8.9.

Uszn1AnInue

nawueNasanamuluvs el iTsdyadevivarmiin (Derivatives) WiieanA1udss (Hedging) visedyay1@evieaant
(Derivatives) iiiunsiinyss@nsn1mnisusmsnisaau (Efficient Portfolio Management) aundninasifinaznssunis

n.a.0. wag/visedinnuAMEnIIuNg n.a.A. Usesnaimue Lavorvamulunsiansiddnuusvesdyavouigaimiiul

v
1

(Structured Note) 537aN8UBNANTURY IvgInTsuNTTduvdnnIne gsnssunisuelaelidyg @eru W3ogsnssuns
Folneiidyanuedu (Reverse Repo) saudsamuludnnindvsensndauduln vsenmsmeenualaeizdust1dlnegimile

ysavaneeg 1 lasdulUunUNANN T IAMENTIUNTS N.8.9. MREAINIUAMENTIUATS N.8.9. USSNIANINUA

newueansanawuluvseliligsdyqyrdevieatamiin (Derivatives) welosiuninudesinertosiudnswanildeu (FX

Derivatives) AMUNANLNUTNAALNTIUNNT N.8.9. LaL/MI0d1UNIUANLATINAT N.8.0. UTTNIANINUA Ingdusgiunagiia

] q

{1 a 3

YoIRIANIINDIWUMINANIMINEaNTuan 1IN sadlulsazuMy WY nsainARuneaasansgiinuiliugeuas Us¥ndanis

a o & | v ~ 1Y) a A a v o o a . . | < a o
anafinsanamuludyg@ereamih wedssiupnudssiinedesiudnsuaniudsu (FX Derivatives) agnslsfinng usn
Jansenaniansanamuludyaierearminiedesiunnudssnineitesiudnsuaniuaeu (FX Derivatives)ludadiumn
oy vioonafiasanlitesiulunsdiidaduananeaansansgiivualduudea Fannsldasesietosiumnudssonadifuu

dmsunsvigsnssudesiunnnudes lnevilinanauunuvenowulag IanasINAUUNILTY
Tuanigund naanuazamulumiseme Fazdmalind net exposure MAgItasiuaNudswUsswalasnislusouy

UnydladesninSevar 80 vesyarmingduanivenaanu agnslsia Tunsdiinisawmuresnesusilidulymuuleuienis

aauauNsInwUssznnveaneu Wusdndansdndunsuiludadunsamuresnemusulinluluauuleuisnis
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awunely 90 Tutuusiundadiunisamuvasnemusilidulusuuleuensamu Vuwsudendaniseglasuuinngte

nhgamuliiudsuulasUszianvenamununiglufmuaiaiding 1

iall neauealiitutiaiatseninnsenisamu FallsseeianUsyanm 30 Tutuwiuaameidounsminddu wavdissvezom
Uszana 30 Jurewdnlasanis lunsewadndiunisamumunsdnuiassianvesnesu lnalulumuvdninasii

AMYNTIUNIT N.8.0. WIDAITUNIUAMEATINNT N.8.0. UTEn1AfItun

U3EndnnIsveanudnsnasinduauuNdusormuanauinunamululsswe vieanudnsnazsdnnamu laefiodn

IgSupmnuiiureuangiombeaamunnsiewds warlifolujiiRalunnseandealassnmanamu Insasilsiasslov
vosffovieanquiudie mniammnsaidwielud

(1) finnsnaauitansanudniiuitaaunisainisaaulusnsUsenaldmungay

(2) nsdififimawasuuladudewesngsudeuiiieadeatursfuiilddueyylihGuluamulusisssme

(3) nsdiliannsnassm waz/vSeasulundnning wa/mSeniae OIS ssUszmelag Afuloursnisamuaenndesiv
TnUszasn uae/m3auleunenisasuuedlasenis

(@) nadifinowmurniisouiuildannmaaustenheanunausnlifismedensdaine sy wethduluamuly
Alsmeldegumvan

(5) n3difiwmslidelainfiedunssnvmauselevivesfiomieamulagsay

3.12. 5’]EJEWLaﬂﬂﬂ’]ﬁaﬂﬂ/]‘iﬂ.uﬁhﬁﬂiﬁmﬂ :

HuluensaamudaRzdmalni net exposure MietasiuanudswUssmalagnislusoLlUndlitsuninfosas

80 vasaAmMINgdugnSveInavu
3.13. Ussinnvaandnnindviseninddudu viion1smeenualneisounavamu :

3.13.1. Ussunnvaamdnvsndvseninddudu vionsmeenualneisdunsvamululssme

USndnnsazamunsaaUsslevidiansanvanning ninddudu vsemeennalneizdustdlnegrmilvsenaigaens
MUUTENIAAMENTTUNSANAUAAIAYL USENIARMENTIUNIT N.8.9. N30UTeN1AFIUNNUANENTINNIT N.A.A. NVLA
awoluil uwilunsdlivseniArugnssunismiunainyu Useniennenssunis na.m. visedtnauanenssunis nan. i

ANULTILYRUNS aTUsEN AL VS B uRLUT NN VS e AN WY nd NS nEvis anSndauns ansmnennalagisauy

dufl 1: @51815 TS (transferable securities)

1. a51an3 TS vneaudn asansvnansiule o wenmilennnindaulududuvesde 3.13.1 FelnuauiRnundninasii
Asudu fall

1.1 hiferhvunniedeulviivinlamuilmszyniuannningauasplunsians

12 ansawdsuilels (saufensdfilu B/E PN vido SN Aidfeulwhuasuileudnesulddidunsliinisivlouds

SenFadlunsanslanuiBnisinguranedmun viieliReulvlvinesmuainsaveaugeannsiansle)
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1.3 fideyaiieniunsiansiigndesesuiiusazinisusulsaduussdegrainaneds usndnnmsanunsadhislditotin
Usgneumsninnsandnaulaamuliegainaue uariideyasiaasviouyarefisssy lnedoyaninaifeddnsdanin

wiastoyaiiiodieldddavhmundnivnmssuuiivensuluszdvana

2. auatRnazvdnnuslunsamuvesasfisduaniifmuslude 1.

2.1 Tunsdiitunisasulu B/E vide PN fleenasiansdenanaifiodissviinisdn B/E wie P/N fanamndesiinisiveniande
Suseslanypaadiail

2.1.1 BW. V4. Y39 UA. MIUNUNIEIIMIEgINanItun1siu

2.1.2 suiAseeudu

2.1.3 S5UIANBIAITALATIER

214 suimsifiensinumsiazavnsainsinums

2.1.5 swipsimunIannavuanaisaruingauisssmelne

216 swesiiensdeanuagiituisszmealne

2.1.7 swinsdaanuuvisdseimelng

2.1.8 aantumsRusnsUsemanfdnuayihusafedfugiuineu 2.1.1 - 2.1.7

el e Tavidenisiusestenanidoaiiunisortaniensiusesidsieviedeons sissiuausisfanenidy (G aufisey
13l B/E w38 P/N dhe

2.2 maasilu SN Feadulumudevludufudsdl

2.2.1 SN finsaenanaulnulage1989iu underlying Usglnnmaeniu underlying 904 derivatives mmﬁszﬂudwﬁ 6 U9 1
222 ynmsaslu SN xduavilinesudessuieuningaule q nindauiu deadunindauiinesuausoammuld ¥u
LLGiL‘fJuVL‘UmiJmmgmmﬂa%ﬂﬁ’mu(’ﬂm International Swaps and Derivatives Association (ISDA) wanidunindauiiannse
Wasuileld Tnurounisanu visniansiesdaliinsdameteyaiisiumsamuiiosilinemudesiuounindau
danamlilundsdoduude

2.23 Tunsdlidu SN Feiidermuavinuasuile foon SN FesBusesilvinesuannsaldaeu SN fsndnnouasueny e
U3eninnisseveld

2.2.4 Tunsdifidu SN Fuauevglulsama Uisndnmsdesiuiumstaliidennastugeon SN dreluiiounisamu

'
o

2.2.4.1 Tvgean SN Auilasuisyar1gisssuves SN LU TBMA yniuil 15 uazTugavievedusazifiow vsil Tunsdlidu

sananaduiungavihnisves usEmdnnsliduauazudaangfsssuneluiuihnsdaly

J
2.2.4.2 lunsdifiiamnnisalidmansznusesia1ves SN egadiduddn 1ioen SN Anauazudsyargfsssues SN T
&9 TBMA 71Ul

alurssanildlsithunlddduiunsafidu SN Funsideuiu TBMA wasiinsavenenumdnnasindmualilulssnne
ﬂmzﬂisumiﬁﬁummmudwé’uUﬂ'ﬁﬁuaaqapmLLa3ﬂ'ﬁm§aﬁmlﬁl,auamamwmiwﬁﬁaaﬂiwzj

< ' =

dauil 2 : niwdduuszanuiae CIS nsaliluniieiinisesnagnneldvsrunguunelne

fosnaanURLazrannNaluN1TamURal

1. nsadunidie CIS
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1.1 fguadfuasdulumundninasiiumsasududoriudermundmiunsans Ts ludwil 1 4o 1.1 90 1.2 uaste 1.3
1.2 lunsdifinesnuluasmulumize CIS 109 MF MF dananisesiilsuisnisasusll (ldiunsamulumie OIS vos
nowus Mo TiamuluneIf L)

121 fimsasplunindduiadussamwaseiaforiuiinesumusaamuld

12.2 fimsaspiluninddudeldisaumnudndiu (pro rata) wdlsnadulumumdninasi single entity limit v83n859u
i

123 fimsasplunindaudeldisaununudndinu (pro rata) wdldnadulumumdninast product limit dmdumiweau
Ay SIP vesnesuiiy

1.2.4 fn1sasmulu derivatives fuluniundninst global exposure limit vasnosyuii

1.3 lunsalinesusaitawmesivamulumie CIS ves MF MF dsnandedlilldnesusiuiianes

2. nadhduniae IS wennienindifvusludiui 2 de 1
2.1 frnuanifuazdulumuvdninaslunsamududeiudeimuadmiunsans TS Tudwi 1 o 1.1 9o 1.2 uwazde 1.3

2.2 ansdyudeugly SET

d7ufl 3 : NSNIFUUTTNRUHNINTTINSIESHBUINRUNIN

FouduRurniSensansiieuninturnuesdiurndadl

—_

5. VL. Y50 UA. AunguinedtmegInaaa tunisiuy
SUIANTODUEAU

SUIMNTOIANTAUATIEA

S ENSINEATLaTANNSAINNTINYAS
UsTEMRanseduTeTiegendy
SUIANTHAILNIIEUAIVUINNA AL VLN ERULIIU ST ALY
sumsiiienisdweenuazidwisUsemelne

sUIANTDEANLAIUTEINALNY

v o N o kR LD

anvunsiRusenInlssmanusematneduaundn

10. andumstuinssemandanvagyiueufedafugsudnew 1. - 9.

doudi 4 qsnsimh'zmms%a‘[maﬁé’cycywwﬁu (reverse repo)

n1saamuly reverse repo Foadulumundninarid

1. gdan sﬁaaLﬁuﬁﬁqﬂﬂaﬁﬂﬁﬁmmmﬁﬁwLfJugj Fyeylu reverse repo laanunguanglve
1.1 oW,

1.2 us

1.3 un.

1.4 vua.

1.5 usEenusenune

1.6 sun.
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1.7 naavuituy

1.8 dRynraningmneaneInny

1.9 @iuswnisuazsgiavianunguunedeIsn1ssulseanu

2. asiansilglunisvi reverse repo_ doalunsiansisil

2.1 avansneiglneuazaansniniganclsene lnensdidunsiansninsginsUsemesiead credit rating aglududu

investment grade

v &

2.2 B/E P/N Un3Rdusn ainn viseviudssezdu 7 sw. va. visesurmsiiinguangiamzdnny Wuginiseyniu Jeileny

Aunrdaliiu 19

2.3 B/E wiio P/N 71 TSFC \Juffoen Adifvuniuldluaudaliiv 270 Juluwstiueends wasidumindsimunldiudionss

puvisaLlalaLiuy

2.4 B/E P/N w3aAnn Nilenglaiiu 90 Jutfuusiiuiiean Gl credit rating agdlaagnenilenall
2.4.1 { issue rating 139 issuer rating ogludusiuusn Inensdliilu issuer rating sionlu credit rating fildiunannisdn
credit rating S¥ogEUAIY

2.4.2 1 guarantor rating 8glugudiu investment grade

E% '

N a

25 peensiisdorgaavielsiiu 1 ¥ unadoulunaedenensamil viofitdeyammiindefowaséredlsdaiinng
Wawesoansisuu Inonsiansviisnandesd credit rating athdlaeghmilered

2.5.1 1 credit rating szazguaaﬂu 2 Sustuusn e credit rating szpzenTisussldfu credit rating szevdudnan
anudi CRA IdUSsudieuls

2.5.2 1 credit rating s¥zen10glu 3 SUAULIN

26 aaavidsiiogauveliiiu 1 Weulltunsiteulurmadenensanvi viefiddeyanaiiniefonassredalddsd
nsinweseansisamy Tneasiasuisnandesd credit rating aehdlaaghmieded

2.6.1 il credit rating szazﬁguaeﬂu 3 Susfuusn wse credit rating szezemilouAedldiu credit rating szevdusnan
anudi CRA TfuSsudieuls

2.6.2 1 credit rating s¥ze108lu 4 BUAULIN
2.7 MSNGAUDUMUNFUNUAUUA

3. S¥EYAINIITIUTISENTUURS reverse repo AadliilAn 90 Tu

wa o

4. famvuadisnfiui UsEnianisdecl fusidmiunisasulu reverse repo

4.1 seslddynunsgiunuiinmualag TBMA %5e TSFC
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v
o a

4.2 Wuihmanningvsensnansideluenislouss LAl nvazal
4.2.1 Wunmsrenseleunudermualu reverse repo flanan
3 A & o w Y] o ¢ ) v e v o s A
4.2.2 Junsveanu repo Mulumulssnmaruznssunsitunanninduazaaiaranningemeaninae [euly wag

BslunsfutulunuvesnamunuuasnisienseyniuuAningduveinayusiy

v

4.3 yarvemdnningvionsansnde a ususudya dedyardulunuaunisnisiuimmuisnisil

U

YarvamannIngviensansiigeninnii (:nande x (1 + discount rate))

isll 91A1%0 = MAinewuisrliuiadyydndienilaluidendnvindvionsiaisniu reverse repo

v
a o

4.4 mImswarvesEnnIngvsensanside o dwiu Widulumuvdninoueidsil

4.4.1 YarmvemaNnINgvIens1ansngeNINnin (Yae reverse repo x (1 + discount rate))

Y
v

4.4.2 Tunsaifiyarvdnnindvsensanside o uiu lilulunuaunislu 4.4.1 vsdndansdesdenlvindyalou

I Ag)

v o ¢

nssudnsluRy visendnnindvionsiansiianunsaldlunisvii reverse repo lilnnamu ielviyarsiuvemanningvsons
g U ea o & ax Y o o o o A Lo w6 oA g ]

ansgeuaznInddunleuindmarilulunuiinisdandgn nmeluiuvhnisdaaniunyadmdnnindviensiasnveanaind

aunislu 4.4.1 Guusilunsdinu 4.4.3

4.4.3 lunsaluadnsmuaunisiu 4.4.1 uansradinyarmvemannindgvsonsiansnge o duiu dyartdosninyani reverse

repo x (1 + discount rate) 1uduulaiiiu 5 a1uum visliiiu 5% vessan@eo uauasiuiulaaziinit uaziinisfmun

Seadanabiludyardldivualaefinnsanidadoanudsavesddyn (counterparty risk) uda UsEndanisagll

o

Fudun1sany 4.4.2 Ale

4.5 NSAUINYARAT reverse repo MY 4.4 TriAwINRATl

[

4.5.1 AMUINAINIIATeTINAUNAUTElBINaNURIlATUIIN reverse repo FudsTuNiinsALIN

=

452 mwmandusegenssy wiednasudugengnsues reverse repo Yngsnssuiinesuiiegiu

fygeneiulazi

a Al Y a

A
gAuNlauny 4.4.2 (613)

Jaanasivuabianunsatidutiseniiniugsnssulaganssunilannuannindviansiansigevsensn

YDITINTIUAADIN reverse repo 518N50ULG

o o

4.6 discount rate fithunldlunisduin fesdunmsfmuntulaemiddadennudsesedygr winning vioasiansi

Foauan

dauil 5: gInssuUsENSiBNnaNNSNE (securities lending)

soudulumundninailunisayudail

o = =

1. Adnan seadinduandniheniadudlssulusuanelilsenaussia SBLInelunsdl
—g—— CYRSRE At ¥ 0] £ e 3

[

AdedanaInserinislugue
dunuvesBu fBuseuduynrasilfiannsausenovgsiantedidufemslémungunelng

1.1 glasulueygmusenaugsia SBL

12 sun.

¥

1.3 naawuituy

Y
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14 suimsiilenmshiduaznsdiesnuisseimalng

1.5 §n.

1.6 WA,

1.7 va.

1.8 Us¥nUseiuiin

1.9 newudruyanaiityarmingauresiamuusiassnenaud 1 Suuimiuly
1.10 nawuunniavigyd1swnis

1.11 UfyAAaaUMUAETNNUITUALILLAY

2. vannsndilvity deudundnnindneglusvuuiushnudnnindvesgudsudhnudnning viendnniwgn sun. i

Wuuensdoundnnsng

3. MTINUIBRENNENUSEAY USENTANITADIANTUNITAIH

[

3.1 dudunsliiinsnadesenudnusziunndduiiodudseiunsligundnving lnedoadundnuseiudsl
3.1.1 Rudn

3.1.2 axasnasgive

v v -

3.1.3 B/E P/N Un3durn ainn viseviulssegdu 7 sw. e visesuimsidnguineanizdnnsu Judiiniseyniu

Y Y Y

+
o

3.1.4 B/E vi3e P/N 1 TSFC Wufeen Mfimuaiuldiunusilsiiiu 270 Jutfuudiusenduazdusnfeinueldifudle
msnsedieldifiu

3.1.5 B/E P/N sifernn Aifiongluiiu 90 futfuusiuflenn G4l credit rating oedlnagnamiladed

3.1.5.1  issue rating 39 issuer rating agiué’ué’mm Taensdiiiu issuer rating moadu credit rating lFnannnsin
credit rating izaxﬁy’uﬁ’m

3.1.5.2 i guarantor rating 8glududu investment grade

3.1.6 M1ENSWLTE credit rating 8gluduAU investment grade

3.1.7 udsdordsziuil ow. Wueenlfudnomuiiteidutsstunmsfundomindlfuinoamu

3.1.8 fuasmudoulu SET filleTeagludvil SET50 vietl lunsdifinesyulsifulsvisnsasyulunsansyu nesyuaszsy
nanUseiusanalale

3.1.9 mhegawuves MMF

3.2 siunislvinemuiinssudvnsvieaseunsemanyseiuny 3.1 viseallunslagisaudasilnaly usendnnisanunsn

o o

Japutnsenihenannanuseiunanailalnenau

t%

3.3 wudmdnusziuniu 3.1 Anewuiinssudvslulounsenerensoriivliawnsadsdumunanuseiutule uusdidunis

o o

Jadutsenilnudennastugsnssunshidundnningtuies

3.4 dssyamvanUseiu i dutu wnndivtenindu 100% vesyaAmannIwdnliey
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v

3.5 Tunsdinndnuseiududuan WhihGuasdnallamulaeiuiilundnddudad
3.5.1 Guehnly sw. viseswiAsningmnenzinndy

3.5.2 UnsRuenuse P/N ¢ail

v v
v v [ [

3.5.2.1 UnsRun viTe P/N 91 53, Ud. visesuisnidnguingianizdnnsty dJuginnserniiv

Y Y

Y

3.5.2.2 P/N #1 TSFC \Jugeen Afidmuniuld@uaumiliiu 270 Juduusiuesnds wazdusintsimualddudeninny
N A vy @

nioulolaiu

3.5.23 P/N #iflenglsifiu 90 Tutfuwsiuiieen @il credit rating agnswilsegdlasisil

3.5.2.3.1 #l issue rating %38 issuer rating aglududiunin lnensaifdu issuer rating fiaaillu credit rating Aildu191nN15dn

credit rating S¥ogEUAIY

3.5.2.3.2 il guarantor rating aglududiu investment grade

353 as1asnassing

3.5.4 reverse repo a1M5URTIANINIASTING

A

4. anwazlazanszdrfyesdun lvdyanilanvuslazasydrfgresdyginiulssneditinauanznssun1siau

nanninduaraaravanningiviededmuafetiuisuuny dyanduiariigunanninduasndnyseiulugsnssunistuuae

Tgunannsng

duil 6 : gINTIUUTEAN derivatives AMUNANINMIINTTAWUAIL

1. Uszan underlying derivatives finasuazidnlugdayailasodl underlying agilaagrmilsionansatiedsil

Y

1.1 nindauinoswuausoasuld

12 $hsmenide

13 shsuwandsuiu

1.4 \ASAR WU credit rating 1138 credit event Wudu
1.5 y93An

1.6 WsiuAy

I a v & o

1.7 dwiinguaumlnasdue dviltule Fyiififesduszneulududviesulsny 1.1 - 1.6 vie 1.9

1.8 diififesdusznaududving 1.7

1.9 underlying Sumufidtinauivuadiagy

Tunsdlfl derivatives $1983fUs1A1984 underlying 196U IATB19BasnaFeadusIMTagiu (spot price) vioTAN
FyaTevearmii (futures price) wihthy 119 5171083 underlying Buitlsilasuil vi3e underlying Mduesusznouves

suiinana deudunsausuad1iniewdng wazaeliog1aunsvalese

2. Reulyn1sadu vsEndnnseeaiunisaamuly derivatives ldselile

2.1 n3td MF laszyiieniunisamuly derivatives wag underlying %8¢ derivatives Ngasvulisgnsdaaululasanig

2.2 Junsdnduedyeyilu derivatives agnslnegwilaiail

2.2.1 derivatives on organized exchange

, v v

222 n3gllu OTC derivatives Tuuseinelne sasfiadyaydndendadu sw. suinsndngrunennzdafiau funud

918 derivatives ¥1586A" derivatives

Y
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v
£% |

2.3 Tunsdifvesiealinnstisenildenisdweududude derivatives duanas AuAtiusoaduningduiinemuaunsoadyu

6 19l lbdnewuanduiiavssuteunselimihidweuduituiang

U

o & a a a . & o a
3. ManLNUNLNLLANNTA) underlying L unyy

[

lunself derivatives 3 underlying Wudwiinu 1.7 - 1.8 fudlfsnanfesdidnweaysiadl
3.1 udedinfinmstunisnisdnalfegedamu Tnelnsszyurasioyaves underlying viedadesing o fithunldlunis
A wazdnsauaiaiiidulagiumuanumnzanvesesdusenaurewd visil underlying iseladdinanasioad

v

mswndeulmmuannenatnegradudasyee

v adao

3.2 \Jusviffidnuazodrdlnedrmiaidl

321 frilitinisnszaesedafivme Tnodusuintidnvaslndnvaeniegsd

3211 fuiliesAdsznauusasiildmindesnidowiniu 20% vosimdniarun

3212 suilftesddsznauiilasmisiiiminiosnivdewihiu 35% vesimdniiemun

Tunsaimdulunuannzaann Ineesdusenoushudesditminldfusasisivusly 3.2.1.1
MsRmsaNMssTaET TNy 3.2.1.1 uay 3.2.1.2 ifenhedussnouiiistesiunesdrsettiufvaniiansan
322 fuiiitesduszneuimmaduniafdeiunesimietsiuiu vieu suiisamesdudothsiufu

323 gyilaulauenain 3.2.1 uay 3.2.2 Adulumudeulvasudusedl

3.23.1 Wufvlffesduszneuliunnansiedyaniinesuaunsaasuldlaense

32.3.2 \flesuiaiiuasmunudadiu (pro rata) iafleunivinemuamulunsasiedyytulnensaudldnadulunm

waNLNaN single entity limit vVo3N8INULIY

3.3 uswdnlasunsimunlasanduilenuiieiowazvihmiiildegadaszain usemdanisvisil mnusinginaandu
sanaduuSemlueserasusEninnis uSEninnistiudeadalviuinsnistesiuanudawdmimalseloviogned

Useansnmnie

3.4 Tnsuansdvfiny q egnsalleadulszdmniwihnmeihvdeniintsauedeyaogaiumenisel

v a v kg o

3.5 lunsdiildudvinguaudlnade duidfndniesiunaniulsesmilesdlanionasogiail

3.5.1 59m17a30u (spot price) vsaTImdyanTeearmih (futures price) vasdudlnnsios

352 fuiduflandnsifdunansaiagiu (spot price) visaTIdanteneaimii (futures price) vosdudilag
Souaiaudladudmnils

353 sAndyateveamthisndetusuiiaudianfasiny 3.5.2

3.6 luns@fidusudGuile duddnandesiunlngliundsdoyasridaanssnuremihsnunemsvesszalnevie
finaUszIne ﬁaﬁmamﬁ]’mﬁwmﬁuﬁwLLamﬁﬂ’1iﬁu%ﬁw%’mﬂ13LLaﬂﬂﬁLﬁuvLﬁ’jﬁ%miﬁﬂmmmadQ’W@umﬁﬁuﬁﬁﬁﬂénmmsa

avvioudnskuilalaog1ununyay
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4. vdnnainsialviinindduiiemestanisiisenidnnunisegniiy (cover rule)
UI¥ndnnsresdnliiinindduvesnamuniinunmuasianmeadedudniuiiiemenanseinesueadesinssnilny

Jonnauile derivatives Augnadlinasanandilaasmuly derivatives Wu wazidulumufiddneuivun

5. _vannaaiiisfindmiunisamuniiinguszasdiianisanninsdss

Tunsaliusendnnisamulu derivatives 71 underlying lilddufenfiuninddunizanninudss n1samulu derivatives

o ' v <, Ao w °
mﬂa’mﬂadL“Uulﬂ@ﬂuﬂﬁﬂum’mﬂﬂ‘lﬁuﬂ

6. wannuIdisdndmiunisamuly OTC derivatives

U3ENINNIS feddnbitvennadly OTC derivatives nadl

6.1 Wadyadndenilsdumiasiisangisssuves derivatives T usEmdanisnsunniui 15 uariugarinevedusay

wou visll lunsdiiudsnaruluiuneainisvesuendanis Widnnauazudaargfsssuneluivinisdaly

6.2 Tunsdininmnnisalidmansenudesinves derivatives ageditiddsy iRdaandndevideiuiniaziiayam
8fisTIUTY derivatives T UTENIANINTIUTIUT

6.3 adyadndeniduseuliiinisdnegiug derivatives ous¥ndanisesveld

7. ndnunaiiadudwiunsdndundaanlu credit derivatives

T

¥

A v o o a ua Y o
Uiiﬂ%ﬁ]ﬂﬂ’liﬁlmﬂgvﬁmmLﬂauisumu

7.1 Wlugdeyanlu credit derivatives ldanigiionisanainandearinuy

o

7.2 dugdyaliianey credit derivatives Nfidnvazvesgsnssuvisefisudsiugsnssuegimisegdla fadl

U

7.2.1 Credit Default Swap : &algun nsanadhugiugd@euseiuanudssinuasiniinettosivaruausalunistisenil

'
a

714 obligation YBKNIWAY obligation 1 TnegdyafieglugmusiueuseiuanundssdiniseyniunazdosiiseRun

£l Y Y

Fonnastousyiunnudeailoin credit event Tulnsaziinalifennasdeussiunudonsuimuaiiud Qunsdlitliin
credit event %’amﬂawz?‘?uqului’uﬂsuﬁmummuﬂﬂa) wii 1313 obligation axiliiiessnenisiien (Single Name Credit
Default Swap) #5® obligation ﬁ‘mmEmEJm36’?§aﬁmu(ﬂ1ﬁ;§maﬂszﬁ’ummLﬁﬂ&ﬁﬁﬁﬁﬁﬁ?ﬁzﬁﬁﬁ&ﬁ@ credit event Turfu
obligation srenslasensniladusiewsn (First to Default Swap) viseiilewin credit event Fuify obligation 518015l
senavililungs obligation Svaedinstrszmeniuangluduesdunindsedu uitonnasazasuimundleiia credit
event %uﬁ'u obligation V;ﬂi’mmﬂumjm (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #laun nsanaslugiugi@elseiunnudeweduningdndiiinannisanaves

'
=

HanaULNUNElATUIINAUNINGS198e Tnefunguseiuanudediniseyniunzenanauunuludnsnsiiviednsases

g19dsiudnnenienmuiaganasiu uazdruinanas (6ni) vesyargfsssuvesdunsngdnsds ieuaniunsigdeuseiu

ANAEBRElaUNAR UL ULATAILT AT (E13) veuarnefssTuvesdunindendsliiuguieuseiuanudss auninaviin

)

credit event wiaAsUMMUAdYQY (NSElAA credit event)

7.3 sedlddyaunsgiuauiiiinualag International Swaps and Derivatives Association (ISDA) ¥3adeyey11195§ U8

¥
Y v A

AUNATNIUERNSU Tallvonnasnianuaeaall
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731 fnalddadulanunguune warlidanioudsiiunguuneinsmenanninduasaaiandnningwiangmunedu
7.3.2 ldfidermuadvinlidansanmvualilunsasullviedyg@evearnting credit derivatives Uugadudoudyly

733 lifidervunlvinesudesynldnnudemeliuiadya

3.13.2. Ussunnveamdnvsndvieninddudu vionsmeenualneisuiavamulusiaUsene :

USndnnsazamunsaaUsslevidiansananning ninddudu vsemeennalneizdustdlnegimilivsenangaens

MUNUTENIAAMENSTUNNIAAUAIAYL UTeNMAALENIITNNIT N.8.0. N3aUseNad1inuANENTIUNT N.a.A. Arua

AasalUll LuualunsdlnussnmaAnugnssun1smAiuaany. Usen1Anaenssunig n.a.n. vised tinauamuenssuns na.n. W
< A A a a Y Y] o & A o ea a aca

ALY UNSaTIUTEN AL LS LA USEIANYS oA NWaIEIRIaNNSNE VS NS nEF U an1suInenkalneisau

o [

il nsawuluasasuiedylusinsUssng anasusedygdnandesausvenioidunsindyylulssmand

A7)

I o w o 9 o o v ed & a o N aAa & o v ¢
RUILUNINUPLAATUAANNINYUAZARINUANNITNE VLU UALTNAIUEY VDY I0SCOnTaniinsFovelunaianannine

v
o v v

ansuszimanduanBnves WFE vi3eilunsiansvesuseniidnduaziausvisly GMS

§uil 1: A31815 TS (transferable securities)

1. 51813 TS mneanudn anansniensiule q uenmionnnindauludmuduveste 3.13.2 faflquantBmuvdninasii
Asudu fail

1.1 hifidermumvieteulviinliamuiinseyniunnniyasifuasyulunsias

12 ansawdsuileld (saufiensdlfidu B/E PN vide SN Adlfeulwhudsuileudnesyulddidunslitnigiuloudns
BondeslunsranslanuiBnisiingmnedmun viefifeulalinewuannsavefugoonnsiasls)

13 ffouairfunsiansiignaesasuiuazinsuiulgadulszdregvainaeds Uidndnnsanmnsathisldifiewn

' a

Usgneumsiinsandnaulaamulasgvainaue uariiteyasiaasviouyarefisssy lnedoyafinaifeddnsdean

q

wiastoyaiidedieldddavhamundninmssuiuiisensuluszdvana

2. AuautRnasndninasilunsayuvesasiisAnnifmuslude 1.
2.1 Tunsdiilfunisasmulu B/E vie PN fleenasiansdenanaifiodiszviinisdn B/E wie PN fanamndesiinsiueniavie
Susedlnsynnadsil

2.1.1 8. U4, Y139 UA. AUNYMINEI1PIEgIAaanItun1sRu

2.1.2 suImsouEY

2.1.3 SWIANTOIANTAUATIEN

214 suimsifiensinumsiazavnsainsinums

2.1.5 swipsimuIaniavuanatsarngeuLissemelng

216 suimsiiienmsdseonuaziiiwisszmalne

2.1.7 swimsdaauuvislszmelneg

2.1.8 antumsussussmaniiidnuaisviusadeafugfudinay 2.1.1 - 2.1.7

il nmsenTavidenisiusestananidieaiiunisentantenisiusesdedeviedoons issiuiusmianenids (i) auilsy

i

Alu B/E %138 P/N ¢ne
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2.2 nmsawmulu SN Feadulumuitoulufindusdl
2.2.1 SN fimsironaneuunilagénsdsiu underlying Usziamifioafu underlying wes derivatives anifiszyludand 6 1o 1
2.2.2 winmsawmulu SN xdinavhlinemuiessureuningaula q nindauiudondunindaufinomuannsnamuls
widulunanasgiuainadeimualag International Swaps and Derivatives Association (ISDA) wagtfun3ngauianuse
Wasuilels Ineieunisasu Uisminnsdesdalitimsdamedeyaiieatunisamuiienailinesudossuseunindau
fanamlilundsdoduude
2.23 Tunsaliidu SN Feiidermuavinudsuile foon SN Fesdusesilvinesuannsaldaeu SN fsndnnouasueny iile
UsEnianissesvald
2.2.4 Tunsdifidu SN Fuauerglusiessva fostmngit SN dufinasnglussuudeyafiundetelddaduiivensu
Tneitluressssuidonufoiana way vidnianisostuiumsdaliitonnasiudeen SN dutelufiteunisamu
2.2.4.1 Wioon SN deailduyargfisssuves SN Fufnanismsmuanerduildlunmsduinsaiuanddussuutoya
hindeiternann Wuendnnis nnfufl 15 uazuaaretesandion vl lunsdifufinaridutungahnisves visn
Fansliduiauazudagargisssungluiuinisdald

' a

2.2.4.2 lunsdiifinwmsnisaifidmansgnusiosiaves SN sgrsiidedfey Widoon SN dwsniiugarigfisssuves SN 118

q

UIENIANISIUA

gouil 2 : iwdFuUsznmae QIS nsalumizeiinisesnagnieldvifungranednsUszme
dosslnnuaniRuagvdninailunisasuded

1. nsdhdunie CIS

1.1 fguandiuasdulumundninasilumsasuduiotudefmundmiunmans TS udwil 1 4o 1.1 4o 1.2 wazde
13

' v
aa v v

1.2 Wuniheveanemu CIS sUsemandanyaeaadl

o w v

121 mIseniarmaauemesegmelinishiuguateshsnuisUszna itfuguadundnvinduagaaintons
wdnvingtaduanndnandiyues 105CO vialumievanasyu OIS slssmaiimstenslunandowendnning
ssuseediduasndnuas WFE

1.2.2 CIS operator ¥asnasmussnanegmelinisiiuguaresmisnuifuguaiiduaindnaniayues 10SCO

123 Tunsdiil MF Wasulumhevesnawmu CIS ssUszime nesyy CIS snUsemeadsnandesegaeldndninasinisiiy
gua N13eRN NMslaueYI UarnsinmsdmunesuiiiofamuedesvesUstimetiy

1.3 Ussmaiimifuguanisisuomemiefinaniinasmsliauduasesiamussnafisme vl munedoussmed
drdnauinviue

1.4 Tunsdhdunsamuues MF lunthevesnemu CIS smedszmea nesudsnandesinsdidanisiiul iamensdiig
Sudulumsvdmsanmadesdumsdansniiu wasdiulouensasudsd Gldfumsamulumievesnomu a1
ssuszmegadunesusamesifiaslunesdiius)

14.1 fimsaspluninddudeliitiumunudndiu (pro rata) wildnadulumumdninast single entity limit 499 MF
thu viall wéninawidananlaldtunsdnindauiidu sip

1.4.2 fnsamulunindauileldiBdunanudndiu (pro rata) udlsnadulunumdninast product limit dmdumindau

My SIP vea MF T
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143 finsasulu derivatives fidulunundninasi global exposure limit 109 MF 1y

Tunsdlnesyu CIS seUszmedt MF amu doafunsmuiatuasulunndaudaduussiamuazadndediun MF anunse
awmuldl wazilevmindauiilianmsaanpuldindinamudndiu (pro rata) udazdesliiiufesay 20 ¥o9 NAV w83 MF
AINA

15 lunsdiinewusuitanesiuamulumievesnesu CIS dadsema nesyu OIS sadsemadsnandosllinemuii
Snvuziusafentunesusufiames Huuidunsdidarusndusesfulsslonidedfomhamu di Tngldsuar
Wiureunditinau neneunisamu Uisminnsdesdalitnslamedoya wanannudndusasasssudeniisdosty

nsamuludnuazainanbilunidesyiume

2. nsghumibe CIS wenwileaniidvualudiui 2 9o 1
2.1 figuantfuvazduldmundninasilunmsasmuuiedudesmusdmdunsias TS ludwin 1 4o 1.1 4o 1.2 uasde 1.3

2.2 anzdeulunaindavievanningssusemanduaudnues WFE

d7ufl 3 : NSNIFUUTTNNKUAINVBIFAITUNISHUANUSE AT A S1E@SANSUSEIMANT B UV RUNN
P & a o a a ' A a I a Yo Aa o ° a v vo
maL‘duLaumﬂiuam‘uummumwixmmaam’]mimaﬂizmvzmwlsruwnLaumﬂsuangji'ushﬂ‘vmaﬂwmzmuammﬂumumﬂ

munsnoaululseme Tudiun 3 - nSndauusenndueIn 3R @S g u&UENn

' =] & o =
daufl 4 : gsnssuUsznnsTelnelidygrviedu (reverse repo)

A7)

o

Tooduluaundninauanid1tinauanenssunIg n.a.6. Nuu

Ve

doudl 5: ganssuUszavnsligunannIng (securities lending)

o

TooduluaundninauanidtinauanenssunIg n.a.6. MU

duil 6 : gINTIUUTELAN derivatives AUNANINMIINTTAMUAIL

1. Uszan underlying derivatives inesuazdilugdyailided] underlying egdlasgrmilavionagagienall

1.1 nindauinowuausoasuld

12 $nsmende

1.3 SavuanUdsuiu

1.4 1ASAR WU credit rating %38 credit event Hudu
1.5 n93An

1.6 Wgiumy

i a v ¢ o Naa s

1.7 siinaududlnadeg sudkuile avilndesrdsenaududusnsedudsniy 1.1 - 1.6 %39 1.9

q

o

1.8 diififesdusznaududving 1.7

1.9 underlying dumufidrtinauimuaiudlaeerfesiunaniude 10 15sanils (5) (n) vesUsenia

Tunsdlfl derivatives $1983fuUs1A1984 underlying 196U TIATB19BasnaFeadusIMTagiu (spot price) vioTAN
FyanTevearii (futures price) whihy 119 51183 underlying auitlilasail vi3e underlying Mdussusznoures

suiinanan deudunsausuad1iniewdng wazaeliog1aunsvalese
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2. Reulyn1sadmu viEnInnseeaiunsamuluy derivatives lddeldle

'
a

2.1 n3tl MF lasgyieaniunisamulu derivatives wag underlying ¥e4 derivatives Nivraulisgadaaululasanig

o

2.2 Junmsdiduedeyeylu derivatives agnslnegimilaiail

g

2.2.1 derivatives on organized exchange

2.2.2 n3dhdu OTC derivatives TussUszne fosdigdayadnientaduifurranliueygislivsznaugsia dervatives

negnelinmsiiugualaemenuifuguadundnninduazaaiavannindduandnaniiyues 10SCO ianluaundn
U84 WFE
2.3 Tunsdifiagsinainistrsywilsnenisdasuduaiie derivatives Augnas AuAdudeadunsndduiinosuaunsaasyu

Yaa awu

16 il linesmuasfugiiavssuneunieiinihfidweuaudufian

U

o & a a a . & o a
3. _anNUNLNLLANNTA) underlying 1 Uunyy

lunself derivatives 3 underlying Wuswiinu 1.7 - 1.8 duilfenandesdidnwaugsiadl

3.1 Fuiifiinsmuueisniseunlfegedaau Tngdinnsseyunastoyaras underlying waladesing g Adwnldlunis
o a o £ Y CY 3 v a QE.I/ t&l . G o % 1 4 a
A waziimsauwinsv il dudagduauanumingauvetosdusenouresivil 13i underlying wsedadudiangifeosd

mswedeulmeuanznainegniudasyaie

3.2 Judviifiidnuazedndaegrmiaedl

321 frilitinisnszaesedafivme Tnofusuintidnuvaslndnvaeniegd

3211 fuiliiesAusvnavusassildmindesnindowiniu 20% vosimdniamun

3212 fuiifiesdusenaushlafmisthimindesnimiowhiu 35% vesimeiniavun
Tunsaimdulunuannzaann Ineesdusenoushdudesditminldfusasisivusly 3.2.1.1

ASAITUINITNTLINLEIAUNAY 3.2.1.1 kag 3.2.1.2 lifpainesnusenaunegltaanunesmus sunsufuunnensan

v
aaa o v a N @ v oA

322 eﬁ’ﬁuumamﬂivﬂawwmL‘Uumammmaanuwaqmmaumum ‘1/13?]LUL!WUU?’]W]W?JQF’Y]‘Vﬁ@Lﬁ@JU@U

3.2.3 swidulauenan 3.2.1 wae 3.2.2 Milulunuteulvasududsil
3.2.3.1 Jumiiiflesdusznoudunsansvsedyaiinemuaunsaamulalaensy
3.23.2 \dlomunatuaiunudadi (pro rata) wlleunilvineauamulunsasiedygymiulaensadilinaduluny

MANLNIN single entity limit vaINBINULY
3.3 Wudednlesumsiaunlagaatuninnudidedowssvimihfldegidaszanuitvdnnis el mausngitaadu
sanannduusenlunsaveusindnnis USIminnsiuseadalriuinsnistasiunnudaundamianaysyleviiognadl

UseANSnneae

34 finsuansduiidu q egdeiondulszsmniuinisiudediinnausdeyaosneiumanisol
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o ' £3 ° [

3.5 Tunsdiidusviinguaudlansioe dvddnansesduaaindulsedrmilieglanionagadeil

3.5.1 51m17230u (spot price) M3asAndaya1@eviuatmiii (futures price) vesdualanin

o o

o

352 duiduilandsifisumansaiagiu (spot price) wosdyadereamii (futures price) vosdudlan
fasiaudladudmils

3.53 edyateveaiminiisndtudviauinlandauring 3.5.2

3.6 lunsdidusuliGuiile dviifinandesunlaglduvdideyasridmnmenusmhsnusvnsvesUsamalnevie
aUszma i3eA AN IAuALasUIMITUIdnns uandliifiulsiismsdmunmesditanndviifinaiaansa
avvioudnsiuilalasgamangay

' o

4. vidninaeinsialiiinindauiiiemestenistsenidnnuniseuniiu (cover rule)

USndnnsresdnliiinindduvenamuniinunmuazianmaaedudnnuiieme den1seiinaauenaesdiseniaiy

Jonnauile derivatives Augnadlinasanandilaamuly derivatives Wy wazidulumunidinauivun

o

nQUsTAsAiaNIARAULEES

5. AN TiIANEMTUNI AU
Tunsdinus¥ndnnisasulu derivatives 71 underlying Wlvdadeafiunindduiiavanainuides nsamulu derivatives

o v & o o °
mﬂm’maﬂLUul‘tJmm%ﬁﬂumﬂum%um

6. wannuIdisdndmiunisamuly OTC derivatives

UsEninn1ssesdnlidvannasly OTC derivatives ¢ail
6.1 Windnardndevieiuiniaziisamefsssuvas derivatives HUIENANN1S ns1unnium 15 waziuanvinevesusay

wou viadl Tunsdiifudananidutuneainsvesuigndnnis lhdunauesudaanefsssungluiuinisdaly

a

6.2 lunsaliinmgnisalndanansenusiesiAIes derivatives egsiitdAglvigdnadndienidemiuinuazidayam

o [

a

gR5IIUVRY derivatives THUSENINN1TNITIUTTUT

3

6.3 gdy1dndieniBusenlninisdnegue derivatives Weaus¥ninnissaseld

U

o s A a o o v Y . . .
7. 'viaﬂmzuwwul,mua'mﬁvﬂ’lslfmL‘Uu@amzyﬂu credit derivatives

' v
a wva ]

UstmdnnisdesufuRniueulunsil

7.1 Wnduadygilu credit derivatives leangiiion1sanAnudegavingu

oy
oy

A
Y

¥ < !
7.2 wwdug

1ldlang credit derivatives Mfldnuaugvedgsnssuvseiieufssiugsnssuetamilegnsla dall

7.2.1 Credit Default Swap : &alaun nsanadlugiugdfeuseiuanudssinuasiniifettosiuaruaunsalunistsenil

- v

714 obligation YB3AKNIWAY obligation Ty Imwjéfzgmwmagﬁlug’ngmwizﬁummLﬁaaﬁnﬂssgﬂﬁuﬁasﬁaqﬁwszL’Eumm
FemnasteUsziumnudondioda credit event Sulneariinaldennasteusfumudensufmuniui Qunsdiiliin
credit event S?J’amﬂm%??uqmiui’uﬂsuﬁmuﬂmuﬂﬂa) viil 133 obligation axililessnenisiien (Single Name Credit
Default Swap) w3a obligation fuanssemsdatmuslsifueysstfuaudssduihiidrssuiiieda credit event Zufiy
obligation senstasenmmiledusousn (First to Default Swap) viiaudlewin credit event %uﬁu obligation 51815l

e snilslungy obligation Feaziinistsesmiuameludiureduningsieny witennasazasuivuaileofia credit
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event JunU obligation V;ﬂi’mmﬂuﬂﬁjm (Proportionate Credit Default Swap)
7.2.2 Total Rate of Return Swap : #slaun nsanaslugiugi@elseiunnudeweduningdndiiinannisanaves

=

HanauULnUNElAsUIINAUNINGS198e Tneunguseiuanudedinssniunizrenanouinuludnsnsiivsednsiasesiii

¥ ' '
a o W a a 1 a a a A

g19dsiudnsnenienmuiaganasiu uazdruinanas (6ni) vesyargfsssuvesdunsngdnsds iveuaniunsigdeuseiu

i

a a

ANAEBREleUNAR UL ULATAILT T (E13) vearneRssTuvesdunindendsliiuguieUseiuanudss auninauiia

3

credit event WiaAsUMMUAdYQY (NSElAA credit event)

7.3 sedlddyaunsgiuauiiiinualag International Swaps and Derivatives Association (ISDA) ¥3adyey 195§ U8
muidinIuEeNsU Fulldonnasnidlidnvausasil
7.3.1 fnalgdsdulanunguune uwaslidavseudsiungmneinmendnvinduasnainnanningviongunedu

7.3.2 ldfidenmuadivinlidnsAnvualilunsasuiiviedygdevearintndg credit derivatives dugadudoudyly

7.3.3 Lifidervunlinesudssunldmnudsmeliunadyay
3.14. Sanrdunsasulundnnindusensnddudu edunsndduvesnomusu -

dnsdunsasulundnmindvieninddudu weidunsndauveanemunnlulsamauazsassmea : Wismiansazasy
vidoiligamdnning vienindaudu vidommenualngisau itedunindauvesnssusam auiivszniargnssunstidy
AaNANU UsENIAAMENITIINTG N.8.9. MSeUsenAd1inuANENIINNIG N.a.A. NVUA oty Tunsdifiusenia
ANENITINSAAUARIANL USEnARENssiNIS n.a.9. iiedtnnunuznssuns na.n Ussmandludsundasandiy
msasu vismdnnsazamuliduluaanszniaiiudluse

-

daudl 1 : InsrdIumsamuiAuINmUgpanNINgdunsaRdN (single entity limit)

) Usznnnsngau dN5189U (% Va9 NAV)

[T

1 | asansniasglneg Lidingnsndu

2 | a9ansnnAigaelseing

2.1 n3difl credit rating gl 2 Sustuusniuly laidinensnau
2.2 0l crecit rting oty investment goce w2 iy | dwase
W3n
3 | wihy IS puiiszylute 3.13.1 dawil 2 4o 1 vide e 3.13.2 dwil 2 Lidindnsaiu
U9 1
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1o Usziavmingauy 8n318U (% Y83 NAV)

4 | RudnviSensiansifieuiiiushndigurnvseseen 3iifin 10% (nsdhdunsasmuves

Y
¥
v

AsNENsHaNwLag19lnaganlasall

4.1 3 credit rating a&ﬂuszﬁu investment grade

4.2 \Jusuaseendu visil lanzRurinvionsansfissuiaifulseiu

NN buy & hold)

L3iifin 209% (W3evivelsiiiu 10% e
< ' o val
JumsasulusnUssmavseriinnse
uniudlnlidnuiegiayseinag lag
\donld credit rating WUy national
scale) (nsdhdunsasmuues MF Bufl

fil9naavu buy & hold)

ASENSNNAN YL ASUD UG

5.1 \Wussianswil asransiaviiiayu SN viedn Tdeandanstumiy

LR

ngmunglne vieavIvessuIATdivEseUssmeantasuayeln
Usznaugsnasumsialvdluusemelng
5.2 \Wuasansifidnuuzednslnegamilail

5.2.1 feoniuuivnianzilou

5.2.2 foonfinsilamedeyalunsillnefineazdeanuuwuy filing
5.2.3 lunsdinlunnansifidmuniudseniidesnivewitiu 397 Tu du

wituiau waelilafidnuawenu 52.1 w3e

522 ;Eﬁmiz@jﬂﬁummmﬂmsﬁménﬁamﬂuqﬂﬂaﬁaﬁ

5.2.3.1 SWIANTNIAIYY USENRUNU 138 USENATAANRITLES A

NOVENEIIEEINIERITUNITEY

5.2.3.2 sUIAS0EY

5.2.3.3 SUIANTIATANATIEN

5.2.3.4 suAslilensinunsLaravnsainIsinyns

5.2.3.5 Usstmmannsesdudetiogende

5.2.3.6 SWIANTNAILTIAMNIVUIANA WA YA BN USEWALNg
5.2.3.7 sunAsitemsdseaniaziuduisUssmelng

5.2.3.8 5UNANSDAANULIIUIEWMA MY

Lifudnsdell udusdnsilaazgenin
1. 10% v5e

2. ﬁ’mﬂﬂmmmwmiﬁamu

Ty benchmark + 5%
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) Uszinnmsndau n3789U (% V89 NAV)

5.2.3.9 USTnuannsng

5.3 wwuaglulsenalng

5.4 31 credit rating a&ﬂuizﬁu investment grade

5.5 TunsaidunsiansnimuuaTudisend 11nn31397 i Tuwaun

amu Foumuilouviontluszuuved requlated market

6 | nswdausall sauiuldiusns el wauAsnstna
Ao v o X gani
6.1 MFIA1TNTANWULATUNIUAIT
6.1.1 \unsanswil asransiaviiiau SN viedgniidesndnstuniy (1) 10% %38

ngvanelne waziauevenTansuulusinwssme viegoendanauniy v o e o
, " o e (2) UNVDINITNYAUNAINY
ngvesneUsema (uiliisiuavives suimsmdvdaalsemeanlasy '
y - - Tu benchmark + 5%
augaliUsenaugsna suiaswidvdludsemelneg)

6.1.2 1 credit rating 8¢luszfu investment grade

v
=1

6.1.3 Wunsrasniidnvaregrdlaagraniasiadl

6.1.3.1 feeniluvivnianzidoulunaiandnnindurissznalng wielu

AAATDUNLNANNSNE AU TENA

6.1.3.2 foaninsUamedeyadunisiillnedsneazdenniuwuy

filing

6.1.3.3 lunsaifidunsiansitmauunudiseut tesnividewinfu 397
Fu tuusTuiiacu warllléfidnwaza 6.13.1 30 6.1.3.2 §ilns
pﬂﬂﬁumumﬂmsﬁmdné}’mLﬂuyﬂﬂaﬁqﬁ

6.1.3.3.1 qﬂﬂamwﬁa 5231-5239

6.1.3.3.2 @apvunsiduseninsUseimanusemelneduaundn

6.1.3.3.3 an1dumsiudsseina nanvagihusufeniuyana aude
6.1.33.1-6.133.2
6.1.4 lunsaifdumsrensididmueiudisewil innndi 397 Ju duusiud

aau dewunzlounieeaglusyuuves regulated market

o

6.2 §IN5TUAS Nedeyeyrd credit rating aglusedu investment grade

6.2.1 reverse repo
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6.2.2 OTC derivatives

6.3 vty CIS aifiszylude 3.13.1 daufl 2 4o 2 i 4o 3.13.2 dudl
2 4o 2 fannzifoutiorevionglusewing IPO WemsaanzSeudens
Tunsgaubomevdnninddnsufamuilves SET viovesnainde
yevdnnindssuszime (uilisamfenhefinanfegserinindums
uiluwmitorahlidnisfinaeumiednaioonannisteslu SET

= & v o e
ma“lummmaﬁmwaﬂmw&lmwizmﬂ)

7 | nindauduueninilennfiszylude 1 - 9o 6 (SIP) sauiulslifu 5%

¥
1 v J

e : lunsaldunswdausail lifidemmuaientiu single entity limit 903d5UsN foanasiansvsendaan waunnsedl
LY U u° CoCY

1. RushnvisensiansifisuiRusniien1sanduauyeneyus

2. derivatives on organized exchange

d9uil 2 : INTIEIUNTAUNAIUIUAUNGUAINTS (group Llimit)

1| msamulunindduvesuivnnnuseniteglunguianis | liudasladnsmiedsil uduwsidnslaagania
denfusensidnlugdyylugsnssunansduiu .
Sy W (1) 25% %39
USENAangn?

(2) Uwiinveswningaunasu Tu benchmark + 10%

e : Tunsdlduninddudsil ifidoruumieiy group limit
1. QushnvensiansifisusiRuriniten1saiunuyeIneayusi

2. derivatives on organized exchange

dauil 3 : InFrEIUNMTANUNAULIUMNYTLANNTNGTU (product limit)

1| Rudhnuseasiansiiisuindudingiuanidu wie mdgyey | - swduldiiu 45% wagluseuTunyd
13y ifuaranunguuegling (dsamdeanuily Guusilunesusiu fiflenalassnsdesndi 1
] aa o i 2 v Yo = KK
ANUILNATDIUAYAARAINAT) LWUKDDN KEI918 15D U Wiaduauseuaignemu
gy el o e ’
A e o da wr - gnteiulalldiunemusiu Nenenemu
1.1 swipsviseandunsRuningraneansInasiy D
AWMARRENIMIBWINGU 6 1iau 119l lang
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Ussannsweau

M58 (% Va9 NAV)

1.2 SUIAITHINYE

1.3 uiTndunu

1.4 USEniAsAnnesTiles

1.5 Ussinnansesduldeiiogonde

(Wisdansnddun naayusulasuleunssudnsunain

Quigmﬂmu reverse repo 38 securities lending %79

o

derivatives)

NBYUTI Nilenglasenis inndmsewiiu 1

Y

U e 1

NSNEAUAIT

2.1 muan3u 3o Mdygilitu Pteuluudvuilows
newuslaniunmsiinisfulowanssunsadunsians
Iemuasnisiinguuneiivun vseddeulalinesmusiy

ausavIeAugeannsasla

2.2 SN (wsilaisauda SN feaansidouiu TBMA wagiinig
LAUDUEAUNA NN NN AU LAl UUSE N AAMENSSUNNS

AAUAIIAYUINIENITVORYY N Uazn1TaugIRlilaueuIy

AsENsuNNeanlyal)

2.3 RUAINUSORIIESTUMNNEURNATSEIa1N15HN

VY 12 LAeu
2.4 total SIP muva 5 Ve9aIUl

(Fodlalldtumsamuremnesmusnln uaznowmu buy &
hold flasulusauanidu mdyaldiEu SN Gushnviens
asiisuviiiusn fiflengliiiusgneauvideseunis
amuYesnesuTI videfinisamulu derivatives iilolv

nindaunainanienyaenndesiuenanadvu)

shufulaiiu 25%

reverse repo

ey 25%

securities lending

TlaiiAiu 25%

[ ]

total SIP @4laun NSHdAun1uTe 7 vasdIud 1 : ons1dIu

nsasuiAINmUeensHEduvsaddya (single

saufulaiiu 15%
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entity limit) usildsamdiansansmvil asnansiamtiionu SN vise

ANN MildnuuyATUNIUAST

'
P

5.1 fdnuaienw 6.1.3 uag 6.1.4 voele 6 vosdui 1:
dnTduNTamUTAWIMIRRNNINEAY VTR

(single entity limit)

@

5.2 1 credit rating ag/luseAusng investment grade %38l

i1 credit rating

e : dnsumsamulutuhnvisessasiieusindudhniienisafiviuresneswusnlifdeivuaieiu product

limit

@

6 | derivatives #ail

6.1 Madvigsnssu derivatives 713l Lifuyaranudesiiiey

@

nRUsEaIAiaN13anANEee (hedging)

6.2 NM3K1YgINTIU derivatives iily lobal exposure limi

[WON19aAAIULESS (non-hedging) B - .
6.2.1 n3td MF Lifinsasuuuududau

911in net exposure MiAinannsasuly derivatives agsiag Ly

100% w99 NAV

daudl 4 : dasrdrumsamuiidurunaauiidwldideTuianisiiamu (concentration limit)

1| esvansvil asransiaviiiogu waeagn | 1.1 Ll 1 Tu 3 vesyadmildunienistu (financial liability) ve

voseanTelnTIemil ganaTasetu auidawelilusunsdudmivseusseviandyd
1 = & Y i g & oy a e a o '

(aiswdwmsasuiiniasging a1gn il lunsalgesnnsiansiiviidunianstuieenlvsneu

nIenTIETinATEAeUsEImA) AsUsBUsEETaydialy waedsliusinglusunisluaign usey

v v

dnnnsntiyaAmLAuNINIsRUAINE 1IN TINAUYaAmTEUNS

¥

M3RunusuNMsRuagaseildlaedoyanidunianisiuliuagsio

< v Ao "’ o Ny '
Dudeyanifinsweuwnsifuntsill uaglunsdidosnnsanslaill

Y
v
a

nidunanstumuilamellusunsRudmsuseussogan vyl

angn (ufensalddlinsuimuansdavihsunmstuluasiusnvesdeen

q
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Uszannsweau

ansdu

n31ans) Wildgnadnlaiiu 1 lu 3 vesyarinisesnutaziausuIens
ansnudeiiveafeensetiudusenss uwdlunsdiifesnnsiansledl
nstusuy filing ludnwauzidulasens (bond issuance program) 19

a &
nsudusielasenig

1.2 lunsdifinesuasmulunmansmudeiinedunsasileonlmivay
i credit rating aeﬂuixﬁuﬁ’m’i’] investment grade w3 lifl credit
rating 1 U3tminnsasuiiienasunglinsdanisves visminnis
ederiusmiuliiu 1 Tu 3 vesarmnsenuasiaueuIensans
fanaruduneads BuuinsdiifeannsransléfinsBuuuy filing lu
dnwarlulasenis (bond issuance program) Tiiarsaundusie

1AS9nS

(Snsrdhunu 1.2 Wildtunsdidunmansiioanlneyaaadall
1. 5. V4. %38 UA. AIUNYUUNEIINETINaan1TunIsty

2. 5UIANT0RUAU

3. SUIANTOIASAUATIEN

4. sUIASHIONM SN UASHAZANNAINTIAYAS

5. UsTEMAMAsesAuLeTiagend

6. FUIANTHAILNIE NN IVUIANA AT VLA S DULIIU ST ALNE
7. sumsiitenisdseenuasinduiassmalne

8. sUIAMTPEANLAIUTEIWALNY

9. Ua.

10. aodunsduszuinsUseneafivssmalneduaundn

11. an1dumsiusnslseimanidnvaeinuesfediuuananiy 1. -
9.)

w3 CIS vasnamulanaayumil

-l 1 Tu 3 vasdwiunte CIS MMUAYBINBIWUTIN YiTENBIYU

CIS AaUsend Neaniuigty
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4o Uszinnmsndau anTEIu

[

- dnstesulildiunisamulumiie CIS vesnamuniidnuue
asuihusillaglasumnuiureuanddnanu

(1) Tvunadn

7]
v o =

(2) dnsavulnidlneteongliiviu 2 ¥

(3) tauaveseraulunni

v v
o

il Msrwndndiunuuleuisnisamusazdasdunsamu iiluluaudsenerugnssunsmiiunainyuindenis
K

AINUVDINDINY WaE/MITLA LAY

dauit 5 : nsddumsillanindduiiamuvinauauiivienisasuliduluamudasdiunisamy

1. lunsdifinesuiinisamudulunamdninasiviimun uidesnindauiamuiinuantafiuasundastuaudumelvi
anautFlunadunindauiinesuanansoamulddndely uisndnanisdosdunsdaeluil

(1) davhssnilasszymoaziBeaieaiule s Samdmunisamu uarfuinindauninauad wasdndssonuse
Aauanauszlov melu 3 fuhmstuudiuiifensdfngn raenaudaiudiunnealifividninng

2) Shenindauinanuaniingllemausnlnemilsfasslovivosfamuuddy uideslifunit 90 Futuusdiud
nindAuturaauanR Vuuidunsdenu 4o 5 Tudud

(3) dewitminnisannsadmhenindauinnuandd vienindauivagueandilipuadRasuuadivaudulua

¢l o %

anNaEAvuALE UsEndanssesdavitsenudeyaneiiule 9w dasdunmsamuluninddudangn sudeiunla

Twhensnddutuesnlunsetuinindduiinnsidsuudainnaudd uduinsdl waglidndsenuserguanausylov

Aty 3 YuyihnstuwaTuniansaaanan

Tunsanudsndanishiamsadmmensndduinenuanialndulunmu 2) vendanisdesdnisenudeyaniinssanis
wianamenllannsadmienindgausinan wasdndisenusediinny wasdouanauselovd gl 3 Juvhnsduwsiu

ASUILYSLIAININET?

2. lunsdlfinswdduluvaziinesuiinisawudulumusnsdunisasmuiinmun uiseunisawuliduluaudasidiunis

awuluna 5 Juhmsisderiu nefildiAnannisamuiia vsendanisdesiniunsiwielul

v o

(1) Ivhsenulaeszyreandenneiiulsznn Suu dasdunisaau wariuinsamulidulumudnsdmunisamu

v

wardndsenuiinansedauanauszlevinigly 3 fwihnsduusiuasussezaidingn saesaudafvdiusenulin

UTENIANIS
@) Wamuiudulunsndduiiudasdunisasuauninzansandlaliduldnudnsdunsamuiiiivun

o w

3) uilvlidulumudasdmunisamuiinuanelulenawsnlneadassleviveadamudud Ay wisediiu

szaznanadl Vuwaidunsdanudes 5 Tudiud

(M) 30 futuusTuduseuszezaia® lunsdiilidulumudasdiunisawuimuunuusznmsnddu (product limit)
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dwsunisamuluRudhnuionsiansiisusiiRunin Muantu visemdyyldlu i 3 Tude 1

() 90 TuTuwATUASUSTETLIAIRINaT dmsunsaiaulauanuiioainnsainiu (3) ()

(@) fevsemiansanunsaudlvaudulunusnsdunisamuidinunuds vismianisdesdavhsnuteyaifsiivie
$1unu Snadunmsaspluningauding ufeiuiiamnsoutlvlidulunmusnsdunsamu wdusinsdl wagdads
seaudananodauanauselev melu 3 fuhmstuwsifuiianmsaudlelidulunusnsdunisasuld
Tunsdiiuisndanslilamsauslalilumusnsdunsamuiidinuaniu (3) (n) vie (1) Visminnisdesdavihse
foyanunssanis nievawmniilianusauslalhiulunusnsdunisamufingn wasdadssanusiodinnu uasdoua

nauselewy Nelu 3 TuyinnSTUBATUASUSLELLIANRINETD

(5) Tunsdifinesyuiiuvesidnlalasliidulunusandumsamuidumnuminidulddslufansiamu
(concentration limit) uenann1sufoanaassands (1) (2) (3) wae (4) ud VTEndnmsdossiunsdadne

(n) safunsliansesnideduudauiiiudnsdumsamu Vuwinsdddusazauaslaglasunsiouduanddna
(1) andadunsderfurieannisiidiunanunu wieusmersutunsvindiauste lunsdimindauduiuresuidnan

o o

nzlou wazn1sliundaiuresuindinarilunalinewmulduieduiforuvesuidniusuiuvSedugaidewhmiauete

Anwlussandadiviihunldiunemusuiduiiuamuiiesnsafslaefioninddunawuliauasuivunogvemsngau vise

ATUDNLYDITOUNTAIYUVBINDIUTI Y38ATUDILUDINBMUTIN (NB9YU buy & hold)

3. lunsdifinewuiinsasmudulymudnsdunisamuiiivuaussendnsdawiolul audumaliliduluaudasdn
nsawmu Wusendanisufuabndulumude 2 vsede 3 Tudwudl wdwinsd lneaylax

(1) nsdiinewuiinisamunielddnsanmsludiendnnindnudnduiifiogiuu

(2) nssinesulasunindgduinainnisuiaieg

a. lunsdiifmagaideviemndndudilaviliuisndanmsliamnsaduiunmsuiluelinsaspudulunundninasii
fmusiludio 102) viede 2 2ssanis (3) () Tududl vousdnianisinnuiuinisduduntsfnamagliduysslonider
avu UsEndansanansaldnaeidadidunismuenuminzauldlaedesmdatsUsslevivesfaamuludfy wasfosds
MenuAnfunMsiiumsveTinianslubesisnansediinem fomhoamuuazipuanalszloviveanemusiu
rounsuszeznmfitodlalmdulumundninasidandn il Tunsdndeemudinanlifudiemieamu vitmians

anansasiiunsieedsnismewnsvuivledvasuseminnisunule
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