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FRM ME8Ing ) A nsaiuvnanende | - u. Weslnedsziudin a1in - Fund Management Specialist
- Brynynsis ananddezaeniamal | - uua. sunAnn@nsine - Balance Sheet management
NN INeNAL Specialist
UNAFUNN T gsuva, - aryaynTn a12n13unsgana, - URA. Ng9PF AN - Eﬁmmm@mummmwﬁ”
CFA University of Cambridge lszine - Barclays Capital (Singapore) - Credit Research Analyst
AUTITRIUNANT
- U3tyeynsia @191 Industrial
Engineering, National University of
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FILALBEANITAINUY NISNTNRY WALNITADMTTHNNULDINAIY UFIN

FILRTIDUANITRINU U 31 BUMAN 2564

YAAIMINTIAIARTA % NAV
nannindvisanindduluilszing 35,357,674,533.61 60.80
ﬂuﬁﬂmﬁgmmm:ﬁ%ﬁumﬁa
a1gAsAetiaandn 1 1 539,897,801.00 0.93
fusnsauAsuisdszinalng
a1gAsAetiaandn 1 1 20,964,748,194.48 36.05
Hui
TRIS
Rate A 2,002,252,400.00 3.44
Rate A- 701,695,001.00 1.21
FITCH_TH-SHORT
Rate F1+ 1,078,348,086.00 1.85
ﬁfqmnﬁwrﬁ%’:&ymﬁﬁﬁu
TRIS
Rate AA 1,998,255,769.07 3.44
Rate A+ 299,578,808.75 0.52
Rate A- 2,194,886,261.83 3.77
RulnsuIAng
TRIS
Rate A 332,946.69 0.00
FITCH-LONG
Rate BBB 50,284,477.46 0.09
FITCH_TH-LONG
Rate AAA 5,527,394,787.33 9.50
nannindvisanindduselszing 22,588,594,983.23 38.85
NuUNINEUIANT
FITCH-LONG
Rate A+ 4,446,181,000.00 7.65
Rate A 18,142,413,952.89 31.20
Rate BBB 30.34 0.00
fyandaasaamiin (118,320,913.04) (0.20)
mewﬁfﬁwﬁqﬁuﬁmmmeﬂﬁlﬂu- "mmWLL@ﬂLﬁﬁlﬂuﬁumﬂﬁmﬂ?zmﬂ
FITCH-LONG
Rate AA (118,320,913.04) (0.20)
Au9 327,415,959.17 0.55
@unuf: 914,572,480.88 1.57
il (573,963,227.40) (1.00)
AldaneAn9ang (13,193,294.31) (0.02)
NAANSWERUGNE 58,155,364,562.97 100.00
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NRNIBIASIFT NAAIAINTIAIAAA %NAV
(n) mwmimm?gimLm:mmwmﬂ%ﬁﬁmﬂi:mﬁ 21,504,645,995.48 36.98
() mwm?‘ﬁ'ﬁmm?ﬁﬁﬂgummﬂww:ﬁmﬁyﬁa surAsn el Vet Runuiiiuiean 28,927,638,750.17 49.74
fidsane fuses fFuenda fadnuad Md"iﬂéﬁyﬂﬂizﬁ’u
(A) MIN@NTTTLREMT AT rating 1WszALl investment grade ugean §3uses 6,272,763,926.65 10.79
fFuanda daanuad M’?@ﬁjﬁ:ﬂ?:ﬁu
(@) PAIANTRTABEN A EF NIRRT AL e e s AURANNTN investment grade 0.00 0.00
viselald! rating Wlugjeen f3uses f5uenda vitefAnlssi
ﬁmzﬂquﬁumnufuqmﬂ:ﬂaﬂ'm%‘wﬁauz\;w%mmﬂ'amw?iu?ﬁw%mmié@i’”ﬂuumumimnuﬁm%ﬂn@umwmimu () Wiy 15 %
sEaziBEnafInsIasuazANNY L TaTaraIAsIEINNETlY Port & 31 SUaNAN 2564
gAn TuATU AUAL yaRUm NAAIAIN
szinn Haan H5usas U AN IAANIA
HAANUAY \Fodie
nannswdludszina
1 Falunds UNA.5. newn el UNA.5. nemn il 5 1N9IAN 2565 AA 340,000,000.00  339,981,929.00
uwAa.5. Inewa el uuA.5. Inewa el 2 NUATWUE 2565 AA 200,000,000.00  199,915,872.00
2 Wusing suAsuUsLlszma ne NTTNINNITAAY 6 NNIIAN 2565 695,000,000.00  694,962,873.10
suATuLszmalne NILNIWNITAR 6 {NINAN 2565 86,000,000.00 85,995,994.98
sunATuaLsTmAlne NIENIWATAR 13 1N9IAN 2565 1,990,000,000.00  1,989,718,713.50
suATuaLsTmalne NILNIWNITAR 20 {NIIAN 2565 360,000,000.00  359,917,563.60
suATuLszmalne NILNIWNITARY 27 1NIIAN 2565 640,000,000.00  639,804,025.60
sunATuaLsTmalne NIENIWATAR 3 NNNIWUT 2565 116,000,000.00  115,953,872.60
sunATuaLszmalne NIENIWAIAR 3 NNNIWUT 2565 462,000,000.00  461,863,243.38
suATuLszmalne NIENTNNTAA 10 NNATWUE 2565 3,100,000,000.00  3,098,505,924.00
suATuaLsTmalne NIENIWATAR 17 NNAIWUT 2565 4,609,300,000.00  4,606,689,983.88
suATuaLszmalne NIENIWATAR 24 NUNNYUE 2565 2,421,000,000.00  2,419,434,000.36
suATuLszmalne NILNIWNITARY 3 HwnAw 2565 687,400,000.00  686,894,898.48
sunATuaLsTmalne NIENIWATAR 10 HunAx 2565 3,160,000,000.00  3,157,499,966.00
sunAsuaLszmalne NIENIWATAR 24 Funpn 2565 700,000,000.00  699,359,752.00
suATuLszmalne NILNIWNITAR 31 {unAn 2565 1,950,000,000.00  1,948,147,383.00
3 fuanidu LHA LFUNTANNUY LA FUNTANINUY 24 NS 2565 AA 2,000,000,000.00  1,998,255,769.07
UNA. T e08d UNA. T e08d 23 {u1AN 2565 A+ 300,000,000.00  299,578,808.75
unA.stsilaae A sasilaae 18 LHIEIU 2565 A- 500,000,000.00  498,566,539.79
UNA 1517184 A stsilaa 21 L8 2565 A- 200,000,000.00  199,410,622.46
UNQ.?W%ﬁﬂﬁaﬂ%d UNQ.?W%ﬁﬂﬁaﬂ%d 28 lH181U 2565 A- 500,000,000.00 498,430,309.29
una.ief (Ineuaus) una.iei (Ineuausd) 29 AunAw 2565 A- 1,000,000,000.00  998,478,790.29
4 i Liin fadaledild (Ine) 4rin 23 HunAn 2565 Fi+ 1,080,000,000.00  1,078,348,086.00
UNA.8.AsAuAning 1 lMEU 2565 A 1,000,000,000.00  1,000,429,680.00
UNA.8.A8sAuANing 8 LNHNEIY 2565 A 1,000,000,000.00  1,001,822,720.00
una. Aalf uwdaaniy 27 UN31AN 2565 A- 700,000,000.00  701,695,001.00
5 Ruilnaeuning  una.5.glad uwAa.5.¢9lad e AAA 1,189,812,578.30  1,190,603,390.07
TECR AT Ih TECR AT N levasnnu A 332,940.31 332,946.69
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w1 15

UATU fusy  yamueg YNAIAN
szian gaan fAVEFusayiainuds fuun AN FIANAAIA
\dadia
6 Huelnilszan fUIANTRIANTAILATIZN FUIANTDIANTALATIEN 14 4N91AN 2565  AAA  1,180,000,000.00 1,186,808,438.36
fUIANTRIANTAILATIZN FUIANTDIANTALATIEN 21 W18 2565 AAA - 1,500,000,000.00 1,507,278,082.19
SUIANTDIANTAUATIEN fUIANTDIANTALATIEN 6 AANAN 2565 AAA  1,640,000,000.00 1,642,704,876.71
wannindpnalszing
1 Rurnilszan Abu Dhabi Commercial Bnk Abu Dhabi Commercial Bnk 24 NuANWWS 2565 A+ 1,431,821,000.00  1,431,821,000.00
Abu Dhabi Commercial Bnk Abu Dhabi Commercial Bnk 19 NOWNIAN 2565 A+ 1,507,180,000.00 1,507,180,000.00
Abu Dhabi Commercial Bnk Abu Dhabi Commercial Bnk 24 NOWNIAN 2565 A+ 1,507,180,000.00 1,507,180,000.00
Al Khalij Commercial Bank - al khaliji Al Khalij Commercial Bank - al khaliji 18 §N?1AN 2565 A 3,500,700,000.00  3,517,231,075.55
Al Khalij Commercial Bank - al khaliji Al Khalij Commercial Bank - al khaliji 19 HN31AN 2565 A 833,500,000.00 835,153,108.22
Al Khalij Commercial Bank - al khaliji Al Khalij Commercial Bank - al khaliji 8 funpw 2565 A 666,800,000.00 668,841,148.81
Al Khalij Commercial Bank - al khaliji Al Khalij Commercial Bank - al khaliji 24 HunAw 2565 A 900,180,000.00 902,602,984.50
Bank of China (Macau Branch) Bank of China (Macau Branch) 20 unN9AN 2565 A 1,333,600,000.00 1,335,518,902.37
Bank of China (Macau Branch) Bank of China (Macau Branch) 24 qunwﬁuﬁ 2565 A 2,000,400,000.00 2,001,878,073.22
Bank of China (Macau Branch) Bank of China (Macau Branch) 29 flunAN 2565 A 1,333,600,000.00 1,336,304,244.41
Bank of China (Macau Branch) Bank of China (Macau Branch) 29 FuNAN 2565 A 1,000,200,000.00 1,000,236,118.22
Bank of China (Macau Branch) Bank of China (Macau Branch) 7 ﬁgumu 2565 A 1,333,600,000.00 1,334,322,366.78
Doha Bank Doha Bank 18 NN9AN 2565 A 1,466,960,000.00  1,472,186,045.00
Doha Bank Doha Bank 24 NUATWUE 2565 A 2,000,400,000.00  2,002,853,824.00
Doha Bank Doha Bank 10 JunAu 2565 A 1,733,680,000.00  1,735,286,061.81
seasidanmsauly foyeunTauadaatin o4 31 SunAN 2564
Uszinndan AdaN nguszasn NRANRTY YN % NAV  AUATUAIAUA mlsananu
(Notional Amount) (net gain/loss)
ﬁrym;ﬁ‘?‘i%m%q Smsuanuaey
Aruynading vua. 8. Inawidlad Yaerumuides 1,470,589,442.96  (0.0045) 18 3.A. 2565 (2,618,126.14)
frynunnad vua. 8. Inawi dlasd Yaerumuides 3,426,531,952.19  (0.1591) 18 W.A. 2565 (92,503,063.99)
Ayl vnA.5. newngiad Yaaunnnades 832,325,070.72  (0.0055) 19 3.A. 2565 (3,180,754.48)
Aryry el vna 8. Inaw dlad Yoarumamides 1,342,463,238.89 0.0109 20 1.A. 2565 6,357,876.41
Aryryna vua. 8. Inawidlad Yaerumuides 1,992,444,843.74  (0.0249) 24 N.W. 2565 (14,488,647.30)
Aryrynia unA.5. newnciad Yaaunnnaides 1,965,720,175.56  (0.0660) 24 N.W. 2565 (38,381,417.48)
Aryryvia una.8. Inawidiad Yaaupnnades 1,483,123,472.99 0.0879 24 N.W. 2565 51,106,743.38
Aryryna vua. 8. Inawidlad Yasrumuides 647,394,429.87  (0.0392) 8 il.;. 2565 (22,792,001.70)
Aryyvla vna. 5. Inawn i Yaarumamides 1,758,734,308.62 0.0323 10 §.m. 2565 18,765,702.33
drycynvie vna.8. Inawidiad Yaaupnnades 901,457,928.60  (0.0059) 24 §.p. 2565 (3,409,429.68)
Aryryna vua. 8. Inawidlad Yaerumuides 1,007,342,145.70 0.0093 29 §1.A. 2565 5,412,824.15
Aryrynia vua. 8. Inawi dlasd Yaarumuides 1,335,673,667.53  (0.0060) 29 §1.A. 2565 (3,466,294.34)
Aryryvia vnA.5. newngiad Yaaiunnnades 1,500,079,435.52  (0.0173) 19 W.A. 2565 (10,043,421.50)
Aryrynia vua. 8. Inawi dlad Yaarumuides 1,490,473,720.12  (0.0335) 24 W.A. 2565 (19,503,240.02)
frynunnad vua. 8. Inawi dlasd Yaerumuides 1,349,179,366.69 0.0179 7 .81, 2565 10,422,337.32

- e ullaAngaATATIETIANNTWE -

USENranNSWgvanN1sNovNU NSYAS 911a



¥ 16

ANRELNENITINDUALASIFITURIFANLUAADUAUANNUNLTRD D

&
®  AFIFNITUUTTASNANLASTLETEND

Moody’s S&P TRIS Fitch ANagLNe
Aaa AAA AAA AAA AN TeNegeNgn wardaaudnnnga
Aal AA+ AA+ AA+ @
P = R e
Aa2 AA AA AA ANUNTaNagINNN LariANAeAININ =
=2
Aa3 AA- AA- AA- >
=
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oA . 5
A2 A A A AN TRN049 LaTH AR 5
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2
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' Qo
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N@msﬁnﬁumummnmvgusqu

% ANNEINIAN % BBl
NANTANLHUIIY S L R A B R WuanduEa
& o Yearto | #RUUAY | SAUNAY | SAUNRY | HAUNRI | SAUURY | HAUNRT
Augn w4 30 SUNAN 2564 - . . . - . TRsans
Date 3PaU | 6 LAaY 11 31 5% 101 .
(19 gUAN 2540)

KFSPLUS 0.38% 0.10% 0.19% 0.38% 0.95% 1.11% 1.70% 3.21%
Fatiadm (Benchmark)* 0.34% 0.10% 0.18% 0.34% 0.78% 0.94% 1.37% 2.36%
ATHEUNIULBINANITANTIUAU 0.01% 0.01% 0.01% 0.01% 0.06% 0.06% 0.09% 0.91%
ANHEUNL U RIFNTSR 0.01% 0.00% 0.00% 0.01% 0.03% 0.03% 0.05% 0.10%

wanewe . ¢ A9T9R (Benchmark) Ao
o dg/ a o A a ¥ U v dl a s ] v U
1. dhmeendoRdulinlszan 3 mew 29dutionndn 5 &ruum wagees 3 swiarswdadaunalug THud suiens
NFIWN, sUIANINANT Y uazsuANg Ingwidiad naswinae dndoaw 50%
2. ArtWusRINNenyAd (ZRR) anglszanns 3 theu dadau 50%

' v
o
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“GMS” el tszinAnguayniniaguusinles (Greater Mekong Subregion) @ldun s1e1andnsinyan anansusiglszanddlay

Y

tszamuann mmimi};umwmwLﬁﬂum{mﬁﬁmi”ﬁmﬂuﬁﬂmﬁﬂmmu Lmzmmam%gﬂi:mmuﬁu (BNIZTNUNALUUIL)

d9

°

“group limit” 18Tl gRsdaunisas A uuAINnguianis Tnansihdnandaunisamuluwsazizimie lunguianisunaAiuan

FAUAU

v
DY o A

“guarantor rating” M8 fi guibANUTeReein sy lug sl Fuses fiuenda dadnuds viedantlsziu
. . = o o . . o oo = ]
“international scale” UNNEIDN NIATFIUNITAANN credit rating TusziunlfiTauRaussudnalszme
. =2 . . o dl v

“investment grade” NNE0N credit rating Iuizmummmmmnﬂm

“IOSCO” uN"8dl International Organization of Securities Commissions

“IPO” Munaie Maduarnanassadszneuidunisiallluafausn (Initial Public Offering)

. . " =2 o o oA A o o e A o =

“issue rating” “NNEDN AUAUAMNUNTANAIRINANNINERITaN SNeTAY

. . " =2 o o oA A v PR

“issuer rating” 1804 SUALIAYINUNTENBTRIEBANATIANIVITRARTYEN

“market price” MNNATN YAAIAINIIAIAATA

“MF” 189 Neay)usan (Mutual Fund)

“MMF” UNN8ID ﬂ@mummmmmﬁu (Money Market Fund)

“national scale” #NN8H H1M9FIUN9AAYIN credit rating TuszAui idifFauiiaunielullszina

“NAV" usnefie yaAnine@ugns (Net Asset Value)

=< U a ar o [ A v 1 A 9 d‘ ¥
“net exposure” MHNETN YaAIN19aIUENS unfnedulidndunisamulnensaiselaadantiunisamulunsaisidedoyny i v

Y o (o e oa A P = A o =
NﬂWﬂllLL‘V]‘L&I@EI@’]\?@\?@%HUV]TWEI@H "‘ﬂ\‘iLﬂ‘l&N@Iﬂﬂ’ﬂ\inuNﬂ’NNLZQEI\?INV]?WEIZQHNM
. 2 e ' 4 o o & ' Yo o ° o
“Non-retail MF” 80N NAINUTINNN mawmﬂmnumumLﬂuﬂgmnuﬂs:mmmuu sﬁﬁfﬂ%ﬂ’]ﬂiﬁmx‘iﬂ‘LI“lIfrJ\T]Ji:ﬁﬂ'ﬁﬂﬂm:ﬁﬂi?ﬂﬂ’]iﬂﬁﬂu
v o - o A o o A 9 Sag , A o o
mmmnummwanmmsmmmmmm'ammwLw'aamnumvl,ﬂ ﬂ@ﬁnui']llLW@Q@\WANWHI"HT’WHH@E n’amumuLwaaamuﬂixmmmuu AT

NBYUAIULAAR

“notional amount” MHETN yaAIANNIENATY Y19 derivatives
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“obligation” Maneifia Uszinnuazansuzaamingduidannasnin credit derivatives 8198484 (obligation category & obligation

characteristics)

v ¥
o

“options” MuNefe AryryNRANHLAN (3) vasiieny “AoynunTennaasein’ lunime 3 wiswsyanmityalRdtyo et w.a.

2546

1 1% 3
“OTC derivatives” Usn8Ii derivatives ?ﬁ\i%mwuﬂﬂ@uﬁmw derivatives

+
o

“PIN” yinaiiia fadiyayn 19R&u (Promissory Note)

“portfolio duration” #Nefi 21gRAEIRMNERUNAMUW T4 lFAINN1TAUIUAIANLNIATFINANA

o

“product limit” MDY SATIEIUNTAWUN AR N sEINTMENERY

“PVD” MN8N Nay)udnsaaidLsdn (Provident Fund)

'
1% =

“regulated market” 189 AugENaNNIpTemINIReasssineAie liiinnsasaisesesdennensnasssndnanuls sauviali

U

v '

fayasiie Mneaiunmaisiu lneguanansinamegnialinsiiiuguaremsnisdendsnuiiiumiiiiuguasuudnningvise

RGN INRAN U INURAL T UNANNSWE

¥

“repo” MNEde ganssunnsuelneddtycy1Tenu (repurchase agreement)
. =2 d‘ v el/ N
“retail MF” wineifie naavusanivagasmuiialy (retail Mutual Fund)
=2 z a A
“reverse repo” UNIEINN ﬁqiﬂﬁumﬂﬂimﬂuﬁfyﬂymﬂﬂu (reverse repurchase agreement)
“SBL” waneile gananannineilszinnianisnistinuas litiunanying (Securities Borrowing and Lending)
oy N =< e o o 4
“securities lending” N80 ﬁgi‘m‘mmﬂuﬂmuaﬂwmﬂ
“SET” nungild natavdnningusiatlszmalng
=< o o & ada & o
“share warrants” Y1810 11.|ﬂ’1myl,l,zﬁm@mﬁm%ﬁﬁmqu
. . i N =2 o Ao v o o= = '
“single entity limit” U109 'amﬂmummwguwmmmmuH@@ﬂmwmum@@z@mﬂ
“SIP” YuNeD Specific Investment Products

¥

“SN” Mgt mansANATy o Taanaaeutituel (Structured Note)

' '
v a

. , o PR Cod e o as 4 - 4 - o
sovereign rating” ¥1809 duALAMNUNTeNessAUlssmATestszmANHaannmatsinuies aadunisdesiiuanuiaslunisinia

ﬁﬁiwﬁmméﬁmmmﬂixmﬂﬁu

“TBMA” YNN81DN aNNANAAIARTIa13utlIng (Thai Bond Market Association)
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“TSFC” wanefis ua. Nlasuluaynyindsenaugsfandnninegilssinnnsliduidieiagsiananning (Securities Finance Corporation) 13

nguInEdAaEvannIneuaznaauannIne

“TSR” wneiie luuane@ng lunisgeduiiuyuinlewdns b (Transferable Subscription Right)

. =2 a v o = o v ey a
“underlying” “aea &UA1 Aol s viTanANNINa98
“WFE” $1ne1i4 World Federation of Exchanges

1. Ta Uszian wazengradlATINISAANITNBINUSIN :

4 . - 4.
1.1. Falazannsdnnis (ne) : nasuidangeAinsansiiaming
1.2. 3alAs4n139ANIg (84nqw) : Krungsri Star Plus Fund
1.3. Fmela : KFSPLUS
1.4, Yszinnlasenns : naenuidn
1.5, dsztnnnigune - aenanens
1.6. naruueanytasenig : ldinue

1.7 aglasanns - - heu- u

= =

1.8. 1gTAsansReduR (nedinnuuaengudasiaan) : -

1.9. Rawla (a1glasenns) :

a

tszinnlasen1adanng ; ﬂ‘ﬂdﬂuﬁ‘q&l[5]ﬁ"]'&Wi‘LWi\‘mﬁﬁ&lﬂqiﬂﬁ‘?&@qﬂﬂqi‘@\?ﬂuuﬂﬂﬂq

WnauafNmIgy dssmiugeAumiaaauuarinetlu

. - o pa v oo 4o . v 4w d oy
NANNENU “NIAT Meuaus” Tetembraamuldiuansdsslamilunisdufaumbsamunielungunaauisnaanndenlanssyld

TunilsAeTnon
1.10. anwnuzlasens : nevedasuiialy

111, ANHULNITAURUNE Lmu@mﬁ"l,u”lmﬂ

2. MUIURUYNUalATINSAANISNaWUSIN YAl 1w Uszian saAraaniaamuiiiauais :

2.1, AuuEUNUIediATaNIg : 100,000,000,000.00 L™

2.2. Rauly (AuauiEunuaeslasanig) :

2.3. gyaAnfimanldsiamiog 1 10.0000 U

2.4. SMuuMaeaImu : 10,000,000,000.0000 e
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2.5. i']mmmmimmnuﬁmu’ammiﬁmﬂ :10.0000 w1

v
o

2.6. yaATUAY9INN9AITRATILIN : 1,000.00 LW

"y v

v % v
o o o

2.7. yafdusnaeinsdstenssdaly : 1,000.00 um

v '
o Y

2.8. YaANTUATY2IN3AITIBAY : 1,000.00 LW

2.9, AU Ud A8 94T IEAY | 100 Wiag

v
o

2.10. yarmieaeuaunaeluiny@dus : 0.00 1m

v
o

2.1, AU A uAwAe LTy Tdus : 0.00 ise

2.12. S1UALIBLAINNLRAYN

v
o Ao 1 a o a

L3ENaAN1328899uANE lnsnvua WA wwmiseamueswae luiy@dusn lifiu 100 misenizesndnfils Inetuegiugasfitiazes

o q
v ¥

2o o = o« o ° \ = o ST o yya \ o P = o 2o o Py
UTBNAANIT mﬂ'ﬂﬂ;‘uumuummmuumﬂmnummﬂiuuigwum"l,fm 0 Mg 198 lunsunuNsilag ULl aeAINan9 L3ENAANITAZIAY

Wiawunauassiideandt 7 5u nadsenalindninsuaes ddninnisuasaivanu uazrisededidnnsedindnineandes

3. Ingiszasrraddasimsann1snamusIn FUANaNUTIN Ussinnnamusan ulaunan1samu ansusiidy Measnuly
Asszind nsamuludygdemessnii dssinnuazansdiunisamulunannindvianindduau wiamsmaanus

PR EaUNAEAINY
3.1. dmquszasAveslasenis :

(1) itedaddunsaanuszazunansirrazanauas iR am AR Aiazaassiu melulssme Tnanmsszauduyuanng
asuiiliuazantiusing aailuasmansuimiuazdudn

(2) itearauamauunuRasianeluszazL unansuazszazana Wungiemissamulasnisasui U AR AN T ELA LA AN SR
3) Lﬁﬂmu@mmmuﬁ%ﬂummmmwmwﬁu@mmmsmiﬁu meldnsuEmsmsamulaadianuiuazlszaunisnd aaenauliiaouilu

v

Iy I~ .
mummmuwunmmLmﬂiwwu

a

3.2. YezinMneaumuulaLIenIsavuIN © AIIANTUMUT
3.3 UssInNNNeUIINATNAN LT ALAL :

3.4. Yszimnaayununisamulusinatszma : newunamuuuianud@smiluiassinasumea
nanmuadagaunisaaulusinaszme : linwuadndounisasulusnalssme
U s lusnedssmaAunsdon ifiu duEany

v =

3.5, wlananisdes (f3) ;

a o o v a A o al o A A v o rd‘ aa NI
UiE‘V]@ﬂﬂWT@’WQﬂNLduﬁi‘@%’]ﬁiﬂiiﬂﬂ’]i“ﬂqﬂtﬁﬂm zyq;w@muiumm@mumﬂm mummﬂmmu@uh BAZIDNITNATUSNTINNIT N.R.F.

WiedninamAnznIsInIsInUnaNSNETuaz AR AMANNINERszn AN IUA 9T AzVNeN19EMITANTWARSITBINDINUIINWINIL
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3.6. mmmusluﬁryry’f%ﬂmwdwuﬁﬂ (Derivatives) : a4nU

3.6.1 fi’mﬂ?zmﬂ’mmmm\mu‘luzﬁ"agm'w%@mﬂm\mﬂﬁ : ﬁﬁiﬁﬁiﬁ]qﬂamqmﬂﬁ@@mmmﬁ;m (Non-Hedging)
Hulounensawulu derivatives : wuulddudan

3.6.2 33015 11n17AUIY Global Exposure limit : Commitment approach

fnsdaun1saen Ul derivatives §44m (Maximum Global Exposure) ladiA1 100.00

[

3.7. meaavulunsansidryryrmenaaasninuels (Structured Note) @ aav)1

1%
o

3.8. NAYNEN1IUTUNINBIYU (Management Style) : gqm”ﬂﬁmﬂ?:ﬂ@umizgmdwﬁmﬂ%qm (active management)

13
o o

3.9. AaiiESR/An98e (Benchmark) :

1.A1TLsRINHeny Al (ZRR) a1gisznnn 3 ihiaw dndan (%):50.00

2 8nsmanidaiudiniszan 3 weu walutaandt 5 A1uum waneed 3 suianswimigdaualugy W suiaisngamn suiansnansine

wazauANT e diTel UAOINANE dngdau (%):50.00

UNELUR):

o Ao

P = ad < & = A ao o s & 3
13nAnNTradnudnsnazildsuulaswinddn lunsi Feufe unaitssnaan1 iU T LN Z AN smﬂ%mﬂ‘lmm@uuiﬂmﬂmmmu

a o a v o ¥ v vy U 3 ] o XK o dld NI o dya/ o a dl o s N’/v
NNINUA Tmﬂmwwmmzﬂmmmmﬂ@LL@zLwﬂmmnummaq\mm@mwmmumqu‘wmmim@ﬂuuﬂmmmm ANBEUNELNEINLAITIA

v
o Ao o '

NI = 1 @ o a o o NI v £ Ly ¥
LL@SLME}N@IMH’]?M@HHMQ‘M@ﬁ\‘m ’1']BJWuﬂ’]i‘@\i‘ﬂﬁ‘tﬂ'lﬂ?LuL’)‘LIDL‘W]“]J@\‘ILIi‘HVWﬂﬂ’ﬁ‘ mﬂummmanummmhﬂiﬂmumﬂm@gahmi

o

Andulanule

[
o o

aeelafinn Tunsdinaulasuulasiaddnie Widulnssznia Renlauarderivunresanantddmdnnissanu uaz/vise sz
FariuA2eAINUAMENITNNG N.4.6. NETLNIAIINNSTARANIIANELIUIBINaUIIN wazAFe NaiRauulasiadinlunig

uFeuweulunsdindesndasatizessiatdnlilddanredanedeyadnsinanansell lnaddmiEsmdnnisazudnisdasuulas

o '

aanana Wiemsasmunauaswmtidiumstssnaludulsseszdmaanis nelunaidamuasisnldUsslugiandayanis

pndulanauls
3.10. ANHOLNIIANURARBLILNLLLINEWU : AneranaLunuLULliFudau

3.1, MeazgaanTLLlELIENIA WLATAN AT LAY |

FERZLRAANAN :

o
v o

1. asnulundnnineg vizaninedduninaadesiunmasuianiiuaymse Juen Misnsansuienil uazsise Guenssazduioannases

o

wazAsAnIuMuaz AT Rul NSz eI I8 vidananninFansansiaueana usnesema TnenisaauazlinanudiAny

o

fupsarsnisasunfianuuaar HARBLUWUNAR N1samuAina1s azagnelanginuefesnniznssunig n.a.e.

o

Ay gt S & . > a S Ao
2. ﬂ@qnu’ﬂq’ﬂﬂﬁnuﬂi’ﬂﬂiﬁﬁxﬁﬁli’]ﬂ’]ﬁ‘ﬂﬂﬁﬂgﬂé’]‘ﬂﬂ’ﬂ’]ﬂ@'}\ﬁﬁuﬁLLCJ\? (Structured Note) Imﬂ@:mﬁimmmuqu:wu m_«rm:l,ﬂumqmmum

v Ao aa

aa a o o ' N ' o = d‘ydl v Y ° 42/4 ' ° =
@@ﬂmmlum?mﬂﬂnn@uﬂuﬂ@umuum (callable) visansansuilngnedans Fenldgaandrsznilaunaunivua (puttable) Inaidinng

O QU

¥ v
o A A o =1

Avuananauwnuldatauinauedudnandundsaudnseenideveanniiunistuisednsaenidedy warliinismivusteule
. dy a o 4 o v oad 2 o

N3N NARALLNUAENBITUTAd e A9B9RNNLF

3. nawuanaauseRlliTedty o deunaaniin (derivatives) atlaeiuaauides (hedging) uazazasuludyantaanaasamii

(derivatives) AuslsagTuganasu structure note Mdlu puttable / callable bond Nt

¥ v
o o

4. Tun19AUIUERAIUNNIAYHLRINEUANNNNIA AL EINNIBIN e EENdANsana ldiudaessazinanAsiisansian il Tneay

AtstsdselamBasgamuiuddny
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(4.1) 19952821987 30 FUNBUANNEINUIIN

(4.2) dawszeznafisesldlunisamhenindduresnamuiiaainlaiuamdmnanu widedulasumiiasawu viaiesanisasu 1ol

Faalaifiungn 10 Juinnng

3.12. eazBaansawulusnlssme :

winawuluselszmasuiuudaiiundrferas 75 2899Run lFUARa9 UTENAANN9A11902809 RUAMARA N uRe A Ty

nsdnassiuamulusislsamaliiunewulalaglifesmanAangfenaau
3.13. dszinmuemanyninevienind@uau wian1mnentalnedsauniazamu

3.13.1. dszunnasaannindvidaninddutu viansmeanualaedsaunazaaululsume :

1FEnannsazasuiiauassnlslamlianizanuanning ninedduau viemnenualaeisauetilnadramilofeanaiaateeis

dsgmrniznssunsniiuaaiavu videdssniad1iineiuaniznasunis n.a.e. iuussssie il uuslunsdlfiamuznssunisiniunaiemu
A o  ar 3 =3 A = A QI a A o o ar o A o o= A

whadinauanznssunig n.a.a. Weanudugeurseiidsenmautlavieufndssnmidesnsnsaewmanninedvitonind@uvidanism

AaNLALALRTAY
q9u¥ 1 : m51d19 TS (Transferable Securities)

1. 191817 TS UanaANdn AsanImien1siula o uenmileannindduludiugnaesde 3.13.1 TallauantiRnuwdninasmasudou

o

N

=he

' '
e N

1.1 lifdernmumiteReulafivin Wawmuiinszyniusnnndyad fuasmulunsans

= A vy = aa s ~ PR ya o o = A ' v o o el o 2 a
1.2 ’ﬂ’]ll']i‘ﬂl,ﬂ@?;luﬂﬂ’lﬂ (mmmmmmﬂummmm 178 M m;n&lﬂ‘m,au 'V]NL\?@Hi‘IIM’]NL‘]JZQEIHN@LW]ﬂ@\‘i’l/lullﬂﬂqLuuﬂ']i‘el,ﬁﬂxlﬂ’ﬁﬁ‘lltﬂuﬂﬂﬁ
= P v sl A ° a4 v &9 2,
Liﬁlﬂiﬂﬂiuﬁ]?’]@’]ﬂﬂﬁ]’]NQﬁﬂ’]ﬁ‘VIﬂ{]‘VIN’WHﬂ’]‘Muﬂ Mi'ﬂllLﬂﬂu1mlﬂﬂﬂdnu@qN’]ﬁ‘ﬂ"ll’]?;lﬂuﬂiﬂ@ﬂ[}]T’]@’Wﬁ‘iﬂ)

v v

gy s o < = o ° , s £ a0 o 9 2 yyd o
1.3 N’llﬂuﬂLﬂ?.l']ﬂ‘]_lE]ﬁ"]@’1?Vmﬂﬁ]ﬂﬂﬂ?ﬂﬂﬁuLLﬂtNﬂ’]iﬂiUﬂgﬂLﬂ%ﬂ?:@’]@ﬁl’]ﬂ@ﬂﬁm&l@ TeL3mannisanunsadnieldidetnunlsznannig

U a

' a

Hansundndulaasulieteainane wasideyamafiaziauyargfsss Tnedeyasnanafesdwgsanunasteyaiidedialidednin

3

muvdnAmnnssuiuieessuluszduaina

2. prusntRuazvaninauailunsamuasnmasiuifinaninvnlude 1.

2.1 ’LumtﬁﬁLﬁumsmnﬂwﬁmﬂﬁu udi@r;;”m“n;m;ﬂ%ﬁu fleenamansssnaailediszuiinngdn fuaniiu udiaﬁ;"mym;aﬁﬁﬁu AaNana
Faafinsfendmitesuseslneypnasiil

(1) swIAnIWIAlTE LEEMRUY Wi L3EniAsRanesdies AINNUNNEdFREgIIAgnNLTUNN TR
(2) FUIAITRANAU

(3) FUNATBIANTAIUATIEN

(4) ﬁuﬁﬂ’]i‘LﬁlﬂﬂﬂTLﬂﬂﬂiLLﬂx@ﬂﬂi‘ﬂjﬂ’]imwﬁlT

(5) SUNANTHAIUNAAMNATUIANALAZ TN At aNLsLsz A lne

(6) ﬁu’\ﬂ’]ﬁ‘lﬁ’aﬂﬂi‘@'\i@@ﬂLL@:ﬁ’]L‘]’f’WLLﬂQﬂi:ﬁw}ﬂiVIﬂ

(7) suANsBaaINwisLsEmAlne

(8) z@mﬁumiﬁuﬁiwﬂizmﬂﬁﬁ@”ﬂwm:ﬁmmLﬁmﬁutﬁuﬂmmu (1) = (7)

v ' + v
Vo A o R 2 ¥

o = o A o o U ¥ o A o ' o =< 42/ = all :/
MU ﬂWj‘@’\'}@ﬂﬁ“ﬂﬂ’]ﬁ‘ﬁ‘ui@\‘iﬂ\iﬂ@'ﬂﬁ]@\‘iLﬂuﬂﬂi"ﬂﬂ’]@ﬂﬁ‘@ﬂ’]iﬁ“]_li‘@\iEJ‘ZN’Q’WEIM BRABNAT YININUIUTINDIABNLLIE (a1d) ﬁl’]NV]j‘qulbL'ﬂuB‘l'JLL@ﬂ

e Lo ya
Ru vize Fadtyoyn1ERu fae

¥
%

2.2 Mmaaaulunsansiidrycyrmesnaasantiiuel (Structured Note) saaiuldmueulaiisnminsas

' ¥
Aol o =

2.2.1 psansNdAd o Teneasiues Innsanenanauunulaadnedei underlying tszinnidaaiu underlying 494 derivatives A7

[y

seyfludaud 6 4o 1
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¥

2.2.2 vnnsaenulunsansnidoyyrgeraasaiinueh aziinarin binesuiesiuneuningdula o nineduiu deadundneddunnamu
ansnamuld Wuwsidullaunnsgiuainadenimualag Intemational Swaps and Derivatives Association (ISDA) uaztuningaun
annsnlasuiiald Inaneunisaau Wmdnnissesdn Winadawedeyainaoiunisawmuianailinesusessuneuningdu

12
sanana 3 lumisdedaauaas

= ' 3 ﬂiﬂ ay o VU Adl A v ﬂﬁld o ) U 3 v a ¥
TG R LN QARG A PG aleb? A M QEUR I NN ) HRANATIANTNH ﬂ;ﬁy’]%ﬂ‘mﬂﬂ%‘mu’]LLEJQE]@Q?.IHEJ@NG]M

1%
o

2.2.3 lunsaindumsnansi

v

o
= & ! o o A oo o P
Ny W%ﬂ“ﬂ’]ﬂ@%‘mu’]LLﬂJ\‘]ﬂ\iﬂﬂ’VJﬂ‘ﬂuﬂ?U‘ﬂ’]ﬂLN@U?NW@@ﬂW??@Q‘H@iﬁ

nasuaINngalonaunsansi

e o

Aty
1 % =< a o o U o a o val ¥ o v alld
31} wwmwmuﬂmL@u@mﬂhﬂi:mﬂ ummmmimmmLuumﬂmlmm@mnmnugmﬂmmww

=9

2.2.4 Tunsaindumnsnansing:

o

1

N 7 NNV 31
dryaynteansassmiudsasialliineunisaamu

2.2.4.1 WijeanasasnidtyaynTeansassmin i i uiniuasusya Ang Asssnaeensasniddryynteansasmsuallds TBMA vn

. v .
Ui 15 uardugaineresusiazinen Hall lunsdindudinaduiungaiinisresiddndnanisbimuinuazudyaAngAsssunia udui

RREAnIM,

' 1% P2
o a o o

2.2.4.2 lunsdifiinmanisafdenansenusiesaaesnsasiidyantensassmiuiedwiiad Ay Weannmarsiddyyite

o
v
'

' 3 ° v a dld 9 IS ' 3 o o a
TWH@QQMH’]LLBJ\?ﬂ’]u’lMLLﬂzLL’NMuﬂﬁ’IHMﬁﬁ‘NWﬂ\’I[}*]T’Wﬂ’]ﬁ“ﬂll r:gfg']sn’amﬂmwml,wlaiﬂm TBMA N1un

gl

Yo o o =

£y oo = Ao & : o < & N o = o -
mmslmiiﬂum"l,mmmi‘ﬂu Aununsainumsansni Eyﬂq.}lﬂ“ﬁ'ﬂ“ll’]?;l@’lx‘muﬂLLBJQ"N“].IHV]?JL‘].IF;MT]‘LI TBMA ILRZHNNTLAUAUNEATNUANNLNTUMN
o ° o v P =P ,
wmuumifi‘luﬂixmﬂﬂmzﬂﬁum?mﬂu[ﬂmmnmﬁmﬂmﬂ@wmmLm:nﬂ?wa&mrﬂmﬂuﬂmﬂmmmwumaﬂ%ﬂu
= N o & : P N 2o o PPN o P N S T
225 slummmqmwnfamumvgumrym;nsﬁ@m’mmwmLLth (embedded derivatives) mwmmms%ﬂgummmmnmmmwmmmmﬂ‘u

A Al Q,AQI o ﬂ‘/ U 3 A ' v A Al 9/4' o ﬂy 1 v ://
ﬂ’1ﬁ‘@\‘i‘nuﬂi‘ﬂﬂi’l“ﬁ\?ﬁﬂalﬂal’]s]]’ﬂ‘ll'lf;lﬂ'Nﬁu’] L'&mumﬂmniﬂmmnum@mhsﬁmmn&nmmﬂmwmuuimmq

doudl 2 : ndwdAudsziammian CIS

mtﬁtﬂumiqﬂ‘ﬁ'mi@@ﬂ@g’mﬂ‘lﬁﬁqﬁmgumﬂima resiAnanRLasuanInnaTlunamu il

1. natdlumdoe CIS

1.1, SpnaiBuasdullmuvdninnsilunisasmuduieaiudersmadmiunmans Ts ludoui 1 4e 1.1 48 1.2 uazde 1.3

1.2. lunsdifinesnuluasulumian CIS 78anemum ﬂﬂmumuﬂ”@ﬂmq[ﬂ”@qﬁu‘ﬁﬂmﬂmmmuﬁqﬁ (ldrunisasmulumioy CIS 299
ﬂmnumwmﬁﬁ“ﬁlmnuhmmﬁqLwi\'i)

121 finsamulunindduiadulszimuazaiadeniuinemuaananammuld

122 ﬂ'mmmu‘Lu‘w?wa’auLﬁ@”Lﬁ%ﬁﬂmmmuﬁmMu (pro rata) udalauadulinuvaninest single entity limit m@qnﬂmuﬁu

12.3 ﬁmimnuhﬁwﬁamﬁﬂﬁ%ﬁmqmmmﬁmmu (pro rata) udaldua Il asdnINaT product limit @uUnsneRuTTU SIP 184
neuiu

1.2.4 fnsaanulu derivatives Fiilulimnamanineust global exposure limit 78an@m

2. nedhiilumion CIS uenwieanniitmunludaui 2 4a 1.

2.1 fiauasiiRuandulumunsninnslunisaspuduisaiudaiwndiiuamans TS lugaudl 1 48 1.1 40 1.2 uasda 1.3

2.2 agnuiauters lunainuanninguialszmalne (SET)
dquf 3 : nSndaudszianRudinudansiasiauin@udan

> a = = | a va o
AeaduRulnvrensansineuwinRueinveiudinaail

1. suAsWaiee LTENRWNL vive UiEnAsAnnedies nungunnednsaagsiaanitiunsiu
. BUIANTRENAY

. AUNANTANANTAIATIE

A WON

. FUIANTANBN TN HATWAAUNTINITN LT
. o 44
. UITEMRAAIBIRUITENIRE DAY
. FUIANIWA WA AUNATU ANANLAZ I Atias L smA Tne

. fUANTeNMsdeeanwaz i wilssnalne

o ~N O O,

. fANTaaa N sTmaAlne
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9. gontfunnsiduseudnadssmanyssmalneugunan

10. antiunsRuseLsema PRANHngiTueRaaiuFusnaN 1. - 9.

dauil 4 : gsnssuUsziavnisTalaaddnynunaAU (reverse repo)

& o

v o Ny
neauli reverse repo faviulimnvaninnusial

v an o d”d‘ ¥ 1 e v
1. gdryryn seniulifypradsiinansnsndudugdnyoylu reverse repo tmunguunalne

a

1.1 surA eIt

1.2 LFEmMRunu

1.3 Ustmiasannesdias

1.4 Ummvannine

1.5 sz

1.6 swAsuaLlszmalne

1.7 ﬂﬂmmﬁ@mi*‘?‘”\luvjLm:Wmmizuummﬁumiﬁummgwmmwcoﬁ”qsuﬁmmil,mqﬂimﬂvlmm
1.8 ﬁ‘ﬁuﬂmﬁﬁﬂgumaL@Wﬂ:f-’i@ﬁt\a‘%u

1.9 dausnanisuazigiavnanungunnedfeeian1ssuLlsza

o

2. #3813 1 lun1997 reverse repo FaadlumaanIRail

o

2.1 maansnaiginauaraansniaiginsszma lnansdiiunmaisniasgsinedszimasiesd credit rating egflugud investment grade

d9
2.2 Fowanidu fadoyoyn 19Ru Thsdueln viedudssasdu Nowaswidiae 13¥mRuu wisesuasninguaneanizdnaat il

s AﬁJ = A a
nseyniy Geflengaanaeldifiu 1 3

+
o o a

2.3 fuaniu wisesadoyayn 145w 71 TSFC Wludesn A uuaduldRunusaldiniu 270 Suiuusdduasnsa uasidusantenivualdtu

@

~ 4 A v
LHANNDTNNTR L?J'P]bLm WU

< A oo 9o S | a o o o o < o ) ) , ' < o &
2.4 fuanidu virasdy oy 198w Aflene i 90 finfuusduiiean 39l credit rating atis a1 nTlaAsil

o°g a

2.4.1 # issue rating vi38 issuer rating agflusuauusn Inensdifu issuer rating foaiilu credit rating AANI1AINNNI4A credit rating 981z
Ausae
2.4.2 § guarantor rating 8¢/ lWdlAL investment grade

= v

td’ldl a A a dld?l = dp d” tdld d’ 1 Aﬂl =~ % a i/dbI = 1
25 mmmmumumﬂqmma@iumu 1 1 Punzdawlunaindeanansmanmil vrafideyamamiideaiewasarsdeladedinnnllamasa

U

gns1reuti Inemsansuilsananafasil credit rating asnalaasnanilassil
2.5.1 § credit rating sxtizdueg T 2 SuALILIN YiFe credit rating sraizaaWaLRALS AT credit rating seezduAINAAINT CRA 6
nFeudauly

2.5.2 § credit rating svtiza19ag W 3 SusuwIN

= v

td’ldl a A a A dlé/ = Aﬂ’l d” tdld d’ 1 Aﬂ' A v a i;dy S
2.6 mmmmumumﬂqmma@iumu 1 hauntunzidaulunaintiesanmanmil viranddeyamanuidetanazesasnaaiinindaiue

U

' 1%
o

Aagna1souau Tnamsansviliananasieadl credit rating atinalneeinanilasail
= . . 4 ' o o = . . A = Vo . . A ' a >

2.6.1 « credit rating iwmu@gslu 3 aUALLTN UTR credit rating srazenafiieulAaslany credit rating T¥ELAUANNANIATNN CRA I

nFaudeuld

2.6.2 { credit rating svaizen9eg i 4 Susuwen

2.7 PINERUBUMINNFTINUAMUAINNLEN IR AE B UNAATHL IE N ATBIANTNNUAMZNIINNNST N.4A.5.
3. 3281Z19a1N195 TN Tz TYRY reverse repo Aadluifin 90 41

4. farmuaiinnLUTEndantsfesjuRdwmiunisaamulu reverse repo

'
o

4.1 siaslddnyryrnmsgrunuinivunlng TBMA vide TSFC

4.2 Fshuannineiizansanshoellinavireleude Wuusdansz el

4.2.1 {lunnsanevidelaunudanivunli reverse repo A&7
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4.2.2 dunnsema repo NduldaudszniAmmznssunisindunannsnelaznatananninenmaananinoel Seuly wazdsnnslunis

o o=

AinRulumnseinemusnuarnisianissynuuinindauesneamusan

v o

J o ar o A Ad‘d’l’ o n:‘ o v IS U ° ac j
4.3 YAANIDIUANNTNENTARTIANTNTD T IULTHAUREYEYN erN%;I]@ﬂ’]Lﬂ%iﬂﬁ’]NﬂNﬂ’ﬁ‘ﬂ’]iﬂ’TuqmmWNQﬁﬂﬁi U

v
&

(3
YAANTBINANNINENTORINENINTE 1INNTT (39ANTR x (1 + discount rate))
- NN SR o c e e a g d e ¥ o oo
visil :9pne Wiy sanfinesyudnsy Wungdoyordndheviiadudgendnyninevisonsnansniu reverse repo

P v ¥

° ' o [ o <A ﬂﬁld a o v o o
4.4 NMIATNYAANVAIVANNITNENTDATIANTNTD T4 AUIU Whiulymnamdninosisail

1Y
4.4.1 YAR1TIMANNINEMTARTIANTITE HINNTT (8RN reverse repo x (1 + discount rate))

2 o v

4.4.2 lunsdlnyaAmanningvizansansiae o Audi iidullawannslu 4.4.1 WdmdanisfesGenligdoynyileunssuans luku vie

52
= o e

o ar o A ﬂd‘ o v ' ‘ﬂl 2 ' o o o <A al Ad‘
wannIndvzanmansnaunnldlunii reverse repo le,Lﬂﬂ@\‘Wlu L‘WT’JSLW};I]@ﬂ']‘i"]N"lI‘ﬂ\iﬁ@ﬂWiWEl‘Wi@VI?W'&W?‘V]SII@LLﬂtW?Wﬂ@uWI@uN’]
o ' aal o g o o o o d’ ' o [ o A alld” ' 2 ' a
sananaduldnsdinissanann mﬂ‘lmummmmmmumﬂﬂmmnmwwmmmmm%@mmmmmmﬂu 441 duusiidunsdinu

4.4.3

Bl K '

4.4.3 lunsalinadnsauannslu 4.4.1 uananadyar11esannIneiTansa1sae o &uiu dyarnteandiyac reverse repo x (1 +

U

=

» . . .
discount rate) uanuiulaiiiu 5 A1uunn videlaiifiu 5% 18991A7@a waausauaulaazand uazdnismuuaizassenaaldludonds

Y

Inmunlasfiansauniieadeanudesuegdnynyn (counterparty risk) waa uaa. azlain1idunisniu 4.4.2 fls
4.5 NMIAUIUYARN reverse repo AN 4.4 TAUINLASE
° & o ol =< Yo 2 o aa °

4.5.1 Awanianaantesaniunalsylaminesuielaiuann reverse repo aufieiundinisAtwam

4.5.2 punnailusaganssy wiseAunsNiusangniaes reverse repo NNgInssunawuiagiugdnyamemaaiuwasidannas

. y v o X y o s o A a4 e e d v da

Mviua WianssnlsAutseuiinnugsnssulaganssunilaanuanninehisansarsizavidanindaunleuniu 4.4.2 (§18) 2esgsnssuiiia
Aﬂl %

910 reverse repo $18N19aULA

v

, e . 9 . X o 22 4 o 5 . v e o JF
4.6 discount rate N ldlun1sAuan deadunisitnunaulngAtianaladeaondesveadya uannine isons1aaeudn

d9ud 5 : genssniszinnmsliEnuannineg (securities lending)

o

saaduldmamaninosilunisaeusisil

o o

' A o a =< Yo v a o o o a = oy o ™
1. gdtyryn sesdigdryeydndeniadudlaiuluengabidssneugsiandnnindilszinnianisnstinuaz lidumnanning (Securities

P
o o o

Borrowing and Lending) (SBL") Tnsilunsiiifiddtyay anannszitnslugusdiunuresdin dausaaduyaradeiinannsnlsznay
gefavisaniiuianisldmungunngne

1.1 glasuluenmsznaugsna SBL

1.2 swAnsuatlszimalne

1.3 nﬂmu‘*ﬁuvj

1.4 unansieniniduaznisdeeenuviaszndlne

1.5 suAsWITTEl

1.6 LEMRunu

1.7 wsEnuannine

1.8 3n1lseiudnin

o e v

1.9 NawuAIUYAAATINYAAMINER LI TA LA zaeAaus 1 A uuimauly

1.10 neeyuiwmiatwydrsanig
1.11 BRYAAGEUANNAAINIUANENIINNTG N.4.6. YszniAfinnue

o acdasa o e e . . wo o O . oy d
2. wanninem ey deadundnningieg luszuusudnudnningdaagueiudnuanning vievanninemsuiansuslssinalnearinuing

Wunenzideaundnnine

3. N1799UTR FENUANL sYAU L3MAnnIsiaaaiiunnssail

o

3.1 adfiunsifinisnaiFe Fenuandseiuaingeniveiulssiunisliduwannine nadauiundndssiuasil
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3.1.1 Quan

3.1.2 pananIniAiging

3.1.3 Aauaniu sadayny i tastudn weeuissezdu 7 suimewdiad USEnEun wesuipeilnguanaenizansaan iudd

]

AgEHNHU

+
o AR

3.1.4 Fauanidu wse Aadnyy {7 TSFC udean MRAwwaduldRumusaldiiu 270 Swluusdueansoussdusantaiinunl4&u

4 4 Ay
WananuvizadielAviu

+
o o o ' o

L o a Lo va da L a v d doa o . P R
3.1.5 fauaniiu visasadyayun 148 Nienylaiiu 90 Juluusduniean 39i credit rating atinslaaeinamilanail

'
o=

3.1.5.1 AdusumNTeienesannineuTanine@u (issue rating) ¥ie SusuANUNEeTiaveaannANITaRATYAN (ssuer

rating) a¢fludusiuusn Taensdimdu issuer rating siailu credit rating 1Au1a1NN"947 credit rating sazdunag

L " B

1 v
3.1.5.2 ffudumnnidenevesginissyniulugueiuses §iue1da gadnuda vivegAitlsziu (guarantor rating) atflududu

U

investment grade

3.1.6 ATENTHUTE credit rating 8¢/ ludUsAL investment grade

3.1.7 uﬂaﬁ@gﬁﬂi:ﬁuﬁ'ﬁmﬂwwnnimﬂiﬂuti@ﬂﬂslﬁurinﬂmmﬁﬂLﬁuﬂifzﬁumiﬁuuﬁnm‘fwﬂﬁuﬁﬂ@mu

3.1.8 MEANUIBINBNUIINAAIA R (Money Market Fund)

3.2 mifunslinemuiinssudnaviensaunsamanuseiuna 3.1 vsemidunslngdsauteacinali uaa, anansnifedudnszuilianann
wandsziudananalilneanau

3.3 i mdnuseiunw 3.1 inesuiinssudnis llewsenesievtern i lianansassumumansz s Buusidunsieiuse

& 5 D I
uumm@mﬂaﬂuqiniiumﬂmumﬂmwa ULLAN

vy

3.4 prsayaAmAanLsii o Awiu nnndvidewiniu 100% vesyaruanninem ey

o

3.5 Tunsaimwandsziuduituan WihRuandinanllamulaeiuiilunind@usail

3.5.1 L‘?‘]uﬂ’miuﬁu’]ﬂ’]TW’]ﬁj‘ﬁﬂrﬂ?‘@ﬁu’]ﬂﬂiﬁﬁﬂQMN’mL@W’]:ﬁ/m&:ll/\i%u
3.5.2 tinsGurnviesadyny) 4G sl
3.5.2.1 siusln side Fryoy i 7 suATNIEITE LTEMRUnU vﬁ@ﬁmmsﬁﬁngummmwwﬁméﬁu WugRnnszyniu

3522 G;”qa?”mmﬂ%ﬁuﬁ TSFC Wludfeen ARimuaduld Runadalifiu 270 Fuiuuidueensa wasdusfidaimue 4 Gudlenssn

U

v @

& dl
visaulalAiiu

+ 1 '
o v a a = o

3.5.2.3 fadtyny M duiifleng v 90 Suiuusufiean 3ul credit rating etnavilvednslaail
3.5.2.3.1 H issue rating %3@ issuer rating 8¢ ludusuLIN Tnensdifuiu issuer rating Fadiilu credit rating F&urann1sdn credit rating
srezdudon

3.5.2.3.2 { guarantor rating 8¢ luguWaL investment grade

3.5.3 M9NanInIAiging

3.5.4 reverse repo duiuna1sn1Aigng

4. ansuziazanszdrAyaesdyon WlddyoAlsneuzuazanszdAyaesdygmulszniAdninauanznssun iU nn el

R

v ¥ o

o ar Coll a o A e o s " o o S v o o e
LAZAAIAUANNINETIAE TN M UANETLITZLILNNY &1 wDQJWEJNLL@ZSLMEJNVT@TWV]TWEILLZQZﬂ@ﬂﬂ?zﬂiﬂuﬁqﬁ‘ﬂﬁmﬂ’ﬁﬂmLL@ZIﬂﬂNﬂ@ﬂV}?WE

(v

#2ui 6 : gsnssuilszin fyundameataniin (derivatives) muué’mnmﬁmsmvgu %

¥ oo

1. Uszinn@udn saudls wisenannine@nada (underlying) 984 derivatives Nnasyuazidiilugdtynynlesesdl underlying aeinglaatnamil

€

A ' o a
NIVUANLUBEIANIU

o a
1.1 an3Aaniuel

1.2 fR3ANLLALWERY

' P
a o '

Tunslf derivatives 81989iTLIIANY8S underlying 41961 1AMENsBeAINaNasiBelugIATAqLiU (spot price) WiDsAATYTY TRUNE
C Ly v I R U o . e ae 4
aantin (futures price) Winti %9l $1A1989 underlying Aui il ldsai vi3a underlying AluasAlssnaurasiaiisangnn faaflufaansy

1 v ¥ 1 ] v
atinandrernsuazidaiee Fatnaunsranasae
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2. Geaulansawu Wmannisazaiiunisamulu derivatives eisiaie

2.1 Idszyneniunisaauli derivatives uaz underlying 194 derivatives iazasuliatedaaululasenis

o

2.2 Wunsdidugdoyanlu derivatives atslaaeanianadl

13 3
2.2.1 \ilu derivatives ﬁ?'n'amﬂlu@‘uﬁmw derivatives (derivatives on organized exchange)

'
=

2.2.2 1l derivatives @sTaanauanauefianne derivatives (OTC derivatives) Aail

2.2.2.1 natiliilu OTC derivatives Tutlszmalne fesdgdtyndndaniiadu suwaswadiad suasninguaneanizdnAsau funu

48l derivatives 93REAN derivatives

2.2.2.2 nsailiilu OTC derivatives Tusneiszina Fasdgdnyarandreniiaduiifiynnailafueyalidsenaugsia derivatives Miag

neldnsniiugualagmisaanuiiuguasunanninduazaaiauanninegmiduann@nandoyres 10SCO vafiiduannGinaes WFE

v v
v ¥ o

= = o =g = o A L = PR o o= A '
2.3 lunsunazpaslinstissutntan1sdsuauAUANLNe derivatives AURANI @umuummLflumwmuwnmnummmmnﬂm YNU NN

v o

a a A A ¥ dl a v ?t// =3
ﬂ@mu@uﬂugmmﬁ VNaLYTaN NN NdINaLAUANTUARIN

' £
= A

3. uﬁnmmm‘mﬁm‘lﬁﬁm*wmumLwm‘vmﬁiﬂmaﬁﬁwwﬁmumizaﬂﬁu (cover rule)

o=

a o o Y o § v o S = ' ° A ' = v ° & v =
Uﬁ“i:f“/]@ﬂﬂ’]?ﬁ]'ﬂ\i’ﬂQEIMSJ‘VIiWﬂﬂuﬁl'ﬂdﬂﬂQanmﬂmﬂ’]WLL@ZN@I]’]‘Wﬂ@ﬂﬂiu@’?uquwL‘WF.I\‘I‘W@ﬁ]'ﬂﬂ’ﬁz%ﬂﬂ\?nuﬂqqﬁ]'ﬂ\i“ﬁ’]ﬁ‘tﬁuﬁﬂﬂﬁl@mﬂ@\?L?J'P]

derivatives Augnaslinaannailaasmulu derivatives 1u wazidulmundinauaniznssunig n.a.a. Usznieniviun

4. MANINUITIIANEMTLN9aUARTRnUszasitansanaaaides

1
' '

Tunsdifiuiimannis asulu derivatives i underlying Tld@sRanfiunine@uiazananuides nsawulu derivatives Aanaasas

Wullmuiduinauanenssunig n.a.n. Usznianinue

o

5. paninausiiaANg muN1saeulu OTC derivatives

o v o

13ndnn1sfesdnlitdannaalis OTC derivatives Aatl

v
v 1o = ' a -

5.1 Wedtyyrandranileiuniuazudaya g Rsssnaes derivatives WLTENAANIMILNNAUN 15 uazfugainaveusazinon visil lu

v e gl

'
o ' a

nstndusenanaduiungainnisreiEndanis Wanumuazusdayasgfsssunigluiuwinmsdaly

i

'
o o o A

5.2 TunsdiniawenisaifidananssnusesAaes derivatives aensiliiadndny Tedoyndndieviisiunnuazudsyadigfisssnaes

derivatives WL39MAANIINIT LT

Vo a_ =< o 2= v . . A ae o v v
5.3 @myq;lmﬂthwuwuﬂfaﬂuumim@mz derivatives LN@U?H‘V]@@H’]??@\?"H@iﬂ

3.13.2. Uszinnaeamannindvizaningauau viansmeanualaedtaunazaaulusnelsume :

s o o - ¢ e e e 4 I oA . o

1FEndnnIsazamuiauasanlslamilianizanuanning ninedduau vizeunentalneisauetlnatnwilaizanaiuet9mu

dsznArniznssunainAuaaIaY WatsenAd1inaIuAMENINNIS N.48.0. Truasse Uil uusinsdinaniznssunisidiuaanayu

A o  ar val =3 A A A AI a A o o o Ce o ar o A

wiedineuamznssunig n.a.6. Wiaudivzewizeiilsznauilavieiinindssnmidednenizaemanminduazaaiaanninegvie

¢ o oo

nineRuiTansaennalaeita

:’/d’l A 1 A o 1 v A ° dld 1 o o

vistl nsasnulunmanndedyynlusinssna aansvdedygsindfesausaneviedunisindymyi udssmanfmiseeuiniy
v o o u o S~ o da X & R o -

guasmunanmineduazaatauanningiuanndnardoyaes I0SCO wieninsteanelunanteavanninesinslssmamiduanndnues

WFE vi3aiflunsansaesidemndnsataziauaanaly GMS
&9 1: m91819 TS (Transferable Securities)

1. 7191817 TS uaneAudn asnansmenisiula o uenmtleannindduludiuguresda 3.13.2 TallguaniRniumdninosmasudou

o

N

Zhe

A

1y o <4 di d‘ ° v = o '
1.1 e mumiseReulafivin Wawuiinssyniunnndyaruasmulumsans

q

' '
v

1.2 ansnulasuiiels (sondensdimdudauaniu wise Fadoyoynldtu PRRewlavuasuiausnemuldaiunisinisiulendns

Ny 'Y aal = o A A o A9 9,
Liﬂﬂi'ﬂ\ﬁlum?qﬁqﬁ,ﬂVl']ll']ﬁﬂ']?ﬂﬂ{]ﬂﬂ']ﬂﬂqﬁuﬁ Wi’rmLﬂ'ﬂuiﬂﬁﬂmnuﬂﬂN’liﬂ"ﬂ’mﬂu@‘ﬂ@ﬂ[ﬂ?’\mﬂm)
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pumanarInsfuduneeaniuluseiuana

2. AuENTRLATUANINETIWNsaMUIBIRA@ S RNFERAN AT YA Tude 1.

+
o a o

2.1 IuﬂazﬁﬁLﬂumimnﬂuﬁ"mmﬂﬁu u‘?ﬂﬁ%ﬂz@ﬂ;ﬂ%ﬁu fleanamanssananatitedisziinnsdn suaniiu sisesn Frynyn 1418 Asnang
fasiimssueniavisesuseslatypnasic

(1) swrATwIRlTe L3ERunu 1199 1nLAsAnnasdias AINNYULNEIAREgIIANNLTUNNIRY

(2) FUNANTRANAU

(3) FUIANTRIANIANLATIEZN

(4) SNANSIENISINEAIUAZAVNIAINNSIN 1A

(5) AUNAIWAUNARIUNATUIANAILATIUIALi BN LTz A TNne

(6) snAsiien1sdeaanuaztinduvslszmalne

(7) suANsadaNwisLlszmAlne

(8) anntiunsRusaLszmAnRANHUynuesRRaUgFUR AN (1) - (7)
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:’/ dy o A o o ' v o A o ' o =< dy = dl :/
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a 4 :/ o yva ¥
Ru vize Fadnynyn1ERu fae

2.2 maawulunsansfiddnyyteanaasmsiiuel (Structured Note) AaadulmuteulafsFinsai

v

' ¥
Aol o =

2.2.1 psansifdryendesneasameinuge dnnranananeuunulaad1eBeiu underlying Ussinyiaeaiu underlying 184 derivatives a3
ey lugaui 4 4o 1

2.2.2 mnnsasnulunmansifidoyynteneasamiiuel azinainbinesusesiuneuning@ula ) nindduiii deaduninedduninaamu
ansnauld uwsidullausnsgiuainadenualag Intemational Swaps and Derivatives Association (ISDA) uaztuning@un
amnsnnlasuiiels Inaneunisaau Wmdnnisfesdn Winadamedeyainaaiunisaauietaininesusesiuneuminggy

sanana i lumladeTrausas

1% '
= '

2.2.3 Tunsdindunsanshflidoynydesaasoniuhidlidenvuaiulasuile feanasanshidoyongenaasmmiulsiasduaanli

e

¥ '
= '

nauaNnsalineunsansNidnyanTenuasemiuesnaaieunsuangletEnannisiosua s

¥ v

D

=

dd‘ 4‘4 o I U v 4‘ ' v ' o ) U 3 o =
2.2.4 Tunsundumnsnansia a;m;m'af*mﬂmwmLLNdsﬁaLau@mﬂumaﬂizmﬂ mmﬂmﬂgfmmmmwm zytywmwmwmmlmumw AN
= Py i - o

dsngluszuudayamiraeteldtuiunseniuineialiressssudondjifaina uaziddmdnnisdesinfiuniesdn iidannasivdeen

. & ' o o X,
E‘]i"]@W?V]@J@EUEU’]%@”IIWEI@QQWNWLLNQ@QM@iﬂuﬂﬂuﬂW?@dnu

A

v
= '

2.2.4.1 WjeanamasiidyaynteansasmiudiadsnaiiduyaAngRsssnesmsaisildyyntenaasmtiuddainainaznig

A

o '

o = o o ° Py o P = Y aw o o o o o , = T &
V’Y]uqmLWHQﬂUWImuﬂ’]?ﬂ’]uQm?qﬂ'ﬂ/]LL@@QluTZUUTﬂH@V]u’] LIRADRANNAND slﬂuﬁ"lﬂ’w@ﬂﬂ’]?nﬂ'Juw 15 LL@ZQHZ&@WWTMLLM@:L@@% NU SL'H

1% '

nsfindusenaauiungainnsesLEEMannig IiawnuazudayaAngisssunig luduvinnisdall

2.2.4.2 lunsaiiiamnnisnifidenansznusesaaesnsansnidyntesaasmiudednsiibdAry Widesnasaisnddynye
o r s e g o v me a o

paasmiinushdenafiduyadigfsssnaesnsansiddoyangeniaasamiiulsndauidmanni s

2.2.5 Tunstinenansinesuasuidtygenaatmtiuel (embedded derivatives) L3MARN1sazUftRANMaNN TN ToeTU

A Al 1‘4] o J’ U 3 A U v A Al 9./4' o 4‘” U 3 &’/
mmmum@ﬂqmatyaalwﬂmﬂmwm Lammﬂﬂmnu’l,mmnum@ﬂmmytyﬂsnmmmwmuu‘immm

dquf 2 : nSndaulszinnming CIS

o

a ] dl ] Y o o ' v = o o d’l
ﬂﬁ‘ELLLﬂuMLL'JF;I‘V]fﬂi'ﬂ’ﬂﬂ’ﬂ%ﬂﬂﬂiﬁlﬂ\iﬁUﬂQVN’]EIM’N‘]JTZW]ﬂ mmuﬂmmuummwmmmwﬂummmu U

1. necifumidan CIS
1.1 Hanuantuaziulimamaninasilunisassuduneaiudaniuuadmiunsmans TS ludoun 1 e 1.1 48 1.2 uazde 1.3

1.2 Wumdizreanasu CIS sedssimaniane sl
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'
A o

1.2.1 mimmLmzmmumqmg‘ma‘lﬁmiﬁﬁu@mewuwmuﬁwﬂizmﬂwmﬁu@Lmﬁmm"nm"wﬁm:mmm%@mmﬁnﬁwﬁ%aLflu
ANNTnaTtya8s 10SCO visaulunisaaasnesu CIS fnaLlszmaninistenng lunanatesnandnnindsnessmanidugandnaes WFE
1.2.2 CIS operator Tasnasuianamagmeldmaiiuguazesniauiiugua dusandnasfyaes 10SCO

1.2.3 sluﬂirﬁ‘ﬁ'nmnumﬂﬂmvguiumiwmmnmvm CIS sstszina nasu CIS AsdszimARanaadasegnelsivdninasinisiiugua
N1988N NIILAUBINE LL@xmﬂ"mﬂWizé’wé”un'amwﬁfasjmnumﬂﬂ'@mmﬂmwm%u

1.3 Usznafiriuguamaauatnewmisasnanadumsislstanuduasesdamuetiaiiame Vil pusedelsznaiiginay
ATUZNIINNIT N.A.A. NUUA

1.4 lunsdlidunsawuasnasusan lumieaanasu CIS sinvtszina nesyuainaisesiinisaniansdisldianznsdimmnandulu
naEmsanmededlunisdansaindu Lmzﬁu‘iﬂmﬂmmmuﬁqi (aldunsasyulumisrenasu CIs ssszmpiadunes
mwmﬁwﬁl@mﬂuwmﬁn )

1.4.1 ﬁmi@musl,uw?"wa?mﬁﬂﬁ%ﬁmammm‘*mdqu (pro rata) uaalanailullanuuaninost single entity limit mﬂanﬂmummﬁu il
wdninuaianana lalldifunsdinindauiidu sip

1.4.2 ﬁmi@musl,uw?"wa?mﬁﬂﬁ%ﬁmammm‘*mdqu (pro rata) uaalauadlulnuvaninest product limit AviumsweRuiiilu SIP a4
nesyusaaniu

1.4.3 ﬁmmmulu derivatives ﬁLﬂuiﬂﬂﬂmﬂﬁﬂLﬂmmrglobal exposure limit mﬂmﬂmmquﬁu

lunsdinesmu CIs salszmafinasusuamu Feadunemuiguduamulunidauiaiulsnnnuazaiafeaiufinemumuaiunm
auls LL@zLﬁ@ﬁmé’wﬁau‘ﬁ'"l,ai'muWinmnu%’\’mﬁwmmmuﬁmm (pro rata) udaazsadliiiuiesay 20 veyaAMINGAUg TR

NENYUIINAINATY

2. netilumidon CIS wenwdleannfiniuualugoui 2 4a 1
2.1 fanantAuasiulimunaninnsilunisamuiduinesiudeanmuadmiunsans TS Tudoui 1 4 1.1 48 1.2 uazde 1.3

2.2 agnzideulunaingeanandnninernalssmanduanndnues WFE
1 a o  oa a ' o o i a '
AUN 3 : nangRulszinnEudnaeilszinavsans1g@sinaunRkUdInAelssna

FaaduRudnlugniunstusinslsamaviansanssinassmanifisuwinGudinsnslssmavesdiudndssie T
1. SU1AINIITE LIMRUU vive Litiashavasdies mungunnedifiegsnaanitiunistu
. BUANTRRNAY
. FUIANTRIANIAUATITI
- BUIANIABNNNEATUAZAUNIDINTNLAT

. a4 A
. UITEMRANAIRIRUITE R BNAY
- SUIAIARWIAMRAT W ANANSLA T At uaLlszm e ng

y S

- suAsiienisdeeenuaziduislsunalne

. fANTaaa Nl sTmalne

© o N o o M~ W0 N

. gontunnsiduseudnadsmanysemenafluanndn

'Y o

10. #nnTTunMIRUsaLszinA ARANHUYInuesREaUFURNAN 1. - 9.

(9

' a o 3 ' o ) . ' o o &
AAIUN 4 : ﬁqiﬂﬁ‘ﬁ‘&lﬂﬁ‘zlﬂ'ﬂ mvru_ﬂ%’am’ma'a\muﬂ (derivatives) °lurm~1ﬂszwwl ATNUARNENUNNITAIVNUANU

1. Uszinn@udn sauls wisenanningdnada (underlying) 284 derivatives Mnasuazidiugdtyeynlisasi underlying \udna
4 A
wanilaguiNu
Tunsaiil derivatives 8198911383 underlying 419611 pMENsBeAINaNadaelusATaqiiu (spot price) WiasAATyty @ene
_ , LY vy A dne o 4 . cae o I
aauiin (futures price) Winti 13l 311289 underlying aun lildsail viFe underlying Midusarlsznevaassaiifngn feadunaensy

. o Y . 5
At NNINIUALT R LB\IEILL'J@J?;IWQ BNTURNEINTE
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2. Geaulansawu Wmannisazaiiunisamulu derivatives eisiaie

2.1 Idszyneniunisasuli derivatives uaz underlying 194 derivatives iazasuliatiedaaululasenis

o

2.2 Wunsdidugdoyoynlu derivatives athslaaeaniianadl

13 3
2.2.1 \ilu derivatives ﬁ?'n'amﬂlu@‘uﬁmw derivatives (derivatives on organized exchange)

'
=

2.2.2 1l derivatives @sTaanauanauefianne derivatives (OTC derivatives) Aail

2.2.2.1 naeihiilu OTC derivatives Tutlszmalne fesdgdnyndndaniiadu suwaswadiad sunasninguaneanizdn Aty funu

48l derivatives 93REAN derivatives

2.2.2.2 nsailiilu OTC derivatives Tusneiszina Fasdgdeyarandreniiaduiiiyneailafueyalidsenaugsia derivatives Miag

neldnsniiugualagmisaanuiiuguasunanninduazaaiauanninegmiduann@nandoyres 10SCO vafiiduannGinaes WFE

v v
v ¥ o

= = o =g = o A L = PR o o= A '
2.3 lunsunazpaslinstissutntan1sdsuauAUANLNe derivatives AURANI @umuummLflumwmuwnmnummmmnﬂm YNU NN

o

yala a A A ¥ dl a v ?t// =3
ﬂﬂanu@uﬂug ANBTLNALVTANMENNAINALRUAEUANN

' £
= A

3. uﬁnmmm‘mﬁm‘lﬁﬁm”wmummewwiﬂmrﬁwiwﬁmmmixgﬂﬁu (cover rule)

o=

a o o Y o § v o S = ' ° A ' = v ° & v =
m‘ﬁmmmimewmiﬂum‘waaummﬂmnuwu@mmwLLa:mm‘wﬂmﬂummuwL‘WMW@m'amizwnmnum@mmmiwummmnmL:n'a

derivatives Augnaslinaannailaasmulu derivatives 1iu waziduldmandinauaniznssunig n.a.a. Usznieniviun

4. yaninaaTiRANA I UNNIaURRIngUsrasAiNanisan A

1
' '

Tunsdifiuiimannis asulu derivatives i underlying Tld@sRanfiunine@uiazananuides nsawulu derivatives Aanaasas

Wullmuiduinauanznssunig n.a.n. Usznianinue

o

5. paninausiiaANg muN1saeulu OTC derivatives

o v o

13ndnn1sfesdnlitdannaalis OTC derivatives Aatl

v
v 1o = ' a o

5.1 WedtynyrandravilsiuniuazudagargRsssnaes derivatives WLFENAANIMILNNAUN 15 uazduganavesusazipion vivil lu

v e gl

a

nstndusenanaduiungainnisreiEndanis Wanumuazusdayasgfsssunigluiuwinmsdaly

i

'
o o ' a

5.2 Tunsdiniiawenisafidananssnuses e derivatives aeinsilildndny Tgdnynyidndreviisriuniuazudsyarigfisssnaes

derivatives WL39MAANIINIT LT

| o a =< a vy v . . P a o o o P
5.3 Adtyryngndevilsuaeniin1sdneguz derivatives WeLsEnAnn1siasaeld
3.14. gasdaunisasulundnmindvizeningduau weidunindRuzenayus :
gmandaunisasnulundnningvizenindduen adunindduresnaumnlulszmauazsinelsana ;
PR R I T N A A o e
1sEnannIsazasuei |idmanyning vienine@uau wianmnenualaedsawieduninddurenamusn audszniaamznssunig
mMiuRaIAY viFeLlsznIAFIINLAMENSTNNNT 1.8 5. Usznianmuassialld lunsdifintusnssunisiniunanayuvzedniineuy

AMENIINNIE N.4.7. UszniawdlaAsuulasdmandaunisasu isdmdnnisasulidullaudsenmanuflasos

AUl 1 : ansdaunsaUTIAIUINAINEaaNNSWERUWERARTY N (single entity limit)

a2 Usznnnswean ARIIEIU (% BRI NAV)

1. | msansnaigine lalaindnIga

o

2. AINANINATTANNLTTINA

a9

12
2.1 N3cifl credit rating agflu 2 dusuusnaulyl Tlanindnsdau

2.2 N9t credit rating ag/luduAL investment grade laiifiv 35%

WARINGT 2 BUALILTN

3. | wan CIS mndisyylude 3.13.1 daudl 2 42 1 vive 4o Tdifin 10%

3.13.2 dauh 2 4a 1
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4. | SuhnvsanmansieuwinRudnngiudnuieteen Tadifin 20%

AIn@sNANHratinglae el (e lalifiu 10% Wadunsasulusinatlssmeviaginiey

4.1 ¥ credit rating 8¢/ luszAL investment grade yniudigRawegsinslszna Tnedenld credit rating wuy
v 3 1

4.2 Jusunaseandu el wnizRuednvideansiansh national scale)

Fgunaiiutleziv

= o v o o

T ¥
5. | moansnfidnezasuiauaall Tdiiudnasall udousidnanlaazgenan

¥
= '

5.1 Wluns a1l visensasR&Ty T naaemin (1) 10% %38

wls Nifeandnisaunungunnglng vieaia11es (2) niineeen91an3Na i benchmark + 5%
a & 1 d’ Yo U

suAIwI el szmAn | suennnlilssnau

genaswAswad ludssinalng

5.2 lunnansinanezetnlaetamili

5.2.1 gaanidluiddmasnuian

5.2.2 fpenfiniadlamedeyaidunteialoed
SEATBEARINULL filing

5.2.3 lunsaindunsansimsmunsugissuil < 397 5u
TusiSuamu szl a0 5.2.1 vide 522 ¢
mizaﬂﬁummmm@ﬁqnzmﬁwﬂw.mm@ﬁ\af:

5.2.3.1 swipsn e WEEnEunu wieLdi
RIRANedies AunguNiadfegInaaniiun1sRy
5.2.3.2 f11ATRDNAY

5.2.3.3 fUNANTAIANTAILATIEN

5.2.3.4 BUNANSLBNNINHALATAUNS RIS RS
5.2.35 miﬁwmmmmauﬁ@%q’mﬁﬂ

5.2.3.6 AUIANTHINUNIANUNATUIANAN LA TUIALIDN
wistlszinealne

5.2.3.7 sunAnstitenisdeeanuaztindnuielsymelng
5.2.3.8 suATadaNLNLszInAne

5.2.3.9 UaHmuannIwel

5.3 wuaanelulszinalng

5.4 1 credit rating ﬂgﬂu?:ﬁu investment grade

5.5 lunscifdunsansfisiiuadidnsut > 307 Su
Tusfuitamu fedunsidewienrluszunaes

regulated market

2 £
6. | niweRuAal soufulsiiiugnaaeil udausidnslaazgand
6.1 PIANINRANHUTATUTI AT (1) 10% %38

' P

6.1.1 flummansvi visanaansn iy tenaasmin | (2) ﬁﬂuﬁﬂ"nmwﬁw’auﬁmnu‘m benchmark + 5%
Lel ﬁ@@@ﬂﬁm%ﬁummgumﬂm LAZIAURTNEADN
s lusinaszne u?@%@@ﬂﬁm%ﬁummguma
ANaUIEmA (W lisINaNINUe BN, Anaseman a0
ayry1n Wsenaugsna ow lutlszmelng)

6.1.2 & credit rating a¢fluszsiv investment grade

6.1.3 Wlumsansiddnunizesinglaegnanisiall
6.1.3.1 fpaniluFimannziiioulu SET vilelunannde
PrenannIwesneLlszine

6.1.3.2 faaniiniaidamedayaiiunisviallinad
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PUATBARTNULL filing

6.1.3.3 lunsaifilupmansiiilivuadusnasuil < 307
Fu TuusTuiiaemu uadldldfldneuny 6.1.3.1 vide
6.1.3.2 JHNNTZHNRUAINATIANIAINAIBILARA il
6.1.3.3.1 uﬂﬂﬂﬁﬂw"ﬁlﬂ 523.1-5.239

6.1.3.3.2 annfumsdusswinadszmeidsznelne iy
ANTN

6.1.3.3.3 antumsRusnassmAn R aneusiues
weauyaAsnInde 6.1.3.3.1-6.1.3.3.2

6.1.4 lunsdiflidumsansililiunsudnsewi > 307
Tuusfuiiamu fedunsidewideerluszunaes
regulated market

6.2 9IN374 ”\1?:*7'1'@ ftyryd credit rating ¢ sz
investment grade

6.2.1 reverse repo

6.2.2 OTC derivatives

6.3 wiag CIS mufiszyluda 3.13.1. daudl 2 4 2 vide
42 3.13.2. dowt 2 4 2 Feanzilondesesitentlu
szwing IPO iilensasmzidenennglunszanidens
uﬁﬂmé“wﬁﬁmi”utﬁ”@muﬁqiﬂmmmmmuﬁﬂmé’m’mq
Uszinalng (SET) vidoueananataansudnning
sinatlszina (ustlaisanflamisafananaiagszuing
ptiunIsula mﬁlﬁmﬂﬁﬂﬁﬁmﬂﬁﬂmuumﬁﬁan@hc]

aanannistets lunaauanningdualsznalng

(SET) viralumanatar s udnninsim1elszing)

7.

T
[ | =

nindauauuanitiaanfisyyluda 1 - 4a 6 (SIP)

sanmulaiiin 5%

waneg : Arudunisasulunineg@udal ldidenivuainendiu single entity limit 2895300 Haannsansidesdtyon udousinsl

1. RudnviFansanafisuwinRueniien1saduenuaesne

2. derivatives on organized exchange

#2uUN 2 : ARFIFIUNITANUNAIUIUAINNGNAANIS (group limit)

Ussiannsweau

ARFIEIU (% U9 NAV)

maasnulunineg@uessnynudtmies lunguianis
a o A v U a o
weaiwizenadudugdyanlugsnssuninisluiy

UFHNAINAI?

Tdifudmanladnauiensil udausdnslnazgandn

(1) 25% %38

(2) dminaesningAuniaa lu benchmark + 10%

waneg] : dudunisasuningdusal ldidenvuaiandu group limit

1. RudnvFensansfisumin Rudnifensa1iuauaesnasyu

2. derivatives on organized exchange

/UM 3 : é’m’]dqumiqumﬁF‘hmmmuﬂizmww%'wﬁﬁu (product limit)

dsznnnsnean

ARTIEIU (% U239 NAV)

a A = A :/ a A :/
HuUNINVTaRTaTNLLIVINRUNNFLAN RUrTasd

a

Fryayn 1R NARY

3

apasRngynnglng (ldsandsanan

- gaunuliiiu 45% waeluseuDingd vuwsidunewusniiieny

Tasenns < 1 T Wadnmusauengnesu
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Iuﬁiwﬂi“mﬁmmﬁﬁqﬂmﬁ\iﬂm) ugaan fdsans

= o

visaAdtyan il
o v e e N

1.1 SUIANTVTEANNLTUNIRUNHNUNNBANZIAFITY
1.2 sunAswnTiel
1.3 LEMRunu
1.4 UsEnipsanWasies
1.5 UsnMRansesATENag e At

\ 2 o e oA o = =
(lsandandneBunnewulasuleunssu@nsunann
AFTYTYIAH reverse repo 138 securities lending 138

derivatives)

o ¥ v 1 1 s dl B A d‘y
- ﬂmﬂw51uiu’lfﬁﬂun@mmqmmgim\im'a‘mma’a <6 AU NNU

o
anzneausaNienglasanig > 1 1

v
o

£
=

nindAum
2.1 fauaniu sisesadyy 4y Andeulavauddey

a

A ' v o a val [ a al v
fauwsineauldnfiumsifinmsfulendns Sunfesluna
asldmuasnisinguanaionue siseditenlalinewu
aunInIngAugpannIasls

2.2 Ardns &Yy fenesaaIr (wsiligandiemen
ansTRdryternasaminudsieaamzdendu TBMA
uazFinsianeemamdninaeue 13 lulsynne
AENITNNIINTLARIAYUINAI-INNITROUTYIAUALNNT
@umm“lﬁmuﬂmﬂmmmwﬁﬁﬂﬂﬂiu 1)

2.3 QurhnveasansieuinGusnfiglszaziaannis
elnifin 12 e

2.4 total SIP mude 6 ve9danil udlisandamsansuil

o

WIAMT@N 9N msﬂ@mﬂmwmum fiflanmos
ArLIauAsil

a o 1% 1 NI
2.4.1 dnEuza 1 6.1.3 waz 6.1.4 1a3da 6 ludawi 1:
fmandaunisasnuiA AN eanMineAuYe
AdtyEL (single entity limit)
2.4.2 & credit rating 'aﬂslui”mumm’] investment grade

visa 1l credit rating

saumlaiifing 25%

reverse repo

lalifin 25%

securities lending

lalifin 25%

g CIS

lalifin 20%

total SIP @qlaun

6.1 nineAunuda 7 ludoun 1 : drsndaunisasnui

= o

AUIRINNERaNNINeRUMTRAATYTYN (single entity limit)

A

' P
= =

6.2 ATAIUH WTamT @Ity Taanaaamtinuele 7

YA

= LA Ao A 9 PR
N uﬂllﬂ'}qﬁduqLT@V]5]’][ﬂi']ﬁ']?LLﬂz/Vl?ﬂElj‘ﬂ'ﬂﬂ[ﬂ?qﬂ'ﬁw]ﬁq

'
oA

mmmmmmnulﬁ (non-investment grade/unrated)

sanfuldinin 15%

wig : A msunsawulutuhniensaisiiauwinRudiniienisaiivauaeanesu |

UNel

1Y

uuﬂn@ﬁwummmﬂu product limit

sziannsweau

AREIU

o

derivatives At

7.1 M3 vinganasu derivatives NRIAGUszasANaN1sanRNIALS

TdifugarAnudesiiiet
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(hedging)

hedging)

7.2 M3dninganasw derivatives N ldiaN19aARINLEEN (non- global exposure limit

nsdinasyuganlaifinnsasuunifudau

{11 net exposure ﬁlﬁmmnmmmﬂu derivatives

Ineifadlaiiiu 100% 189 NAV

dud 4 | angrdaunsauiiAiuImmuanaidiulaidalunan1sfiaeyu (concentration limit)

Uszsiannsweau

Bn519U (% B9 NAV)

dy k3 d’ 1 =
1. ATIANTUU Tﬂﬂ@ﬂ'ﬂﬂi‘ﬁﬂlﬁi‘ﬂﬂﬂu\i (DLZJi"]lID\W]T’]

ANLUszne)

& o = & o
mwummg”l,wﬂ NTBATIANTUUNIATY

v

1.1 13iiAin 1 1w 3 20938 ulAUNNN19RY (financial liability) 189gaan

U

=

naa99e1iu andawmeliluaunsRudwiuseussaznaningdaign

4

= gy a e ~ o '

MU luﬂimwPiﬂ’r]ﬂ[ﬂi"mﬂ?NM‘H@HV]NT]W?Lﬂ%ﬂﬂ@ﬂiﬂﬂﬂﬂuﬂ?ﬂiﬂﬂ
= o
a

szaznainyddnll uazdelimnglusunisluange L3dmdnnisenain

YAAUTHAUNINNTRUAINAM TN UL AMTALNINTRUANL
msRuangaaaef ldlaedayauiiduniinisRuiluasfeadudayaniinis
weunsiunieialy uaslunsdingeannsansdivii@uniansGunium

=

DawelilueunnsRudmwiuseussazinanindagamuiansdldslinsy
ﬁmummﬁmv‘hwmiﬁuhﬂ%ﬂLL?ﬂm@\aﬁa@ﬂmmmi Tildsmnandaulaiiiu
11u 3 9eyaAMseanuazidueIE A AIIadeiitedeenmetiuiu
Menss Buuslunsaideenamansldfinstiuuuuuanemanisdeyanis
wuananannine luansuzidulazanis (bond issuance program) 1
Narsoudusnelasenis

1.2 lunsalfnesuamulunnansmudeiilasdunmansiieanviuazd]
credit rating ﬂﬁiu?tﬁuﬁﬁﬂdﬂ investment grade 13 laifl credit rating
u?ié?w'%”mmi@mmuvﬁ@ﬂmnumﬂ‘lﬁﬂWif%“mmmmu?ﬁwé’mmimﬂ
Wweaiusaniiliin 1 i 3 289yarINIIeanuAzIANEEATIANIAINGATD
Humeass duusnsdindeennmansldfnstuuunugnamanisdasyams
wuananannineluansuzidulazenis (bond issuance program) 1
Warsunduselazanis

(FRs1AumN 1.2 13J°l°iﬁumait,ﬂumﬁmaﬁ@ﬂﬂimqﬂﬂaﬁqf':

1. SU1AINTRITE LIEMRuu viseLFEninsAnvleddies aunguanedn
AaegsniaaniiinIsRiu

2. SUIANTRANEAY

3. SU1AN9RIANTAUATIET
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