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k% [~ a o a 1 A 1 Aﬂl = 1 a Yas -ill
redduRudneesdniunisRusinslsemavsensansindseinAnnauwinRue N8 EFuNn Al
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2

nawuiElasutansafsuilEnelssing 6M20 15



2. uITNAAIATEsALTETIOY At

a o

3. anrfunnsRusnlsamaniansusinuesfeanugiudnaiude 1 -2

a

f9udl 4: §9n9501521N derivatives MINUANNUTNNITAINUAIL

'
19 o

1. Uszunv underlying  derivatives  nasyuazidflugdynyieilasiuaan@asiinaadasiunisasuais
o e o o o v = . ' ' <A ' o X
uaninauEindtineunvus Inasasi underlying atinglaatienilaisananaatinafail
e .
1.1 nFweAunnawuaNsnamuls
L z
1.2 dngpanide
1.3 dnauanidasutu
1.4 \ATAR LT credit rating 178 credit event tlusu
1.5 underlying BRANNAANENUAUUALRNLRN
lunsdifl derivatives $1984r1131A9849 underlying 1961 91ANAEBIAINARFewTusIATTaqiiu (spot price)
" . X o , A N N Y _
WrasIANeNA Ty T nnaa9ntin (future price) N 7198 $9AN9199 underlying aun ldldaail w3a underlying
dl 3 o o o U % 3| d‘ o ] % a % ] ' v
Nfluasflsznavaassadisenana seufufaaniuadandreanaaz@ame facnunsvaasog
4 o o R T
2. Geulanisawmu uaa. azaiiunisasulu derivatives lsiaiile
- v 4. o , g v
21 ﬂ?MﬂﬂW;“Lﬂﬂﬁ‘W mmnum?mnﬂu derivatives WLAa¥ underlying 2484 derivatives ‘1/1@3@0‘1/;1&1’2'6%?@@@14114
JGESIE
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2.2.2 OTC derivatives Tusinetlszne sasdgdnyanandreviiaiuiifiyananladueyninlilsznangsia
derivatives fiagnnalinisniiiugualaamisaauniiiuguasundnninduazaaianannindgniu
anndnansToyaes 10SCO vizafiiluanninaas WEE

2.3 Tunstifiazdasiinnadnszuilfoanisdesnau@uAniile derivatives &ugaad Audniuseuiuninddunnau

v v
o Ao ao A Ay oAy a Y o @

ansnsnaauls sl dnesuanduiidnsiuneuvizeuindseududtiuinig
3. waninauainsn AN ndRuniaswasian st seuilnun1szy il (cover rule)
P Y o gy o  ea PRy a ' ° JRpp ' Py P
13EmannTssesdn liinindaureinamuninninmuasiannaaesluduauiiiiaamesienissinesmuaiases
- T T y o s oy . de o
dnszuiinndannasile derivatives Augnaslinaanioafliamulu derivatives 1w uazlulaiundnsinau
NuA
e el o ety . d o
4. vANINUITIMANAMTLNsaUnRdngLszasAiianisanAu@es
Tunsti uaa. aauly derivatives 7 underlying Tl ld&wmaniunindAunazanaaui@es nnsasuly derivatives

sanaasandullniundninaunivues

5. nANINaUANANE1MFUN198991W I OTC derivatives
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1319 4nnsFeednlildennadli OTC derivatives #ail

a g a

5.1 WigdryeyrandranilsAuonuazudsyargfsssuaed derivatives 1 13¥naan1amsunndud 15 uazdu

a

o o

4 ! A ?:/ z dlﬂl 1 3| o o a o o ¥ o ¥ 1
AANEUBILARCLADY VINY Tunstin um\‘mmqLﬂqummmmmmwmmmi I‘Mﬂ’]uQE‘IALLQSLL@\‘iNyﬂW}

gRsssnne luiuinnidaly

o

5.2 lunstiniawnn1snindanansznusesA1e4 derivatives atwfliladdny Wgdnaandanilsauinuay

' a

wAayaANYRTITNLDY derivatives 11 LA, NIUIUA

a

1o = =< a v v . . i a o o v v
5.3 A q;'mﬂr:hwuwuﬂﬂﬂmm@mqﬁmz derivatives LN@U?HW@@ﬂ’]ﬁ‘?@\?“ﬂﬂiﬂ

<

o o v o

. vannausiifismndviunasdnidugdyonlu credit derivatives uaa. sestljiRnnenladiail

'
A

6.1 ifluedtynynlu credit derivatives lflanziianisannanaidesviniu

o

6.2 winilugdtyrynlfianiy credit derivatives NHANHOIzI9gsNIINMTRLABLALTUGINIINAL 19UTlaatingla

o

X
JU

o

6.2.1 Credit Default Swap : @tldun nisanaslugiusdaetsziuacnd@esduinsiniinaadesiv

¥ o

ANEINNTD N1 ENTEM AN obligation 189EKNRIATN obligation 1 Tnafdtyaynelugusdune
dsziuarud@esilinseyniuiasfesiise Runudannasdetlssiuanui@auiofia credit event 2w

Tnaazfinaidennasgetlsziuanuidasasuiiuuaiiui (lunsalildifia credit event fannasazdugn
Tuduasunmuaningni) eil 191 obligation azfieasnanisiaen (Single Name Credit Default

' [
£

= X . ~ =< o D% o a =~ Ao A A a X
Swap) 172 obligation HuaT9IENTINMUA WAL eLsTAuANNIAINTIN NI seuillieiia credit
event TuiL obligation s8N lAsnan suitadusewsn (First to Default Swap) visailaiwia credit event
x o 4 . T .
2L obligation  318n19lAs1EN19UialuNgH obligation  @azinisdisysimiuanirludoues
Aunindaeiy uidesnasazasuiinuaieiiin credit event Turw obligation yn31enslungs
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : 3al#un nsanaslugiuzdie/sriuaauidssesduninggaganiinann

a o

= P cy o Py o R o o
nsanasrananatununazlgFuanduninganqda Tﬂﬂﬁ&‘ﬂ’]ﬂﬂ?tﬂuﬂquL@?_I\‘mﬂ’]i‘ﬁiﬁdﬂwuifl@ﬁiﬂﬂ?_l

' 2
o ay a o o =

nanaLunuluenIANYTedRTaee AaNesBeiLeRIInanlaA NN ANadiY wavdiunanad  (813)
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20IYAANEASITNIBIAUNINTE 198 iNauaniunsngdetlsviunnnudeazlaunanauunuuazdoui

]

' a

QI d’( v a o Ty a Y o v o dl 1 a .
WANAU (AN) sﬂﬂ\?llmﬂﬂ']F;Iﬁ]ﬁ??ﬂﬂ]ﬂﬂ@uﬂi‘?‘lﬂﬂ’mﬂﬁiﬂﬂuFﬂ“ﬂ’]ﬂﬂi‘zﬂuﬂ’]’]ﬂLZQFN AUNINALLNA credit event

]

visamsunmuadnyyn (neidldiiin credit event)

6.3 fiagld "a;n;ﬁmmﬁmmuﬁﬁwumim International Swaps and Derivatives Association (ISDA) 38 Atynyn

2
o o o o a

= o =< ay =
mmgmﬂumwmummﬂ@mu TNNUDANAINNANBUS AL

6.3.1 AnaldieAuldniunguune wazlidnvieudeiunguuisdifaeudnninduaznaiaudnningvse
A
nOUNNEBY
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o = a A

6.3.2 lafidanuuafivnld@ansnnuua 1ilunaansuiativizedyoy1aeanaaanting credit derivatives tiu

RN NG LRG|

1Sy o

6.3.3 luifidarinuunlinasusesaaldaanu@awaliungdnnn

v
o v o

& A Ay gyt - A = I SRS Y
MU nmnum@mnumﬂmqmmwmmuﬂu 1Aun meransuiindau UV‘]’J’]N‘H’]L‘Hﬂﬂﬂﬁl’m’l’w}’sﬁﬁ\l’]ﬁ?ﬂﬂ\muiﬂ (Non-

Investment grade) m3n@1sviildldfunnsdnsufuANUd@eie (Unrated Securities) Taanfluldmiuinousi
ANUINUADIZNITNNG N.A.F.ATIUA

3.14. dhsrdaunisaanulunannindvianindduay inaunindduaeinausm -

= o g

fnandaunisasulundnnindiseRunindou inailluninddurenamusonlulszmanazsiszme :

s o O o TPV T o
UrEndnnisazamuvized iTemanning wrenindadudu semnenualneisauieiluningdurememusn aud
ANTINIUAIIENIINNT N.48.6. ¥381EN1ARITNIBANIZNITNATT N.A.5. UTBAUINITNNIIAAIANU WIaLTzNIA
AMENITNNNIAAIAYY Usznianvuaaesiallil lunstiididneuanznssunis n.a.n. dseniauflaasuulas
fnandaunisasu sEmdnnisazamulndulaudsznianudladoe

NIfNEINNI9899WIRINB9NU buy&hold LFENAANIIAINITDRENATMINEAIIAIUNNTAYBEMTLNINTA LN Aty

Tnelddoya o Suninisasuils

b.

° g a

#2uh 1 : ARTIFIUNTANUNAUIUMNERBNNTNERUUTRAAYN (single entity limit)
a [ o o q’l’ 1y o ql' o . . . . Yo ¥ A 1o
wnnewn): Tunsdliflunindadudail liidedvuaiiaaiy single entity limit 299300 faannsansvsesdaynn
v ' =
wdausingel
1. fushnvizansanaiiauwiRudiniienisaiiuanuees MF

2. Derivatives on organized exchange

s L s ]
AR dszLnnnsnedau ARTIHNIU

(% a4 NAV)

1| measnmiying lalainensdon

2 | mnansnpigsinalseime

2.1 nerld credit rating aeflu 2 dusuusnaiull Tdanindnsndau

2.2 N9t credit rating a¢fluszAL investment grade usiANgn 2 dudtuan | laiifin 35%

3 | wiheCIS Tdindmandau
4 | RudnvisensasiieuwinRudanngFuenvisedesnnansidneue T3 20% (Ve lsiiiu 10%
. oA o X ¥ .
at1elaaeinamilesail Wadunsasulusedszime
a . . B o . A vl o a a o
4.1 d credit rating ﬂ?q_lfluitmu investment grade NTDHNNTEHYNWUHINANUN
4.2 usunanseandu el ez Rudnvsensaisiiguiadulseiu agrinalszina tnendanld

credit rating L1l national

scale)
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Usznnnswaau

ARFIEIU

(% a4 NAV)

1
o ¥ o a

AINANINHANH UL ATUEIUAIT

5.1 lunsansnil Asansneuiinau wiseAnn NHeendnAauAINNgUNIe

q

Tne visaganpesswaswiadsinalszmean laFuaynynliidsznay
ganasuAsn i lulssmalng

5.2 {lupmansnienmuzethilaetnmitee
5.2.1 gaanifluiBinaanzdeau

5.2.2 faanfiniadawmedeyaiiunisiall Tnadsazi@enniuuuy

filing

De

a o o o £ '

5.2.3 lunsalndlumsansifitmunsudnszuiiffesndnidewindu 397 5u
TuusTuiamu Al lENanezaw 5.2.1 vite 5.2.2 fllnszynity
pxmsIaNsfananaseniuyana il
5.2.3.1 WIAINTTE LFHNRUNU viseL3ENRAIAANeT 0T fx

nQuNIEdNAEgsiagnIuNITRuY
5.2.3.2 f1NANTRANAY
5.2.3.3 SU1AN9RIANTANLATIZIH
5.2.3.4 suNASeNNIINEATLATEUNININNINLAS
5.2.35 m@ﬁwmmmimauﬁ@%fgmﬁﬂ
5.2.3.6 SUIANTWRAIUNIAIUNATUIANAWUAZIW At AN Tz A
Ina
5.2.3.7 swAnsifentsdsesnuaztidnuisszmelng
5.2.3.8 aUNANTRdAN LTz A ne
5.2.3.9 UsEmuanninel
5.3 wuernaludszmalne
5.4 { credit rating 2¢/lWszAu investment grade
e .

5.5 lunsinifunsnasndiuuadudiseniininnda 397 5u Suwsidunamu

s X a = '
mm"ﬂu‘wmﬁ.lﬂum"ﬂﬂf;ﬂuﬁ‘:uwﬂm regulated market

Tdiiudnaaall udousidnala
Q244NN

(1) 10% ¥32

(2) WnINYRIRINA1INA)Y
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o 1% o

= X
6.1 ATANTNNANBUSATUNIUAIU

' v
= v o

6.1.1 \umnaansuil menansnentinayu Wse AN NfeandnsAauax

PR ST
sanuldiiudna Al udous
a3 lnazgandn
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(2) Wntinzemninegaunau
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i) Usznnnswaau

ARFIEIU

(% a4 NAV)

npuanglne uaziauetenmasdlusnalszng viadaendnss
%ummgwmaﬁwﬂ%mﬂ (ustlisananzvessuimswaiad
sirelszme ey aldlszneugsiasunarsndiedlu
Uszinelng) vseidlunsians Basel I

6.1.2 { credit rating a¢/luszAt investment grade

©

o

6.1.3 lummansinanuuzednlaetamibeie

6.1.3.1 foaniuisEnannziiaulu SET siselumanates
nanninerinalszma

6.1.3.2 faeninadlamedeyalunieiall lnefinaazdanna
WUy filing

6.1.3.3 lundliflunmansiaimaduinssuitesndnie
winiu 397 Fu TuusidufiacuilalldTidnenam 6.1.3.1
6.1.3.2 fHnszynRWRINATIANIsINaReauyARS

o

J

=he

6.1.3.3.1 uﬂﬂ@ﬁ]’m“ﬁﬂ 52.3.1-52.39
6.1.3.3.2 @n1Tun1Russndnassimna Adssmnalnendu
ANNTN

a o 3

6.1.3.3.3 a011TUNN2RUANNLIENANH AN UL N1Uea
Wwieaiuyrrannde 6.1.3.3.1 -6.1.3.3.2
6.1.4 Junsainlumnsansiin LA dug1seutinanngn 397 Su Tuws
- . X ~ & "
unawu festunziiuuvizeat luszuu regulated market
6.2 §INIINAIL NEATYTYIA credut rating e szl investment grade
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6.2.2 OTC derivatives
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ninfAuauuanimileanisvylude 1 - 4a 6 (SIP)
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A2UN 2 : ARSIFIUNITRINUNATUIUAINNGNTAANIT (group limit)

LY
E0)]

Usznnnswaau

ARFTIEIU

(% a4 NAV)

neawulunindadusesddmynidimiey lunguianismeaiuvzanisdi
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a o =
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v 1o 1
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2) ﬁwﬁﬂmmﬁwﬁuﬁmnu
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S E3

) o a o -ill o Aﬂl o . .
UNEILUE: Tunselifluninddusail Tudfdan s ineaiuy group limit

1. RuelnYBeama e LN RUNNNINBN13A TN WY MF

2. Derivatives on organized exchange

f9udl 3 : ARTIEIUNTRIVUNATUIUMNLTZLANNSNERY (product limit)

'
a A

2.1 fauanRu visasadynyn 148w MdReuladanldeulaws MF 16
o a 9= o a aa P Y aa P
adfiunslifinnsiulendnsFunieclunmanslémaisnsiinguane
Aue vidadiReulald MF aunsnanepugasnasaisld

2.2 RuslnvizansanniaumiRudinilszaziaainisdiniiu 12 hau

2.3 total SIP mudia 5 vasdauil

Y o
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o o a
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. o4 vz \RALIATNIBLBNENBYY
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1.2 WA TE] o s D
NN BALUABTELNINUTD
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1.5 UITEMARIAIRALER et aAt winiu 11
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ST dszLnnnsnedau ANTIAIU
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W
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=
6 Derivatives AU
. . — 4. Py 3 = . i sy
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v o
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z -
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5 2 A = Py A o o
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4 s
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v 3 1
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