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atedalaululasanig
2.2 flunsdnidugdnyaynlu derivatives atialpetnmiiafal
2.2.1 derivatives on organized exchange
222 neiliflu OTC derivatives usineilszing Keadlgdrynrandnavitaduifiynnad 16

annynlisznaugsna derivatives Niagnnelsinnainiugualaauiaeauniniuguasiu

wanninduazaarpuanningniluaundnandoyaas 10SCO vizafiiluaudnaas WEE

'
A

2.3 lunsiinazdesdinnsdnseulfnanisdanaududniie derivatives Augaas AuAnTudeiy
o ea o - @ vaa ao A Ay oA a v
nindaunneauanisoamuld 1l lddanasuasilugiansiuneuviseininndana udud
It

3. MANNUTIANLENNTEL underlying wlusiail

lunseidf derivatives § underlying \fudaiiniu 1.7 - 1.8 foisanatamaslans e Al
31 dwsaiindnnsiinuaisnisAuanliatnednan Inafinnsssyunasdayaaes underlying v3e
tladrsing < Ntwnldlunnsawan uarinisaudrdliiduilagiuaiuaumunzasaes
- o A o X . = o o ' v P
a9Atlsznauressnil sl underlying wrailadusinanasasiinisindenlaninaniaznain
agruiudasziion

o

32 iudrifndnensenalnesamisil
321 Fanndinsnsvanefethafieae Inadusrifndnens lndneneuthssl
3211 Friiiesflssnaunsasdaiinmin < 20% sasinvinmun
3212 funfiesflsznandalafanikivinmiin < 35% sesimindanun  lunsdid
Wildaugninenann ‘Emﬁmﬁﬂi:ﬂ@uﬁqﬁlurﬁmﬁﬁwﬁﬂiﬂ RusnaTitvuelu
3.21.1
ANsRANIINNNINITANER I MENANN 3.2.1.1 Wae 3.2.1 2 liFasiasdlsynaniiAaadas
AUMaIAVETN AL 70N
322 FrtiResdlivneusanunihaiefandastuneaswiterinduay sy fatlsen
NRIANITRNSAL
323 fataulauenain 3.2.1 uay 3.2.2 mfhllaudeulansufoussl
3.23.1 lusailidesflszneudunmarnidedyninamuamisaamuldlaaas
3.2.3.2 Lﬁifaﬁmqmﬁumnummﬁm&qu (pro rata) mﬁauuﬁ\id’mmnumnu‘lummmi
viedyayriulaensaudaldnaiulmam&ninaed single entity limit 704
ﬂmnuﬁu
33 husrtilgsunswannlaganuitinnuindedenasinvinildagnsBasyann Uaa. waid wn
dangdranntudenanaiduiimluareses uaa. uaa. Tudesinlidaanistlesiuaas
daudfaneuadsyisaiasinalilsz@nsninsae

3.4 fnsuanedeiiiu o) eteseleniiulszdayniuinnisinudeninisanedeyastnaiumnnisnl
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35 Tunsalniudatingu@udnlnadoued dail

o ¥ o

anandesAnunaniauseeinatiadnglavitavane
aginasil
3.5.1 31A11laqiiis (spot price) #asAN ”@mw%@mﬂmwﬁﬁ (futures price) 1a9dUALNA
fous
35.2 ﬁmﬁauﬁﬂﬂﬂﬁmsﬁﬁé’]mmmnmmﬁwﬁu (spot price) ¥38371A1 "rga;ﬁ%@mmmuﬁﬁ
(futures price) gasAuA TnAReTRUE L Aud vl
3.5.3 mmzﬁ“tyzyﬁ?@mdqwﬁﬁ@”’m%qﬁuﬁmﬁauﬁﬂnﬂﬁmﬁmu 3.5.2
36 lunadinidusaifude prtdananafesAwlneliunasdayadndainsesuaes
MRENUTNNITR s s nAlnEvFernssznA WA naIns A RUA LAz BN S LRE
Annsuans WiulAa NN A wI I ATHAINA a1 TN e udR I Suialiating

(NZENIIALEN

4. vAnNUIINIAR IRRNS IR UL WA AN 9T 9 UBININNIEENIU (cover rule)

PR Y o gya o ea A= = | o A = | A
UTHNAANIT ﬁ]’ﬂ\iqﬂiﬁNW?Wﬂmu’ﬂ’ﬂ\?ﬂ'ﬂ\inumﬁ\l@mﬂqwLL@zN@ﬂ’]Wﬂ@’ﬂ\?lu@ququmLWﬂQW@m@ﬂqﬁ‘zw
ﬂ'ﬂ\inu’ﬂf]qm@qmqﬁ‘zﬁuﬁﬂmuﬂ’ﬂﬁﬂ@\‘lLll'ﬂ derivatives Zﬁu@m@dl‘)ﬁl@'ﬂﬁL')@’]Vﬂﬂ@ﬂ‘l{]hﬂlé derivatives U LAY

duldmunginnunvua lasendaanunaninda 10 993a1T (5) (1) 1e49Llsznna

5. WANNUTNMANAMTUN 9899 WNT

o

- o
MQﬂiZ@QﬂLW@ﬂ’]?@ﬂWJ"INL@ﬂQ

TunstinusEmAnn1saeulu derivatives 1 underlying laild@uneiuningaunazanaauides nng

asulu derivatives Asnanafiaaiduliniuidinauniiuun

6.  uAnnNaANE 1M UN1sasule OTC derivatives

6.1  1UsEMAANNT Favdn lindamnnasly OTC derivatives Fail

o ' a

anandanile A uIMAz LAIYAAYAsTINTaY derivatives 1913 EMARN1INIL

]

6.1.1 igdey
o a o % \ & Y X Ado o \ & o °

NNIUN 15 uardugarinaresuiazinan el Tunsaindussnanadudunganinisees

AN sliAunuazudayaAg Asssun e luduinnisdall

6.1.2 lunsiiiiamenisnindsnansznusiasnaiaed derivatives aginaditiddny igdnyoyn

o

andamileAuanuazudIyaAAYAsIINY9 derivatives THLEENAAN1INIILTIUN

6.1.3 Adyaunandianiguaeniiiinisdnegius derivatives WaLFEnAAN1sF0s 10 1A

7. PANLN TN AN AU TLN T TlwAdsu1 11 credit derivatives

T

Ao o v PN = o X
mwmmmimmﬂgummmﬂuimmu

7.1 dnflugdouounlu credit derivatives lélannziianisanaaui@esivingu

' A o

7.2 dnilugdnynnldianag credit derivatives NHANE U 1995INIINMTANELLALNALGINITN

a
' [%

1 =<K 1 o A
agi9uilagngle Aeil

'
! a

724 Credit Default Swap :@aldun nasanaslugiuzdmetlsriunauideafunsini
Rendaaiuanuaimisnlunsdnszuiiannu obligation 28fyN#AUAIN obligation i Tag

Vo a4 > o & = I a 2 X
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srAuANdsaiialna credit event Aulngariinalddannasdalsziuainuidsansy
° o Ay A . Y 2 o ° a
Anuuaiun (lunsinladifia credit event dannasaz@ugaludunsuinuuamiuilng)
71493 lad91 obligation azflNes8nITiAEa (Single Name Credit Default Swap) %38
. . = < o %% o = a v Ao -24/ r_q' a .
obligation {uangsanisaan s lifanelssiuandssintinndnsyntiiieia credit
event TuAL obligation 918n19 k038N U eI (First to Default Swap) RGN
\fim credit event WAL obligation $18n15lAsnan1sntlslungy obligation @varinig
d13e31AAueN1E ludauresduningdsadu widennasazasuniuuaLileiia credit
event Turiy obligation mmamﬂun@ju (Proportionate Credit Default Swap)
dns o . 4 o e .
7.2.2 Total Rate of Return Swap : T¢lfun nnsanaslugiudaedssiuacnidearasduning

|
Yy a a

A998 NARINNNIAARITBNHAR A LUNUNAL R FUANAun I 98 Tnadanailssiu

' '
o o o

= = o a ' o A A o Ay a
WJ’]NL@EI\?NJTW%E{HW‘L&‘VW?J@WEN@ﬁl@‘].lLL‘V]qu@B’li’]ﬂﬂmﬂ?ﬂ@ﬁli’]@@ﬂﬁmm’ﬂ’]\‘i’ﬂ\iﬂu M3

|
' a v  cY a =4

panLlanNNazANAIiu uazdauianad (F13) 199yaAA9INIBAUNINETEN9E te

o dad o o NIRRT S :
waniunsngaedsrivaauideazlaunanauunuuasdauniinau (3138) 1993aA0
gfissInTesAunineddnedeliiuduneisziunanuidas aundiaziin credit event v3e
AL UAd Yty (nadildifie credit event)

7.3 ﬁﬂdi%ﬁmwmﬁmﬂmﬁ’mﬁl’mﬁﬁ’muﬂim International Swaps and Derivatives Association

'
=® =

(ISDA) vredayyumsgudumandineueeniy aeldennasniane izl
El £ o 1

731 Aualdieduldnunguune wazlidavseufadunguunadadaandnnineg

LATAAIAANNINETONUN RN

7.3.2 hifidan vuafinnldansnnivue 1 lusmansuilvizedyoydenassamei

1 credit derivatives 1iug9aa@anLde 1l

7.3.3 hifidenmunlinesusesaaldaudameliunddoynn

3.14. gasndaunisasulunannindvisaninddudu iaidunindaduneanaeyusu :

a o o%

dnandaunisasulunanningdvseduningou ialunindaurenamusonlulssmaAnazsinsung ;

Ao o A Ayt o o e A o em oA A aad A g o em =
iEndnnisazasuisedl liaawanning vrenindauau vzamnenualaedsauieduningdureinesusu num
A11IN9IUALIENITUNIT N.6.6. W3RN IARITINIINARIZNIINNIT N.6.0. YTDAMENITNNNIAAIANY YT a1lsEn A
AzNIINNIIRaIANY Usznianuuasssiallil lunsaindrdneuaniznssunis n.a.e. Usennauflanasuudlas
dmandounigaanu EEndansazamuliiiullaudsenaanuiladae

NINENNI9899UIBINEINU buy&hold LIENAANITANNNINABNANUIERINEIUNITAMUAMTUNINTRUN AT
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A9l 1 : ARSIMIUNITRINUTNAIUIUANERANNSNERUUTRAA YY" (single entity limit)
A o) v A o X 1Ay o = o . . .. VYo v = I o
unneg: lunstlidunindaudell liddenuuainaaiu single entity limit 29383uen faannsiansvzagdnynyn
v 1 =
WRALANTED
1. RuenviFensasiauwinRuenienisa L WYe MF

2. Derivatives on organized exchange

Ua Usznnnsweau BRTIEIU (% B9 NAV)

1| msansnimiying Tandndnsdnu

2 | Aarsnaigsnedszna

2.1 n3dlfl credit rating agflu 2 Austiwsnawll Tdanfindmnandan

2.2 N3t credit rating agjluszal investment grade ueAN9N 2 laiifiu 35%
DUFLILIN

2.3 N3t credit rating agluszAtiinngn investment grade laiiiu 15%

vizalufl credit rating

3 | widan CIS mudiszyuniANun 3 doudl 2 4 1.1 vizeda 2.1 Tdanindnandan
4 | QuidnvizansnanaiiauwinRudn Taifin 20%

ey ——- IS Py :
5 | moansndanmuzAsLiauaal TiAudnaAl wdausidnolaazgends

v ¥

5.1 {lupransuil menansnantinayu SN wiseAnn Nfeandmsaau | (1) 20% vise
A 1 dl Yo 4 %; o d‘
panngunngve isearnn sw. snsdssmanldfuengald | (2) Wwinzemanansiamulu

dsznaugsna an. lullsznalne benchmark + 5%

©

5.2 fhunmansidenunizetslaetnmigil
521 HeanduisEnannzie
522 feanfimadlamedeyaiduniailllnefnsesden
FNNULL filing
523  lunadiliflumnansfiilivuadudiss < 307 fu i
usi il aanu A TR ousma 5.2.1 9180 5.2.2 4
mm&nﬁummmmioﬁ“\mmqﬁmLﬂuummﬁqﬁ
52.3.1  §W. LN, 138 UA. ANN)UNIEdNGaagana
an11uNTNY
5.2.32  SUIATRINAY
52.3.3  SUWIANIAIANTALATIET
5234  suwpaiienanEmsuazaunaninIangms
5.2.35 m@ﬁmmmmmauﬁ@ﬁ@gmﬁﬂ

52.3.6  SUIANTHENUIIANUNATUIANANLAZLUA
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) Uszinnnsneau BRTIEIU (% U9 NAV)
ganuwiadsznalne
5237 swimaitenisdeeenuaziiidnwialsyima
Ine
52.3.8  fsulAsadaNUaLsTmAlne
5239 Ua.
53 auerelulszmalng
54 lunsaimifhuamansfimsmunsusnssil > 397 51 s
uiiaanu Fedunadowiesdlusruuees regulated
market
6 | nindAusail sanflaliAuERmEs udausisnale

o ¥ o

A X
6.1  ATAITNUANTTUSATUNILANL

' (%
=2 KR

6.1.1 ilunga1sntl maa1snaniinegu SN 1se

v
k3 o o

N NEeandnssum N nauaziaueang

Py

m’vmiﬁu’l.um'Nﬂimﬁﬁ@;ﬁ@@ﬂ%gﬁumu
nOuNNeANLsTmA (451 bTINENIN TR .
sratlssma lEFueyamldlssnangsia an. lu
Uszinalne) viselunsans Basel Il

2
o 1

Humsansfislanuuzatinglnashmiliol
6.1.2.1 foaniiluiizEnaanzidauly SET vivalu
PaNATEI VAN szn
6.1.22 feeninmadlawedeyaidunsiallloed
PEABEARNNILL fiing
6.1.23 lunsdifdlunmansinimasudnszvil <
397 S st ufiaemuit Bl LT R nosn
6.1.2.1 9178 6.1.2.2 HRNTZyNAUANAI
ﬂ’]iﬁqn@mﬁ’@mﬂuqﬂmﬁqﬁ
6.1.2.3.1 ‘]_‘I‘ﬂﬂ@ﬁﬂll%’ﬂ 5231-56239
6.1.232 aontumsdussuinalszned
dszwealnaiuannin
6.1.2.3.3 anfuneRusneLlszmena
ANHOIEINUBLALNTLYARARIN

49 6.1.2.3.1-6.1.2.3.2

qzgandn
(1) 15% %38
(2) WnminueanInganly

benchmark + 5%
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Uszinnnsneau

BRTIEIU (% U9 NAV)

6.1.3  lunstidlunsansiin s dugnszvil > 397 S Tl
1o dl k% 5 = = 1
widunawu Festunndeiseat luscuuang
regulated market
6.2 reverse repo
6.3 OTC derivatives
6.4 wiae CIS muiszyluniANwIn 3 douil 2 48 1.2 visada 2.2
a = X = I ' ~ = X
aanziiautenevisentlusyidns IPO iNansannzilianie
e lunsyAUTRI LUANNINETID SET YTa129nAATaINE
WANNINE A9 sz ina (memawmﬁqnmqﬁ@gmm
S = o o wal a | o \
afiunsulamnnetanilidinisiinaeunidadinainasn
a1nnisaeene’lu SET visalunansdauneuannine

ANLszmne)

nindauauuenmiieaniszylude 1 - 4a 6 (SIP)

saufulaiAL 5%

AUN 2 : ARSIFIUNITANUNAIUIUANNNGNAANTT (group limit)

Uszannsweau

ANTIHIU

(% a9 NAV)

nsasulunindduesddnynusiniey lunguianiabeaiu

wisanadiiugdtyoyr luganssumnenisRuALEEMaAINE11

TliAusnalaensnilesall waauAansn
lpazrgend

(1) 25% 78

'
=

(2) YrunnUeInTndaunadInuly

q

benchmark + 10%

1y °

wnnewg: lunsalilumingdudall Tufdanivuaianiu group limit

1. RuenvFensasiauwinRuenien1sAL L WIe9 MF

2. Derivatives on organized exchange
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d9uil 3 : ang1EIUNTAIUNAIUIMAINLTELANNSWERY (product limit)

) Uszinnnswedau BRTIEIU (% WY NAV)
1| RuinvisensansiiauwinRudan B/E vize PN AlAYARGATN - ganfiulsiiin 45% waeluser iy i
ngunging (Idsasdananlusnslssmavesiifiyanadanann) iu | weidlu MF idenglasanie <13
> Yo A o o X o
faan fdwdne viveadnyoyn Aall TrleAtmNIaLIaNYNaIYY
1.1 BWIAIVFRANTUNNIRUNNNO UL TARFITY ¢ vy weye
- dmandnesulidldiu MF Hengnesu
1.2 4N = = o X =
AIVIAE < 6 LhaY 79l LanE MF MK
1.3 1N
a1gtAsenIg > 1 1
1.4 un.
1.5 UsENAAInTesALTeaganAt
(Waantiandnedaun MF TH5ulaunssudndunainagdyoyinis
reverse repo 38 securities lending 78 derivatives)
2 | nindaunal
i o ' : . sanfiulaiiin 25%
2.1 B/E vige PN AidReulavhiaauiious MF Iianfiunislil
o a aa v ¥ as dl
nsfulendnsenieslunmansldniatanisinguane
A visedReulali MF anunsoueAugeannsanslé
2.2 SN (b luis9NDe SN Teaanside iy TBMA Lazin194818
Mepurannusinue 15 lulsznmAanenssunisnaiu
AANAYUIIAIENNILRRUEIALAZNNIBUENA WLAUBINEAINENT
2 .
uiineanluy)
2.3 Rudhnvenmarsiiauwin[ueniilszazinainisianiiu
12 1R
2.4 total SIP Axde 5 1esdaull
(Faillldiunisaayuaenewusanla uazneyu buy & hold 7
asywlu B/E P/N SN RushnvizensnansiiiauinRuen fdane 1
\NRNELNBIWUNTIOLNTANULE MF 150HN1989)1
114 derivatives e lWinindausananiiangyaenndediuangnoaym)
3 | reverse repo adifin 25%
4 | securities lending laiifiu 25%
5 | total SIP @qlsiun ninedunuda 8 lunaun 1.1 : dnsdaunis gouriulaiinu 15%
asudniunesnu Al il 1e9douit 1 : dndau
NIANNUTAUIIANHeanNINTAWITa ATy
(single entity limit)
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BRTIEIU (% WY NAV)

o

6 | derivatives satl

T
aal

WA (hedging)

6.1 n3udnvinganasw derivatives NNIRNUszasANEN1TAAAIIN TliiuyaAANAe TN ag)

wnnee): AuFunisamulududiniensaanieuwindudhnivenisaiivaes MF ldidenuuaiiasiu product
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AU 4 : aRFIEIUNITAMUTAUINAINANNRFulAEeluRAN15NaINU (concentration limit)

o) Uszannsweau

BRTIEIU (% WY NAV)

1| m91a19ull me1a1sNInineanu nenans
Basel Il wazAnn vesfaaninelasemii
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X
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1.1 TdiAn 1 T 3 2e9yaAuliAuni19an19{u (financial liability)

Y Y d - e
293500nA@1997285U ANTawe 13 luesunisiuduiu

= L X Ny a Ao
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a % [ % d’la a :// %
mmuma;mmEm”l,rﬁﬁmmmaﬂwuaumqmmuuu%mmLﬂu

1 '
a gy

aa 1 ql/
ﬂNﬂ@‘VlNﬂ’]ﬁ‘LNHLL‘Wi‘L‘ﬂ%ﬂ’]i‘V]Qiﬂ uazlunsungaannnans

a

¢

o

- e Y a o a o
Tdfntidunisnstusandawe 13 lusnis{u druiuseu
srazinantinydangs Iilddnsdouliniu 1 T 3 2e9yae
nMseanLAzIAUaTNaAsIaN s Nde luasdaansaiy 1

4 Iy . Ay v A -
98a5 Wuuslunsdindeannsiansléinistiuuuy fiing Tu
aneouztiluiasanig (bond issuance program) lwansoun

Wuselasanig

1.1 lunsainnawuasulunmaisnndeiiseiunsaisiean

Insiuazdl credit rating ag/luszAuAINGN investment grade

= i\ . . Y a o o py P
vizelaifl credit rating TFgmann1sasuivanenune 15
N139ANNTIR9LIENA AN I e AR U NAwlaiAn 1 Tu 3
YBIYAAINTBBNUATIAUBINUAFIATAINA T8RS LU

| ey Py = - o

memm@@ﬂmﬂmﬂmum?ﬂuuuu filing Iu@ﬂﬁmu‘ﬂu
{A39N19 (bond issuance program) liAansuLuIg

TAg9nT
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o) Uszannswedau

BRTIEIU (% WY NAV)

o

ansndauluda (2) lWldiunsdiidunsaisiieaninaynna

al
U

2R

1. swrAswa e UBEMRUYUY viauTEniAshnWasdias
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L

FUTATTWRUITAINNATUIANAIILA S UL A 8B N LA
sznalne
d‘ 1 o $ 1
7. sunANiani1sdsaaniasundnuwialssmalne
8. suIANTBAANNwANL sTmAlne
9. LsENUAnNNIWe

'
a

10. an1TunNsRuszudnatsumaniszmalneniluasnn
11. an1TunsRuswlssmAN AN v iU LR LA LY ARS

ANda 1. - 9.
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- laifin 1w 3 9899wumeg CIS Y9MuAT8d MF 1138 Nadnu

CIS Angtlszine Neanumiaeth

o
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d2ufl 5 : nssindumsillaninddunamuaguaninuianisamuladiluldmudnsdaunisamu
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Tunsdifinesuiinsaspuidullmamdninusiiiimun uwisenmindaunamuinnaunTaiuaouulasllay
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AngdesnennusepuanalssTamd nelu 3 Fwhmsiuusfuiinansdisangnn reeaaudafiudiunmey
Bisdndans
(2) 'ﬁmmw%ﬁauﬁmm@mmﬁﬁmﬂu‘ﬂ@m@LLa‘ﬂImﬂﬁﬁﬁqﬁqﬂﬁximﬁmmé@\mmﬂuzﬁ’]ﬁzy wsidfesl3iinnda
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lunsdlfivignaanisldarusadimirenindauiianannantdlhidulday (2) WiFndaniefesdni
mmmﬁfmﬂ@mmﬁmﬁq W‘?@umLwﬁiﬂmmimfﬁmmmﬁwﬁauﬁmm uard A9 WARAN TN
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