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- dwAlaadaet . Lidvuedadiunisamuluduilaadoue

- MNEAMUYBINBNUTINAFWMTUNING/RETs : T muedadiunisamulumivamuves
NOIUTILOTWTUNTNE/REITS

- newusailasadieiiugu laifmundndiunisamulunesuslasadieiugiy
- Buq

wiae CIS newudilien (Jusu

liifundndrunisasmudug

USTLNMNDIYUTINAUAN BT LAY :

Uszinnnaayuniunisasmulusieuseme : NOIWUTINNTUAIULUUTALLEES
AaUsEIng

vy Y
wlguensgex (6nd) :

[

nsasuludyavevieatanti (Derivatives) : GNY

1%
[

npUsrasAvaan samuludyyovivaami : il TngUszasAiiionnminudes
(Non-Hedging)

fuluienisasulu derivatives wuuliigudou
A5n15lun13AUIU Global Exposure limit Commitment approach

é’msﬂdaumsamﬂu derivatives g3gm (Maximum Global Exposure) TailAiu 100.00

[

nsasulunsiansniidyavevivaamntiuea (Structured Note) : 899U

(%
[

NAgNSNTUTMINEU (Management Style) : yanTalvinausgnaunisgandnauildin

(active management)

Siian/8198 (Benchmark) -

1. il MSCI ACWI Net Total Return USD dndau (%):  70.00
VUYLYR): U%’Uﬁaaé’mwLLaﬂLﬂﬁauLﬁaﬁwuamwamauLmuLfJuaqafﬁumw M TuAuIu
WA BULLNU

2. FTSE 3 Month US T-Bill Index dndau (%):  30.00

newin:  Usumegdnsiuanuasuiieduianansuwnuluanatiuuim a Tudiuiu
HARDULINU
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3.10.

3.11.

NHULUR:

Y [

a v v a ada d' & a = A aov o 3
USENINNTSV0ANIUANTNAL WA UL U TR lUNISIUS s ULRUAUNUS ENTANISLAUAISILAY

i
winnzau Feegnrglinseuulevignisamuinimun lneuseninnisasilanmetayalazuial

a

Aasunsvanniegedaauiaiuniinsuaeuiidia dAesuiginedtumidin wazwmanalunis
Wagudgiadenarmitunisasdsznialuivlsdvesuseminnis aelunaifidamuaiuisald
Usgleniandeyalunisdndulaasmula

(%

agabsinny lunsdinsiasuwdasindiadieliduluaudseniea Seulvwasderimunvesauiny
USEMIAN1TaU Uay/vive Usenia deivuavesdinaunnenIsunis na.e. eifuunsgu
% o a ) a v dyo.; 14 bl d a al
N3IARANTIANIUNUYDINBINUTIM kay/v3e N1sidsunlasidintunisidiuseudieu Tunsai
noendinviveswtinliladnivielamedeya/snsidinanidndell laguTendnnisazuds
WasuwUasiainanligfeniisamunsuarmdiriunsussnialuivledvesuisninnis anelu
wanfigasuaunsaliuseloviandeyanisiindulaamule

ANWYULNTIYNANDULNUYBINGIY : enanouwukuulidudeu
TgaldgaNeINUUlEUIENMTamULAEEN YT LAY :
NIV trigger

swezdadfiniy :  nesuIramulunTIasLU naswiel Guiin asasiaiieu
MIYAMUVBINDWUTINANUTEINA (MUY CIS) NBMUTINDNLeNA19UIEINA (Exchange Traded
Fund) way/vie wanninduiensnsaudug aufidninnuanenssunis naa. fvusnseliany
wWivou Tagazamuluuszimasngg vhlan luuddniifedensoldiulslovnivieldusslovian
mMsasunlasTanssunsemalulad uazdmansenusenaiandnsuiiay Disruptive) Tnawads
TuseulUgdlidesnindovas 80 vesyarmsndduanivanaayusin ag9lsna luuiswaznemu
prauawanIsuIUsEma nauUssma waz/vse 9iniea lneidulununaefiiavesddnnis
newumEAHINaniuannsaluisazue il newuarinnsanasulundnnindudas
Ussuviludndiuiousidosay 0 fsfenas 100 vesyarmindAuavdvosnasu lasdndunisamu
TuusasUssnymingautueg fumsinaulavesidansnasmuiagsunusmsngauiuanianisal
Tuusiazvass Taaiduluaamdninasindinaunaaznssunms na.e. fmun

nosuetaasmuludygydorearamii (Derivatives) iitotlostuanudesiiiisadostusns
wandsuiunnieraiaduldannisamulusiassma auarumeizautazanianis
Tuusazny Instuegiunasfidafifdansnomuiiiumangay fdu neauisdsdeudssan
daruanivdsuey deoraviliamuldfunavinquannsasuaniuasunielduiudumniibu
asuiduusnld 3nits niaviigansudleafuauidssenaiifuyu Feuilinaneuunuresnasmu
Tnesawanasndunuiiiudy

usnnil ﬂamumﬁ]aw;uslué’zngyw%amamwﬁw (Derivatives) WioifiuUsgansnmn1su3msnis
asnu (Efficient portfolio management) ¢ 1gun1svindaygme$iise uaz/m3e dynaioy 7
Sredafudasaniudsy / 1a1m51815 / Snsinenibe wienuiiditnnuanenssunis nan.
Uszniefivue

nawuaduend Aasuiin Suluady winnas 8M2 (MD8M2) 13



3.12.

3.13.

3.13.1.

¥
a

nosuetawmulunsaminfisufuanuundefiovesnsiansudedeon (issue/issuer) ANl
a11150839uld (non-investment grade) asasnililgsunssasusunnuiniede (unrated
securities) n31asyuitliiliaanzifoulunainudnning (unlisted securities) Lagns1a1snd
Snunsvesdyu1devioalamntiula (Structured Note) iammﬂawuawmﬁiﬂimmﬂmm

nannsng (Securities lending) LLas/maqsmsaJmwaimwazgaﬂmaﬂu (Reverse Repo) 14 et
ANUMANLNUNNEITNIUAZNTTUNNT N.8.6. USENIANITAUN

TUNSAUINEREILNITAIVUVBINDIMNUTINAUNITIARUIUTELANTDINBIVUAINUTENIA UTEN
Janseralitiurasszezafslisanmentd Ml InedesrdfsUseloviveaiamududdy

1. Faszzia 30 Jutuudiunvavsidoudunemusy
2. YNIULIAT 30 JUNBUATUDILLATINITVTONBUENNDINUTI
3. F35z8ziIa1nnedddlunisiimuiensndduveneauiiesnnlasuaideviefumse

duildsuniigau ¥3eiin1sleudIuNINUIIUILLIN YTBLHDTENTAMY 119 Aaaldifu
N1 10 JuNIng

Uitminnisveanuanslumsivdsuilaszinnuazdnvazfiavyesnewusnlueuaniy
nowusITANAeS (Feeder Fund) w3ardunasyusiumniigainu (Fund of Funds) wsenauuiiu
nosusImAinsamulaenslunsians uay/miendnnindanaszmald Ingllviliszdiuaina
eavaan1saamu (risk spectrum) sty il Whiununaeidavesidanisnemu deluogiu
anunsainann laoiluluifeyssleviguanvesiieveamu alls uieninnsazidunisudes
fomheawuarmihedates 30 3u neumsdifiunmaiUdsuulasssiamnemusandsnan Tag
wavUszna u MhnsvesuTeninnis LLaz;Eaﬁfumgumi%ﬁﬂ%‘%@%’ﬂ%@ﬁuwﬁaaamu (i) waz/
¥3aUsENIANIG website YoIUTENIANTT

a I
i']EJﬁ%LE]EJ@ﬂ']iﬁQVlUIUG]'N‘UiSW]ﬁ :

v a

anplushsUssmalaeadelusoulndlitesnitfesas 80 vesyarmindaugns

9

UszLnnueamanynindvienngausy visensvnennalneisauiiazamy -

q

Usznnvaamanyningvisensndduau viemsmnennalaeisdunazamululssine :

Uitminnisazamuriowamusslovilianzanndnning nindaudu viemmenualasiFou
ogilnoganilvFonaeganuiiusznanuznssuns n.an. vieusnmaditinauanznITnIg
nan. fvuadsielud uudlunsdiiauenssunis na.n. viedinanuamgnssunis na.n. 1
Amnuiurey vieilusmaudluS ol seinnnsodnwazve mdnninduionindauvienis
mponwalassdu wasmnuitndansiasuiuiniuusslevidenamulas vitmdanisve
asuansiazfiansanamunigliuumisiuilodsunvaswosdfinauamznssunis nan.
fanan Tngldsndudouwdsdfomsamunounisdniiunig visd lunsdidananazduluide
Unilowmavsslovivesifonheamunigldaniunisaitus Tasdidsiauasdnunalsslosives
fRomhsamuiuddy lnoaghifoindunsdidunsiialuanneazidealasans waziien
IeSunfnngteniiuady
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d2ufi 1: as1a1s TS (transferable securities)

1. A31E19 TS #U18ANIT A51815719n15R3U TR wenuileannnindduludiuduveste
3.13.1 1l Fadlguandfnumdninaeinasuiiu dadl

1.1 hifidedmusvSeReuluivilvidamuiiniseyniuinnnityarduamulunsans

1.2 awnsawadsuiield (saudansdindu B/E P/N wise SN Nflkeuluiuuaeuious
namulaaniunislasinissulaudnsisoniaddunsiaslaninisnisnnguuney
viun viveliteululvinesuanansavieAuleanniasia)

13 fdeyaferiunsansfigniesnsuiunaziinsuuusaduuszdiogisainae 4
uas. aunsitnfsldifiednnuszneunisiansandadulaamuldedsaitane
wagiideyasiafiavvieuyarigisssy Inedeyadinandossnidanunasteyad
\Fofeldtednvinamdninmssuduiivensuluszduana

2, AAENURALAE VNN UNTAYUYRINTIESHILLANAINAA UaluT 1.

21 Tunsaindunisaamuly B/E w3e P/N fleanasiaisaenaniiiiednssniin1sAn B/E
%38 P/N fanansesiinssuanianiesusedngunnanall

211 SW. U %138 UA. UNguEngdneiegshvan iun1stiu

2.1.2  sUIANS00UAU

2.1.3  5UIANSOIANTELATIEN

214 swiAsHienINYRsLaTanNIaiNISINYAS

2.1.5  SUIASWRILTIAMAUUIANA1aLarIUIngauLteUsE A lne
216 suasifienisdwenuaziiduisssmealng

2.1.7  suIANsoeaNLisUsEImelng

2.1.8  andunisRudsuseimaniidnwaginuaaseifugSudin ey 2.1.1 -
2.1.7

sl nseTavsensiuseaiinandeaduniserianienisiusesdeineniedenn

M sdwuTNisnenide (i) muinseylilu B/E vive P/N fae

[

22 msamulu SN deudulumuRouluiiufiusall

221 SNUNIINIHANDULNULAYD1989AU underlying UszLaNLAEIAY
underlying ¥a4 derivatives nuiisyybudum 6 1o 1

[
0

2.2.2  ynmsauly SN ziinavilvinemudesSunsunindaulag nindduniu
doudunindauiinesuanunsnamuls Buudduluaumnsgiuainads
AnuAlay International Swaps and Derivatives Association (ISDA) way
\dunindauiiannsaddeuilold Tngneunsamu vaa. fosdaliiinig
Wamedeyafsrfunisamuitenavilinesmusesiuteunindausana
Bluniisdetvude
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223 Tunsdindu SN Fediderimunuasuile doan SN desdusaulinesu
ansnlanau SN dananneuasueiy We uaa. Sesvals

224  Tunsdidmdu SN Faausvrslulseine Uas. AR ItuN1SIlRLvaANa
fugean SN fswialulineunisasyu

2.2.4.1 1igean SN AMUIMLATLIYAAIEATITNYRY SN LUSY TBMA 90
o A o o i a o & Adu o | &
Tui 15 waziugavinevesuaaziiiou viell lunsalniudinarndu
Tungavinnisves uaa. lidwinlazudsyareisssuneluiui
nseiall

2.2.4.2 TupsalinmgnsaingdwansenudosIA1ves SN agelitudn Ay
Wigeon SN AuInKAzUIIaA1YASTINYDY SN TGS TBMA viud

anulurssandaldiunlddedudunsandu SN fs3ungidaudu TBMA

LAZINISEUDVIYATUNRS NN UNTNNUA I LUUTENIAAMEATIUNITANU

AANANUINNIENITVDBYNY NAEN TR IR ITauaenT I suilitoanny

225 lunsd@du sN Fnauevislusnsuseme Feausingdn SN duiisan
Usingluszuudeyaiiundefeladaduiseniulasinllvessssuioy
UftRana way uaa. dosdiiunsialiidonnasiugean SN fuioludl
NaUNTAIMU

2.2.5.1 Wioan SN desimiluyad1gfsssuaes SN §ina1n3sns
° a ol ° - v A A
AnandgItuildlunsaiwiusmniansluszuuteayanineie
Aanand 11 uav. nTud 15 wavuganigvedusiazinen vl Tu
s Tumanaduiungaiinisves vas. Widuauasudsyan
gRsgsu neluiuinisdaly

2.2.5.2 TunsdiiinmgnsalfidanansenusasAIves SN agelitedAny

a < (Y]

Wigean SN dasnmilduyarefsssuves SN w18 vaa. viud

U 9

dquil 21 NINIRUUITANNUIERMUVRINBINUTIY (MUY CIS), Wi8YINamMINIFUN
Weadaeiulaseadienugiu (Muae infra) waznulgvasnaaninddunineddaeiu
FIMSUNTNG (W28 property/REITs)

AosilnnanUAuasnaninaeilun1Taan Rl
1. nsdhfunbennsesnsgnelddadungrunglve
1.1 asahdundle CIS wiiae infra wagviie property

111 fauaudivasilulumunaninaslunisasmuduieddudonvuedmsu
n31815 TS Tudud 1 U8 1.1 90 1.2 uavde 1.3

1.1.2  Tunsavnesulamulumiie CIS ¥09 MF MF dananisiesiuleuienis
awuasil Qdlddunisamulundle Cs vesnemuiunesdinamuly
NOIAYIY)
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1.1.2.1 Insawmulunsnddualulssinmuassiiaferiuiinaanuaunse
asula

1.1.2.2 An1samulunsndduiieldisauiunudndiu (pro rata) W7
onadulusnumdninausi single entity limit ¥o9na3nuLL

1.1.2.3 #n1samulunsnddudieldizauinniudadiu (pro rata) a7
Taratulumundninuet product limit d1usunsndaundu sip
UVBINDIVUTIY

1.1.24 ﬁmiamﬂu derivatives MIulumumndninuai global exposure
limit ¥8anan Uy

1.1.3  lunsalfinaausuiianesivamulumiie AS 483 MF MF fananises
Lilgneswmusuiianes

1.2 asandunidiy CIS uenwitleaninvualuaiun 2 4o 1.1

121 fpuaudivasilulumunaninaslunisasmuduieidudonmvuedmsu
n31815 TS Tudun 1 U8 1.1 90 1.2 uavde 1.3

1.2.2  aaveiloutouelu SET
2. nssldunieninisesnagnnglitadunguunesnsUsene
2.1 nsdhdumiig QIS widie infra uaguiag property

211 fnuaudfvasdulumundninasilunisamuiduieriudedimuedmiunsians
TS lwdwil 1 d8 1.1 0 1.2 uazde 1.3

(%

212 Wunizveinemu CIS AnUszmanlanvuzaail

2.1.2.1 mMyvenuaznsiaueIgegnglinisiiuaareIilsnuielsene 1
iduguasundnninduazaaintovienanninddaduandnaiyues
0SCO visardunihevainemu CIS drslszmeaninisdorslunaindevie

v [ & a
nanynIngnNUIEmAniduansnIes WFE

2.1.2.2 CIS operator ¥8n8anufna1Ign1elinIsmiugiavemulsnuiiu
auafJuaundnandeyves 10SCO

2.1.23 Tunsalf MF Wamulundigvesnesu CS dredseina naenu CIS
AaUszmadainanetegnelavaninuinisiiuaua 15080 N1siaue
Y hagn1IInnsdmTunemuiiegamuIggasvasU TNl

2.13  Uszimanfiuguanisiauevigniigminanniuingn1sliniuAuasesamueg

[ '

VNEIND V19T ANUS18T0UTLNANEILNIIUANAUN

214 lunsahdumsaamuues MF lumidigvenaayu CIS A9UsEna NouiIina1Ifes
finsdrdansdalienznsdifimgdndulunsuinsanmadondunsingn
Wity wagduloursnisasyudsd laldsunisamulumiievesnasmu as
isuszmadaduneamusiumesdfiasulunesduvi)
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2.1.4.1 finsamuluninddudlsliisiuinnudadiu (pro rata) udalanaiduly
pIuranIn single entity limit v09 MF 9y v198 aninaunisanaalally
[y A v fa A &
Aunsanswedundu SIP

2.1.4.2 mmsawuiumwﬂammﬂ%wmmmmua@mu (pro rata) LLa’JlmmaLUuliJ
auEnINeue product limit dnsunsndauiiiu siP ves MF th

2.1.4.3 ﬁm’imﬂquiu derivatives Wi ulun1undninoai global exposure limit
299 MF 13U

Tupsdinosu AIS srsUszmean MF asu desdunasauiidaduayulunindduds
< a N v 1% = o U fa  av
Judszianuazsiangiiui MF awisaasuls wagidodmindduinliaiunse
amulauAamudagdiu (pro rata) uaddzdedliiAuiovay 20 ves NAV 909
MF ¢1anan?

2.15  lunsainnesusiiawesivamuluniigvesneamu CIS drauseme naavu CIS
AsUssinadanadfeslilinemuiidnvaugyiuesfelatunomusuiiawes 1iu
] aaa o & & € 1 vaA 1 =1 Y
wisdunsaindanudndusasilulselovisagioniisamu Nl lnglasuany
WingeuaINdtinau

Tngnaun1aany vas. sedalniinislamedeya wananiudnluiay
AsssuLlannettasiunsamuludanvazananlilunidedwiuiie

22  asaiduniie CIS usnuiloaninuusaludiui 2 19 2.1

221  fipuantivazsilulymundninamiiunisamuduieatudeiinuadmnsy
n31815 TS Tudun 1 U8 1.1 9 1.2 uavde 1.3

222 aanzidsulunaindevisndnnindanauseimanduaundnuos WFE
47U 3 : NSWIRUUTLNNKUHINNT AT TR UM UEN

sosdudurnuionsiansifieusinturnnuessulingail

a

1. SUIAITHIAYE UTENRUNU nTe USEniATAanesies aunguuiedinlegsianidy
QREISIY!

SUIANTODUAU

SUIATBIANTALATIZH
suASloNSINEAsLaaRNTaINSINYAS
UsTEMRansesAudeTiogonde
SUIANSHAUIEUNIVLIANA AT IUIN TN LIS INA N
sunstlonsasesnuas g sz melng

sUNANTAEAULMIUSEWA LY

Y o N kR

anTunIsRusEIUsEmanUsewalneduaundn

andunsRuinssemaniidnyazihusadedtugTudin o 1. - 9.

—
o
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dauil 4 : §3nITNUTTANNTBRLABAY1VI8AY (reverse repo)

4 & LY & &
nsaanulu reverse repo siaalulununaninasinal

[

1o o Id aa [ Q’ljd' Y & 1o ¥
1. Adtyey dealuliiyuanadainannsadnduadyayilu reverse repo lanungmsnglng

1.1 suIMITWIae

12 Usdnkduvu

13 UsvnAshnnedies

1.4 USenuanning

15 us¥nuseznude

1.6 suienswisuszmalng

1.7 nowuiluy

1.8 UfyARaNingmunuanIzInnsy

19 duswnmsharizgianiamungmaingImeIsn1sauU s

2. Asa1sNlglun59 reverse repo faalunsnanseail

21 asa1sniasginelazesiaisninsgaisUssme lnensalildunsiaisninds
#aUsinaeadl credit rating agludusiu investment grade

22 fuandu mdyprldtu Ynsudin vievudssezdu 9 suiasniavd uTon
Ruyu wiesuAsidnguuieamzdanay Wuiiassyniu Jellongaanioly
W1l

23 uanidu vise mdygileldu 7 TSFC Wugean ndAmuaiulddumuailiifu
270 Jutiuuaiusend wavilumndsivualdludionasauviedislaiu

24 fuaniiu wie Mdya vy nlengliiiu 90 Tuluudiuiosn &adl credit rating
ag3lnogmniesall
2.4.1 1 issue rating n39 issuer rating agﬂué’ucﬁ’u wsn tmensm iy issuer

rating Aaatdu credit rating NlAN191NA159A credit rating Syavduae
2.4.2 ¥ guarantor rating 8gludusu investment grade
PR = I a o AKX = & X A da
25  ayasulddengaunisliiv 1 U ndunzideulunaiadoviensiaisnil wiend

1
IS a IS

TayasimninteieuarsndelagalinisiUangdoaisisavy lnensiarsnd

'
=<

faNanIsiesdl credit rating agnslneg1anilefiadl

251 4 credit rating szpzduaglu 2 duduwsn %30 credit rating s¥8ze1I9
WisuiAeslanu credit rating szvzdudinaniun CRA laussuiisuld

252 { credit rating srezen39gly 3 SuUAULIA
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a

26  sasmidadiongauvioliiiu 1 weunvunsiloulunainderiensiaisnil vse

fdayasiaiunseiionard198slagaiin1siUnnesioalssavu lnensnalsnd
Aanan@esil credit rating eenslneg1enilnsil

2.6.1 ¥ credit rating szvzduaglu 3 duduwsn %30 credit rating s¥8ze1I9
WiguiAaslanu credit rating syezdusanaInui CRA lailseuiieuld

2.62 # credit rating szere13nglu 4 duduwsn
27 VMSNIAUBUANUTNANUNIUAMLATIUAIT N.A.H0. MAUALAULAL

3. STELIAINITIUTISENHUUBS reverse repo Aadliiiu 90 Ju

o [y

4. ToMMUALLANY Uaa. AesujuRdmsunisamulu reverse repo

41 seslddyaunsgiununnivualag TBMA %3e TSFC

[

42  uhvannsndusansnatsnasluviensslouts uUwANanwMyeal
< & 2 o [ 1
421 Wumsuenislouniudenuualil reverse repo fana1

4.2.2 Junsvreny repo MluluauisemdArugnssunsifuranningdias
paranannIndinmenaninuel Reuly wardsnislunisfutuluuiuves
NOIUTIUALNIINBNTERNTULANINGFUVDINDIYV LTI

Y '
a

43 YAAIYRIMANNINEVTONT1aNNTe 1 TuTUAY

% IS

g1 fosflyardulumuaunis

2°

ANSAUIUNAILITNITAIH

%
1 v U 6

=) a ' & .
YAMNUDINANNINYNIDATIEINYBUINAI (57m79® x (1 + discount rate))

[ 77
v

& v N o v/ 1w a 1 = ) =t [ o L4
MU i’mﬂﬁﬁaL‘Vﬂﬂ‘UiﬁﬂWlﬂammﬁiﬂmm@j Uey19NHIENUITUAITRURANNITNE
NIDNIIEITAU reverse repo

[

o 1 [ v & A QII-dQIJ Qy [y Y & [ (3 QQIJ
4.4 nsiswarvemanningvensiatsnge a dutu Widuluaumvaninauisail

4.4.1  Yar1eIMANNINguIeanI1a15NFeU1NN11 (YaA reverse repo x (1 +

discount rate))

¢ Ql'

442 lunsdlfiyarmdnningniensiarsnge a duiu lidulumuaunislu

[y

4.4.1 uad. seusenviadyyilounssudnslulu vsendnnindvisensians
Aaru1saldluni199n reverse repo WinAnaanu weliyad151uves
[ [ | o4 v o o [ 1 < aa
nannindvsensiarsnvenwarninddunleuusinarndulumuisng
aanany meluiuvihmsdaaniunyarmannindvisensansiyeanainii

aunistu 4.4.1 Vuweidunsal ey 4.4.3

4.43 lunsdlinadndauaunisly 4.4.1 uaninainyanvemanningnions,
a159%e  audu fdyar1tioandiyan reverse repo x (1 + discount rate)
Wudwaulaiiu 5 druuim wisldiiu 5% vee5101%e wauaswiulagy
AN wagdinisiuruaesnsnanniludyan dsdanmuualaefiansunis
Jaduanundssvesadyan (counterparty risk) ke vaa. agldaniunis

-4
A 4.4.2 Ale
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4.5 MIAUINYaRT reverse repo 1Y 4.4 TAAWING

451  AINIINTIATINTUNaUElevUTInauRal@suaIn reverse repo
UATUNTNTAWIN

452  awnnduneginssy vieruwiusinlugengnives reverse repo 1N
gInsauiinewuilegiugdnyarieiieriulazidennasimunliaiunsa
Safudrseniinugansalaganssumisnnvdnninduiensarsivonde
n3ndAuilou nu 4.4.2 (F3) v9953n530ANN reverse repo 518713
ulsl

a6  discount rate fithwldlunisdiuan deafunistmustulasdifadsatoanny
Lﬁﬁﬂ‘ﬂ@ﬂ@jﬁﬁym’] NSNS vienT1EnsTiondn

(4 <

dui 5 gInssuUssiannsiigunanning (securities lending)

[

soululunmundninauilunisamudisil

€

' 4 a1 a J = [ Yo b4 a (Y LY L3
1. Adn fesadyayrdndreniadullasulusugynlidsenaugsianannindussian
Aan1snisunazrlndunannswe (SBL: Securities Borrowing and Lending) laalunsiia
Adyynenannseinnislugiugiunuesiu {Buseuluyaradsiiiaiuisalsznay
gsfavsenLtiufanslanunguunglne
11 glasuluesygedszneugsia SBL
1.2 swiensurslseinalne
1.3 nowuiluy
14 swimsiiensddwaznsdtesnuialseindlney
15 swIeInaiYg
16 Us¥nkuny
17 Usdvmanning
1.8 US¥nUseiudin
1.9 newmuduyanandyaAmIngauressauliazse A 1 a1uum duly
110 nowuUnnidaungdnsanis
111 dAyAAadUANNETINILAMENTIUNT N.A.A. MVUALNILEY
2. wannindnligy seudundnnindneglussuusudinudnnindvagudsurnndnning
wsenannsndisuiasuisussimalnevimihiiluwmenzdeunanning
3. NMINViTORENVANUTERY Uad. Aosriluniseadl

31 awflunishiiinsnaisesenndndseiuangduiieulseiunislidundnning
Inesoulundnyseiudail

3.1.1  W§uan
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3.2

33

3.4

3.5

3.1.2  as1aEsnnsging

Y N5UIAISNIIYY

o

3.1.3  fuanidu fdey ﬂmau TUNIRUNIN NIDNUNTY

Y
[

e ﬂlee

q
(%
= Y

vy
UTENEUYY vidosuensiingranetavngdasadu Huld AR REETTMIEY,

aa o

314 fuaniu vie sdyg ¥ A TSFC Wudeen AfifmunsuldGuaui
TaliAu 270 au‘wuLLmuaaﬂmLLaULUummmmwufﬂ%’L wilannnmuvieLils
ey

3.15  fuanidu fmdyyilddu Nlengluiiu 90 Jutuwsiufiesn @ail credit

(%

rating agnslneganilenadl

3.1.5.1 § issue rating 30 issuer rating aglududuusn lnensdiniu
issuer rating aoadu credit rating N1lAN191nN159A credit rating

3.1.5.2 il guarantor rating aglududyu investment grade

v o
S aa

3.1.6  95eilNd credit rating agludusu investment grade

3.1.7  wildderuseiunsuimsmdisdidugeenliunnemuiieiludseiunisiu
nannInglaLAna e

318 vuaanwleuly SET Niiveveadludv SET50 il lunsaifinasulid
wlauranisasmulunsansyu nesuazsunanuseiudnaialale

3.1.9  MhgawuYeInesuTINnaInty (MMF : Money Market Fund)

atiun1siinesuilnssuanavisenseuasamanyseiu ey 3.1 viieanliunisiay
WouTeinal vas. anunsatsrudissuiiionanuantseiudainanlalaenau

vstmdnuseiu an 3.1 finewuiinssuaviluleuvienedevievinlilianuse
Sadumundnusefuiuld uusiidunstefudsenianudonnadugsnssunis
TiBundnnindduios

frssyarmEnUss iy o Autuinnni vty 100% vesyarudnviwe ity

[

TupsainwanUsziulutuan ihRuaadsnanlamulaeviuiluningdudal

[ 7
v v

351 Juinlusuasnidisg ¥3suAsNingmungRnIzInnITy

+
LYY

352  UnsRuenvisesdygldtu fsl

3.5.2.1 Unsduen wisemidayunldiu fsuiasnidlye uSEndunu vse
sunsnfinguanganzdnsiy udiinssyniu

o

TunIUlTRus U kAU

e

3.5.2.2 fdanlvEu 9 TSFC Juioen Al
270 Yusiuudiueend wazidudiaaivualdSuiioniaunse
dleldudty

3.5.2.3 fdayaloidu Mlengldiu 90 Jutduwsiunesn il credit rating

(%
1

281999 19bnRal
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a

3.5.2.3.1 il issue rating %38 issuer rating agludusiuusn lnensel
M issuer rating aoandy credit rating Algua1nns

[

90 credit rating Szuzdue
3.5.2.3.2 1l guarantor rating a¢/lududiu investment grade
353  a5asnaigineg

354  reverse repo @suATIENIN1ATTING

Y

4. nwzlavalszafyesdyyn ilddygrnidnvuslazarssdngyvesdygnulsznia

ANUNNUAILATIUNNTAIAUNENNSTNE WAL ARIAVANNSNEINABTD AN AUALNLINUTLUUIU
FuanusasligunannsnduasuanUseiulugsnssunistusaslviunanning

[

dufl 6 : §3n33UUAN derivatives AIUNENNAINNITAINUAT

1. USELANEUAIAILUT BIoNanNISNE 1984 (underlying derivatives) wﬂawm Wndu

Adtyeylaresdl underlying oeslnodnilmSevanaegrasall

11 viwddunnewuaiunsaamulanunianuini

1.2 dnnmenily

13 dnswaniUdoutu

1.4 AR Wy duduaNuenendninlasdaatudnsuduaudngene (Credit

. a Yo @ o w = [

Rating Agency: CRA) AlA5UANMULAUYDUIINATNUAMENTINNIT N.8.6. §9 1 DU
nsUsziduAuEINITaluNTIsEnln A TIE NI od Y (Credit Rating) #30
wign1saliliiedesiuanuausalun1stisenidniuissylutennainensians
wsodeyay (Credit Event) tHusu

1.5 83

1.6 duday

17 dinguaudilnadue dudliue duiififesduszneulududmiofuus s
1.1-1.6 %39 1.9

1.8 sudndiesrusenouiluded e 1.7

19 AuAduUs niendnnindsnede (underlying) Bumiuiidinaunnenssunis
N.8.9. AVUALNLLAL

Tunsdifl derivatives maamummmaa underlying 919514 iwm‘mmaaamﬂanmaqmuﬁm

U230 (spot price) WaasAdTevnealmth (futures price) Wiy #ad s1Aw8q

underlying Suiildlesad wie underlying Pdussrusznevaesduiifng feudud

gaNsUE1ININTIaziUamel lpg1aunsnatuaY

2. Reulunisawu uas. azadunisaswulu derivatives lasiolils

21 n3dl MF lasgyieaiunisasulu derivatives uag underlying ¥e4 derivatives 7
svawuliogsdnaululasanig
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[

22 Jumsdnluadayailu derivatives agdlnagamnianail

2.2.1 derivatives on organized exchange

[

222 OTC derivatives &1i

[

2.2.2.1 nsgllu OTC derivatives Tulssinelneg fesdigdayay1dndrends

Wy suimswidad suinsiiingruieanizInelu funuie

U8 derivatives i35 derivatives
23 lunsdinvzdetinstisenilatenisdaoudusiile derivatives duanas duAiu
Aondunsndduninemuaunsaamuls wall lddnemuanduldanssuneunied
widwouduiiunny
3. NanNaIAIANNSE underlying sl

[

Tunsdlfn derivatives & underlying \Wudvi a1y 1.7 - 1.8 avilisnanfesdianuaesall

3.1 Wuswdninisairuaisnisaiuinliegadaiay lagin1558yunaItoyaves
. & [ 1 ci o o = ) v Al Y @
underlying #3otadeene q NurulglunisAruin wasinisAruwruasilndu
Jagdumuanununsauvesesausenauvenyll N9l underlying nielade
sanan@esiinisiedeulmmuaniesainegrniudaseie

[

3.2 Wusvinddnvauzesrslnegrmianadl

[y v

321  sindnsnszanesiegiafissns Inadusuindanuwusladnuaznilesad

v
o o/ 24 |

3.2.1.1 fudieenUsenauwiazfliuinintesnitnsawindu 20% ¥a4
YINRUNTIINUA

3.2.1.2 sviNeendsenausitasinielunninilasninvsawinnu 35% U84
ymdnaue Tunsaindulusuannizaain ngasrlsenausiou
Y a8 Y] \a W A o
fosflivinlidiiudns i vualu 3.2.1.1

N1SAAITUINITNTLAEUINTN 91U 3.2.1.1 way 3.2.1.2 lude i
29AUTZNUNNITDINUNDIAINT DU UA UL TUN

3.2.2  siindesrUsenaunanualdunsaneidaaiunassivsaunsiufu oy
AU IANNBIAINIBUNLUAU

o ad v

323 swidulausnain 3.2.1 way 3.2.2 Mduluaudeuluasusiusiil

3.2.3.1 Wudwindesrusznoudunsiarsniedyy9ineayuauisaanu
olnenss

3.2.3.2 Wedwmiuasumudagiu (pro rata) wileunisinnesuamy
Tunsransvizedaaiulnenssudalnadulumundninast single

entity limit Guaaﬂamuﬁ?u
33 udsdldSunsiaunlaeaniuiifianuindefeuagyiwmiildegidaszain
Uaa. 111 nUsngiansusinaraduuidvluedeves vas. vas. Tudesdnly
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IS U v 4 L3 1 a a a ¥
fumsnstesiuanudandamenalselovieg1adiusz@nsninaiy

34 dnsuansdviliug egndeiliondulszdmniwinnsideniinisauedoyast
Vumanisel

35 lunsandudwinguaudlnadue dyianaindesiuiaaniulseganiegs

Tavisenansagnanadl

351  1A1Ua30u (spot price) n3es1Adyay1¥ev18a1emia (futures price)
VosduALnANLU

[

352  aulldualaadueinaiwinainsndagdu (spot price) MiTosiAdnay1@e
Yeant (futures price) vasdudlnadugidualadunnils

1%

353  9IAdYTU8a NN uATIAUALAANLN A3 3.5.2

36 TunsdlidusviiGudle fuddsnandesiuinlasliundadoyasdminssny
YDIMUILINUTIVNTVOIUTEMALNENTOANUTENA UTOAIUIUIINTIAFUA AL
U359 vaa. uandiiiulsiiinsdnaesimundvifnanannsaayieu
gns1duleliegramungay

4. vaniNaINTIREnSngauiiisameson1sinsentdnnuniseaniu (cover rule)

Y v g yva o ea a a ] ° A o ] =i
Uad. Aesdnlrinindduveinamuniauniniasianinagdeduiiuiuiiiiganasionisei
N9 U19R 0TIz Nnutonnatlia derivatives dugnadlinasniaiflaayuly
derivatives U wazilulumuiidrinaunmenssunis naa. fnue

[

5. AL iuRLE I uUNTamuUNlingUssasAitanisanaudes

Tunsdif vas. aamulu derivatives 91 underlying lilvdufaiunsnddunazanainudss
nsasuly derivatives Asnandesdulumufidinnuanznssuns na.m. fwun

6. nanLnauLiiuAndmsunisaamuly OTC derivatives

[

6.1  UAd. ApsIniTannadlu OTC derivatives f9il

6.1.1 lviadyadndevidiuinuaziidwanefisssuves derivatives 1 uaa.

N ve./ d' L 4 ?J A o & adou o ' [
NIUNNTUN 15 uazdugavineveusiazisiou vl lunsdinfudsnadu
Furgaviinisves uaa. Widakasudamefsssuneluiuimsdaly

6.1.2 lunsdliinmgnisalidesansenusesiaves derivatives ag1ailtednAgy

% a

Iadyaygndenilaruinuazudwan1gfsTsuves derivatives 1 Uas.

g7
=

NIIUYIUN
6.1.3  adyyBnienilsdugedlninisanegiue derivatives Lile uad. Sosveld
7. wanunaeiisindmsunsddugdyailu credit derivatives

Uad. AosuuRnutouludall

7.1 wWnduedyanlu credit derivatives ldanziiienisanannuide ity
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72 Wdugdyilianiy credit derivatives Nfldnwaigvesgsnssuniafisufsiu
gInssueLImilsegsla fadl

721 Credit Default Swap : @sléun mimﬂaﬂugf}uzﬁaﬂizﬁummL?iméﬁu
LmﬁmﬁLﬁmﬂﬁaqﬁ’Ummaﬂmialumiﬁﬁﬁwﬁmm obligation ¥@IKKNHY
71 obligation tu Imaﬂammmadumu wmwﬁmumwmamumsu
wﬂwum FasthszitunudonnadoUssiuaudsaiiofia credit event
5U°L<!IG1EJ’ﬂuiJNaIWU’e]G]ﬂ’dﬂ‘(ﬁ@ﬂiuﬂUFﬂ’NNLﬁENﬂiUﬂWWL!WVI‘UVI (unsaifiliiin
credit event sﬁamﬂam“éluamiui’umuﬁmum aruunR) sel laldn
obligation AziNEI318A15LAY7 (Single Name Credit Default Swap) %30
obligation wmmw8mimmwumiwmnaniwﬂumﬁmamwmwmsmu
Walin credit event SU‘lm‘U obligation sren1slasrenrsudadusieusn
(First to Default Swap) %39 Jowin credit event Gﬁu U obligation
semslasensnildungy obligation Fsagiinstrsyaafuanizlud
yosAuningsetu uidonnatazasusmuadioin credit event Fufy
obligation V;ﬂi’lEJmﬂUﬂEjaJ (Proportionate Credit Default Swap)

722 Total Rate of Return Swap : #sldun nsmnaslugiugddoussfuay
\Feawesduninddnadsiiiinainnisanaswesnansuunudiagldsuain
Auningdneds ImamwﬂivﬂummLamumi‘vmwumvmamammmﬂu
Snmasiviesnranefiisredetusnmnondemuiiosanaiu uazdid
anas (i) vesyargRsTsuvesduningdneds ieuwantumsiigdoussiu
Audssaglounansuinunazduifintu (§n3) vesyargfissues
Aunsnddnedslituguneusefunnudss aundnaziiin credit event e
AsURMUAdET (nsalldiAn credit event)

73 dedlddyyiuinsgiuniuiinivualag Interational Swaps and Derivatives
Association (ISDA) #3098y 1u195gIudUnINNdIUNUEeNTY Fellvannasnd
dnuazAall

731 Analddsdulanunguune waslidansewdetunguuieinnienanning
wazAAIANANNINENIBNMUEDY

(% (%
[

732 ldddemuuaniilaansinmualilunsaismidniedygy@evisasving
credit derivatives dug1sdudondaly

[J 1

733 ldiderivualvinaauiesaldmnudemelviunedaya

3.13.2. Ussnvveandnninguionindaudu viensvaensalagisounaramulussussine ;
Uitmianisazasunioumnnusgloviiamzanndnning nindaudu viemmenwalagisou
athslpetaniladenanseg 19 uiiusenAnnENIIUAIS N.8.9. WSoUTENMAGITNILANENTIUATS
nan. fvuaseelud Guudlunsditaaznssunis na.m. viedtnauraenssunis na.a. 1%

< A o 4 A a N o v v & o ea -
ANUWILYRY VisadlustnALAluvsaLiuANUSsIMvToRn vl vaaannIndviTenSndaunsonis
mAaNNalAEITaY wasnusEndnn1siiansaiuindulsslevisonasmulaesiu US¥mdnnisue
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anudnsnaIziasanamuaslikuImenudladsuilasvesddnauanenssunis na.e.
aana Wngludndudesdadtenuivamunaunisaniunis nedl lunsddinaazduluie
Undaamausglevivesifonite amunegldanunisaliug lneddisazSnymalsylovivesy
A ! < °o v 1 ! < o a a a A !
domheamuludAy neaglifoinunisdniunisiiialuainseasidenlasinis wagiiod
Iosunfnngteniiuady L

& lej A o ! A o [ ! £d = [

il msasulunnasvsedyarluieuseme asasviledygidinandesausvignseidunis

[

idyalulsemeaniindlsanuiduguasundnninduaznatanannindniluaudnaidyves
International Organizations of Securities Commission (I0SCO) nsandn1s¥evielunaindouie
nannsnedanauseimanduaniBnues World Federations of Exchange (WFE) #isallunsnansues

Usvnidnnsaziauevglunduusemeeuniniaguuaiuilus (GMS)
d9uil 1: n91815 TS (transferable securities)

1. MINAT TS NUIYAIIUIY WiWﬂWiWWQﬂW‘JNUIﬂﬂ ‘LlEJﬂL‘W‘Ll@"i]’]ﬂVIiWEJGUELUG’JUQUGUEN“UEJ
3.13.1 ‘Ll %qmmammmwaﬂLﬂm%mmumu mu

11 hifidefmusrieleuluiivilyigamuiinssyniusnnnityadfuamulussias

1.2 awnsawdeuield (saufensdfidu B/E PN w3a SN fiflReuluviuisuiious
naulaaniunislaiinisfuleudnsisuniedunsiaslaniuisnisnnguuny
v viseliteululinesuanansaviefugeenniasia)

13 fideyafeiunsansiigndesnsuiuuasinisufugadulszdedisainame 3
uaa. annsaiidslfiiednnusznounsiiansandadulamuldeaiiae
wagiideyasafiaviieuyanigisssy Inedoyasinandessrsdsanunasioyad
Foteldadavinmumdninmsuduiveniuluszduana

2. puautRuazvdninasilunisamureinsiansifisdnaniifmunlude 1.

21 lunsdifdunisasulu B/E vde PN fleenasiansdinaiaifiotiseniinisé B/e
vi3e P/N findmdesiinssuenfavieiuseslneyanarsil
2.1.1 0. U4 %38 UA. mMuUngvisngdnmegsniaan1tun1stu
2.1.2  SUIASEONAU
2.1.3  SUIAITEIANTALATIEN
214  swesilonsinuasiazavnsninInnuns
2.15  swIATRaNIavAnIIAnaIsarvuageNwisUsEwmAlng
216 swesionsdsesnuaztiiwisuszinelne
2.1.7  swimsdaauuvisUssinalny

< Y

2.1.8  andunisRudsuseimaniidnvaginusadeifugSudin ey 2.1.1 -
2.1.7

el Mserianienisiusesianandenduniserianienssuseadsineniedoen

(%
Y

A laduuswdanenide (0n3) anunseylily B/E wise P/N fe

nawuaduend Aasuiin Suluady winnas 8M2 (MD8M2) 27



[

22 msamulu SN deudulumulouluiiufiusall

221 SN AN 8RanaULNULlAnee1989AU underlying UszLaniAgaiy
underlying vas derivatives anufiseyludiui 6 o 1

(%
&

2.2.2  ynmsasuly SN ziinavilvinewusesSuneunindaulag ninddutiu
sosdunindduiinewuaunsoamuld Buwsdulusmuuinsgiuainads
A1vuUAlaY International Swaps and Derivatives Association (ISDA) Lag
& U ea A a & 1% i Y o q va
Junswddunauisadousiols lnedeounisamu vas. desdaluiinig
Wawedayaneanunisasuienavilinesudessutaunsngdunanany
Tilunidadevyiuse

223 Tunsdindu SN Fadidermunuasuile doan SN desdusaulinesu
ansalanau SN dananneuasueiy We uaa. Sesvels

2.2.4  Tunsaidmdu SN Faausvrslulseing Uas. AR ItuNISIlRLTvanNa
fugean SN fsialulineunisasyu

2.2.4.1 1gean SN AMUIMLATLIIYAAIEATITNYRY SN LUSS TBMA 90
o A o o i a o & Adu o | &
Tui 15 waziugavinevesuaaziiiou vl lunsalniudinarndy
Tungavinnisves uaa. liduinuazudsyaregisssunieluiui
nseinll

2.2.4.2 TupsalinmansaindmansenudosIA1ves SN agelitudnAry
Tigeon SN AuInKALUIIYaA1YASIINYDY SN TUSY TBMA viud

Anulurssandeldiunlddedudunsandu SN fs3ungidaudu TBMA

waLINSEUBVIYANUNS NLNUNANNUA L L UUTENAAEATIUNITANU

AANANUINNIENITVDBYY NLAEN TR IR ITkaua I eas I suilitoaniny

225 lunsddu sN Fnauevislusnsuseme Feausingdn SN duiisan
Usingluszuudeyaiiundedeladaduiseniulasinllvessssuio
UftRana way uaa. dosdiiunsialiidonnasiugean SN fuioluil
NaUNTAIMU

2.2.5.1 Wioan SN desimiluyad1gfsssuaes SN aina1n3sns
° a ol ° - v oA A
AnanfgItuildlunsaiwiusmniansluszuuteyanineie
Aanand 11 uav. ynTud 15 wavuganievedusiazinen vl Tu
s Tuianaduiungaiinisves vas. Widuauasudsyan
gfsgsu neluiuinisdaly

a o

2.2.5.2 TunstiAnmgnsaifidansenusasA1ves SN agreliteddny
Tijoen SN dssaiduyadiefisssues SN 1nde uaa. il

nawuaduend Aasuiin Suluady winnas 8M2 (MD8M2) 28



dauil 2 : NINIFUUITANNUIRMUVRINBIMNUTIN (MUY CIS), WiI8YINIMINIFUN
Weadaeiulaseadienugiu (Muae infra) waznulgvasnaaniwddunineddaeiu
DFIMSUNTNG (W28 property/REITs)

1%
=]

AevdlnasanURuasnaninaeilun1Taan Rl
1. nsdhfunbennsesnegnneldadungrunglve
1.1 asahdundle CIS wiiae infra wagviuie property

111 fauaudivasilulumunaninaslunisasmuuieidudonvuedmsu
n31815 TS Tudun 1 U8 1.1 9 1.2 uavde 1.3

1.1.2  Tunsavnesulamulumiie CIS ¥09 MF MF dananisiesiuleuienis
awuasil Qdlddunsamulundle Cs vesnemuTiunesdnamuly
NOIAMYIY)

1.1.2.1 dnsamuluninddudalussinvuazeiinfeaiuineauaiunse
aamula

1.1.2.2 fimsawmuluningaduilel¥iddumnudadau (pro rata) Wan
Tanatdulusumaninued single entity limit Guaaﬂawuuu

1.1.2.3 fimsamuluningaduilel¥iddumnudadiu (pro rata) uéa
Tanatdulumundninaust product limit dnsunswdaumdu sip
UVBINDIVUTIY

1.1.2.4 fn1saaulu derivatives MUulunundninaat global exposure
limit Y8anaan Uty

1.1.3  lunsalfinesunuiianesivamulumiie CS 483 MF MF fananines
Lilgnemusiuiianes

1.2 nsasdunidiy CIS uanwileanifivualuaiun 2 4o 1.1

a wa [ [ & 1 a (v % o o 'y}
121 daaaudfvasidulyamundninaeilunisamuduieiiuteamnund msu
A51@15 TS Tuaun 1 99 1.1 U8 1.2 wazle 1.3

122 aevzilsugevisly SET
a @ 1 ~ 1 YU v 1
2. nssllumhennmsesnsgaeladedunguunesiiaseineg
2.1 nsdhduniig QS wde infra Laguiag property

211 fpuantfvaziulymundninadiiunisawmuduiedtudeiinuadmnsy
M371a75 TS ludil 1 Je 1.1 9o 1.2 uazdo 1.3

[

2.1.2 Lﬂwmmmﬂawu CIS fnsUseinAnildnwas sl

2.1.2.1 N1599NLAY ﬂ’]iL?{‘U’e]GU']EJ@EJﬂ’]EJIG]ﬂ’]iﬂ’]ﬂ‘U(ﬂLLaSU’EN‘M‘N’JEN’]‘u
fUsEINA ‘I/Iﬂ’]ﬂ‘UG]LLaGﬂ‘Ll‘MaﬂVﬁWEJLLa mmmamwaﬂmwam
LUUﬁiJ']GUﬂﬁ']iJﬁylﬁU’e]Q IOSCO WiE]LUUWU’JEJ‘UENﬂ@QV!u cls
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1 d'd dy dy (v [ & 1 d' <
ANIUTEINANLN5Y U8 TUAAN AT U18NBNNS NI AU LN ANLTY
AUNynuey WFE

2.1.2.2 CIS operator 84NN UAINE1I080181AN1TA1TUGLAVD S
1 o w & a (Y
whesnumtuguaniluaunnandagves I0SCO

2.1.2.3 lunsdli MF Wasulumihevesnasmu CIS dreUsema nesmu
CIS deuszinAnsnanesag nglandninaainisiiiugua n1s
98N NMIlaUeY uaznsinnsdmiunemuiiiedasusedos
vossznaiiy

2.1.3  UszinaiMiuguan1siauevieniieningd 1ndu1nsnisiianuaunse sy
asuegIaiime il auseteussinandinanunviun
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) ] 9 v ¢ A v o A A v ea
ansdunisamulundnnindniensnddudu walunindduvesnomusinlulssanay
AeUsEINe
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) Ussnnningdu an318MU (% VBINAV)
1 | asasniasglne Lidindnsndu

N

AT1ENTNAIFANIUTENA

2.1 nsifl credit rating ogflu 2 Sufuusniuly

2.2 N304l credit rating ag”lusw"fu investment grade
WAFNT 2 Susunsn

Tidinonsnaiu
T3y 35%

iy CIS muiiszylilude 3.13 duil 2 4o 1.1 videde 2.1

lidninonsnaiu

4 | GuhnvfensiansifieuyinfusnigFudnvieroonnsanst

Suvaredilaegrmieil

4.1 i credit rating agluszdu investment grade

4.2 Husunasesudu il gRushnviensiansisgunaliu
Usziu

TalAu 20%

5 | asianshiidnwarasususe

51 Hupsiansud mwmﬁﬁwﬁﬁmu SN M’%@@Qﬂﬁpﬁaaﬂ%’mﬁy’q
?Tummgwmalm WI0ENVIVBIEUIATNIVIR19UTENA
Alsueugwlisenevssivsunmsmdudlulszimelng

52 Hupsiansiitanvazedndlaegmiased

5.2.1

522

v < a o )
WRNLUUUTENIANZLUBU
HeoniinisiUametoyailunismilulnedisvaziden
MUY filing

aa & Aa o v o ) ! = (-
5.2.3 Tunsalilunsansndivuniudissuiivesninmsewiniu
397 TutiuudTunamu uagliladdnuaue au 5.2.1
#395.2.2 Jiln1szrniuniunsiansiananseniuyana

TalAusnsmall wawmsnsila
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Y
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2. hwiinveswsasnasu Tu
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2
5.

l\)

3.1 5UIANTNIAYE USENRUU 130UTEW
ASANNDITLES AUNMINEIRIgsAIanITL
NNTRU

5.2.3.2 SUNIATODUFAY

5.2.3.3 SUIANSOIATALATIEN

5.2.3.4 5UNANSENISNYASLAZEVNTAINISINYAS

5.2.3.5 Uiiﬁ'ﬂmmmmﬁuﬁf@ﬁagmﬁﬂ

5.2.3.6 SUIANSHAILIEINAIVUIANA UL VUINYDULINS
Uszinelne

5.23.7 swinstiilenisdseenuazindususzmelne

5.2.3.8 SUNANSORANLAIUSEINA LMY

5.2.3.9 USENMaNNSNg

53  lauavelulseinelng

5.4 i credit rating aaﬂuixcﬁ’u investment grade

55  luns@dunsiansidimuaiugiseuiannndt 397 futfy

usifuftasmu Fosdunsfeuvdonglussuuues regulated

market
6 | NSNIAUAI UL AU LAILFADRT

6.1 wramuitinsdoudorslunssaudeendnning | Tagggend
dmiufamuiilures SET viievemarndenendnning | (1) 10% vdo
ssUssne (wilisnfwmaansuifeennsasegseninn | () dmihvomingauiiasmuly
sufumsudlumaionavilitinafinoeunady benchmark + 5%
ndnninddenslu SET vielunainderendnning
AeUsEIne)

6.2 mﬂmiwuﬁaaﬂimau%ﬁwﬁ%’mé?ﬁulﬂdmm ﬂg‘wmsﬂwa
GRS Jarfuresuindnandonely
nsgaulovevEnmInddmiuamuitilures SET ue
voIma el TENgiaUTEme (uildrudauieni
ogszyinsiuiumsudlumaiieahlsinsfinoouu
ponannstewslu SET videlusaindounendnving
AsUsEIne)

63  tuflgluszningPO iensannzidoubous 6.1

6.4 smasTidanuuzaTUul

6.0.1 Gussiansuil asansfemiifsu SN ieanniidoondads
Jupunguanglne wasauews asasiluiassme
vi3eroondnfitu mungraesaUssme (uilsisauann
04 5W. fsUszimaileuoyaaliuszneugsia sw. Tu
Uszwelve) wialunsians Basel I
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UssnNnsneau

aM3187U (% VBINAV)

6.4.2
6.4.3

1l credit rating aglus¥du investment grade
Husmansiddnunresdlaogrmiasdl
6.4.3.1 foonduuisnaanadoulu SET vielunainde
PERENNINGA1IUTENA
6.4.3.2 fooninsdawmedeyaiunmsily Taed
J1UaLBEARULUY filing
6.0.3.3 lunsdlfidusmansiifiimuniutiseni<3o7 S
uusituitanu uaglildfidnvay au 6.4.3.1
%39 6.4.3.2 HHN1TERNTUALATIANTAINAIFBY
Huypaadsil
6.4.3.3.1 YyAma AUD 5.2.3.1 - 5.2.3.9
6.4.3.3.2 anntumsiusewinaseing Aussma
Ineiduandn
6.4.3.3.3 an1unsusinalsine Asldnuas
usadgiuyana Mute 6.4.3.3.1 -
6.4.3.3.2

6.4.4 Tunsaindunsiasnimuaiugiszud > 397 S Tuls

6.5
6.6

6.6.1

6.6.2

6.7
6.7.1

6.7.2

6.8

Yuitawmu Festunsidouvioaglussuures regulated
market

DW {ifl issuer rating @¢lusEU investment grade
ganssudsll Aednyand credit rating agluszdy
investment grade

reverse repo

OTC derivatives

e infra ¥3BUY property idnvarasudausidl
fm‘vwLﬁau%amw%aagﬁluizwm PO LilansanvzLdeu
gomelunszaudonevdnninddmivdamuiilures
SET vievesnanatenendnnindasusene (uailisuds
yhedsnaniegszniniiunsudlumaiienavinlidng
Winneumbedinanieenainnisteuelu SET wielunann
Fomevdnming daUszne)
Jumhevesnewuilallifidnuagnszaenisanulu
Aamslassasneiugiuedonsuning viednsnisan
wéusnsdl (diversified fund) MuuuInisiidtinau
AuuA

e OIS aitszylude 3.13 dwdl 2 4o 1.2 viede 2.2
fannsfoudonienioogluszning IPO ionisaamudou
Forslunssautiovievdnning dnsufamuitilues
SET vievesnanntenendnnindesusene (uailismds
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) UssnNnsneau

957189 (% VBINAV)

whghnaniegsenitanidunisunluvaeraviliinig
WiNnaUMUIEAINaaNANNSTRYUI8IY SET #3alumnain
FaU1NANNINIF19UTLNA)

[

7 | wig infra WsenUY property mamamuﬁﬁ NEMENTEILAT
amulufanislassaineiiug iy ofmn3uming viedvdniag
uauansel (diversified fund) ANURANTIA TN kg
dnwagau 6.7.1

€
€

MNADATIEIU

o

8 | vindauduwenmileaniiseulude 1 - U8 7 (SIP)

a

sounulaiiu 5%

waneg : Tunsdhifunsnddudail lifideruuaientu single entity limit vosiSurn eannsansie

1. JUANNYS NS 1@ UVINRURINIENSAMELIIUYES MF

2. derivatives on organized exchange

AdEYN uA ANl

Y

d9ufl 2 : 995 IUNTAMUNAIIUAIUNGUNNTST (group limit)

D) Usznnnsndau

aN3187U (% VBINAV)
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U A

laiAudnsladnrmilediel uéaud
gnslnazaInd
(1) 25% 30
(2 Vmnvemingauiiamuly
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vinewg - lunsdiluninddudsil Wifidervuaieiv group limit
1. RuehnyseansransiieuvinR@ueniven1satduaIuYes MF

2. derivatives on organized exchange

dauil 3 : dnsrdunisamuiAIINmINUTENNNINGRY (product limit)

957189 (% VBINAV)

v (4 fa
VD UszLannsneau
1 | RuehnusensiasiiisuinRuain duaniSu wse fadgye ok

o
'

aaa 1 =< ! aa
nliayananungranelng (Liswdsewiluisssmeayesdi
yARaRINa173) lWuKeen asine vierdyn fil

[ 7
Y

1.1 suiAsuseantunsRuningunglanizInaay

9

1.2 5UIAITNIE

1.3 Us¥nduny

1.4 UsEnATAnnedies

1.5 Usiﬁ'ﬂmmmmﬁuﬁf@ﬁagmﬁﬂ

(adsafmsngaui MF VL@T%’UI@uﬂismﬁwémmﬂﬁjﬁmﬁmmu

reverse repo %30 securities lending #3® derivatives)

- il 45% gty
soulUnT Vuusiilu MF 73
p1glasansueendt 1 U
lafgnuToUNENDYU

2 | yindausail

2.1 Mmnandu riemdygilddu Reuluvnuudsuilons MF
Taauiunisindnissuleudnsiseniodlunsiansla au
ax A ° N aa v &
FBnsinguuneimun viielReulylyd MFanusavemy

Hoannsasla

sunulaiiu 25%
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UssnNnsneau

957189 (% VBINAV)

2.2 SN (usladsauds SN Feaameideunu TBMA waziinsiaus
Premunaninamifimuue3lulssnmannznssunsiiu
AAIAYLINAIENIIVOBUYIN LALNITOYQIAIILAUDUIENT
ansviineenivl)

23 Suhnvdensansidioumihdudnfidssevnan
nsEnAL 12 ey

2.4 total SIP aude 5 vosdwui

dy a o =
3INTIUNSTRlAeddyaIv18AY (Reverse Repo)

Taliiu 25%

g3nssuNsiguvannswg (Securities Lending)

T3y 25%

total SIP @4lekA NSWIAY A1uTD 8 Tumaun 1.1 :Bns1duns
awudmiu MF U vasdun 1 BNTIAIUNTAWUNAIL I

[

mmaaﬂmwsjauma@a@m (single entity limit) LLWIZJi’J@Jm

AIIEINU mwmsﬂwuﬂwu SN AnA wions1ans Basel Il #id

Snvasrasudaudil

5.1 fdnway a1x 6.4.3 way 6.4.4 vosde 6 lunouil 1.1 ;
dasndunsasmudmiu MF Ml vesdd 1 : Sandu
MsasuiiduIMmLgeennIngAunSogdyan (single
entity limit)

5.2 1 credit rating agﬂmzﬁwﬁl’ﬂﬂiﬂ investment grade
v3elddl credit rating

sunulaiiy 15%

derivatives sl

6.1  M31vi1gINTIU derivatives NingUsEaALNDN1TAR
ANLESY (hedging)

lsiviuyarandssiior

6.2 MSwNgINTsu derivatives NillYion15anANES
(non-hedging)
6.2.1 nidinewulifinisamuuuugudau

91110 net exposure MARINNTAMULY derivatives g
fodliiiu 100% a9 NAV
6.2.2 nsflnewuinTamULUUTUtaY

9719 net exposure ﬁLﬁ@ﬁ]'}ﬂmiamﬂu derivatives lag
YaA1AMFeMNEgegn (value-at-risk : VaR) Ya4naanu
Foudusall

(1) absolute VaR #a8nusawinfiu 20% 389 NAV

(2) relative VaR Hogn1M9savinfiu 2 i1 984 VaR ve9

benchmark

v
1

Wnewe: “nsasusuududen” wneauan nsawuludyandevie
amthidnagnsuuududau (complex strategic investment) %58n13
amuludyanderearminianududou (exotic derivatives)

global exposure limit

nawuaduend Aasuiin Suluady winnas 8M2 (MD8M2)

43




e : dmsunmsamulutuiinvensiasiieusiRurhniienisaiiuauees MF Lifideivuaiieniu product
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(v fa
U UssLANnNSneauy
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liability) maaﬁaaﬂmwmiswﬁu uiDame3lusy
nsiudmIUTeUTTIRNAN Ty Taan i Tunsdidy
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segaUdtnluuwazdaliusingluaunisluangs
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Lwﬂumﬁﬁ;ﬁaaﬂmﬁmﬂﬁﬁmiﬁmwu filing Tudnweuy
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5181ATINNT

2.2 lunsdifineauamuluasasaudeilaelunsansy

oonlviuazdl credit rating aglusefusiinia

investment grade wsoliil credit ratingl¥ uaa. AU

iienesuneldinisianisues vas. seidertusmiy

Ladifin 1 T 3 Y0eyaAINIT0RNLALIALDUNENTIANS

fananudusendaiuwdnsdiifeanamanslatinigbu

wuv filing Tudnwauzidulasanis (bond issuance

program) Tiansanduselasenis

(Fndu e 2.2 Bilddunsdidunsasiieenlog

qﬂﬂaéﬁﬂf

1. suAIWINYd USENRUY v3e US¥n
ATAANBELET AungvIneITegInaantu
QRS
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(12) Fadstuln lnedenglaiiu 2
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(1) Hvwiman

(2 Fndetnll Tneflonglaifu 2 9
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(1) fvwedn
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1. Tunsdifineauiinisawudulumuvdninadiidvuausnenmindduiiamuianaudin
= < ¥ A < v fa A val '
wWaguuUaslUaudumgivinauantilunisifunswdduiinesuaiuisoamuladnsely
UEnIansdesniun1sawielul
(1) dnvis1gulagseysIealduangdnude 31UIU 9RTIEIUNITAIMY LAy Tud
nindgauvenuaudR wazdndesenusetauanauseleviangly 3 Juvinistduus
Fuiiinnsdanan saensudanudnusenulinuignianis
2 whenindduivenuauiinielulemausninedsdassleviveadamudu
d1Any widedldiiundissesiaan 90 Tutduudunninddunurinnuants s
Junsdlaude 4 Tudnil
(3)  WeutEnianisanunsadmiheninddunuinauaudi viensndaunvinnuauds
= wa A < [ el o ¥ a v v v v o
finauantadsuwdasilaudulunmumdninadinimuaig uTEnianisaenih
enutoyaiedtude 31w snsdunisamuluninddudngn saufeiuila
Imeninddunueenlunseiuiminddulinsiisuulasnuants udusnsed
waglidndesngaudedauanadselevd n1glu 3 Tuvinisduud Juiiiansal
AINE
Tupsainusemdanisliaunsadmhenindduivnaquanddlmnduluau (2) Usdndians
Aoadniinsudeyaniuisianis nfeuanmaildaiuisadviienswdaudaingnd uag
Indeneudeditnegu wazdauanausylevd aglu 3 Tuvihnisduudiuasussezia
ANNAT?
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Fanann sdefuianunsaudlyliduluamusnsdunisamu ududnsd waz
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paonudaAvdnTBlTUISndans

@  andunisudlelidadiunisauvenswudulyaiuulevienisasyu nie

[ a

= =1 o s o v
GnLUUﬂWiLUaEJULL‘UaQ‘UﬁSLﬂmﬂ@ﬂﬂ@ﬂnu YUY mm‘maﬂmm%wm%wﬂu% 2

Tunsdiiinsamuvesnosusnlifuluamuulsvisnsamumunsdaudssianues
nowu liusemdanisandunisuiladadiunisasuvesnamusubndulunuulauiy
nsasquaelu 90 Jutfuudtuidadrunisamuvesnemusliidulusmuleuionis
amu uususindamsazldsuuRnngfiomheamuliivasuuiasnssinnvonemusi
AeluiuaIaIAINg 7

Tunsiguulasseianveinasmusiuanssanids usEniansaewalniiisnistunmsivdnsungtenie
amuanlunsiageanannemusnounsdsullasussunmveenausitasiinalddedu ne3sns
Aananafeadiszesaniismmenazidusssudedfemisamu suualleldsunfngfeoniieauly

Wasuulaslsennueinesnusinie u3Endnnisfesaiuasssuiiounsiudefumheamuangie
nirgaunNnIIeIUNIINITUAsURUana1siinalddedu waglunsainasuivun 90 Tutiuuaium
o L’ ] P IR Yo o
dadrunisasuliiduluauulouvisnisamu winswdsuwdasussinnvesnamusindslilinalddehu

U3ENINN1590a kLU MNYAY UV IN DIV UTINTULLLFAY
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4.1, Mskvlavheamu 1aid]
4.2, Usslannswuinnulgaemu ; Laidl
43 Twazdoadianiy (Msulwinmieamy) :
SwaziBuniaLiy -

5. ANSIEUBUIBVUILAMUATINIA :
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