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fud asa1silasunisyaduduainuindadaainaaniuiaduduilasunisaansuaindrnoiu
AMENTTUNS N.8.6. Lusu Taaus¥ninnisaziansanainulundnniutuiansnaggudonaniiauaans
maluuay/miacvlsyine

mummaamnmsaomuuwmmmsmaaamu“luusau"l,wamﬁmstmmu uaz/wiawudn uaz/vialing
Wuen ma’tuﬂsumﬁLLay/mamaﬂsumﬁ smmmau"lmﬁwanmwnaumamwﬂﬁuau ULRY/IaUINDNKNA
Taaignisduatieleatronilonianaiaatie auAAMLATTNAIT N.8.0. U3aF1TNNUAMLATINAS N.R.0.
sgmiddinue wiauiuraulnasnuanu'le

nagnuazivindandamaalenin (Derivatives) TaafifanlseadiiailasAuanudae (Hedging) an
ams‘ummﬂauu (Foreign Exchange Rate Risk) vivatuau fuadyanAdusuraswieiaed uavanavihdeyan
damaaremingededudaseanids dailasAuamnudassudasnaandovasnasnu uanarniinasnu
anazinasnuluanasifiangaininaigiasens 'Imﬂautmmﬁzytywmum'ﬂmsmnmamwm Walw
ayuaddysanmndadfuaiglasenis tilusu

aflv naomumaaomu‘luu‘%aﬁ"b’effmswmwﬁﬁﬁé“umummmL‘ﬁaaammmmmsammuim (non -
investment grade) u,au/mam'lmsuum"l,n"l,mnmsamaumummmL?jana (Unrated Securities) Taaag1ai

aonulundadlidennansiidyandazaaroninuele (Structured Note)

3.12 msaanulusivillssing : bifnnuadagiunisasnulusivilsying

3.13. Ussinnuasdnninduianindduiu uansmnannalaaisaunazamu ;

da

3.13.1 dszanaasudnninduiansnadduduranismaanualaaisduiazasnululseina

U3¥nianisazacnuniausomdsyiamianizanudnniug nindfudu viaveannalaaidduad1ola
agunilsrsanaigaianunlszndnaznsunis A.8.0. WialsznadIlnIuAMLATINAIGT N.R.6. ATKUA
fosalddl Luwalunsalianuenssunis n.a.0. 1W5ad 11N UALEATINATS N.8.0. TWAINLTiUtaursadl

aga

semaualavdarinidulssianuiadnrazuasndnninaguianiuntdunsaniseanwalauisdu
gl 1 Ussanuaraaduifzainsmasnionisduriy

1. Ussinnaadmnsans launa

1.1 aansnil

1.1.1 Wusiing

1.1.2 dudunds

1.1.3 Yund (hinuudulasanin udauwus wasasias Basel III)
1.1.4 BJ/E

1.1.5 P/N
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v v

1.1.6 luddyuansdnaiavdanud

'
goal o

1.1.7 luuaavanilunailsyluming underlying (duwusiinsuiaviudg

i

1.1.8 asasuilduiiisnwazvinuasifenrduasiaisuiiany 1.1.1 - 1.1.7 audd1inouaaenssunis
N.8.0.ANNUALNNLAN

1.2 msmwsﬁmﬁﬁmu (lisuesans Basel III)
1.3 31815 Basel I1I
1.4 ANn

2. AARNTRAAIATIRITURYUAALAULTTUAITRINY

@

nindduiiussnianisazanunsaasulaniu 1. dasfinauauiifuasamasmundninaaiiasudgiu doil
2.1 “hifidadvuavialdaulaivinlvidaouiinsenniuinnninyasduaenulunnans

2.2 sansauldsufiale’ (sufensdididlu B/E wia P/N Afidauluviuldsufaudnasnulasfiunstif
nssulaudndiansasluanaslanuisnisnaguunainue wiadivaulalnasnusuisaznadugaan
A&7 LA)

2.3 frayamAuanasiuiimiansannsandeldiiainlsenaunsiarsandadulaasmulaatie
fiaua uwazfidayasiaidzviauyaiadsssu Taadayadindnedasavdsanunavdayaiidiadialedo
Favireuunanizmasduilunsaniuluszdusnna

2.4 tunsalilunisasnulu B/E wia P/N flaananaisdvnariiadissniinisen B/E wia P/N donan
gaviinsfuanianiadusavinaynaaaail

2.4.1 sW. 9. 32 UA. MUNYUUILIEILFIAIFONTUAITLIUY

2.4.2 sunAsaaudu

2.4.3 suiATanATaILATITU

2.4.4 sAITRaNITINHATLATENNTAINITIN AT

2.4.5 suaswaluIsgnuAluuIanavLasauatanLvlssivane

2.4.6 suAsianisadvaanuazininwelsenaineg

2.4.7 sunAsadgaruuvvdsyinelne

2.4.8 sanfumsidusolsamanifidnragvinuaofmfusFudinay 2.4.1 - 2.4.7

Wil ArsanvantanistusasdenasaailunisarfanianistusaceFeinaniagaansds ed1uiu
swbveantie (615) enunisyylilu B/E waa P/N sae

guil 2 1 nindduilssianming CIS
sasinauantifuazndninarilunisaonudod

1. ﬁﬂmauﬁﬁu,amﬂu"h]muvré’nanﬂm"lum-samutﬁmﬁmﬁnm’afimumim%nmswmsmomsﬁuv‘i’u”l,ﬂ‘lu
g 1292 2.1-2.3

2. lunsdifinasnuliasnulumiaza CIS 2ad MF MF denasasfiuTaunanisaonudod

2.1 dnsasnulunswddudaiulssnnuarafiadeisuinasmuaiansaasnuls

10
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2.2 ﬁmsamu‘tum%wvﬁﬁmﬁ'a‘lﬁi%ﬁ’m’;mmué’mmu (pro rata) ua2'lawatiduldaunaninadd single
entity limit aagnasnuiiy

2.3 ﬁmsamuium%jwﬂﬁutﬁa‘lﬁ%mmqmmﬁma’m (pro rata) uadlewatiuliarundninatad product
limit & nsunsweaduniiu SIP aasnasnuilu

2.4 finsanulu derivatives Alulianundninauai global exposure limit aagnasnuiiu
3. lunsdiinasnunulawmasidasulumiteg CIS aas MF MF denansadlildnasnusnuflainas
guil 3 : iwdiulszandurdhaniaaasAsuwiNE N
savfludushnvasmasisuvindudnzasusingod

1. 0. U9. U3 UA. AIUNYUUILIEILFIAIFONTUNITLIUY

2. sUNATRaNRY

3. SUIANTANANTRILATIEU

4. SNATHAMTINEATULALINATAINTINLAS

5. ussHnaaasasduiariagarde

6. suATHRIUIRATUIANR AUt aULIUsEINA TN

7. smAsiiansdeaanuaniniurslseinalng

8. sunmsadauwvivdsynelne

9. aantfunsiiuseninsdsunanidsenalnaiusundn

10. ganiunsdusvlsamanddneagvinuasdmdusFusdinaiu 1. - 9.

fuit 4 1 gsnssulsuannsdalaafiduanunadu (reverse repo)

s o

asaanulu reverse repo saailuldaundninauaicod

1. ddaan daniufifuaaadeiinanunsainilugdaanlu reverse repo laaunguunaine
1.1 an.

1.2 ..

1.3 ua.

1.4 ua.

1.5 usEniszAuds

1.6 sin.

1.7 nasnuiuy

1.8 ffuamaniinguunamizindodu

o

1.9 fHusndnmsuardigigniannunguunenaIgIsn1seulseuna

11
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2. anasilalunisvin reverse repo sadiiluasiansadl

2.1 anasaiasglnauazasiaisniasgavdsaing Taansdililuaaisaiasgevissinasacd credit
rating aglududu investment grade

Y ' ' >
o o = oo o @

2.2 B/EP/N insdunn dnn wiaunszasdu M sw. w9, wiasurasiinguuaanizdaaadu (Hugfiansy
WAWY mumﬂmmaa”lmnu 11

& o

2.3 B/Ew3a P/N | TSFC (flugjaan AdAivuaiuldidusmudr’liviu 270 Jutiuusuaand waziiludiide
Aviualdidudianmsanuvdaialeiiu

2.4 B/E P/N wsadnn vifianglaitAu 90 Jusiuusiiuiiaan defi credit rating atinelnatinovidlodof

2.4.1 4 issue rating waa issuer rating agludusuusn Taansdiniiilu issuer rating siagiflu credit rating
1sunannn1sdm credit rating seasdusae

2.4.2 4 guarantor rating atiTugdugiu investment grade
2.5 mwmsuumumﬂmmaainLnu 1 1 ddunsidaulusaiadasnaanaisui wiadfidayasiaii
mvifaaaua o89ledefinnsilamasasnsisaay Taaasasuidenaisass credit rating athelaating

Muamau

2.5.1 {i credit rating seee auau‘lu 2 duduusn waa credit rating svee gMAsuAaeleiy credit rating
syavdudonanIanui CRA 1etufauiautly

2.5.2 4 credit rating szazeaatiu 3 duduusn
2.6 mwmmumuamﬂamaa“l,mnu 1 iauriduney muu“tummm‘.’tamﬂm'lm'mﬁu%aﬁﬁﬁauaswmﬁ
u1L?.iaaau,aumoaa"Lm.iaum’a'Lﬂmwﬂmammsmﬁu Taaasiasviidenardsasd credit rating atnglaatineg

uuomau

2.6.1 {i credit rating szai auan‘lu 3 Suduusn wia credit rating syaveniauAnelady credit rating
syazdudananautl CRA laifauiay'ly

2.6.2 {i credit rating szaizeniaglu 4 duduwsn
2.7 n¥wdduduamuiarinoiuaaenssunis A.a.0. ARUALANLGN

3. szEgnaInIssuInsyuiiuag reverse repo saglaitAu 90 Su

4, dadiviuatiuLfNNuIEnIaniIssaddfidg1usuni1sadnuly reverse repo auLAUYNR1TAIIU
ALENTINATT A.R.6. UTenIAAINUR

il 5 : gsnssudlssannstviiundnnine (securities lending)

sasflulanundninaeilunisaenusod

1. afaan sasigduandndhandadunlasuluaugalvilsenaugsia SBLIaalunsdiigdyandonad
AszvinnslugiusdIunuaadifin findadiuyraadeiinainisalsnaugsAansacdifiufanislanu
anuueng

1.1 g'le5uTuauanandsznaugsaa SBL

1.2 sidn.

1.3 nasnuiuy

12
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1.4 smasanniinuagnnsgeaanuwitadlsanalng

1.5 8.

1.6 1.

1.7 ua.

1.8 us¥nilszAudia

1.9 nasudiuyaravifiyadinindduaasgainuusazsiadous 1 aruundulil
1.10 AasnuiuiiatinuliIwAs

1.11 fiduaraduamuiidrdnouiuatiudu

2. nanninenvitin saviiundnniwanatluszuusurdandnninduasaueaiudnndnniweg wiananniwe

7 sUn. vinmindduuansdaundnnswe

3. M niaunudnyssdu uaa. davsfiunisdeti

3.1 dufiunstvfinimieniadanudndszduanaginiiadulseAunislitinndnaniweg Taasagiilu
nandseAucail

3.1.1 Jusde
3.1.2 anaisnadging

3.1.3 B/E P/N tfiast3ucln dnn wiaviugssasdu A sw. w9, wiasurmsisinguunaanizdadedu (fund
D REHARIY

+
'Y

3.1.4 B/E w3a P/N 1 TSFC \fluaan ifidivuaiuldidusmudr’liiu 270 Susiuwaiuaandiuasiiludiiide
Avualaiduiiamanuniaialeviu

o

3.1.5 B/E P/N w3adnn #ifiang'liviu 90 Sutiuusyuiiaan desfi credit rating atnolaatirondlagod

d

3.1.5.1 i issue rating w3a issuer rating aglududuusn Taansaiiiilu issuer rating siaaiilu credit rating
Aleunanasda credit rating szasdusae

3.1.5.2 4 guarantor rating atlusdudu investment grade
3.1.6 as@1swiliifl credit rating aglududu investment grade
3.1.7 wiedamiseduid sw. Hugaanlvunnasuiiaulssdunisdundnniwdlviunnasnu

3.1.8 viuaansidioulu SET Mfisnedaatluaduil SET50 el lunsdininasnubifiulaunanisasnuluesans
NU naINUILFUnAnUsEAusana1ai'le’

3.1.9 #iaainuuad MMF

3.2 mLuumﬂvinawlunm“mam'ﬁmaﬂsaumawanﬂswnumu 3.1 wiadflunislnaisaudoasinal

'usa:mammsmmsﬂuoﬂnﬁﬁswmmmnmanﬂssnumnmu"Lsﬁ,mﬂwau

3.3 vhuihmandseduaiu 3.1 mnaamuunssnamﬂﬂiawsamr;lmamam‘lu“’l,ummsnmﬂumwanﬂiunu
Tule uwsiiilunsieduiseniianudannaslugsnssunstvitiuvdnniwe duiav

3.4 sseyadmdnidssAu e &ufu > 100% wasyamuannFwei ity

13
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%
Py ud

3.5 lunsdiindndseduiuduan Winduaadnartllamulaaiuilunswagudod
3.5.1 durhnlu aw. wiasuasifinguunawniziadedu

3.5.2 asduehnuia P/N dofl

¥

3.5.2.1 1asdurn wia P/N 1 sw. ue. viasuiasifinguinawwnziadedudiusiansesniu

<,

3.5.2.2 P/N 7 TSFC iflugjaan Afidimuaiuladiduaindr'lidu 270 Susiuudiuaandl wasiludiias
Avualadidwdanseanuvdacsialendiu

3.5.2.3 P/N fifiaelaitiu 90 Jusfuwaiuiiaan defi credit rating atnondloatraladoil

3.5.2.3.1 {iissue rating w3a issuer rating agludusduusn Taanseiiiu issuer rating satilu credit rating
Aldinannnsia credit rating see avduae

3.5.2.3.2 i guarantor rating atjlusudu investment grade
3.5.3 anaisnadgineg

3.5.4 reverse repo & msuasaIsnAdg lne

4. dnvazuaaszdrfuadIfaan ‘lm”‘lﬁ"ﬁagamﬁa‘jﬁnmmuuaumsvﬁjﬁmwaaﬁsycymmﬂssmmﬁﬁnmu
aatznssuAITAIAUNAANSNEHLAsaR1IanIANTWEIGIadad I vuaLAm Aussuuaudaanfinuaslvdu

o

nanninduaznaniszdulugsnssunstinuaslvifiuvdanniwe

! S o < o &
Ui 6 : ﬁiﬂ‘i‘iﬂﬂi&ﬂﬂ derivatives ATUURRALAUNATRINUNIU

1. dszan underlying derivatives Anaanuaviiilugdaua'lasdasii underlying atnslnatrovflonsa
nauav6ail

Py

1.1 niwe&u aamummsnaomu”l,m

1.2 daseands

1.3 dasuanldaudu

1.4 a3éie 12 credit rating w3a credit event tilusiu

1.5 dufiduia dufindasrlsvnamiugduviadiudlsen 1.1 - 1.4 w3a 1.7

1.8 sufiifiaslsznauiluguiianu 1.5

1.9 underlying uauid1inouamenssunis n.a.6. AruaLRNLGEY

lunseiii derivatives a1989AusIaag underlying 1196y smwlmaaamnmmaaLﬂuswmﬂawu (spot
price) maﬂmﬁmmweﬁamﬂmmm (futures price) wintiu vieil 571129 underlying du A'Lilddudl w3a

underlying Afluasdlsenavuasduiidenan dasiudsansuationiternuasidaiweliatounwsnaie

2. Wau'lanmsadnu ual.aganfiunisasnulu derivatives ‘lesiaiiia

2.1 nsdl MF laszuiAaadunisasnulu derivatives uag underlying 2av derivatives iazasnu'liating
datauluinsenis

2.2 dumsindlugdeenlu derivatives atnalaattonilododl

2.2.1 derivatives on organized exchange

14
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2.2.2 OTC derivatives gofi

2.2.2.1 asdiflu OTC derivatives ludszina'lna sadieg andndhautodly sw. sunasidnguunaane

a9ty mumuﬁamu derivatives ‘I)i‘iaNﬂ'] derlvat|ves

2.3 lunsdiiazsasiinisdiseniisianissonavdudidia derivatives fugnag duariusaiiuninwdgui

val S

nasnuaansaaenule Vel "l,m'wnaomuqmﬂuwuammnnaumauuummnanaumuuﬂmu

=

3. udnnaitiudunsd underlying tflugaidi

lunsdiii derivatives i underlying \Hludufian 1.7 — 1.8 dufigonasasidnwoae dotl

a o a

3.1 Lﬂumﬁumumsn’mum’;ﬁn'ﬁmu';m“h”ar;i’mﬁmau Taafinnssyyuviaviayauady underlying naailava
e ldlunisda wazfinsdrnaduiliidutatuaiuanuuisanaasasdlsznauuasfuil
il underlying wiailadadenansdasiinistadaulmauannzaainatitiludsseals

o

3.2 iluguiiifidnwaratnolaatnonils dodl

3.2.1 dufiiifinnsnszaadattaiaowa Taaiuduiidfidneaslodnwazuis doi
3.2.1.1 dufiiiasAisznavusiazdifinniin < 20% wasiwiniioviua

3.2.1.2 dufiiasdlsznaudiladiviefiinniin < 35% wasthwinionua

unsaiiduldauannzeain Taaasdlsznaudidudasiiiintinbidudasiidiivualy 3.2.1.1

ANTWANTAINANTATEANEINUTAAIY 3.2.1.1 way 3.2.1.2 LidavinasAlssnauiiAnrdasdiunasdinia
ITUAUNINIITAUN

3.2.2 dufidulauanain 3.2.1 Miuldaudaulaasudiu dodl
3.2.2.1 dlugufinfiasdlsznamiluasansvzadyaninasnuaninsaasmulsalaanse

3.2.2.2 dadwiauduasnuaudasiu (pro rata) Lauauuuaﬂnaomuaomu‘tumswmsmaﬁmmmuimﬂmso
wabamariuldanundninaad single entity limit uasnasnuiiy

3.3 lugduiidlasunswsun Taasganiuifinnuindadawazvinininf laat1988szann uas. el wnnising
TMaafusenadursEniuiedazaduaa. uaa. dusasdinliivnasnaisilasdumnudawadonionadseaail
atvfidseandarneae

3.4 fimsuaaeduiiiuqatresaiiasiludszimniurvinnsriudadifiinsisuazayaatroiumianisel

3.5 tunsaidflugautiduda aufidunasasAalaaldunasiayad1gasannTIaIuLaInUILNIUNAANT
wavlsenalnaviasolseing viad1uiaanAduAILarI3nTT uaa. uaae R laI13En AL
avWaUsATidenaNENTaREviaudaT S udaldataangan

Py

4. ndnnarimsialiininiduiiiaswasanisiseniianuaisseniu (cover rule)

URA. maaam‘tuumswﬂﬁumaonaomumummmwuavuamwmaaa‘tumummwmwamamsvmnaomumqmao
drszufiautannagiiia derivatives auamao”l,maamL'Jmm"l,maomuiu derivatives %u wagiiuldaui
fTAVIUAULATINATT N.R.6. AIUUA

5. uannariiudusainiunisasnuiiiinglssaediiaanmnudes

Tunsdii uas.ainulu derivatives  underlying “aild&oiderAunind&uiarananuidaonisasnuly
derivatives sanansadiuldaunsgriinnuaaynssunis A.a.6. AU

15
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6. uaninariiudus nsunisasnulu OTC derivatives

o

us¥nIanssasdaliifizannaslu OTC derivatives ¢ofi

6.1 Iﬁqﬁmmwﬁnmwﬁaﬁwmmua uFeyar1gAsITuuad derivatives 19 uaa. nsunafud 15 uariu
gavinaradusazifau Mol lunsdaliiudvnaiduiungnvinnisuas uaa. WA IUIALRZLIIYRALATTTN
aaluiurinnisdald

6.2 lunsdiiiinuanisalfidonansenusasiA1uas derivatives atnofitadd Igduandndrands
AwaLazLIvyanfisssuuay derivatives TWusEnInnIsns uAuUi

6.3 adeyanandhanilefusanlvfinnsaregiue derivatives iia uaa. savua'le

7. nannaaiiadugrniunisiainduadauanlu credit derivatives

uaa. savlfiidaudauluded
7.1 winiluadeueunlu credit derivatives ‘latanisiianisananudaoiviniu

7.2 uinilugeyanlaianny credit derivatives Mfianraizuadgsnssunsaliaulfasiugsnssuadinfivacng
1a 6ol

7.2.1 Credit Default Swap : A9'laun Asanaglugiuy ﬁﬁaﬂuﬁummLs‘”\’iﬂomumsﬁmﬁtﬁmﬂaoﬁn
mmmmsa‘lumsmsmumu obligation uavewAWuURIN obligation uu ‘Imumammman‘lugwuwwmu
ﬂsvnummLﬁuaumsvwnwumvmm?hskumwamnmeﬁaﬂs”numwmﬁmmaLfm credit event dulaaazd
wa‘mmamnaosﬁaﬂsunummLamﬂsnmvmmmum (lunseiii'liifia credit event 2annavasdugaluiuasy
Aviuaanlng) el 1191 obligation azfitdavsianisiaad (Single Name Credit Default Swap) "ia
obligation uvimtmnmsmmuum‘lumnuﬂsvnumwmauouummms uumamm credit event dufy
obligation s1an151as1an1suiletilusrausna (First to Default Swap) w3aifiaiia credit event dufu
obligation 'smmi‘lmmmmua‘lunau obl|gat|on doarfinstnsemaduangludivuacdunsweseaiu we
dannavavasuivuaiiaiia credit event dufu obligation nasan1slunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun m'a'mnaa‘lugwu“ﬁ«ﬁaﬂsvnuﬂawnLaﬂomaoaumswumoaman
ANNNTAARIADINANALUNUT AL LA U NRUNTWEF1989 ‘ImﬂmnuﬂsunummLauoumswwnwumaumr;l
wamafuumu“luammwmaam‘maﬂmmmoaanuamsmanmumumymnaonu uardiuianag (endl) wav
YRALATITUADIRUNTWE @198 Lwau,annfumsmwﬁaﬂs”nummLﬁﬂov‘iaumaﬂammuua”mummem
(a141) ma\ngamqﬁﬁssmaoaumwumoaamnu@muﬂs”nummmuo aunIavtia credit event wiaasu
Aviuadayan (nsdiliAe credit event)

7.3 mao‘Lﬂrﬁmm1u1m551ummmnmum‘imu International Swaps and Derivatives Association (ISDA) %3a

acumm‘msg‘maumummunmuuausn eﬂamamnaammnﬂmumu

7.3.1 dinaladivavlaaunguuie wazbidawsaudedunguanaimandannintduazaaiananningnsa
nUUEAY

7.3.2 ”l,umlamuummm‘lvian/lﬁﬁ'f‘i'mum"b“‘lumswa'mmmﬁu andiauaa19nini credit derivatives
Tuareadamdely

7.3.3 ‘lifidadmualinasnusavialdanudamatiungeyan
3.13.2. Uszianzasndnnineausansnddudu viamsmeanualagisauiiavasnulusiolsuing
usFndanisazasnumiaudv sy latiiawizannanniwed ninddudu uiamnannalaaisduat1ola

agvunilsrianaisaiaunlszndnaznssunis A.8.0. WialsenadIlnIuAMLATINNIT N.A.6. ATKUA
gosialudl LTuuslunsaliaaienssunis N.a.60. W58 TN UAMLATTUATT A..0. TWAINLRutauusad

aga

UsgnmauAlavdaiuifulssianusadnrazuasndnninguianinddunsanisinanualaaigau
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Wil Asadnuluanaisnsadualusrvdsaing asarsniadadinandadiduazandatiunisvin
Jeyey 1°luﬂsumm/|wmumumnnmLLamumnwswmm mmmuanmswumLﬂuamﬁnmumwaa I0SCO w3a

Aifinsdaunalunaradaunandnningsnolsemariiluzundnuas WFE wiafluasasuasussinisade
wasiauaanaluy GMS

' ) o a a o
#uii 1 Ussanuasaasauifzasns1@1snienlstdualy

1. dsyLanuasnsgsenvudseing laua

1.1 anasuisnolssne

1.1.1 Ausidas

1.1.2 dndundo

1.1.3 vud (lunuudulasanin undauWus wazasans Basel III)
1.1.4 BJE

1.1.5 P/N

1.1.6 luddnuansdniviasdaug

1.1.7 uuaasdnalunailselamiisd underlying (Huwusiinsvaviug

1.1.8 asnsmildudfidnrazviuasdmduasaisuiinin 1.1.1 - 1.1.7 aquddrinouamznssunis
A.Q.60. AMNNUALNNLAN

1.2 enashouniifonusilsena (Lisauasans Basel I11)
1.3 f51&15 Basel III avdssine
1.4 Ann AIUsELNE

2. AN AURIRIIRITLRSANLAUYI TUNITRINY

o > o

nindduiusdnianisazaunsaaanulanu 1. dasfinaauifzasanasaundninaaiiasugiu ot
2.1 ‘Lifiaduaniadauladvinlviamuianssyniuinnnityasduaeuluanans

2.2 swnsauldnudale (smdensdlviilu B/E P/N Aifidauluvinnlaufiausnasnulasniunislvifiang
sulaudnditansasluamanslaanignisiingrunadiviua wiafidaulalnasnusuisaanafugaanas
&3l

2. 3 wuanammnnms’1a'ﬁvmsfl:n/lammsmmsnmea"l,mwammﬂsunaumswmsmmmau“lammu"l,mama
ﬂll'll,ﬂlla LL&”NﬂaNaiﬁﬂWﬂﬂ“mauﬂaﬂWﬂ(ﬂﬁ‘i‘ill immlauamonmmaomoaammmawauamLﬂaﬂavlmbﬁo
ammmmﬁammmsaumumﬂausmuszmumna

2.4 lunsdiiiilunisaenulu B/E a P/N Maanasansdonariiiainseniinnsen B/E usa P/N dona1n
gaviinissuanianiasusavinaynaaaail

2.4.1 sW. u9. WIa UA. ANAYUNILINEIAFITAFANTUAITLIU

2.4.2 gafumsidushodsenanfidnwasvinuasdedugiusdinanu 2.4.1 - 2.4.2

Wil A1sanTantanistusasdenasaailunisarianianistusaceFeinaniagaansds ed1uiu
swdveantie (61d) enuniszylilu B/E waa P/N sae
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g 2 1 ninddudsaanmiie CIS nsdlilumiravinnsaanagaaladtisdunguunalusiolssng

o

sasfinauautifuarudninaailunnsasnudoil

1. faaauiduaziiluldaundninaeilunisasnuiduidsnfudafiinuadiniuasasnienisduni iy
dun 1a 2.1-2.3

o

tHumihanasnasnu CIS snvlssinand AflanMaZHY

=D

2.1 msaanLLavmsLauamﬂammu‘lmmsmnnmu,zwawummumaﬂsvmﬁmmnumuamuuanmswmLav
mmm«ﬁamwanmswueﬁomuamﬂnmnmwaa I0SCO wiaiflumiiauavnainu CIS fvdszinaninisda
alunaindazanannswdervdssnaniiflusungdnuas WFE

2.2 CIS operator 2avnasnudinanagaialanisAirduguazasnidasuiduguaiiiusundnsandgyuas
I0SCO

2.3 nsdiinasnuldasulumitauasnasnu CIS srvdssnd nasnu CIS dhvilsznadvnanidasagaiele
nannUinITANALALA ANTaaN NISIEUAAIE LALAITIANITAIUTLNAINULNAKRINUIEtaauadlsendATY

2.4 ﬂsvmm/lmnnmu,amﬂ,auamsmmmonmmmmsms’tummﬂuﬂsaowaomuamomewamou AU
swﬂaﬂsvmﬁmmunmunmum

2.5 luasdalflunsasnulumiianasnasnu CIS envdszind nasnusvnanaasfinisdndanisginlitane
nsmumm:nLﬂuiumsn'smsamwmaauﬂumsifm‘mmmu waviiulaunansaenudod

2.5.1 ﬁmiamu‘lum’fwﬁﬁwﬁatﬂuﬂssmmLLasﬂﬁmﬁmﬁnjﬁ' MF (investing fund) s&usaaanulaludasgiu
> 80% wavyamAnsndugniuasnasnu CIS avilssinaiiu

va o

2.5.2 finsaenulunindduiialadsddruaaudasiu (pro rata) udlawaiiuldaundninaai single
entity limit 229 MF 1Tu veil udninaisdenandlilddunsdinswea&uailu SIP

2.5.3 ﬁmiamu‘lum%wﬁﬁuLﬁa‘lﬁﬁﬁiwyammmﬁmmu (pro rata) ua?'lawatiuliaundninaad product
limit dusunsweaduiniilu SIP aay MF iy

2.5.4 finsasnulu derivatives Aiiluluaunaninauai global exposure limit 2ag MF

2.6 nszﬁﬁnamuswﬂmmas‘ Tdasnuluniiauasnasnu CIS drvlszsind nasnu CIS avissinadana
siaslildnasnunidnwasvinuasdmdunasnunuflanas uusdiflunsdigdanuinduuaziilulsslami
sardanibaanu Wil Taeldsuaiuiurauainaitineu TaanaunITRINULENIANITavtilanaltaya
wiaranNuI iy LLavmﬁssmuﬂumLnmmaonfumsawu‘luam:rm”mnmﬂﬂuuuaﬁa‘ﬁ‘mu

guii 3 : ninddullssanidudinlugaiiunisidusiislseinaviannaisaslsanan A uwindudin
siasiflududhnluganiumsdus1vlsamanianmnasatvlsemaiiauvindudinaasszurndot

1. §W. w9, ¥3a UA. AIUNYUNIAIEIELFIAAFAITUAITLIU

2. sonffumsiduszuninsdseimaidseinainedusundn

3. aaumsidushvlssmanfidnwagvinuaadendurFudineiu 1. - 2.

g1 4 g5nssuilseiannsdataadidaunanadu (reverse repo)

Taefuldaundninaaiidinouaaenssuns n.8.6. ATUUA

il 5 gsnssuseanastifiundnninelusinodsuna (securities lending)
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ToenfuldaundninaaiidinouAneAssuAIT N.8.6. ATKUA

o

! > . . ' 'Y < &
dIun 6 : ﬁjﬂ‘s’ﬁlﬂi&'ﬂﬂm derivatives Tusinvisyine ATHURALAUNATTRINUNIU

1. dszian underlying derivatives Anasnuazizniilugdeyeunlssiasdi underlying atrolaatinonilavizanans
aeinveail

1.1 windduiinasnuanansaaenule

1.2 daseande

1.3 dasuanildaudu

1.4 wa36in 120U credit rating waa credit event 1flusiu

1.5 gudiiduwa dufinifiasdlsznauiuiudivsadiudsan 1.1 - 1.4 wsa 1.7

'Y

1.6 gufivifiasdsenauilududionu 1.5
1.7 underlying uauid1inouamenssunis n.a.6. AuuaLRNLGY

lunseiii derivatives a1989AusIaIuay underlying 1196y smwlawaamnmmaaLﬂuswmﬂawu (spot
price) maﬂmﬁmmweﬁamﬂmmm (futures price) wintiu vieil 571129 underlying du A'Lilddudl w3a
underlying ifluasAilsznavuasduiidonan saoiluaansuatronitennsuazidawmeliagrounsvais

2. Waulunisadny uaa. avsiiunisasnuly derivatives lesaiiia

2.1 nsdl MF laszutAaidunisadnuly derivatives way underlying aae derivatives fagasnu'liating
datauluinsenis

o

2.2 dumsindlugdeenlu derivatives atnalaattonilodoil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &asi

2.2.2.1 nsdilu OTC derivatives Tusnilssinea gavfidduadndraviaiuiduanailadfuauainln
sznauasia derivatives Magaalamsiduqualaanianuiduquasmunannintduasaaiananning
Milusundaaieyaas I0SCO wianiiluaudnuas WFE

Py

2.3 ‘lunsmma maoumsﬁ‘rsmumﬂmsaauauaumma derivatives auamao aumuumaatﬂumw JuUn

namummsnamu”l,m '1/]\‘1'1,1 ”Lu’nnaomuaul,ﬂuwuawﬁsuuauwsauuummuan&umuunmu

3. nannaueiiaGunsel underlying tHugiaidl

lunsdin derivatives § underlying (ilugufin1n 1.5 — 1.6 dufidonasasfidnmoy dofl

3.1 Lﬂuﬁ?jﬁﬁﬁmsﬁmum'ﬁmsmmmﬁar;i'm??mLau Taafinnsszyuviaviayauady underlying niailade
a9 lalunisana uasfinsdirwaduidlviduidduaiuanuvunzauaasasdlssnavnasdiaiil
il underlying wiailadadunanedasiinistadaulmauannzaainativiiludsszaln

o

3.2 fluguiiifidnwazatiolaaronds dofl

3.2.1 dufififinnsnszaradiatiiaswa Taadluduinidnwasladnwasniy dodl

3.2.1.1 dufiiasFlsznavuusasdifiinin < 20% waninnitnienue
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3.2.1.2 dufiviasddsznaudiladundefiinniin < 35% wavniniinifonua
unsaiiduldauannzeain TaaasaAlsznaudidudasfiiininbildudasiidivualy 3.2.1.1

ANTWANTANANTATEANEINUTAAIY 3.2.1.1 way 3.2.1.2 LidavinasAlssnauiiAnrdasiunasdinia
ITUAUNINIITUN

3.2.2 dufidulauanain 3.2.1 Miulderudauluasudiu dodl
3.2.2.1 dluguiiiidasdlsenamiluanarsutadyaninasnuaaunsaainulalaans

3.2.2.2 dladwianduasnuaudagiu (pro rata) Lauauuuarmaamuaomu‘tumswmsm Yueiiulaaase
wabematiluldanundninaad single entity limit 2asnasnuiiy

3.3 lugduiidlasunsimun Taasganiuiifianaindadawazvinmind laat1ddszann uaa.ieil wnnilsing
TMaafudenadursdEniuiedauaduaa. uaa. dusdasdnlwfivnasnisilasduainudawasnionadse ool
atvfidseandarnere

3.4 fimsuaavdaiituqattvaaifiasiiudszimaiuvinasnudaniinsiauatayaatrvviuiuanisal

3.5 lunsdiiflududiduia G‘ﬁjﬁﬁonmm"aommmimn‘lmmawauamaao:nnsmmumamummusmms
aavlsznalnauacivlsena uiad i uaaInIIAI&UAILATUSA1TTA Uaa. waaIlutiulaI158n15Aua
avWaUsATdunaNENNTaREviaudaT S udaldataungaN

P=Y a.gl

4, vaninarinsialifinindduiiaonasanisiissuiiouniszunwu (cover rule)

URA. m“aoﬁm‘mumwﬂawuaonaomumuﬂmmwu,auuamWﬂaaa‘lummumwﬂowamamsmnamumamao
2dszufiautannagiiia derivatives auamao"l,maamLm'm"l,maomu“lu derivatives fu waziiuldaud
AUNUAULATINAIT N.R.6. A1RUA

5. dnnariiududiniunisasnuifiinasaemiaanninuide

lunsdifl uas.aonulu derivatives 7 underlying il &ofedfunindduiazananudaonisasnuluy
derivatives sanasiavtiluldaundriinuaaiznssunis n.a.6. A1nuua

6. naninaaiiududinsunisasnulu OTC derivatives

'y - - o

us¥nian1seaialvifiziannaslu OTC derivatives @il

6.1 Tiadeyadndranilvdrnauazuivyariaisssuuas derivatives 1 ual. nsunaiun 15 uaziu
Favinavadusazifau el lunsdiiiudenarniusunanvinnisuas uaa. WA IMIMLATLIIYAAILATTIN
aaluuvinnsda’ly

6.2 lunsainAaugniIsaindonansenuaasia1uad derivatives atnofifiaddey Iiadeyandndranil
AALATLIVYRAELASITULAY derivatives TW ual. nsuiuni

6.3 adeanandhanilefusanlvfinnsaregiue derivatives iia uaa. sasua'le

7. udnnaivindusinunisainiluadaanlu credit derivatives

uaa.azlfidenndaulaudef

7.1 winiluadeueunlu credit derivatives ‘latanisiianisananuidaoiviniguy
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7.2 whdlugdayanteanie credit derivatives Aidnrazuasgsnssuvizaiiauidaviugsnssuadroniloading
10 dofl

7.2.1 Credit Default Swap : d9'loiun msmnm‘tuﬁm”ﬁbﬁyaﬂs“ﬁummLﬁﬂoﬁwuLﬂsﬁmﬁLf“imﬂaoﬁ’n
mmmmsa‘lumsmsmumu obligation uaveynWUA N obligation uu ‘Immammmau‘lugwuwwmu
ﬂsunummmuoumswwnwum maamswwumwuamnawaﬂsunummmuomaan credit event fulaaagd
wa‘lwuamnaoeﬂaﬂsvnummLﬁmﬂsnmmummum (lunsdiii'liifia credit event Zannavasdugaluiuasy
Arvuanindng) wodl 1191 obligation azfitWavsiansiiiead (Single Name Credit Default Swap) “ia
obligation ammuswumsmmuuﬂ‘mmnuﬂsmummLamuuummsmumamm credit event dufu
obligation s1an151a31 an1suflotilusrausn (First to Default Swap) w3aifiaiAa credit event fufu
obligation smmi‘lmmmmua‘lunau obl|gat|on doarfinstnsemadwanigludivuasduniwesaiu we
dannavavasuivuaiiaiin credit event fiufu obligation nasian1stunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnm‘tummNbﬁaﬂsunummLﬁmﬂaoﬁumswumoﬁoﬁmm
MNNTAARIUDINAMDLUNUTA AL LATUAN N UNTNEH19E9 T,GlEIN‘LI']Elﬂ'i”ﬂuﬂ?'mL&F.IOSJﬂ']‘S"NﬂW‘lWIQ"Q‘]ﬂ
wamauLmuiuams‘mmmaamwaaﬂmmmoaannamwmanLnﬂmumaumnaonu uardiufianas (endi) wav
YRALATITUADIRUNTWE @198 Lwau,annfumsmwﬁaﬂsunummLﬁmau‘iaumaﬁammuuaumumquwu
(6791) 2avyaAgdssTNaasdunindaebelviduganalseAuaudas auninasifia credit event wiaasu
Anuadaan (nsdiliulin credit event)

7.3 mao'lﬂﬁmmmmsﬁmmnmmuumiﬂﬂ International Swaps and Derivatives Association (ISDA) %3a

a"“msmmmsmuaumumahunmuuausn ﬂouwamnaomuan‘mmvmu

7.3.1 finalddvavlaaunguune uazbidansaudeiunaguunandiandnninduazaaiaudanninegnsa
ANUUNEAU

7.3.2 “Lmnlamuummm‘luﬁwﬁv"ifimumvlflumﬂmsuﬁwﬁu%aﬁagzyvﬁamﬂmwﬁﬁﬁ credit derivatives
fugredoidan&alal

7.3.3 "laifiriadvualnasnusavraldanuiamalvuag&aan

3.14. dandrunsasnulundnniwadusaninwgduau alduniwdduvasnasnusiu

dasndriunsasnulundnninavianingduiy Waduninddusasnasnunuludssnauazsnolseineg

vi¥EnIansazasnunsausvmlsyladilanizannudnning ninddudu viamnannalaaifduatola
atnvuilansanalrnadvauvidssndaaznssuns n.a.6. WialseniAdITnINUAMLNIINAIT N.Q.0.
Auuacvsa’ldil LTuudlunsdlniaazassunis A.a.6.15a811NNUAMLATINATT N.R.06. °Lvi“m'1mﬁmjan
wiafidsenmauAlandainifinlssinnuiadnwasaasnannsntdnianintggunianismaanualaaisau

afly ilavannasnuiliflunnsasnuuasnainu buy & hold v3¥NIansazidandmada&IunTaIny
dvsunindduiamu Taaladaya o Suiinisainu

fuii 1 : dandriunsasnuidimnaaugaannintduniagdaan (single entity limit)
2Aa dsgtanningdsu da9au (% a9 NAV)
1 | aasnndging i dadagru

2 | en@snadgevlseine

2.1 nsdifi credit rating aglu 2 duduusndulal idAndns&Iu

2.2 nsaidl credit rating agTuszdy investment gradeus TaitAu 35%

AN 2 FUAULIN

wiha CIS TidAndnsaru
4 | JudhnuwiaesanswisuvindushafisFudin TaivAu 20%
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bh)

USLLANNTNERU

2n51&U (% 2ad NAV)

viagaananasidnwavat1olnatnaviodoil
4.1 4i credit rating atiluszédu investment grade

4.2 flusunaisaaudu Woil tansdurnuiansansi
FsunalfluilszAu

via'liAu 10% wiaflunsasnulu
avdszinandafinnssyniudindiaiiun
agenUsEine 'Immaan‘l?j credit rating
wuy national scale Forfluldeunead
AdiTnuAaenssuAT n.a.6. Usend
ANUA

asasTIid N e ATuaIUGIT
5.1 fluasarsnid mswmsnwummu wIafnn mwaan

amm‘uumunaumnimn Wiagn2nzas sw.analsand
AlaFuaugalvlsznavugsia sw.ludlsanalne

'
aa o o

5.2 Juanasiddnwasatnolaationiofeil
5.2.1 gaanfluud¥naanaidau .
5.2.2 #aanfinsillawwadayatdunisinllinad
sgazdaaauuu filing . 3
5.2.3 ‘Luns;ﬁﬁtﬂumwmsﬁﬁfi"mum'iuﬁ'ﬁwﬁ <
397 Jutfuuaiuiasnu wazlileidnwayaiu 5.2.1
w3a 5.2.2 iaszyniiuauasiasdenansasiiu
uAARAIT
5.2.3.1 . 9. %32 UA. MUAHUNILINAILFIA
ga11iunisdu
5.2.3.2 suAsaaudu
5.2.3.3 ﬁu'lﬂ'lsa']msaoms'wﬁ
5.2.3.4 ﬁmmsmamsma:m'mauamnsmmstnmms
5.2.3.5 nswmmmmsaoamﬂamaﬂamu
5.2.3.6 s WU IFIUAAUIANRIIURLUUAL AN
wivdssnelng
5.2.3.7 sunastianisdvaanuaziiainuivilssing
nea
5.2.3.8 sunasdsaruunvilseinalng
5.2.3.9 ua.

5.3 w@uamnalulsainaing
5.4 i credit rating atilusg@u investment grade

5.5 ‘lunm”mLﬂumswmsmﬁﬁmumﬁ’uﬁ'\smﬁ > 397 Ju
unumumaomu Gravduny tinunsaaglussuuua
regulated market

LitAudasdeil uauadaslaavgenin
(1) 20% w3a

(2) ihwiinuasaansiaenulu
benchmark + 5%

nwedudod
6.1 asasifidnwaizasudiudofl
6.1.1 Huanarsuil asasAeniidenu wiadnni

vjaanﬁmfaffumungumu"l,yﬂyLLazLauamumwmsﬁu
Tushvdssind wiagaandaavdiumunguung
vseind (ue'lisanaunuag sw. snvdseinailesu
auaaliilsznauasAa aw. Tuilssiva'lng) wialu

m51&15 Basel 111
6.1.2 i credit rating asluszeiu investment grade

oo o

6.1.3 \fluanansifidnearatelaatoniledod
6.1.3.1 gaanfluusEnaansidaulu SET wialunaia
daananannintdavilssing
6.1.3.2 taanfimsiilawmadayaiilunisiiliiaad
saastdaamuuuy filing
6.1.3.3 lunsdivifluasarsifidivuaiudrsend < 397

vl o

Ju Huusfuiaomu uavlilafidnwazaiu 6.1.3.1 wia

suAuliAuda &Il uauddnnlaay
9N

(1) 15% (w3alaitAu 10% diaiiluas
aunulusvissinanianiinissynwud
Afidunagenvdsying ‘1mmaan°£°u
credit rating wuu national scale i
luldenuinaeiddiinouaaenssunis
N.8.6. UsgnAd1nue)usa

(2) ihwmtinuasninaduiaonuluy
benchmark + 5%
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bh)

USLLANNTNERU

2n51&U (% 2ad NAV)

6.1.3.2 NiATEARUANATIEITHINa NG HlulAAR
Aol
6.1.3.2.1 ymAamNda 5.2.3.1- 5.2.3.9
6.1.3.2.2 aanfunsiduszuninvdssinandsyinelne
Husaungn
6.1.3.2.3 aanfunsiiusvlssnandanmagvinuag
enduyanaauda 6.1.3.2.1 — 6.1.3.2.2

6.1.4 IunsmmLﬂumwmsmumuumuﬁwsvuu >
397 Jutfuusiiuiaimu sasdunafdauniaatlussuu
2ay regulated market
6.2 53n55:69H Medeueundl credit rating agluseéiu
investment grade

6.2.1 reverse repo

6.2.2 OTC derivatives

7

nindRuauuanniiaanniissyluda 1 - 2a 6 (SIP)

saAuluAY 5%

vainewg ; tunsaidluniweadudotl LifidadvuaiAaidu single entity limit zageFurn aananaisusa

giun 2 : dasRrunisasnunaArniaaunguAanis (group limit)*

Adyanualusnsel

1. WBurhnudansiasiauindusdhaianisediveiuaay MF

2. derivatives on organized exchange

ih)

UTLANNTNERU

aaau (% 2ag NAV)

nsaenuluniudRunasussnnausEvaglunau
AanmsideAunsanisiniuag a1 lugsnssune
M UAUUIENAINR

Lirdudanladasudododd uaius
aaslaaggenin

(1) 25% w3a

(2) ihntinuasninaduiaomuluy
benchmark + 10%

*yaneg © unsdiflunsweddudof LifidadvuaiAaadu group limit
1. Budhaniasnasiautvindudatianisafiveiuzasnasnu

2. derivatives on organized exchange

i 3 : dasnaiunisasnundiwiaaulssiannineg&u (product limit)**

2a Useannined&u 26518 (% wav NAV)
- o - o a - o - S0 1ai1A 0 = Sla¥a 15
1 | Sushnuiassasiwiauvindudan B/E via P/N 7dlé Aty 45% waslusaulliayd
T RRRE PR ENRYE ("Lus’maomm‘tum'mﬂs.,mﬁmao U}Wﬂlﬂu MF ifianglasons < 11
fiduanadvnad) tiuaan N"ﬁamzl wiaadyan ol Liladaeusauaignasnu
1.1 suasudadafunisiiuifingrinaansindedu - dasnanveutlilddu MF vlmﬂ
1.2 5. AaYNuUAILKi&a < 6 Liau Kol
lRNIZNAINUTINTITaLTATIAT >
1.3 uy. =
11l
1.4 ua.
1.5 nssﬁmma‘msaoﬁutﬂaﬁaﬂmﬁﬂ
(Lisrudansndguinasnuladsulaunssudnsuiain
Aeaueu1aIN reverse repo w3a securities lending n3a
derivatives)
2 | reverse repo TaitAu 25%
3 | securities lending TaitAu 25%
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UTLLANNTNERU

d651& (% uas NAV)

total SIP @v'leiuA niwdRuaua 7 ‘lumaw"il 1.1:
gasaiunsasviudiuiu MF id'ld aasdud 1 : dasiu
AsaInunAIaaNaannindIunlagdan (single
entity limit) ua'lisaudeanansuil anansAoniifonu #nn
Ian1&15 Basel III Milidnwagasualucail .

5.1 idnwaizanu 6.4.3 uay 6.4.4 uavra 6 lusaun 1.1 :

ans&IuMsaINUEINIY MF 'l 2asdiun 1 : des&u

syAuluAu 15%

entity limit)

waa 'Ll credit rating

AMsaINuUFAIMINaannintiuvsaqdan (single

5.2 i credit rating aglusedusinin investment grade

5 | derivatives &9l

5.1 hedging limit :

ANULRE

A13121viNe3n35U derivatives ﬁﬁ‘mqﬁszmmﬁ'amsam

LiAuyaranuLdasiifiagg

6 NEWRY G9il
6.1 asnasAeniifonu
6.2 @91&15 Basel 111

6.3 derivatives il underlying 1fluasansauza 6.1 — 6.2

nadszansiuduluiiu 20%

*pPnenne - ansunsasnuluurdaniaanasiisuvindudiatianisantiiveiuuag MF L

dafiviuatAeAu product limit

fuii 4 : danFriunsasnuidimaauanuidivlaidaluianisiasmu (concentration limit)

2ia UTLANNTNERU

231U

1 | emansuil asansAoniiaonu
»31&17 Basel III uasAnn wavaan
alasants 3
(Lisyudeasnasuiiniadglneg

wiaanasuilnnasgenoilseing)

1.1 ivAu 1 u 3 waagaﬁmﬁa"umomﬂ@u (financial
liability)! aaveaanas&ssadu aundlauwe Tiluou
amsdudmdusaussaznaiudange Taalulviuniuyae,
nilgusdvnanuasdniindianuAmdasiugaan 1u 13y
AfluannAanisAeaasdu usiu

Wil lunsdiiaanamaslifinddumenisiduaui

ek lilusunsdud nsusaussasnaniydaiga ity
gasdulitiu 1 Tu 3 zasyadinisaanuasiduazngns
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n.a.0. lasuduauay lanasTuangIuiasudIugnaasnuITTAanie idaindrinoulvanuiutauly
wAlaANLGNTATIANT 6

lunsdiiinnsuAlalasenisianisnadnuny wiaisn1sianis ensyvinaunfiiavansunnuasianiag
AINU VIEFNIANTATLIITURTNUAMENTTUAIS A.a.0. nsuaaTy 15 Futluweiunladualviunluure
LAVATLAlATATINNTIANITADINUSIN WIaTEn1Tians lddvAantraainunnsa uagazilsenalu
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mToﬁaﬁwiﬂu‘?uumﬁaaﬁuatmﬁaﬂ 1 affy a1elu 15 Juiuuaiuilasuainuiurauaindiineu
ALENTINATT A.R.6. WIaTunladualiualaudiusnsdl
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AsuauGLasnITtund lddesauanalsy el Lwa‘mwmu,aNaﬂsuiﬂﬁususaowamsuumuu
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anasdiunisuaiuaNuintauandTnUaNLLINITE T Ui A lE

msu,ﬂ“hlLﬁmﬁu‘iﬂsonjﬂﬁaLﬂa”'ﬂuﬁw{mtawaﬂsziwﬂ fdavlafuanuiurauarndinanuaasnssung
A.8.60. uaznsuAlatiufiuiasinsiiaaamisssutiianusaa ldanalvuand1vldainiasens azdiain
d1nvIuAmEAIINNIT N.8.0. Tanudaunsualatiudniansens tlausEninnisiialseadnisan
ArsssuLiisundam ey AdiinnulvaiuazdnouaIznzasusEniansuasaTusuuA1s T auTasy
ﬂamum‘lﬂtﬂu&mumiun'\wamwumaomu

nannainariinistunisaanduasifanidaainu aaanlunaivdurasuadina1d vtduldaiu
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Tasenslluldeuidivualiluanes 129 uvswsynmiaifuannintduazaaiananniwe w.a. 2535

20. fiaf1uuaiu q :

20.1 ‘lunssﬁﬁu%ﬁmﬁmms"l,aia'lmsasi'rsam'mLﬁmwamamﬁunaomumuﬁﬂﬁa 4 aavilsyaAaaisnsTNAIg
n.8.0. IEIBUdnAIAEIAUANTANTIANNLREINaLRTUNINY waznsvindsEAufaAINTuAauaY
VIENIANNT usa:mammsa”mauu“lunmmammsswaumammsnaamusmumu draifuasumnuiuaay
ANRUNIU w3a waum‘immﬁmmamnwaawaamnnaamusﬁmmmummumuaﬂmmusmnumunmm
waomuauvimﬂaomummum“l,mu,mmwmaonaomuswmﬂ‘luanmauuuLLmumummammﬁmamas
fonsliausasiseanuLiiaewanadiunaInudenad Wil mafiwainiuwaranais vsEnianisaia
aalidrdnnuAasanaenassaziiaiaanllle TaanisaatdanusdninnissnalulagaArfivdedsslaminag

faanbaasnuiludidy warlunsdiifidildinadaduainaisil&auusinianis vsEnianisasiluy
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mnusEniamslisuisaduiiunisanaluszaznaiiiinue vsEnianisazanfiunisidnnasnusiusa’ly

v v

20.2 uansAayanasnusrINidaniiaanu

vEnIansuagIudnalunistiulye ualaldauudad windy sUuuunsusais way/viaians luns
RS LNALWIABYR AIEIT 189U 9 LAY/ NIaNITIRa 22T ENIANTTEY {RINY/KHanuIaaINu
sudvaradalvifisduuunisaaviudayadu (d18) wdu diudasnrvdiaansadad tudu Taadainlasy
ANuiutaungiantlaaInunal dusEndanisazudsliiasnunsualenitlivaanii 30 Junauiu
wusfiunissulseil§aunias lagazgfindsynidly o d@rnousasui¥ninnis drdnouluag uay
munmuawwaowauuauumsmwsasmjaﬂuuummmu Gu'lgdaasus¥niannis uastiu'laduas
waunauumsmwsasneﬁaﬂuuumamu (6d) T,mumsmLuumsmmnmsaomnmmmaﬂsuaoﬂLwaam
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szlaminasnasnunazifaniiaasnuliaasriuiusrdgy el Tlunisiidvaaunia/vilsdadosdaniioa
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20.4 nssumalsyiaminauunuiiasainnisiinasnuldusnisuaaadu (soft commission)

20.4.1 u%ﬁm:“mmsmﬁuwaﬂssﬁiwﬂmauu,mul,ﬁanamumnuﬂﬂaﬁtﬂumﬁﬁnjs Suiflaganannislyd
usnsuavyArafinantunsIansnasnule weasasiullaundninaidesa’lydl

(1) wadszlarminauunuisulifudasfunindduifyadrlumoidsesiauazdadidsrfuuninningase
aavaNnutiunasnuauANRNNAIEIARTANTWEURLARIAUNANINE LAY

(2) saslifinadnssuiuaasitiuinus¥nianisldusaisuasyanaiutiaaafoifuainudniuialy
navnulasulszianiannyanadynald (Churning)

‘lumsammswaﬂsuiuﬁummsmuuﬂu u,nnaomu‘maﬂm u‘lmmsusmsammwaonswmamms UsENeag
nsmm’;um’mLﬂuﬁssnu,aumuomam:rmmazﬂswmmuanmswﬂmmau"lﬂmmaanaamuuumn

20.4.2 flunssftﬁn‘%ﬁmﬁmmsﬁmﬁnmaﬂsz’iwﬂmanLmutﬁ'anamumuﬁa 20.4.1 u3EnIansaztiiaLie
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wiandangulaiunusdninnis uas/vwia filasunaunineannusEnianns liasugdiuiasnasniuns
dfidenunguunginadiansilasdunaslsrudsruniswaniy wag/vian)uunaaigg N9l mUnusENInns
Anua

(1) vV3ENIanIsiuIIANTVingIAssuaYEianiaaInuatafidnrasiiiunisassvinamnulaaunguuiein
adran1silavAunazdsiulsuniswandu uay/via 1iflurdasnivluniswandu uay/via 1diludasnielu
AsITugyuMINsuLAnsAanIsaaunguunadcsansiasdunazlsudsunswandu wiaanad
dnwanilummandasngrminaviataubesiangminasige

(m) Uiﬂ‘l/l?]ﬂﬂ'lil,‘l)l'u"l'l m'imﬁsnsa‘maoNaauuwaomumauwansmnmama‘aomuwaanaamusw sjﬁa
Mumaamusmau ‘mam‘mmLifaaamamwam:rmmawsnaammsamu MSB‘I?BL&EIO“].IFJ\‘I]J?H‘I/\QG\HTJ‘

uananil fdavihaaenuanasdunanlvusinians LLas/vf%ac{ﬁ"tm"%nuanmmﬂmnn‘%ﬁmﬁ’mmstﬂmquﬂ
Ayl way/vradadetandrisuianangiulauaddaniraaenulaniiaiusIgn1s usanuiag 1 und

dunafiiAuguanuagrInase 9 wiayanadula alsylamilunsdfidaunguunainsianisilasdu
wazdsulsruniswaniiu Lag/vianguunaaig

Woil A3 “nguunadnsianisilasAunardsiudsunisnantdu” usa @131 “aguunasng 97 du 11d
ANURIETINTINYUNBUDIUTENAGNY 9 NinasnusInladinisasnululsendiiu q 6
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Fuduainu .. szunanis
4 . vndladaszas A& wanauwnu (aail)
M51F1TNNAINUAININAINU . s

g AINADN AU ANAA3N nnNS

n31813 as* AAINU

wWuen 5. Bank of China (BOC) &anuntAn - 3u A (FITCH) 18.00% 1.40% 0.25%
wWurn s. Agricultural Bank of China (ABC) - 3u A (FITCH) 15.00% 1.35% 0.20%

finswurn 5. Industrial and Commercial Bank of o 0 0
China (ICBC) - fu A (FITCH) 12.00% 1.35% 0.16%

fim513urn 5. China Merchant Bank (CMB) - 3u BBB (FITCH) 10.00% 1.35% 0.14%
iinsiunn 5. Bank of ngmunlcanons (BOCOM) - A (FITCH) 10.00% 1.30% 0.13%
wufsee rdusumsiAasiundu da (uwzu) — na A- (TRIS) 10.00% 1.40% 0.14%
umsrarduisEntalas &xde (Usenalne) $1da AAA (TRIS) 10.00% 1.43% 0.14%

— ek

AILANIUUTEN Lasaﬂflﬂ{mma;mmms A6 () A+ (TRIS) 15.00% 1.55% 0.23%
53 1.39%

wn A laddne (Tesdssuna)™ 0.19%
Wanauunulaailszunar auscsaziain1sasnulszunal 6 whau 1.20%

- UFENAR msau‘l?j”maﬁﬁamms‘tumﬂﬂ5ﬂuLL;Jm1/|§wﬁauﬁ'amum‘%aﬁmmumsamu%\”ﬁmﬁau‘]ums
snflunsmalaaarunsaindndunazauaisiiadnenalsslamizasasnuiiludiida Taaluivinliaiu
@ evzasnsndduiamua8ouudlacllatofitasdey

- fl331fu S&P Faduduanuindadaluasasuiiszazanizaslssnalnagnadunsaolsand wazdna
Wuun atnszau BBB / Stable

- smmsmnaamuwmsmmomu"l,mmwuumaumsamswmmmLaﬂamummmmanawaowaanmwms
(Credit Risk) wa? meaﬂ\mmmLﬁu\‘manumnmsmaﬂuuﬂawmmmmsm”tummmmmuuuz&mmma
utanalunsafiuouzadaanasasudl (Event risk) ae

- us¥nrasnudnilunistiaunamihaasnunaussazatidiiuale lunsdifisanitnitanilaanu
WindunIau NI UIULTURINUTATIAG

- lwggasnulsaanyanasssuadnsnanauwnulisasdans o Aane 15%

* szanamanauunurasndnningliusmasaidauiaaloninuavdnsiuantd&auann Bloomberg
au 19 nuaiug 2561

*x m‘tﬂmﬂ‘vmaa'mul,sunLn:umaLﬂaﬂuuﬂaomummmmuau ‘Imr;lLnn‘luamw"l,uLnumnmsun"l,ﬂuuuoaa
ﬁmmauamwummmu

*x fugszazduiiaanTasusEnintos &9 (Usaindlng) e Taadus¥ninted vawnas Wuuud
(\wsasuaue) 1.3 (Juiarilsedu

20.7 dadvuatAaddu FATCA wagaguunaaseaivilssinadludnragifaisu

Tuil w.d. 2553 ﬂsvmﬁavi%‘saLu‘%m"l,m"aanngmm ai3andn Foreign Account Tax Compliance Act (°ffo
ma'ldagizanin FATCA) Taafinaiivauladiun 1 asngrau w.@. 2557 n;,]vimuannmna‘nn‘mum‘mamuu
n’rswum"l,u‘l‘uﬁm?jmaLusﬂuuanﬂsumﬁamgamsm (Foreign Financial Institution w3a FFI) snavutiaya
annunmﬂma\mﬂﬂamau‘lumﬂnm"aoLﬁummﬁnnﬂs”mﬁamﬁame («Eosmmnﬂﬂaﬁssum/umnﬂﬂa
Jeyandialnsiu wﬁamumaﬂmas‘luamgamsm u,a”wﬁouaumaumomw‘luamgamim) dodlansafily
ffu FFI du uan:nnuuaﬂﬁn;]mmﬂuﬂaaﬁuﬁ%gma‘iuumﬂﬂs.,l,mﬁmaomLuumsaannaumﬂmu
dafnuauazudninaailudnrasiina1aadodu FATCA (mma"l,ﬂa“ﬂmsnn FATCA wagnuuaaanan

el ngumﬂmoﬂsumﬁmmmwm ')
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AavnusINuarus¥nIanisdainilu FFI enuunfienuuas FATCA sffonnﬁmum‘lu”sfaomﬁwnﬁ’umuﬁ’u
mitaoudssTwInsuadlsenaanigain Taafinindsdassaoutayauarasnssun1anIsuaILAAR
Foumdaudfunaruanarifidnrarmundninaeini FATCA Avua wihiilunaisasiadautayaanadiiam
ANuFuusuaIgnAFulssndanssalusn wagnudominilunisaivualvgnaiuodlssiansasinvin
angsiuduauaunaninagsiaag FATCA flusiu

aalddadiinuauas FATCA mnnaamus‘m‘lm“l,:iLm”mnﬁumul,ﬁaﬂﬁﬁﬁmwamnmmmao FATCA (naméa
figauziilu Non- Part|C|pat|ng Foreign Financial Institution #3a NPFFI) naomus’muuaﬂmsnwansmnm

ddaylusadnsdl Aa

(1) sasgniniduludnst 30 % wauﬁuﬁnaomuswa%minmnsm"l,m” nalsylanunsaliuannaisuia
n¥wedumonisdululssnaanigansnan (Wuasmunense) deasisusudousiudl 1 nsngiau w. é.
2557 (flusu'lyd uaziduasnunmeaanluninddunionisiiunasilssinasuizania (Pass-thru) 4o
ananudadudhnuaziduaenuduaaniiunisdudug vanlsanaansgasn bﬁoa%sumumoumﬂ W.A.
2560 1fusiuly Taa FATCA inualvaaniunisiduzasdsandanigawsniuay FFI AiHIumnRY
auautaniInuauay FATCA (szjosmmﬁmmma gardunisiuludseinalne furdianiweasu
waunauum'smmmvsn*ﬁaﬂuuumaomu) fuinsfiun1saldu a Aanadenannaudrse sy
nasnusINALEu NPFFI

(2) ﬁmﬂ'1'su,a"amﬂumﬂ@uﬁo‘luﬂs”mﬂ"lmr;lu,avm"mﬂs unaTNiIEauanalsy el fiudnniwgdu
wazgATuaYUAITINELarfudadumbaaImu MnHuyauautaivuauas FATCA 213U LA
‘Msasuonmsmﬁsnssumamswuusaqmmmﬁuwuﬁmoﬁsnannnamusawsanmmamms deana
vinlvnasnusivbignusadufiunisasnuea’ladle uaz/viaddunsasnuleadiiehifidsedniaiw
syudvaravinbirfamibaasnubisuisavinnensiiunegaiugyuunsunauasiudaduniiaanu
leianeia’ll

Wiafilusdnianisuaznasnunulasunansenulunsanfivnusiniodailunissnendsylaminacyda
wihaasnulagsru vigndanisuaznasnusnu (1eaus¥nians) foupnuauRalfidaundninaad
wazdafiInuauaIngUNNEE1LlSEINATILAEITRY WAL Lwalunsa:mammsuavnaomusmmmsnﬂﬁﬁﬁmu
ms"wnwumu‘lmlamwumLtavuamnmmmaon:,]mnﬂmoﬂiumﬂmnmmao"m UIEFNTANITURLNAINUTIN
(msmmom/lLntmlaannmsﬂgnmwuwaanaamu 12U {auanalsslaud fFudIANTWERY uasyRETuauY

asnsuarfudaduminaainu) Sozasrudniluniseiiuansdod

(1) iama‘lvaNaauuwaamumLmnnmﬂuwamaamaoﬂiumﬁauigmmm(maLﬂunﬂﬂamnmnaumﬂ
moﬂsumﬂmmmwaamuum) WidduaanysEninnisuaznasnuuazaiunulunisindetaya (1au
fa ag walsramkidanSuasanigazn WIULATYAAIMINEaIUALUEa ududIang
ﬂuviu:)ﬂaomuuiatouﬂuwammsn Lﬂumu)muaﬂ‘luumﬂmmmwaowaauumamu:uunnumm
a5 Wirumiiauzaisiilunarsvlsand auradivuauasnguanas1vlssnaiiaizag

(2) savualvgfianiiaasnuingdaya 1anals waz/wiadduaau WAy tiafuduniafgainsu
ANuAdasAulssndIniganin 1y wihdaudaunisiiadndludymaamidunianislvdaya
auigandivue LilTunuuWasuzasnihaudsswinsuaslssinasnigamsni usanisudvliuilge
dayafadayaniaalvilifimsldauulas usu sudnindendngruiadudunisiainsiniu FATCA
wianguunaevlssinaniiezag (luasdindugndigaitiunisdu) vedl tiuldeundninaaiuay
ADANNUAUDINYUUELAINE

(3) sufiunsdulaializanaaasdunguunasislsemaiiialzag
wWadlunisilasAuuazaanansenuiaziinsanasnuviagianinaasnulaesu suaialvinasnunsag
famihaasnulaanulasudsylamiRutiumninsaiiunsnidaandasiunguanacvilssavnaniieias
vau Tunsalvigianiaasnudfigsnrsedunisuialiuagavianuneaviumalussasnanusgninns
Anue usEnYansuasudnilunisdtfiunisattelaatrondlovianaraatredosaludauauiniu

LRZANLUNITRU ‘Imuaa‘;‘maauumaamumnm‘:snmsmm-smmum-smumummmmmaouum way/
waa'laaL i unITaN; amnaom”tmm“l:i‘lummaLﬂmumj

(1) WisuAdoda/ duildoy/ Tau mitaasnuadfdanitaaInuaIna?

(2) sedunranagaliviuinis waysntdunsAuduasnuauyarIniaaInulviagiianiIaaInuaInal?
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(3) adiunsnwu mj?‘i:i'majnsm”lm“l,ﬁuamu Lﬁuﬂuwauaz/u%mﬁuﬁﬁwszmmuﬁuumuamulilao 7
fianiaasnunaiuls Maldanadadduinagitasdadiinuauadn)uuiaa1vlssinanLAaIdag
noll siavlidadunguunauasdssindlne
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UsylamivAndy vnfinnssfiiunsiganadasfunguunas1elssnanifaidastinosiu
asafiunisavnandaiilumnuiniu uaznilunisinrrnadsetamizasnasnulaasiu twszilunisnsevin
vandnidaefilviusEnianisuay naomuumsmtuumsmiuaamaawauor»n.mao FATCA waznguung
fvlsumaAeasduazvinlvinasnuaiasiasgain s Mane wiagnilatigydsunaisauinanuaiznosiy
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Wil ‘Lunsmmngvimu”l:mﬂun'lsun“’lml,wmmman'mumLwasaosumsmLuumsmumnmmamms”l,maom
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anlidvdayauaviianiraaenulldoniiaeu wiasfiunsdulansunisatnue Teaelidniusdassas

2anaKdanUILRINY

21. anasnisidaainsaivdindanisdfiidludulderundninasiidsrdunisawia vidade
navnusIuTlun1siall :

a va

‘tunszﬁﬁln%ﬁmﬁmmsnamuiwmﬂuu%a"l,:iﬂ;]nmmnuananmLnmnumsauum‘tﬁﬁm@fqnamus‘ammn
Hunsnald wazgnsehfuvianshidfiiddunaliiAsanudaaudnasnununiagaonu usEnians
AasnuINaAzLAladmmaudaalaabidnd TealuasdifiAatafininsgninvud¥niannisnanuIn
LAZHAINY U3ENIanIsnasnunniuganivihdadiwiniangnisiiansanuasayaiaanainig

22, WalivALAaITATINISAANISNAINUSIU ;

wEniansnasunuiminilfiiauiasensinnisnasnusiu AagnwusznIvianihaaInuAuLIEn
ARAITADINUTIN Ltavnaummwmwanmwﬂuaummmuanmwu ananaulsend ng wasAdoiaanTae
amua‘m'm,mam;mmﬂmna'n Wil tunsdiidadinunlulasenisiaviautefundninanailungviune
Usznid ng wiaddesuna ninusEnIanisnasnunnladidunistiiiluldaunguuie dsgaa ng
wiaddeiu idausEnianisnasmunulaljialiiuldauiasenisuad
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avunnludagnWuzaspguanalsetaaunlasunisuasneinatay Wvidainynwugianuliaasnuiieille

msmwnawmuaamu"lmLLammmﬂsvmﬂ“lumsqjamaaamu’luuumaamuwaonaomusmmu‘lﬂsoms
fanisnainusind Binlunanle 9 Wdaigdaniiaaimudenaneansuiiazyniuautadiivualy
TATINITIANITAINUNINUALADYAWUTTW I T DM ARINULALUTENTANITNAINUTIN

TATINITIANITARINUTINTAKIUAITARTAINNRTAY WFarIUNITUATLANLENAINNIAST 129 wite

wsv Ay aianannIwauasaaauannIwe w.@. 2535 AwuuviradagnwuserinegdamibaasnuiuusEn
Ian1snasnusn dadusuniivuasdanniussningiamiraasnuiuusEnianisnasnusiu
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