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“CIS operator”
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derivatives”
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“guarantor rating”

“international
scale”

“investment
grade”
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“issue rating”
“issuer rating”
“market price”
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“notional amount”

“obligation”

“options”

“OTC derivatives”

\\P/NII

“portfolio
duration”

“product limit”

“regulated
market”
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“repo”

“retail MF”
“reverse repo”
“SBL"
“securities
lending”

“SET”

“share warrants”

“single entity
limit”

\\SIPII

“sovereign rating”

“TBMA"

“TSFC”

\\TSRII

“underlying”

\\WFEII
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f5n3sunsiiaTaafiduananady (reverse repurchase agreement)
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Borrowing and Lending)
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Specific Investment Products
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Right)
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World Federation of Exchanges
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1.10. §nrairTasonis @ nasnuiiiagasnuiily
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| =
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TUSENINITLELIAIATLI U AU EAINUATILSA LEHNTANITAIALEUA AN ERINULAUTIUIY
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"l

2.3. yaAiasVisanie : 10.0000 1n
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2.5. 'ﬂm*’uawumamuﬁmuamﬂﬂ%’au,sn : 10.0000 v
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2.9. Snumbaadnudusiuasnisdoadu : lifivua
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2.11. [hwnumiaasnuastundalutigdduen : LiAvua
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Usglamivaiianiraaanu TaauridnianisasialsenAuioividianiraasnunsiuarontinli
iaunii 1 Judauudniunisavnan a drdnouzasuddnianisuazdaluayunisuianiaiu
PaAUNNLAY

3. JaaiUsravauadinsin1sinN1sNaINUsIU AlIaNaINUTIU Uszinnnanusiu ulauna
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o o a o A as o - a o ad P> |

szianuazdasidiunisasnulundnnintduzanintddudu rvsan1suninannalauIsaun

ATAINU :

3.1. Taniseavduadiasenis :

vaszanunungasnui’ly ldasmuluasmaisuisniiuay/wiansasnivnistiu way/mia
Wurn Mduanalusvdssinanfiaaninuazivinanauunuinsmuzgudussauanuidas 1ae
IFnIansaziasanasnuluasmasuiaenanaalananinaeinginauauenssunis n.a.6.
ATRUR

3.2. UseannNadnuaNUTaINaAISaINY : asasnil
3.3. UssannasnusnIuMUI NS N LA

3.4. Usetannadnuatun1saInulua1lssind @ NadNUIIUNLTURINURUUTAIULELY
AvUsELne

wazfiulaunaaavrailasiumnuidasanndasiuanidlaunnuaniag

3.5. uTawnansAfun (679) : w’¥nianisanadinduviavingsnssunisunalaafidygrdaduly
uunaInuINlaaIn nantnagl Wau'ly uagsiansnardnuaaienssunis n.a.0. dsend
ANRUR

3.6. msaomu‘lué’mmwsﬁvamﬂmwﬁw (Derivatives) : aynu

3.6.1 YagusravAnasnIsasnuludayandariaaloniin : nsananuda (Hedging)
3.7. msasnuluasansiifidayandazaalovtinuele (Structured Note) : ‘Liadnu

3.8. nagngnsu3nisnasnu (Management Style) : finaansnisasnuasaidian (buy-and-hold)
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3.9. dufifi¥n/a1989 (Benchmark) :

¥ 1
a a

ifl lasanadlunasnunuanasuiinuuiivuassaznaiamny finagnsnisasnuluasansvia
svuluTATINITULLRINUASILAaILaLiansavauasuaneTAsenis (Buy and Hold) Taasinns
Uszanamswanauunu’ld 39hisndudasiidria

u‘%ﬁ’mﬁmnjs*‘uaaoauﬁm%ﬁamﬂa"iﬂuuﬂaaﬁaﬁi@‘lumﬂﬂ%ﬂmﬁm.lmuﬁu‘%ﬁmﬁmmﬂﬁummas
iz dvadaraldnsauulananisasnuiniinue Taausdndanisasidamedayauasuivlng
avnunUaNUnatvtaRuiviuninsuanudiie dadunafcdumdia uasivagualunis
wllaudiasvnanciunsasdsnalucivladuasudnianis aalunaingasnusuisald
Usslarianndayalunisdadulaasnule

ato'lsAnu wasdnswdsuulasdmdiaialimdulamlseaa Sawluwazdadimuanas
RNANIRENIANITAINY Uaz/via sznd dadivuauaddiiniuamznssunis A.8.6. eIy
NIaTgIUAITTaNanIsAILiuIIuLaINRINUTIN Lag/usa nstdasundasimdialunisld
rauiaulunsdindaandauiivasditialiladavinnraltlainadaya/das6vnananea’ly

Tmﬂu‘%ﬁmﬁmm'sazuﬁomsmﬁﬂuuﬂaoﬁonz\in‘mwaaumﬂaomumsmmmmmum'sﬂssmﬂ‘f,u
GulgduasndEnianis analunaifigasnuanuisalidselamianndayanisdadulaasnu'le

3.10. AnazNITINLNANALLNULAINAINY | ANaNIeaULNULLL Lidudau

3.11. MeavidaalAmAuuTaunanIsaIN LA N RLAY
- NaYnusIN buy-and-hold

naamuwamu‘tuu&"nm%wdu”‘sam%“wvﬁﬁua"mﬂuu%mr”im?.l"aaﬁnmwmmvﬁwﬁﬁLauamﬂ‘lu
dvdssind Tagazasnuluanaisuiiaiaiguasniadgiaivianasusadaiiunisiunasinsa
mMatantusufivanasuiidaulansuamaludvlsanaduay/wiadudinevilssang uaziinig
fununadunalnisl net exposure NiAendiasduanuidavstvdseindalaaiadalusauiliyduinnin
wainduiasay 80 vavyarNIWEIUg§nsuaInaIny

fHufimdaannnisasnuudEninnisaraasnuluniailideasnaisuond uay/wiaiudn uay/
wIalnsdunn mo?,uﬂsumml,au/usamaﬁsumﬂ swmmw"lmﬁwanmwﬂaumamwnﬁuau
uaz/viaraannalagdznisauadielaadioniivrianaiaadiy auAnMLATIUAIT N.8.6. Ui
fnuAEAIINNIT N.8.6. Ussamddua Wiaiuraulvnasnuasnu'lé

navnuazidinvinde ey dau1aar9ntin (Derivatives) Tmﬂﬁ‘imaﬂsvmmﬁaﬂaoﬁumwmﬁ'ﬂa
(Hedging) annansiuanil&au (Foreign Exchange Rate Risk) vioatuiu dugdagyaniiiiusuians
RISifi] wazanavihdandaanaarontindvdsdudasiaaniis wailasfuainudasdrudan
aanifisuasnacnu uanznnunaomumaautmaomu‘lum-\msmumqmam'\mq‘imams 1Ay
dinvindeyanaeasasdenanalnin walviaguasduansanadasdiuanyasenis tudu

afly nasnuanaasnulunaiideanasuiiinfiduduanuinfiadasinindauisaainu'lé (non

— investment grade) wag/w3ansia1suinluldsunis¥adudualiniiitiada (Unrated
Securities) 1aaazliasnuluniaiilidiasasniidygrdazaalsniinune (Structured Note)

aen9'lsAd ‘lunszﬁﬁamummimsaomu‘tumaﬂs LNATUUUNERN LAY AMNIEARALARYLATESAAN
ANURUNIU LARABRTER wialtAaluanisallilnéiene « LLau/mansmmumsLﬂaﬂuLLﬂaa‘Luwao
navngseiiiau u,au/mansmmowuaamuiumoﬂsummmmﬂumsﬁ’msn AU F9a1afiunv
mm"mnaomu"lummsaaomu‘mLﬂu"l,ﬂmuzi‘fmmum'saamumn‘mum“h‘tuiﬂ'sommmmamu”l,m
Wodl usHnIanisazsaoun1sliauiIsaasnuliiiuldandadrunrsasnuidinua'lily
Tasvnsanulsyadsasdineu n.x.6.

Wil Wwnsdmnadadunmsasnuzadnasuiiimdasduanuidassnolseing 13¥ninnisaia
laitfuaiessasiaan 30 auunLLmumammLuﬂuLﬂunaamusm wiavszazIan 30 JuAauasuang
TAs9n1ssIneaAld Wil 'imﬂmaomuomﬂsuiwumaavgamutﬂuahmg
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3.12. shgasidaanisasnulucivlssine :

fulaunanisasnudedenaliifl net exposure MiAddasduainudassvlsenalamadalusay
fieyfunnninravinAuiasay 80 uasyarINSNEFUFNEUAINAINY

3.13. szianzasndnninduianindduiu udansmeannalaaigauiiazamu :

' ]
aoda =1

3.13.1 Uszianuasvdnnindvianinddudunianismaanualaeidduiiazasnuludsang

UIEvInnsazasnunsausvmdsyiamianizanudanning nindaudu wiavnanualaadd
duatvlaatrvnilandavaraativaunilssndanynIsNAIT A.8.60. WIadsyA1AdITnIU
ALENTTNAIT A.Q.60. Arnuaddaalddl Guwdlunsdidnaznssunis n.a.0. u3a8117n9 U
ALYATINAIT N.R.6. ’iv’nmmLﬁu?jauu‘%aﬁﬂ‘;zmﬂummu%aLﬁmﬁuﬂsmnmu%aﬁn‘iﬂmwaa
nannINEaIansneadunIanITInanNalALInaU

il 1 : Ussanuazaaanifizainsasnienisiduia iy

1. UszLnnuadnsas Lawa

1.1 enasuil

1.1.1 Ausias

1.1.2 fduads

1.1.3 %ud (lisruviududasdgnin fiudauius wazasans Basel III)
1.1.4 B/E

1.1.5 P/N

1.1.6 ludAyuanedndiiavdanud

1.1.7 luuanandlunalsylamifif underlying luwusiinsvizaiug

1.1.8 e snflauiifidnwasvinuadiderfuasigisuiiain 1.1.1 - 1.1.7 aufid1iasiu
AUZATIUATT A.R.O.AIVUALANLAN

1.2 anasfeniidenu (Lis:uasans Basel III)
1.3 51815 Basel III

1.4 fAnn

2. aaautGuaIasIdIsuasndntnailunITaINU

nindFuRUIENIanIsaza1n1saaInuldnin 1. dasiaaauifnasnsidarsaundninaaivi
ATUAIU Gl

2.1 “Lififiadvuaniadaunlafvinligasnuiiniseyniuannninyadduasnuluasans

2.2 awunsawldaufialé (sHudensdiiiilu B/E wa P/N ffidaulavinuddaufiausnasnu'lé
ditfiunslifinissulaud@ndizaniavsluanaslaauianisnaguuiadaivue wiafiiaululiv
NAYNUAINTANLAUFAANATIRNTLE)

2.3 fidayaidmfuasasnuidnianisaunsaidingelaaiiundsenaunisiarsandadula
fonuldatvsiiagna wasiidayasnaNnasviauyangfisssy lagdayasunalieadaivdann
wnaviiayaiiafa'ldgedavinaunanizaisduliluneansuluszdusnna

2.4 lunsdiiilunisasnulu B/E wa P/N flaanasnaisdunaiviaznssuiinisén B/E wa P/N
Aunanfaviinissuarianiaiusavinaynnadvil

2.4.1 sW. w9. ¥i3a uA. MuAYURNIEIIMIEFIAAIFANTUNITIIU
2.4.2 sunATaaN Y

11
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2.4.3 sunATaNATaILATIEU

2.4.4 A aNMISANATLATANNTAINITIALAS

2.4.5 suasWeiuIaniuuanavuasauatannivldssinalne

2.4.6 suAstianisavaanuazitdinuadsanalne

2.4.7 suasadgarnwnvlssinalng

2.4.8 dafiun1sdusredsenaifidnwagvinuadmsugiudinain 2.4.1 - 2.4.7

Wil msaYandanistusasdunaidaiilunisarianianissusasgdeanaviagaand eduu
swmdvaanide (61%) eunszyliTu B/E w3a P/N ée

Aui 2 1 minddulszianniaa CIS

a

avfinaantiduarndninarilunisasnudoil

e

1. finasuiituaziiulilorundaninagilunisasnuiduiferfudamiinuadniuansa1smanisdu

3

Wl lugud 1 da 2.1 - 2.3
2. lunsdifinasnuldasnulumine CIS uas MF MF donandasfiutaunanisasnudoil
2.1 finsasmuluniwddudaiulssnnuasafiafasfuiinasnuaninsaasnule

=

2.2 ﬁmsamu’lum%wﬂa”imi’iaimﬁmmmmuﬁmmu (pro rata) uadlénatiuliaundninauai
single entity limit aavnasnuilu

2.3 umsmmu‘lumwﬂaumaimﬁmmmmué’mmu (pro rata) uadlénatiluliaundninauai
product limit dusunswaaudiilu SIP uasnasnuiiu

2.4 finsasnulu derivatives ifluliaunaninaai global exposure limit zagnasnuiiu

a

3. lunsdifnasnunuflainasllaimuluniia CIS uas MF MF denaidashilanainusindla
Lhas

Auil 3 : niwdaulszandudariassssisuvindudin

9
=l

avfludurhnusaanasiiauvindurdinuasisurineatl
SW. 19, 32 UA. MUNYUUIEIIcIaFIAAFATUNITIIU

. fUNANTRANEU

. SUNANTANANTRILATIZU

. ﬁu']ﬂ']‘iLﬁaﬂ"l‘iLﬂ‘]ﬂ'ﬂ‘iLLagﬂﬁﬂ‘iﬂiﬂ"l‘il,ﬂ‘l:l'ﬂ‘i

6

1.

2

3

4

5. uss¥naaInsasduLiiafatade

6. sUATWRIUIAARLUIANR WV UREAUNALDNLAIUTELNA TN E
7. sunasuianisavaanuazitdnuvelsemaing
8. sunAsagaunvlssinalne
9. gantfunisduseninvdsamanssmalnedugundn

10. dafunmsdusrvdsunaiidnragvinuasdendugiudinay 1. - 9.
gl 4 : F3nssudsuiannstiaTaasiduanunadu (reverse repo)
nsaanulu reverse repo gavifluldamuvdninaaisod

a '

1. adaan dasflufifuaradeiinanunsadiniugd; yeu1lu reverse repo lasunguune’ine

1.1 aw.
1.2 u.

12
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1.3 um.

1.4 uR.

1.5 uv3dniseiudie

1.6 siwn.

1.7 nasnudluy

1.8 ffumrafifingrinaanizingedu

1.9 shusndnsuasisidniaanunguunaIaIeIgnissudssuna
2. an&1snldlunisiia reverse repo dasiluasansdoil

2.1 ananasslnauazasdisnasgavlssing Taansdliflunsaisniasgatvilssinddiac
credit rating a&lududu investment grade

1%

2.2 B/E P/N fiasidusn dnn viaviudszazdu 9 sw. u9. wiasuimisifinguanaanizindediy
|

tHuginsenniu ﬁoﬁammmﬁaimﬁu 11

2.3 BJE 13a P/N  TSFC Hugaan AfiAvuasuldduaiudr' ity 270 Susiuusiuaandd way

. 9

HugndeArualidudianvaudaiialéwiu
2.4 B/E P/N v3adnn Afia1elilAiu 90 Jutiuusduiiaan sl credit rating atnelaatronilogoil

2.4.1 i issue rating w3a issuer rating agjlududuusn Taansdifily issuer rating daaiily
credit rating N'lau1annn1sda credit rating szavdudie

2.4.2 1 guarantor rating aglugdusu investment grade

2.5 mswmsuwﬁoumﬂmmaaimnu 1 1 Adunsifsulusarndasiaasarsud Msammaua
s dadanazdivaslddeiinisidainasagisisatu Tnaasissuiidgenaddacdi credit
rating atinvlaatnoniogeil

2.5.1 i credit rating sza ”é’uau‘tu 2 Juduusn wia credit rating szavenIMinulAasléfy
credit rating svasdudona1neui CRA laiEauiiay'ls

2.5.2 i credit rating szazeadiu 3 duduwsn

aa e

2.6 asasuiidefiangaandalitiy 1 auitunsdaulusnaiadarnaanaisviiviaiidaya
siaMliafauazaivasladeiinsilanasagisisanu 1aaasdsuidainalicaasdl credit
rating atnvlaat1nilofall

2.6.1 i credit rating sza ué’uaﬂ‘tu 3 Juduusn wia credit rating szavenIMinulAagléfu
credit rating svasdudonaieui CRA laiEauiiay'ls

2.6.2 i credit rating ssazeiadiu 4 duduusn
2.7 visndduduauiaiinuaaenssunis A.8.0. AuuALRNLEY
3. szaznaInssusyniiuag reverse repo diadlitAiu 90 Yu

4. daiivuainlBuuisnianisdadliidd1niunisasnuly reverse repo a1uLA LT
1TNUAMLLATINATST A.8.6. UszA1AAIue

gl 5 : g3nssulseanasiiuvdnniwe (securities lending)

1%

dasfluldmundninarilunisasnudoi

. ddaa dasfiddgardndrandaduglésuluaunnlvdsznaugsia SBLIaalunsdl

AduaIsInaINIEvintnslug usAILNUUIF e @ﬁmﬁaaLﬂuuﬂﬂaﬁoﬁﬁmmsaﬂssnauﬁsﬁw‘%a

) o

—

a

fiuAanislaaunguunaing

1.1 {§le5uluaugnilsenaugsia SBL

13
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1.2 siwn.

1.3 nasnudiuy

1.4 suasiianmsitdnuazaisdsaanusdlsznealneg

1.5 an.

1.6 9.

1.7 ua.

1.8 widwviseAudiia

1.9 nasuaduumraiifiyariniwdgdunacganunsazadous 1 auundut
1.10 nayvuluititugydisnunis

1.11 fifyaradumuiidninudivuaifiuig

2. vannsweanlidin daadlundnnsndnaglussuuiudinnanniwauasgueasurinndnnsneg wia
UANMINEAN sn. vinnthAduuansdaundannine

De

3. M IMIaEaANANUTYAY LRI, GavaLTiun1Taeil

]
= =

3.1 sfiunstiinimevsadanuandseduanagiuiiacdulszAunsidiundannineg 1aadag
Hundnilseiudoil

3.1.1 Wuan

3.1.2 as&saaigine

3.1.3 B/E P/N iasiducn dnn wiaiudszazdu A sw. ue. wdasuiasifinguanaianisings
au fugfinsyrniu

3.1.4 B/E w3a P/N 7 TSFC \flugaan Afdnuaiuliduaiudlbidu 270 Suiuusiuaand)
uagtilugmndeAarvualddufianvaruniafia’lewiu

3.1.5 B/E P/N wi3adnn #fianglaitdu 90 usiuusiuiiaan 4efi credit rating atinalaattonile
Aol

3.1.5.1 i issue rating 3a issuer rating aglududuusn Taansaiilu issuer rating daaiflu
credit rating N'launann1sim credit rating szazduale

3.1.5.2 @ guarantor rating atlududu investment grade
3.1.6 asansuiliisl credit rating aglududu investment grade

3.1.7 wils&amszdud sw. ugaanviudnasnuiiadiudssiunsduvdnnswdaiuanainu

=

3.1.8 viuaanefisulu SET fifisnataagluduil SET50 il lunsdifinasnulaifiuiaunanis
aNuUluasm&1TNU nasnulgTunanlszduaana il

3.1.9 wihaainuuas MMF

3.2 duflumslinasnuiinssu@niviiansauasasndniseduay 3.1 vdasiunsiaedgaudeay
finalyi v3EnIansanunsativauiszuiitanannuanidsedusunanlalnanau

3.3 viaivdndseduenu 3.1 inasnuiinssuanallTaunaunadaniaviniliaunsatoduaiy
nandseAutuls viuwsidunisiedursvulionudannaslugsnssunistiiinnanning duia

3.4 ssoyarvidniseiu o &uiu > 100% vasyamudnniweailidiy
3.5 lunsdifivdndszAuiluduan Biinduaadonarnldamulaauiluniwadudodl

3.5.1 WPudnlu sw. wdasuimsifinguunamizindediy
3.5.2 iasidunhnuia P/N doil

14
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' '
< v [ 2

3.5.2.1 1iasduen via P/N 9 sw. w9, wiasuasifinguunaanisiadetiuiuginissyniu

o o

3.5.2.2 P/N # TSFC flugaan Afidsimuaiuldiduaiudirbidu 270 Sutuusiuaandd waziy
fAdeArualidudianvaruniaialéuiu

3.5.2.3 P/N #ifiane'lsiiu 90 Susiuusiuiiaan Gefi credit rating atinenilvatinalagoti

3.5.2.3.1 il issue rating w%a issuer rating aglugdusuusn Taanseifiily issuer rating gaviflu
credit rating N'léiunannn1sda credit rating seazdudle

3.5.2.3.2 {1 guarantor rating atluduau investment grade
3.5.3 aasaaigine

3.5.4 reverse repo &1uFuATIEITANATT LN

4. anwazuarassddaunadduan Tilddyanidnwrasuasaisedrdyuasdayaaudsena
frdnuaaznssunsAidunannInduasaarananniwaginmadadiinuatiafussuuaudayan

2

duuwaslvunanninduasnaniseAulugsnssunisiuuasiiiunanning

AUl 6 : §3n55UU58LaN derivatives muua”mnmsv‘imsmmuﬁaﬁ

1. dsziav underlying derivatives inasnuandiniuddaalddacii underlying atralnatine
nilansanaruati1afodl

1.1 viwdduninaimuanunsaaanulé

1.2 daseanide

1.3 dasuaniddauiduy

1.4 a3dia 12du credit rating w3a credit event ilugiu

1.5 sufiduila duiifiasdlsenamiugusvizadivdseny 1.1 - 1.4 wida 1.7
1.6 Fuiififasdisznauiuduiionu 1.5

1.7 underlying 8umuAd1TAIIUAMEATINANT N.8.6. ATUUALANLAN

Tunsell derivatives #1989 us1A11a9 underlying dingdiu sm‘n‘/’iéwﬁoﬁanmmamﬂuﬁm
faqiiu (spot price) wiastadeuudaunaaronta (futures price) wintu Weil s1A12a0
underlying 8u 7'il2dduil w3a underlying Miiluasdlsenavuasduiidonay davifluiiaausuy
agnvuvuastacweliatngwnsuais

2. Waulamsainu ual.ageiunisasnulu derivatives léisiaiiia

2.1 nsél MF ldseuiAendunisasnulu derivatives wag underlying zav derivatives azasnu'ls
atvdaaululasenis

3
' a

2.2 fluasudinflud&auanlu derivatives atinglaatinondodat

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives éofl

2.2.2.1 nsdiiflu OTC derivatives tuilseina'lne dasfigdyardndrandailu sw. suraisid
ANUUNELLANIEIAAITU Munudaue derivatives wiaf@n derivatives

2.3 lunsdifiazdasfinnsirseunildranisdonaududiia derivatives &ugnag dudniudaaiilu
nindgunnasnuaunsaaInule el LiitnasuasiilugfidndsunauniafininNaonaufusi
& &

HuAay

3. udniaagitANLGunsdl underlying 1iugud

lunsall derivatives § underlying (fugutinin 1.5 — 1.6 duiidonaidacfidnmwoiy doil

15
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]
a o al

3.1 flugufinfinisArnuadiznisdruialiadvtaau Taafinisssyunadviiayaunag underlying
wiailadasvq i ldlunisaruia uaziinnsarwiaduilinduilaaiuauainumuizauuad
avAdsenavuavddd Mvil underlying wiailadadunadaviinisialaulmiaugnneaainating
Hudasyaan

'Y

3.2 (fludufinfidneazatnslnan1onis doil

aaa s aa o

3.2.1 dufiifinisnszanadiadhafiaona Taaduduiinfidnwaslodnuasuile dotl

3.2.1.1 dufifiasdlsznauusazdifiiviin < 20% zanitninienun

3.2.1.2 dufiiasdsznaudiladivifiefiinntgn < 35% wasthwinfonua
lunsaidduldauanneaia Tnsasdisznaudidudasiiinninbidudasidivualu 3.2.1.1

ANTARAITANNITATERINRTAMIY 3.2.1.1 uag 3.2.1.2 LidavinavdlsznauiiiAaidasdunagal
Wit dUAUNINTUN

3.2.2 ¢gaufidulauanain 3.2.1 Miluldeudauluasudiu goil
3.2.2.1 L:‘Jum.fﬁﬁﬁaaﬂﬂssﬂauLﬂumﬁmsu”iaé’mm’mﬁnaamummmmmuimmﬂmsa

3.2.2.2 dadmmanduasnuaudadiu (pro rata) Lauauvmonnaomuaomu‘tumswmsmaé’mmw
Tulaaasondrlduaiiuldaundninaai single entity limit uagnasnuiiu

3.3 luduiifnldsuniswaunisagariuiifianuidadawasvinuiinildad19885va1n uaa.fodl
windsaginaaniudvnaiduuisniuiedanasuaa. uaa.dudasdalifinnasaisilasduaiu
AaianianalseTaziad1eilss&nanineala

3.4 finsuaasdufifuqatresaifiaoiulssinnniurinnisniudaininasiauatayaatiieiiy
LRNITOL

3.5 lunsdiidudufduda dufidenandasarualaaliundsiayadrodoainsiasiuuag
1“UILIUINLBATARIUTELNA TN AR IIUTLLNE UIAAIUIUINATIATFUAILALUFANTT UR.UFAY

o o o

BiiulaiisnsAmnaadgiauduiidenanansagzviaudnsduiialdatromunyau

4, pannaainsalufiniwaduiiigonasanisiszniiaiuniszunwu (cover rule)

uaa.dasdalifinsnddurasnasnuitfinauninuarigaiwaaaslusinuiuiiaowasanisei
navnuaIdiavsenilanudannadtila derivatives &ugaavlinaaaiarnldasnulu derivatives
T waztilulleunidinenuaaznssunis A.a.60. A1KRUA

aa o

5. vianLnnwlqumuahvisnmsaamummmaﬂszmmﬁaammwmﬁ"m

Tunsdlil uaa.a9nulu derivatives 7 underlying “aila&aifienfunsndduiiazanninuidasnis
aunulu derivatives donandiadtilulismiunarinuaneassunis n.8.6. ATRUA

6. nannaaindus nsun1saInuly OTC derivatives

UiEninnissasdintiififiannaslu OTC derivatives sotl
6.1 1171Gjé’zymwﬁnmwﬁommmuasuﬁwamﬂﬁﬁ‘s'smaa derivatives 1% uaa. nsunaTud 15

a oo

wazugavinauadusasiiiau Wil Tunsdiniudonarduiungavinnisuas uas. WA uauay
wayamgfsssuaaluiuvinnasda’lal

6.2 lunsdifiAnansaifidonansznusasia1aad derivatives atnofitasdey Wigdeananehe
nigAILazLIIYaALfsIsNay derivatives TLFENIANITNIILAUN

6.3 aduaunandanilofunanlifinnsdregiug derivatives 1iia uaa. sasua'ld
7. ndnnariisdusimsunisdindluadauanlu credit derivatives

a va

uaa. dasufifeudauladed

7.1 indlugdeyanlu credit derivatives Lénmngiiianisananuidaavindu
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7.2 vindlugdayenlénnng credit derivatives Mfidnxaivaadgsnssunsaliauifaedugsnssy
atvutivaevla Aol

7.2.1 Credit Default Swap : G9'ldun nrsanaslugiue N*ﬁaﬂsunumwLauomummmm
WWendasduanuanunsalunisiiseniiany obligation waviynWUa U obligation W Taaadeyan
mau‘lumu“wmuﬂswnumwmﬁmnmsvwnwumawmaaﬂhswmumumamnaasﬂaﬂ'sunummtﬁmma
tim credit event wu'imﬂgyuNa‘tuwamnaasﬁ‘aﬂsunumwL?ﬂgﬂsnmuummum (lunsdiiilaiiin
credit event ilamnaomﬁuam‘lu‘mﬂiuﬁmummuﬂm‘?\) ol "laidn obligation azfitiaesanis
w6ien (Single Name Credit Default Swap) w3a obllgatlon fivarasnansdeinualvigualsedu
mmtﬁmuuummsmumaan credit event 2ufy obligation sanslasnanisudladusnausn
(First to Default Swap) w3aiflaiAa credit event fiufu obligation smﬂ'ﬁ"lmmm'mua‘tunau
obligation sﬁ'oa“umﬂhsuswmnumwwﬂumuwaoﬁumwr;muuu watiaanagazasuinuaLiia
\Aim credit event fiufu obligation nasan1slunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : i’o"tsjuﬁ m'smnaa‘lugwuz@sﬁyaﬂszﬁumwLﬁﬂwaaﬁumﬁwd
2989 MAANNNITANRITAINANBLLNUTIAZ LAFUANRUNINEE9EY TaadunalszAuaudel
m'suwnﬁuﬁaudwNamm.lLmu’tua”mwmﬁu%a?J”mwaaﬂéﬁﬁ;510aonuammanmﬂmummmnao
AU wardiufianas (611) vasyadgfsssuuasdunsnegan9ae ilauandunisiigdalsyduainu
WevazTaunanauununazd uiiindy (41%) vasyariafisssuuasduniwaanedelvidugana

seAuauday auninazia credit event viiaasudvuadeuan (asailaiiha credit event)

7.3 dasldfuanuinssruaiuiidiivuaiaeg International Swaps and Derivatives Association
(ISDA) wradgyayrunasgsruduamuingdrinouaansy gdeiidiannasnianuausaail

7.3.1 dwalddeduldaiunguuie wazlidaniawdedunguunaiiciandannindguasaaia
naNNIWEMIanHKULaY

7.3.2 hifiiadvuafivinlvidnifddiinua'liluanaisuroniiviaduadauaaroniing credit
derivatives flugavasidauidelal

7.3.3 lhifidadinualvinasnudavsualimnuidainalriunia &
3.13.2. Ussianzasndnninduianswddudy wiansmeanualaeddduiiazasnulusrodseing

o«

wgnianisazasnuniandemidsiamiianizannanning nindaudu wiavnanualaadd
auatlnatrvviivnianargatdivaiunilssnidaaznssunis n.a.6. wralszaraaiinou
ABLEATINNIT A.8.6. Anuadvaaldldl tuudlunsdinaaznssunis n.a.a.W3ad 109U
AQLYATIUNIS A.R.6. WA uiutaundafidseniaunlaniatiuifndssianniadnwaizuay

aad

naNNNEVIaNIWEFUKIaNITIINAANR TALIBAU

Woil nsasnuluasasviaduanludvlsang asasviadyandenaidasduaananiaily
nmsvizdanludssnaifmianuiduquadundnniuduazaariaudnnindiiiluzundnandog
1a9 I0SCO wianfinsdamalunaiadaznandnnindarvlssinaniiiugunfinaas WFE wialilu
AsIFITVAVLIENNIRGILAsIRuUaunaly GMS

il 1 Ussanuazaaanifizainsasnienisiduiia iy

1. dszLnnuadasmd@sanvussindg ‘lewa

1.1 enssuieivlsana
1.1.1 Wusdes
1.1.2 d3undy

> a

wilaedgnw iudaulus wazasas Basel III)

o

1.1.3 vud (lisruviu
1.1.4 B/E
1.1.5 P/N

1.1.6 luddgyuaasdndnazdanun

:Dt
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'
o aal

1.1.7 luusas&ndlunadsyiaming underlying (fHuwusiinsudaiud

1.1.8 e suilduiifignwazvituasdarduasiaisuien 1.1.1 - 1.1.7 auis&1inenu
AUEATIUATT A.R.O.ANVUALANLAN

1.2 enasfauiifenudredsuina (Lisiuasans Basel D)
1.3  @51&15 Basel III anvdssind
1.4  dAnn enviseine

2. AU aaInsIRISLRYUdnLnaL2i luA1TRINY

NFWEFUALTENIANITAEEINITaaInUldaTn 1. dasiaaautifradnsdsaundninaaii
ATUAIU Gl

2.1 “Lififiadvuaniadanlafvinligasnuiinisenniuannninyadduasnuluasans

2.2 @usawddeudialé (saudensdidcilu B/E P/N Afdaulavinuldauiiausnaanulé
dflunistrfinnssulauanazansasluasnansidaudznsinguunaiivus wiafdaulal
naYnuUsINNTaLNaAUaanaaTle)

2.3 mJanaLnmnnmwmsmummammsmmmme"lmwammﬂsvnanmswm‘smmmau‘ta
aomuimamaammua LLayuwauaswmmamauuamnm'ﬁssu TagdayadynalIciadaIvdeann
Lmaa?.laum/lL‘ﬁ”ana"l,m’fiaammm’muammmsauLﬂumﬂamu’tusumnmna

2.4 lunsdiiilunisasnulu B/E wa P/N flaanasnaisdunaiiiaznssuiinisén B/E wa P/N
Aunafaviinissuarianiaiusavinayanadvil

2.4.1 sW. 9. ¥Ia UA. MUAYUNLINILFTAIFAITUNTIUY

2.4.2 &atiunsduevissinanidanwaigvinuastdendugsudineiu 2.4.1 - 2.4.2

Wil msanYandanistusasdunanidaciilunisaravianissusacideanaviiagaandr ediuiu
swdvaantde (61%) aunszyliTu B/E w3a P/N ée

| o s ' a ' a ' v o o
d2uin 2 : niwddudssiannila CIS asdiiflunilrainisaanataraldivaunguuialu
avssing
Gavfinaautifuazudninailunisasnudod

1. finasuiituazsiiullorundninasilunisasnuiduiferfudamiinuadiniuasasnianisdu
mldlugun 1 da 2.1 - 2.3

dlumihauasnasnu CIS srvlssinanfidnwoisaod

2.1 msaanua”mﬂauamnaumu"lmmsn'\nnmuamawmmmumoﬂs”mﬁmmnnmuamu
Manmwaua“mmwﬁamwanmswusﬁamuamﬂnmumwao I0SCO wiatiuntiranasnasnu
CIS dvilszmanfinnsdazalunaradaurandnnswegstlssanaidugudnuas WFE

2.2 CIS operator aasnasnudsnanagaaldnisiifuguarasnibanuifuguaiiiuauntn
faieyuag I0SCO

2.3 asdifinasnuldasnulumidauasnasnu CIS arvssing nasnu CIS srodseinadonald
davatnaldunaninaiginisAiAugLa ANsaan ANSLEUALNE LAYANTIANITAIUITLUNaINULNAK
[unusetiaguadsyinalu

2.4 Ussenafidifuguanisi@uaznanihadenanfuiasnishianuduasasfainuatinoiiiasna
Mtl s aiadseinanadrinorudinue

2.5 Tunsdliflunisasnuluntirazasnasnu CIS svdseina nasnusvnallsiagiinisandnnig
Qﬂ:J"LaLawunsmummwLﬂu‘lunwsusmss"\ImWﬂaaotﬂumsiﬁmsnLmuu wazfiulaunanIsaInNu

QQ
=D
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2.5.1 fimsasnulunsnddudoiilulssianuazufiadaidui MF (investing fund) sunsaaInu
Teludasdru = 80% wavyamnineaiugnazasnasnu CIS avissinaiiu

2.5.2 fnsasnulunswddutialdigdruiaaudadru (pro rata) warldmatiullaiy
nantaale single entity limit 2a9 MF u vivil ndnnagidenad bildAunsdinsweaguniiu SIP

2.5.3 ﬁmsaomu‘lum%wﬂﬁmﬁa‘tﬁﬁﬁﬁwmmmué’mdgu (pro rata) udlawatiulilau
nannawd product limit &usuniweaduiiilu SIP uas MF 1u

2.5.4 finsasnulu derivatives Miilulidaunaninauai global exposure limit was MF 1fu
2.6 nsdifinasnunuflainas ludasnulunirazasnainu CIS srvdseind nasnu CIS

aa o

moﬂszmﬂﬁanmmaaiﬂiﬁnaomumuanmmumuaamennnaomusmmwmaé Vuusiflunsedl s
anuIfunaziulsyiamisadiamibaaimu Wil Taa'ldfuanuiutauainditneu Tag
AaunisasnuiEnianisasilawmadaya wmauaanudniu uasdArsssuiauniiiardasdunis
aanuludneazainanTilunivladiziu

Auit 3 : winddulszanidudinluganiunisidudavlssinanians1aselssnan LA g uLvin
Wunn

dgaslududnudasnasiiauvindudinuasgsusndod

1. §W. u9. W32 UA. MUAYUUILTIIMEFIAIFANTUNITIIU

2. &atfunisdussrindsemandsenalneadusungn

3. a&anifunisdusitvdlsenanfidnwasvinuaadedugsucdhaaiu 1. - 2.

il 4 : FsnssudstiannstiaTaasiduanunadu (reverse repo)
Taaduldamundninarifidinouaaassuns n.a.6. Auue

g 5 : g3nssudssiannisifiundnniwdlusroiszina (securities lending)
Taaduldamundninarifidrinouaaassuns n.a.6. Auua

g 6 : g3nssulszian derivatives lTusnglseind aundninsainisaanudadl

1. Usvian underlying derivatives Anasnuazidiniudduau'lédasii underlying atinalaating
nilyranaluafvll

1.1 wiwdauiinasnuausaaonule

1.2 daseaniis

1.3 damuanildauiduy

1.4 a3fia 1u credit rating w3a credit event flugiu

1.5 guihduuila dufififiasdlsenauilududvizadiudsen 1.1 - 1.4 viza 1.7
1.6 dufiifiasdisznauiluguiion 1.5

1.7 underlying dumuiid1inoiunaenssuns n.a.60. AUUALANLAYN

Tunseil derivatives #1989 us1A11a9 underlying dingdiu swmmmoaamnmmaon]uﬂm
flaqtiu (spot price) wiasmdyeyrdaunaaleniin (futures price) windu wWodl s1a a0
underlying 8u 71311265 w3a underlying AifluasAlsznavrasfuiidonan daviflufaansy
atnvuvuastlackeliatngunsnans

2. Waulanmsadinu ual. agadunisasnulu derivatives ‘léisiawiia

2.1 n5el MF ldssuiAeAunisasnulu derivatives was underlying 1av derivatives fagasnu'ls
atvdaauluiasenis

Qs

2.2 Jdumsudinduadeyenlu derivatives atrolaatroniodiofl
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2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ¢vil

2.2.2.1 asdiilu OTC derivatives Tusnvdssing s"laoﬁﬁé’mmwﬁnmwﬁmﬂuﬁﬁuﬂﬂaﬁiﬁn
ayanealiilsynaugsia derivatives manmﬂ“mmsmnmua‘lmwuaumun‘mnml,amuuanmsm
u,a"mmmvianmswumﬂuam*ﬁnmumwao I0SCO mamﬂuam‘ifn*ﬂao WFE

2.3 lunsdifazdasiinnstrsenildranisdonavduddia derivatives &ugaad dudniudaoiy
niwddunnasnuaiuisaadnule Wl Lidnnasnuanilugidndsunauniafintinnainaududl
& &

TUAAN

3. nannauivinLinnsel underlying (Hugudl

lunsall derivatives § underlying (fuguiain 1.5 — 1.6 dufidonadacfidnmoiy doil

3.1 ugufififinsArvuadzarsaruialiadediaay Taafinissyunasiayauag underlying
W‘sa’iﬁlaﬁ”ﬂr;haqﬁﬂwm‘tmumsmmm uazdinisarwaduiliiduilaaiuauanunuisauuad
avAlsznauvuavauil el underlying wiatladadunadadfinisedaulniaugn1ILARIA DL
Hudaszann

3.2 luguiififidneazatialnattonids doil

a aa o

3.2.1 dufiffinisnszanadadiaiiaona Taaduduinfidnwasladnwasnils dodl

3.2.1.1 dufifiasdlsznavusazdifiiviin < 20% anitninienua

3.2.1.2 dufifiasAlsenaudiladiulefiivitn < 35% wasihwiniionua
lunsddduldauanizaain Tnaasdlsenauddudasiihwinliiudanddiualy 3.2.1.1

ANTARAITANNITATEAINBTAMY 3.2.1.1 uag 3.2.1.2 LidavinavdlsznauiiiAaidasdunagal
Wit HUALNIRANTUN

3.2.2 dufidulauanain 3.2.1 Aduldaudaulaasudiu dodl
3.2.2.1 dluguiiifiasdlsznauiluasnasvizaduaninasmuauisaaanuléinanse

3.2.2.2 diadwanduasnuanudadiu (pro rata) @iaunileinnasnuasnuluasnaisviadoyan
tulaaassndr lanatiuliamnadninasd single entity limit uavnasnuiiu

3.3 tfuduiin1esunswaivntaagarundanuiiadawazvinniinn'ldad19agseann uaa.119dl
windsngiraantudvnariuudvniuieiazaduaa. uaa.dudasialifiviasnisilasduainy
Aaudanivnailsyiaiatrofidse@nsaineas

3.4 finsuaneduiiuqadrodaifiaoiflulszinniurvinnisiiudaiinsisuadayaatiou
maN1Tal

3.5 lunsd@idduduiiduda dufidenadasdruiaiaaliuvaiayadiodearnsnaoiuuad
"9 UIAATUIUTELNA TN EUTAEIUTLNA KIaAIUIANINNTIARUAILARLLETANTT UK. LRAY

o o o

TiiulaiisnsAinaasgiauduiidenanansagzviaudasduiialdatoinunyau

4, vaninaainsinlifinswdduiiasnasanisiiszuiinuaisyniu (cover rule)

URA. eﬁaoﬁ’ﬂ"mumswnaumaanaomumuﬂmmwu,awuamWﬂdaqu:hmuﬁLﬁﬂowasiamsuﬁ
naamumamaoﬁwswuummamnmma derivatives ﬁuamao"lmaamnmm"tmaomu‘lu derivatives
fu wazniuldeuing1iinuaazAsTuA1g A.8.6. ATUUR

5. udninariiNGnd T uNITaInuiiiTnalssavdiiaannduLdag

Tunsdlil uaa.a9nulu derivatives 7 underlying lailz&atfendunsndduiazanainuidasnis
aunulu derivatives sonansiadiiuldanisgriinuaasnssunis n.a.6. ANKUA
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6. nannagiAnduansun1sasnuly OTC derivatives

vl o

wBEnIan1ssasinliifidannaslu OTC derivatives ¢odl

Iﬁﬂé’cynnﬁﬂmwﬁaﬁhmmuazuﬁouamuﬁﬁssuwaa derivatives 1% uaa. ns1unnui 15

yugavinazasudasifiau il lunsdifiiudenarnduiungarinnisuas uaa. Widwiauag
wdayamgfsssuaaluiuvinnaisda’lal

6.2 lunsalfAnumansalfidenansenusasiataas derivatives atnefitfasndey Wigdeyendndie
nilodunaiuazudoyargfisssuaad derivatives 19 uaa. nsuui

6.3 Aduanandaniofunaulifinnsdregiug derivatives 1iia uaa. sasua'ld

7. nanunasriviniuansunisudinluddeuaunlu credit derivatives

a va

uaa.avdfideudauludod
7.1 influgdeayanlu credit derivatives ldwwnzsiianisananuidasiingu

7.2 vinflug&aq'ldanny credit derivatives Afidnwaizuadgsnssuviatiauidasfugsnssy
atihonilvatnale Al

7.2.1 Credit Default Swap : doldun nsanaslugiuegdadssiuanudasduinsiaiAedag
Auauannsalunistisyuilanu obligation waviynWuau obligation u Taagdeaadiu
srugiuedsyAuaudaliassyniunazdasissiuauiannasdialssAuanuiasdiiacin
credit event iulagaziinalvidannasdalsziuanuiasasuiivuaiui (Tunsain‘liie credit
event ﬁamnaowﬁuam‘tuiumnrimuﬂmuﬂnf?\) il 1171 obligation azftiavs1an1sLA e
(Single Name Credit Default Swap) w3a obllgatlon fivarasansdennualviguiadseduaiiu
Lﬁmuummmsmumamm credit event Zudu obllgatlon sran1slananisuiladlusiawsn (First
to Default Swap) wiaifiatin credit event dufu obligation 518A151ATIANTITU uo’Lunqu
obligation gvasfinisarssamiAuanizludiuaasfuningsaldu uatannadazasuiivuaiiia
tAm credit event 2iufiu obligation nasranisTunau (Proportionate Credit Default Swap)

o

7.2.2 Total Rate of Return Swap : @9léun nsanaslugiusfdalssAunainuiiaszasduning
dr9deiAnannnsanatuadnanauunuiagldsuanduninga1ede Taaguialseduanugaod
ms”wnwuma”amwamanLmu"luammommaam‘naaﬂmmmaaonuamsmamuumuma”mnm
Au uazgdrufanas (6191) 2adyaf1afsssunasdunsngdiods iavanfunisigdailssduainy
\davazlaunanauunuuasd udiindu (61%) vasyamgfisssunasiunswdarvdetvduduns

seAuadnudas auninazia credit event vidaasudivuadauan (nsdilaiiie credit event)
7.3 mao‘lez&’mmm‘mssmmumn‘mumimu International Swaps and Derivatives Association

]
aa o

(ISDA) wsaé’manmmgwuaumnmmunmuﬂmm.l dofidiannaeifidnwaidotl

7.3.1 finalddeduldarunguuie waslidansaniiAunguuaitfIananninbguacaaia
nINNIWEUIanHRULAU

7.3.2 Lifidiadnuafivihivianiidivualiluasaisuioniiviadaandannaaroniing credit
derivatives ffuavasidaude’lal

7.3.3 hifidaivualvinasnudavualdanudanalinnagdayan

T T

3.14. dasdrunsasnulundnnuduianinddudy Waduniwbdduuasnasnusiu

fandrunisasnulundanindvianswdauiu wadunindaunasnasnunululsanauay
evissind :

UIEvdnn1sazasnuusausvmidsslamiianizannudanning nindaudu wiavnanualaadd
duatvlnatrvnilandavaraativaunlssnIdansAIINAIT A.8.60. WIadsyA1AdITnIU
ARLENTTNAIT A.Q.60. Arnuaddaalddl Guwdlunsdidnaznssunis n.a.0. u3ad117n9U
ALYATINATT N.R.6. ’iv’nmmLﬁu?jauu‘%aﬁﬂ‘;zmﬂummu%aLﬁmﬁuﬂsmnmu%aﬁn‘iﬂmwaa
nanningIansnaiunianisiinannalaaidau
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afly flavarnnasnuiliflunisasnuuasnanu buy & hold B3Enianisazidanduiadanaiu
ANTRINU & uFunsnbFunasnu Tealddaya a Juniinsasnu

gauit 1 : Sasadrunisasnuiidrwiamnugaanniwdduniaddeuan (single entity limit)

o

da UsstannIwea&u aas&1u (% was NAV)

AsI&IIAATS Ine Lidrfdedasgiu

2 | anasnasgevlseing

2.1 n3eildl credit rating aglu 2 duduusndiul iddndnasaiu
2.2 n56l 91 credit rating agTussdu investment laitAu 35%
grade wsenN3N 2 aUALLIN
e CIS Lidrdadnsigiu
4 | yuedhnudasnasiisuvindusdniidgsudin viag laivAiu 20%
4.1 4 credit rating atilusedu investment grade givdssinaviagiiaisennwWull
4.2 dflusuransaandu Wil lawzdudhnuia a5 | Aldnagevlssine Taadanld
fsigsunafluilseAu credit rating wuu national scale v

uldatunanaiAg1dnenu
ALENTINNIT N.R.6. UsenEAIRUR

5 | asnasifidnwasasudIudoil Lidudasdetl ududdnslaavee
5.1 uanasull asashvuiifunu wiadna Ng | NN
aandafvduarunguuielng wiagr1uuad sw. | (1) 10% wia
srvdssimanlafvaygralidsenaugsia aw.lu | (2) druilnuasesiarsiaimuly

Uszindlne benchmark + 5%

'
= a Qs

5.2 fluanasifidneazatiialnattonidodoil

5.2.1 gaanifuid¥vaanziiau

5.2.2 gaanfinsllawadayaiiunisiildiaed
sraaziaaamunuy filing

5.2.3 lunasddduanasiifidivuaiutissud <
397 Juduusiunasnu warlilafidanwazain 5.2.1
w3a 5.2.2 giaszyniuauasarsanandasiily
UARRAVL

5.2.3.1 sW. ud. 32 UA. AIUAYURUILIEAILFIAR
ga1unisiu

5.2.3.2 suA15aauiu

5.2.3.3 suimsanmsaItATIE

5.2.3.4 suAsiilanmsinaTLRENNTaINSINE AT
5.2.3.5 ussHnaalasadduLiiafiatade

5.2.3.6 sU1AITWRIUNIRINAIUUIAARIILASAUIA
tiauwvivlssinelne

5.2.3.7 sunastiianisavaanuaziitdiunelssine
1ne

5.2.3.8 sunasddauwvvdsyinglne
5.2.3.9 uaA.
5.3 w&uaunaludssinalng
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UsTLANNSWETRU

aas&u (% was NAV)

5.4 11 credit rating a&lusyeu investment grade
5.5 lunsdifflunasiansifidiinuaiutszud > 397
Juduusiunasnu davunsidauviaaglussuuuasg
regulated market

n¥weERUGIl
6.1 aRTAfSnHazAsua UG

v 1
a =2

6.1.1 fuasasvil anarsAeniifonu viadnni

waanammwumunaumﬂmu UAZLRUDUIUATIENS
Tuluselssind usawaanammwumunaumn
frvlseind (walisug1a1uas sw. arelseinai
1Tafuauauralvildsznaugsia sw. ludsena’lne)
wialfluasans Basel I11

6.1.2 1 credit rating aglusgau investment grade
(nsaiflunisasnulusivilssinaniagfiniseynwud
Alanwagavilszind aunsatlianld credit rating
wuu national scale gGotfluluauinasingrinenu
AOLEATINATT N.A.6. UsenAnIuR)

6.1.3 fupsasifidnrazattelnatrndogad

6.1.3.1 gaantfuus¥naansidaulu SET wialu
ARIALdaUENINNINE I UTELNE

6.1.3.2 gaanfinsllawadayatiun1siildiaed
saaztdaaamuuul filing

6.1.3.3 Iunsmmﬂumwmsﬁ“ Arnuaunsendl <
397 Ju uuumumaamu wasliulafidantaisniu
6.1.3.1 32 6.1.3.2 fdina1sewnWURAINAIIRS
fonandaviluuanadeil

6.1.3.21 yeamamuda 5.2.3.1 -5.2.3.9
6.1.3.2.2 &@aunisduszuninvdseindndseindlng
vHusgungn

6.1.3.2.3 &a1unisiusvlssinAnidanaly
vinuavfedduyrmaniuda 6.1.3.2.1 - 6.1.3.2.2

%
=l

6.1.4 lunsdifluasnasifidsivuasuriiseni >
397 Juduuwsiunasnu davdunsiisuniaaglu
ruuay regulated market

6.2 §3n55UAVT NA&eyey il credit rating atluszdu
investment grade

6.2.1 reverse repo

6.2.2 OTC derivatives

[

sAULIAUTA G udueFa

Taaggunin
(1) 10% w3a

(2) dmtnuainswagduiasnuluy

benchmark + 5%

7 | viwdauduuanwmiiaanniisvyluda 1

- 4ia 6 (SIP) sAuluLAY 5%

NULULUG : tunsaiilunswadudod 1id
AEIIWIaAR LA ILGNTEl

dafvuatAadfu single entity limit aavFusn ffaan

1. Burdhniaasasiauvindudniiianisefiveuuas MF

2. derivatives on organized exchange
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guit 2 : FasrarumsaInuidIIaauAguAanIs (group limit)*

dia Ussannswea&u aas&1u (% wuag NAV)
1 | amsasnulumindduaasussnnauiiniadglundy | Lidudanladasviedet udius

Aansdendunsanisiniflugdayarlugsnssunie
NR¥UALLIENAINE

dalaaggunin

(1) 25% w3a

(2) dmtnuasnsnaduiaonuly
benchmark + 10%

* . a (-3 o o & 1l ° a o . .
nanaie - Tunsalilunswaduaetl lusidanivuatdaldu group limit
1. Budhnuiassn&stiauvinturdintianisantiuauuagnaInu

2. derivatives on organized exchange

gauil 3 : Fasrarunisasnuiidrwaeulseianningdu (product limit)**

o

Ua

UsLLANNSWE R U

20518 (% wag NAV)

1

Wunnusaasasisuindudan B/E wia P/N
fhyaraaiunguuiaineg (lisindearulu
fvlssinAnasifiunnadingid) uiaan g&eana
wIaadaa aoll

1.1 suIATvTadauNTduinguinaaniziade
au

1.2 sW.

1.3 uy.

1.4 ua.

1.5 uss¥veaasasduLiiafiatande

(Lisyndenindauinainulésutaunssudniuiain
A& au1a1U reverse repo w3a securities lending
w3a derivatives)

- syuAuliutAu 45% adalusaudl

Weydt viuusiily MF AfiargTasens
< 11 Wiadaausauangnaanu

-dnsdienululddu MF ma‘m
AaINUAILKNED < 6 Liau Woil
Lawwnamus‘mmumqiﬂsoms >
11

FEVErse repo

13itfin 25%

securities lending

itAu 25%

total SIP €9'léiuA n¥wd&unnia 7 Wusiud 1 :
aasdIuNITRINUNAIMIAANNaaNNIWERUNIA
Adeyey (single entity limit) Lm"lmmmmm'\wu
mwmsnwunomu Ann n3ans1&15 Basel 111 A
Fnwarasud ugail

4.1 fidnwoueay 6.1.3 uay 6.1.4 wasdia 6 Tusrul
1 das&un1saINuinA I ufaanNIwEaRuY
wIaadaa (single entity limit)

4.2 §i credit rating aglusedus1nin investment
grade #3a'laidl credit rating

AU LAY 15%

derivatives gl

5.1 hedging limit :
A15dinvingsnssy derivatives MfiYagiseaodiiianis
RAANULAEN

LiAuyaaANuEneisiag
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da UssannIwea&u aas&1u (% wag NAV)

6 | niwdau dotl nndsztansiudulaitiu 20%
6.1 asnansAeniidonu
I

6.2 @#51&15 Basel III

6.3 derivatives i underlying il uns1a1sa udia
6.1-6.2

g damsunisasnuludurinuiaanasiiauvindushaiianisafiueuaas MF b
fidanvuataendu product limit

ghuil 4 : fandrunsainuiAwaanuaNuiidinldidaludanisiiaimu (concentration limit)

3

dia UTTLANNSWE R U anIRIU

1| as1a15udl asnasAendaeny | 1.1 laihu 1 u 3 aasyadmilaunienisidu (financial
M51&15 Basel III waz@nn uavy I|ab|I|ty)1maamaaﬂmﬂmssmuu auEame i Tuoy
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- dulafiiga
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Lauchrn 6. Al Khaliji Bank (Al Khaliji) — A (FITCH) 16.00% 2.20% 0.35%
AGNS
Wurn s. Con:nmeraal Bank of Qatar A (FITCH) 16.00% | 2.00% 0.32%
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