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3. nsciil MF #ilaanu (investing fund) Wlunesyusasilaines neau
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ar da a = = 1 a
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% @ a 4 = 1 a Yo o dg)
siaauRuenisensasieuwinRulnegFueneel
1. swanswaciaed U3 Runu viseLBninsinnesdied aunguane
dficagsnaaniunistu
. BUIANTRANEAL
. BUIANIRIANTAIATIEN
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9. gnnfun1sduszndnadszmanusemalneflugaundn

10. aanfun1sRusnadssmanfisnensimueafeaiuFudnmng 1.
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_— Ao lnia -

faun 4 : genssnssinnmstalaedidyanuneahu (reverse
repo)

#aadlullnuusninausingninauiivun

faudi 5: genssndszannsliduuanning (securities lending)
y . oo o
#aaflullauusninauaidninaunivun
~ldnnnasuaniiunasnu LHEQD-

dauii 6 : genssNUssAMAy I Tauaa9un (derivatives) A
WANNU NIRRT
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1. wlszinm underlying derivatives finasyuaziinifluddayalfHesd
underlying atalaatailnenangesnedd

1.1 wif“wﬁﬁuﬁﬂmnummm@mulﬁmumﬂmmnf:

12 dhsnenide

13 Shsuanaeuiu

1.4 \ATAR 1Y credit rating 1198 credit event lusiu

15 datinguausnlnaing deituile fiftesflzneudiudui
visafulsmy 1.1 -1.4 vide 1.7

16 fuiiafedszneudludaiinig 1.5

1.7 underlying Aumnafidinauivus fisds

Tunsdifl derivatives $1984riLsNANTRY underlying 14514 ATIENaRa
Asnannfieailumaiaqiiuizesianaes derivatives wintdu viedl 70
4184 underlying ARl 158aE 738 underlying 7ifluesdsznevaes

o o

= oy @ oy = Y
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2.1.1 derivatives on organized exchange

2.1.2 OTC derivatives fasfigdtyayrandreviiadlusuimswigdiad
.

S . 22 & . 4 vy
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derivatives

~a oy o o =y P L
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v
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o adla o
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s . = o a0 2 o
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o . < a0y o .
fnsAmuanidaiiidutaqiunuanmanzantesssdlsznauaes
o 2 o a e o a4
A9t} 1197l underlying isatladafnafesiinanfeulmnani:
na1naeiiudaseéion

3.2 dlusninfiansozetielnatnanilanil

3.2.1 sainiinnnszanafatnaiase Inedlusatiniiansnels
. 4o
Ansouznilanail

' v
P - o

3211 dailfeadisznauusiazsithmin < 20% sesiwinomn
3212 frifieslsznaumlasavisdiviomin < 35% veaimin
vavn luns@fidlulnwaninzaann Ingediszneumausiesd
s lalAusna s vty 3.2.1.1
nsfiansNNIeNszAnEinmN 3.2.1.1 way 3.2.1.2 liidiesti

aaAdsznaufnaadaafunesAwidatiadfuRunnfiaisan

Sea o

322 Fatiiesdsynouima fhaite Fendeatumed e
YnsuRy siedludaiinamesswiterinduAy

323 faiaulauenann 3.2.1 uay 3.2.2 ffluldauidenlansutiou
patl

323.1 dudiiiResrszneufiuamansie ”q,m;nﬁﬂmnummm
amulilaanse

3232 Lﬁﬂﬁﬁmmﬁumnumuﬁmdm (pro rata) mﬁﬂwﬁqdmmnu
mv;ulummmm?ﬂzﬁyawfuimﬂmdLLﬁqiﬁmmﬂu”Lﬂmwﬁn ot
single entity limit ﬂ@dﬂ'ﬂmufu

3.3 WusaiilEsunsiamnlasaoniuiifianuindedeuasinmiig
HaeiBaszaniidnannis Vizd?:mnﬂmﬂ{]dmmﬂuﬁdﬂdmLﬂu
R lurteresidndans emianstiuesdnlifuinsmnis
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3.4 fmsuanssaiii 1 atheieidlesduszamndinneduded
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ANANIFABIATUITUAN
o . < . - e
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a v
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. .
3.5.2 sanAuRlnAiAwIMaInsanTaqiibasadtyyie
efmtinaesdusnlnadusiaunn ladudmil
3.5.3 :1AndrynynTennsarmiinfdsaiusatauinlnasuesinng
352
3.6 lunsainfludatiiuile Arflsananndesamunlaelfunadiags
#n9BannaanuameusTNsrelszma nevFasslssing
o . - o da. . B
WiTaAUIMAINIIANRLALAZLENINTIMA AN TuaAs W19
ada o Y o o o o g v o a v v
FnsAwnaesiimusilinanamisnasiiaushfuilels
ANUNNITAN
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BN (cover rule)

e ey e ana o e i o .
13EnannIsfiasdnlifinindduranamuidaunimuasianineaes
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ludauauiiieswesaniszinasuanasfiasitssuiinuionnasiie

. . .
derivatives Augnatlinaaniandiifasmulu derivatives 1iu waziflulil
AuRdtineuius
5. vaninuTsENd MmN URTRgLszaefiianisan A

A

lunsaiiBmannisaswuly derivatives 7 underlying Talg@s ey

P

nindauniazanna1u@des n1sasulu derivatives Aanaasiealulil
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o

ANNNAINUNIAUA

6. wAnNTIANFENgMIUN1TamUle OTC derivatives

v
13ndansiesdn ifidennadlu OTC derivatives Aafl
6.1 edtyryrandraviisAmuniuazuisyasngRsssuuas derivatives

v

Y o o o o o S g
i NAANITNTILYNIUN 15 LAZIUARNNLIBILFATLARY INU Tu

nsdidusnaflusungaiinisendEnaanis WAtumuuazuie

6.2 TunstinifinmAnisaindsnansznusasniwes derivatives a9l

Weddty VigdouardndrenileAunuazudyargfsssaes
derivatives l#1FEmann1InILITLTA
6.3 Adyendhevildusenliin1sdnagiue derivatives WatiEm

. Y
dannsrasvald

7. wannuRRNg TN s iuddtueynlu credit derivatives

a o o P RN = o
U?HW@ﬂﬂ’]?ﬁl'ﬂQﬂ{]UmﬁquN'ﬂui‘llﬂ\'iu

| '

7.1 ddluadryeynlu credit derivatives fianizitanisanaanuides
y
wintiu
7.2 Wnilugdyylfienas credit derivatives NfaNHUz 959NN
4 A 8 o ' = ' o &
WiaflsuiAssiuganssuedtwmileetngle 4ol
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7.2.1 Credit Default Swap : #9ldiun nmsmnaslugmzfedssiuaau
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4 o , & o auy e o
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. N I
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o o A A o Ao Fd o X P
Huenlszniupnadadiniifidnszuilileia credit event Turiy
obligation 31815 lasansuitafluseunsn (First to Default Swap) 138
. . .
iHia1fin credit event Auriy obligation $1emAslasenisuilalungs
. .
obligation Feaziin1sinszsmniuannzludiuaesduninesnaiu us
famnasazasunmuaiaiia credit event Turiu obligation ng1ens
‘luﬂ@:u (Proportionate Credit Default Swap)
7.2.2 Total Rate of Return Swap : eléiun n1smnaslugiustiedssiu
ANUIALesAUNINdEaBIiiaaNNTanaasHaRaLILnuTiaz 1AL
ANFunindgdnwds Tnefanalsziuaou@aslinssgniunazane
v . Ly s e &g
namaLunulushs psiTassaaasi a1 eiudnsnananiud
AzANaITTY Lazdunanas (513) 1a9yarigRsssuaes@uningdda
o ST o 4
Wauaniunisfiffedsziuacudssas leunanouununazdun
P | P oA a2 o ey A gV v o
Wisdu (818) 1esyargfAssuaesdunindddaiifuganadss i
AN AauNInaziia credit event visaAsuinuuadtyn (nailliifia
credit event)
7.3 fedlddymyninsgiumnuiiiuunalag International Swaps and
Derivatives Association (ISDA) W§edtyeyrunsguaumuiidninem
o 2 v S o o
ganiu Geildennaiilanenizsall
= Y o o 2 1o A v o Yy
7.3.1 AnaldtsAulimunguang uarlddnisaudiaiungunngdisos

- v o

wanninduazmaiauanmingvisangunnean

' v
1Ny o o 2

7.3.2 lsififetmua i lavsn a5 lunsansuarildediynn
Faanuaaatind credit derivatives tudnedadesndely

7.3.3 ldffenmunliinewusiassaliannudemialfugdonn

- W@AWENaINU LHPROP-I LHPROP-A wag LHJAP-E--

3132 Ustinmremdnninehiteninddui sidenismnaenualngi
auflazamulusnaissme.................

1. Uszmassmsansanelsema 1w

1.1 m9ansnuseLlszina

141 9w

v
¥

1.1.2 ludAtyuans@ninazdatiu (share warrants)

a

v ' '
=

1.1.3 luwans@ns lunsdeduiununlewdndli (TSR)

1.1.4 luuansdnslusals=Tomal underlying luifuvida share
warrants
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R+

1.2.4 pauaniu (B/E)
1.2.5 sadryn [ (PIN)

vy

1.2.6 TudAtyuans@nsnaziatiu

@l

el o

1.2.7 lunans@nslunalszlunid underlying Hiuiusinaidadiuf

Q

v

12.8 PIdnIERURRAN s e LRs AT 1.2.1 - 1.2.7
gt

1.3 mmmsﬁwﬁﬁnu&iwﬂsxmﬂ (ldsaumsrans Basel I11)

1.4 m31617 Basel lll A1atszine

1.5 ludnAryuans@nsening (Ow) lusiedszina

2. AANLTRT8IRINANTUAZHANINATTIUNTTAY
w%’wﬁauﬁﬁﬁw%m?%mmmmnu%’mm 1. fiasflnnuaniiRaens
ansmaMAnINUTRATLE Al

2.1 liflfermiedaulaiinlifamuiniszyniuannningasn
Ruaanulumsans

2.2 sansnianuiiely (saufensdififu B/E site PN Aifldewulatinu
wasslewinemuldsidumslitnisiuleudnadansedlunmansly
paAEnsTingraneiovun siveilideulaliinesuanansnaneiufenn
n381318)

2.3 feyaferiuanasiividmdnnisarunsadndeliietionn
Uszneunsarsansadulaamulfetnsasinaue uazilfeyamani

A

aztieuyarng s Tnafeyasnaafiesdnedeannunadiesaiidete
Fdssminnnamananissuiiuisensilusysuanna

douft 2 ;. niwdRuszIavMag CIS wiiag infra wazMiaE
property (f145UNBINU LHIAP-E ARASIANS Wilagl infra WA

Qs property aan)
v = o o o d’l
FiaatinpuaNRuazI NN INITA UASH
1. quantBuaniduldnamdninauaflunisawuduiies iy
Fanmundmiumsanministuinlninde 2.1 - 2.3
— . . de e
2. {lumidaereanesu CIS sinedszing (invested fund) Mifusiail
2.1 nseenuazniaaueanaegnelfinisiiuguazemtneeny
. de o a o oo & o od o
Ansdszinaniniuguadnumanninduaznaindereuanningdsauiu
asinandnyaes 10SCO vraflumiheaaeneu CIS Awtlsyme
o v ;
(invested fund) fnsteanglupandenenannindsinalsameanidy
@1 TNU8 WFE
2.2 CIS operator 193nasnuAtnaItegnelsinimiiiuguazes
wigniuguaifuanndinandoyaes I0SCO
2.3 tlszwAniniuguanisiauaenidaasinanduinsnislinau
o v T fApeg = Ao o o
Aunsaafiamustiaiieanariall nnseTelszmaAngitinamine
2.4 lunsaliflunsawulumianaeneyu CIS Awilszme nesu
o ' v a ° o v v S a ° | a
AsnanafiesiinisanianisiiiinlBianiznsdifimaaniuluninis
anmassaiiunisdansomingi uasiiulaunanisaeuel

2.4.1 dnmsamuluninddudaiutlszinnuazadamaonufinamu
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amnsnaauli udngan > 80% 299 NAV 189N CIS Atlszine
W

242 ﬁn'1mmuluwi”wﬁﬁmﬁﬂlé”ﬁ%'ﬁﬁmmmm{mmu (pro rata) k&9
Trualulimamnaninst single entity limit m@qnmv}wfu

243 ﬁn'1mmuluwi”wﬁﬁmﬁﬂlé”ﬁ%'ﬁﬁmmmm{mmu (pro rata) k&9
Bl nnamdnin ot product limit wiLmIngAuT LTIy SIP 184
nmv;wfu

2.4.4 dmsamulu derivatives fiflulunamdninust global exposure
limit mﬂqﬂmnu&u

2.5 n9ailil MF Plilasnu (investing fund) Wlunawusiuilamnes neewu

Ao

CIS sinatlszmatiagnasu (invested MF) fiaaldldnasmuidanuos

o a o = < v ' @ o o a 5

Muaapeiunewumuianes duuwsiidunsainiianudthiuasiu

dselumisle flavinawu il lnalffuaudiuzauaindrinnu

TnerieunisawuiBddnnssiecdnliifinistlnmedaya wauanu

o o . A dd e o o o [y
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o d’l 4
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a A Yo o dy

WeanwinRuehnaasFunindal

1. swanswaciaed U3 Runu viveLBninsinnesdied anunguane

d1fiaaganaaniuniItu

2. anntiunsRusendnsdssmandszmalne Juasnndn

3. anniunnsRuselszmaAndneuginuasieaTugFuehnanu 1. -

2.

g Ao lnnia o

f2ui 4 : genssNdssiamnisTalaadidyanunaAu (reverse

repo)

P

#aaflullauusninauaiidninaunivun

' =

dqufl 5: genssudlszinnnisliBananyning (securities lending)
et aundninnsmdndnemtmun
AU 6 : qsnseuﬂszmwﬁ'zyzy'l%y'amﬂmwﬁ'ﬁ (derivatives) 11
snsrlszina mwzﬁ”ﬂmmﬁmmmuﬁqﬁy
1. sz underlying derivatives finasuazidiniiugdoya e
underlying athalnashavilaiananseeinade
1.1 V|§wﬁau‘1‘7;ﬂmnummmmnulﬁmmmmumnﬁ
12 $nmmenid
13 Shsuanuaeuiu

1.4 \ATAR LT credit rating 1178 credit event gy

15 Faiifuile Frifidesdlszneudiududnitesudsnnn 1.1 - 1.4
Wi 1.7
16 FuiiAfedszneuidludaiinig 1.5
1.7 underlying AuRRE T LS WLAR AL
Tunsdifl derivatives $1984riLsNANTRY underlying 14514 ATIEaRa

o

v oy
nanfiasilugantaqiiubesaiwes derivatives Wit ¥l :1an
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undnanefiag
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N - .
WﬂLsmlm:ummﬂummw;ulu derivatives kazunderlying 194
derivatives fiazaauliaddaiaululasenis
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2.3.1 derivatives on organized exchange
2.3.2 OTC derivatives fiasilgdtyryrandheviiafuiifyaaai1asy
ayrynldiUsznaugsiia derivatives fagnialfinisiniugualag
wihguniuguadinuanninduazaaiauanningfidugandn
anslryaas 10SCO vizafifluanninaes WFE

2.4 lunstinasfiasiinisdnszuilfinanisdeneududniiie derivatives

> P
v

= s v o o o em A y &y i
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3. uaninauRNFNNI underlying Wusail lunsali derivatives §
y

underlying Wlusatinin 1.5 - 1.6 srtlfanaafiaslansniemil

3.1 Wludaindnisnanundsnisauanlisdredaeu Inadnissey

Ly X a o Ao P °

unasdayanes underlying vdatladasing M ldlunnsAuan uay

o . .« aau . .

fnsAundadliifulaqiuauaumuizansasesdilsznauaes

e 2 e e ey o
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o
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3.2 {lusriiianeuzedndnattwmilasadl

D

Naa o ' o

o = a s o
3.2.1 Aeintnsnszanafaadnaiaane lnenfusauntansuela
o £ o
ANBOUSULNIANY

' v v v
o

32.1.1 Ariiiesdilsznavusiazsafiunmin < 20% sestinminieun
3212 fuifesdlsznauslafavisdtiomin < 35% veaimin
vavn luns@fidlulnwaninzaann Ingediszneumausiesd
s laiAusn s vty 3.2.1.1
nsfiansaMsnszanetiminay 3.2.1.1 uar 3.2.1.2 e
asflsznouil Aatiesriunesdwiernufusnfia1san

322 Faifaulauenann 3.2.1 Tflulnadeulansutousedl
3.2.2.1 Lﬂuﬁmﬁﬁﬁmﬁﬂ?mﬂuLﬂwﬂmmw‘%@ﬁmmwﬁnmnummm
amulilnanse

3222 Lﬁﬂﬁﬁmmﬁumnumuﬁmdm (pro rata) mﬁﬂwﬁqdmmnu
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3.3 WusriilEsunsiaunlasaoniuiifianuindedeuasinmiig
HaeinvBaszaniidnannis Vizd?:mnﬂmﬂ{]dmmﬂuﬁdﬂdmLﬂu
R luereuisndans iEndansiuiesdaléidumsns
Hlasiunnudnusionianadsslaaiacnafilss@nsnndae
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YIRANUILAINIANRUALAZLTNN LB AN Tuan TR
e v e e v e o wiuy
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ANUNNNTAN

4. vannauain1edn Win M dauniiaananenistnssuiiniuni sy

WNWU (cover rule)

My o a e aud o cm e o .
Emdanssiesdnliiininddureinemuiinuninuaslanmages
o S = ' = Y o g ¥ -
ludauiieaasianissinasmuenafiasitssitianudiennasiie
. . .
derivatives Augnatlinaaniandiifasmulu derivatives 1iu waziflulil

ANAFINUR LA

5. vaninuTsENdmIuNI e UARTRgUszaefiianisan A
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LAEIN
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a

Tunsdimizdmannisaaulu derivatives #1 underlying lald@aieniu
v o 4 L,
niwdAunaranaudes nsasulu derivatives sananafiaaifluly

AuRdInUR R

6. naninnuTiNFENdmiuN1samuly OTC derivatives

a o o P

.
13Edannssesdnliitdannasli OTC derivatives Asil

v 1o

6.1 edtyryrandraviisAmniuazuisyarngRsssuuas derivatives

a

Vidmdnniemeunndud 15 uazfugainasasusazifiew 119 lu

o o

stipsusanaudunganinistenizsnannis A winuazuis

2

yargRsssnnelusiinisdaly
6.2 lunsalfinmanisnindsnansznusesIAaes derivatives aeinedl

Weddry VigdtuayrdndhenileAunuazudyargfsssaes

Chdad 4

Y oa o o o

derivatives Wit Rmann1snLsTLR

6.3 Adyendhevildusenliin1sdnague derivatives eatiEm
. Y

Jannssagveld

7. vaninausiiaAngmiunsdinuddtyeynlu credit derivatives
Ao o o 2 0a = g

rEmannssiesfiinnuSewlasad

7.1 Wnilugdnyoynlu credit derivatives lflanzianisanaasdes

Wiy

7.2 dndluadryeynlfianns credit derivatives NAANHUza3gINITH
4 A 8 o ' = ' o &
WiaflsuiAssiuganssuedtwmilsatngle 7ol
. ’

7.2.1 Credit Default Swap : @liiun nssnaslugueiietlsziuny
dox o dd a N o
@eefashsninandesiuaauainnsnlunisdrszuiiniu obligation

- s . a4 y .
109y UAL obligation 111 Tnaddtyy ey ugiusiuedseiu

R o o 9 o a P e o =
ANALAN I NTURazfiasdnss Rumndennasdalsziuaaudes
A a X < = v g o o
aifin credit event Iulnaazina lidennasialsziuaaa@esasy
. .

Amuasiudl (lunsalfilsiiiin credit event famnasaz@ugaluiuasy
. N a
Aviuanuing) ¥adl Taidn obligation axflifiesaniaiien (Single
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A @ oo o a4 & o oa

viraflusatisamesanvitetniumy

3.2.3 fafiaulauanann 3.2.1 uaz 3.2.2 MiflulimuReulansudou

o d’l

Fafl

3231 dusriinfesdsznauilunmanbedymyifineswuaiim
awulialnans

3.2.3.2 ifiaAunniuasuaudndau (pro rata) @lawmildnawu

By

amulurnandadyyriulaensudalfuadulinumdninnet
single entity limit 229N

3 3fludaiinlasunsimunlaaaaniuidaaudndaiauaziminilé
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luATareaizEmannig wEmannniufesdn iidunnmnistleaiunaa
daufianranatlszlamndacndilsz@ninindae
. ; ;o

3.4 fnsuansiaihiu 4 edhsiadlaaiiulszimnduwionistudens
naiawadeyaetingiumenimi
3.5 lunsaififlusadinguauiilinasioued dadsananasiasAiumainsia

' = ' a L e
utlsetnanileatielavisavansaeinaieil

P

3.5.1 91A111aq1Tis (spot price) vidasAdtyryrieansatmii (futures
price) 184duAN InAs Ut
. y
3.5.2 siduAn inaieMAuaansantagiuibasadtyry e
a2t RUAN InASTUITRWAN InduAmile
o r ' v Ay A o o o Aa Yy o &

3.5.3 s1Andrynyndennearmiinndadaiuseiauininasusinu
352
3.6 lunsififlusaiiduile daddsnanafiasiuaniaelfuvasdeya
#1989an e UTaUNe U TN s e UssmA Inasidasngtlssina
o . . o daa . B
WIRANUINIAINIIANRUAUATLENNILB AN Tuans T Hn
— . v e Y e o uius
FBnsA e imuATlananaNnsnasiiaudns Ruile1d
ANUUNNTAN

o - v gva o o A o ' o & o
4. yaninuainnedn WnSwdRunieaswasonisdnssuiiniunissynii
(cover rule)

Ao o Y o qua o ea o = '
1Endnnsfiesdnliinindaueinamuidnunmuazlanmagas
° A = ' = 9 o g 9 )

ludanuauiiieswesanissinasuenafiasitssuiinuionnasiie

. . .
derivatives Augnaslinaaninandiifamuluderivatives 1iu uaziilull
AuRdInUR R

5. uaninausisBNdmiuNsas Uz aeditensan A

o
LAEIN

lunsaiiBmannisaswuly derivatives 7 underlying lalg@sn ey

'
o ea A

nindaufiazanaudes n1sasul derivatives sanaafiaadiulyl
ANRdInUiIUA
6. nanInnEiNFANAMTUN19aUle OTC derivatives
v

13ndansiesdn ifidennadlu OTC derivatives Aafl
6.1 WedryryrandnemilsAmunninazuiasapgRsssuues derivatives
Viddmdnnismeaunnduii1s uazfugaiinaseusas few el Tu

ade o a s o yo ¥
naaidusananadudungariinisesimannis lAumuazuis

a

yargRsssunelusiinisdaly
6.2 lunsaliifinmmnisnindsnansznusasiawadderivativesatined]
WeidnAty WigdrynunandravilenuaniuazudayaneRsssuans
derivatives 1913 mann1InILITT
6.3 AdtyaydndheviiBuaenliinisdnegnuy derivatives iaLEEmn
C y
Annissasaeld
7. ndninnusiisAndmiunadindlugdtynnlu credit derivatives

a o o P a ea ~ o
1Bdansfiesdfumnuteulasisl
7.1 Wnflugdtynynlu credit derivatives lflaniziianisanaaui@es

o
WUY
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7.2 dindluedryeynlBiannz credit derivatives ANANHUzaagINITH

o
v

A A ‘s o . =< . o o
WhaflsuiAssiuginssuedtwmilsadngle 4ol
. y
7.2.1 Credit Default Swap : @sliiun nssnaslugueiietlszsiunu
4 N dd . . ¥ o
@enAnuasanninaadiaaiumanuauisalunisdiszuiinig obligation
. N . ey . .
199y iUAx obligation 111 TnaAdtyy ey lugiusiuedseiu
A o~ o A 9y o ~ o e o o
ANIALANsTNTUnazfiasdnss Rumndennasdalsziuaaudes
A a X < = v g o o
Waiin credit event Iulnsaziinalfdannasdadsziunauid@sansy
. .
Amuasiudl (lunsalfilsiiiin credit event famnasaz@ugnluiuasy
. I o .
AuuannLn®) sl laidn obligation azflieasnanisifen (Single
Name Credit Default Swap) %38 obligation Huanas1enisgannvuali
o o A A o Ao Fd o X £ o
Huenlszniupnadasdiniinfidnszuiiileia credit event Turiy
obligation sanslasanisviafiusausn (First to Default Swap) EG
ifiaifin credit event Iuriu obligation snenslasamsniielungs
obligation Feaziinsdszsmfuaninzludiunesduninesnaniy usd
famnasazasunmuaiaiia credit event Turiu obligation 9)ng1ens
”Luﬂq'u (Proportionate Credit Default Swap)
£ vy Py g o
7.2.2 Total Rate of Return Swap : @1un mi‘mﬂﬂﬂuﬂﬂu:@fﬁ@ﬂi:ﬂu
ANNIANTRsAUNINGE BRI AANNNTaRasTRsHanaLUNUAA L IR T
AnFuninddwds Tnefanalsziuaou@aslinssgniunazane
o A A4 o o Yy A o o g P
nanaLwnuludnsAsivEednsaeafngsaeiuennanidan1ui
AzANaITTl Lazdunanas (513) aasyarigRsssuaesduningdda
4 o dud . 4 o
Wauaniunisfiiiedsziuacudssas leunanouununazdun
R o~ e e ey mawe s .
WA (Bn3) 10eyanngfsssnaasBunindddalinuiinedseiu
ANNIARY AauNINaziia credit event visaAsuinuuadtynn (nailliifia
credit event)

o

7.3 feslddoynmnsgunnaiivunlaginternational Swaps and

Derivatives Association (ISDA) Wsadtyey nnsguaumandniney

>

o & a Ao o o of
ganiu Geilfennaifianousiall
7.3.1 ualddulinungunng waglddnvisaudiaiunguunedndon

wanninduazaaiauanmingudangunnsan

' >
a o

7.3.2 lsififanuusinnlanannvua 3 lunsansuvianilvizedyn

FRUN8ANUTNT credit derivatives usineBai@anids

7.3.3 liffenmunldnewusiesanldnnu@amelfudgdoymyn

o

3.14. 8maN49uUnN1e
awulunanning
4 o ea o
visanindauau
d e e oo
afluningdgu
BINeW U U
dszmeuay

sinqlszina

3.13.1 Ssndaunisasrulunanninedvizanindanauly

-RWIENaIK LHIP LHSMART wag LHSMART-LTF
ng1d9UNTIaYUIBIREAUadIUTTININE (Midan
property) WasndEamu (vag CIS) Wlsati-

s o o anyd
- 1BAAnsa1aasiseillifemian property T
. . w oem wyia o
Aansueanninddwitaddtyan Wlifudndou
o d’/ v 1o '
Al udausdnslaarganda
(1) 15% 138

y ;
() wminaesninddunawulu benchmark + 5%

fngndauntsamunntlszniadineunan. § nu. 87/2558

(NANUIN 4-retail MF)

dufl 1 : ARsIEIUNITAMUTAIUIMMNGaannINERuTa

@: vmvmv’l (single entity limit)

pawil 1.1 : ansdaunsaudmiunasyunaly

| UsziannSwdau ARINEIU (% U NAV)

-

mINanInATine laidAnensndau

N

A1817N1ATFANSsEINA

2.1 nsalfl creditrating aglu2 | Tlarindmsngdau

dwalfluldnnu
sznAdnineu

Nam. A N, 87/2558
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7

a 1 v a o o a
9i9% el property faslansaussadl
(n) widael property Naanzidaudaanslunszaudaune
nanninddmiugamuinllassnainnanninduis

4 dg) o o ol 1
1szimalne visareInaATRI EANNSNERNLUsTMA (LA
Tdganfombefinaafiagszuinsaniiunisufilawaiena
N snaeuMesananeanannstanglu
o o e 1 = &s’

nananannInduralszmalnavidalunaindeuns
NaNNINEF1LsE A
(1) widael property Aing luszndna IPO Wansaanz e

v

p,
AAUNAVN (N)

imann1senaawised Bdamian CIs TH iR

. o
B8R9N4IU AD

- '

(1) asnizeRl3Temion CIS 10eusazn e usmiiLEEm
U I o a srie & o
danswiufFuiageunnfiunis laliaindnmdau
Wil CIS ANNITIANTIY MNNBAINDS wiise CIS Anw
dszmAnniznssunisiniuaaanu winiu ldsonfemion

property uaz nadyusnlaasaiugu
99

—-ANNZN8INU LHIAP-E ke LHPROP-A indReda

nzaenulusnatlszima--

2.2 nslfl credit rating ag 1
72U investment grade WsiAN

n91 2 AUALWIN

laiifiu 35%

v .
5.1 1lunsansuil vise neransn

A aa o &
wilnau Afeendnasluniu

o

ngunelng vieananzes ow.
Anstlszmen B 5uayyali
tlszneugsiia aw. luiszmelng
(1an1ena9)1 LHMSFL LHIP
LHSMART LHPROP-I

LHTPROPRMF LHJAP-E

3 | e CIS Tuilszma (lanne ladifiu 10%
Ne49)1 LHFLRMF LHFL LHMSFL
LHEQD LHGROWTH LHJAP-E
uwae LHPROP-A)
widael CIS luilszing (lawie laiifin 15%
Nedy)1i LHTPROP LHTPROPRMF
uay LHPROP-I)
sl CIS Tuilszind (anie laanindnandau
Nedyu LHIP LHSMART waz
LHSMART-LTF)
gl CIS ANlszina (lawig lalifin 15%
Ne99)1 LHPROP-I way LHPROP-

A)
wngl CIS Avlszna (lanig laanindnandau
na3y)u LHJAP-E)

4 | Ruehnvisansansfeuwifu | ldifiu 20%
dnTgFudnvitetieanamansdl | —annznesyu LHPROP-
dnwuratindlaetramilel I LHPROP-A 8%

4.1 T creditrating a/uses | LHIAP-E findinnana
investment grade o
4.2 lusunaseendu s (viselaiiAin 10% iileih
mwwzﬁuthﬂu?@mﬁm?ﬁi”dﬁgma nsaulusngtlszme
Wlutlseiu wrefnnszyniui
(lisauRuelniiransnans Ranwnetldntlszma
Feuwindudhniiddanlszasd | Tae@en¥ credit rating
Lﬁ@mié'nﬁumummnﬂw;u) Uil national scale
mw‘?‘ia‘?wﬁmwuﬁwum)
5 | nmanstisdnsnzasutouded | liAushandd udoud

fnalaazganda

(1) 20% visa

) dminvesnsanst
@muh benchmark +

5%
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LHSMART-LTF way LHPROP-A
Lﬁmmmwmﬂ)

5.2 ueanalullszmalng

5.3 § credit rating ag luszsi
investment grade

5.4 fupmansnegluszuy

. A = 1
organized market 13aLNEILN

PO
NINEAUAIY

< = &
6.1 ATVANIVUNAANTLLEIUTR

4’/ o o &
g lunseauTaInannIne

dmFutiaanuiinlilang SET vide

AMTULAINUN L
YRINANATAUNENANTNE
Anslszma (ualisantiansans
NunEpanasasegszndng

o o ol A o g ua
Anfiunsufilamaianan1Hd

P

nsinnaunailunanningdia

a1elu SET videlumanndaune
wannInepgtszing)
6.2 nsansuiaanlneLEin

v o
o '

= '
Aaulidmmngunglng

EQ

o , 4 o
WTANOUNNEANILITINA Taviu
9a9L3ENAINaNTae Y

NIANUTRINENANNINTA ML

fasnuwialiues SET vidaaaq

e

AAATRUNNANTN SN

D

a o

Atz (WaladsanfeLeng

P

agszndnaiunisufilawed
anam lidnisinnauiiuasn
annnstennel SET ively
PAPERINENANTINE
Atz

6.3 Huiiat/luszuing IPO iite
nsannzdiendeanenis 6.1

6.4 PINANIRTANHEATLEI
sl

6.4.1 Wlunmansuil ise msans
?iwffﬁnu(mwwnmvgu
LHMSFL LHIP LHSMART
LHPROP-I LHTPROPRMF
LHJAP-E LHSMART-LTF ua
LHPROP-A Lﬁ'ummwﬁqn)

6.4.2 & credit rating ag/luszat

1 iAudnsdall udous
fn3lnazganan

(1) 15% %38
—LAWIENBAY LHPROP-
I LHPROP-A LA
LHJAP-E iiisdiapana
o

(videlaitAin 10% il
msawulusintlszmneiie

val o a o
Rnnszynuiniawn
agsinalszna Tnadanld
credit rating WU national
scale AMNAEINGTY
ANUUA)

o
i3

(2) minaemingaun
m‘v;u‘lu benchmark +

5%
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investment grade

6.4.3 Hlumansnieandnsi
.
upunguanginauaziauatie

v

paansiislusinedszme Wil
@ﬂﬂﬁ”m[ﬁzﬁyummgvima
Atszma (waildsuananaes
N, rﬂ'wﬂ?zmﬂﬁiﬁi”u'mémwlﬁ
tsznaugsna an. Tutlszme
Tne)

6.4.4 flupnansiiarluszuy

284 organized market ER

= '
eI

S

6.5 171419 Basel lll N credit
rating ¢ l1szAL investment
grade uavagluszuL1eq
. A = 1

organized market 13aLNEILLN
6.6 DW ¥l issuer rating g1
9¢AL investment grade
6.7 el infra visevuae

o d’/
property A3t
6.7.1 gl infra Wsauiag

= a &
property Aaanzidawdanielu

-
NIANUTRINENANNINTA T

fasuwialilues SET vidaaaq
AAATRUNNANTNINET
Ansszma (ualasantianidog
Aenanafagszndn1fiunig

i = o g s a
ufilawmfianadinWilnasiin

-

DAUNULEAINANIBNANNNTTR
9nelu SET

- &s’ o o Cd
visa lunandaanevanning
Anetszinea)
6.7.2 wiagl infra visauiasg
property fiat/luszndne IPO e

= d’l

n9aanZleuTeuNemIN 6.7.1

6.8 ganssusdl Aty
credit rating a¢flusyin
investment grade
6.8.1 reverse repo

6.8.2 OTC derivatives (14

ynnasueniunesyu LHEQD)

o oo A d =
NINHLAUDRUBNLUURRNNN i‘:ﬁ_ﬂu

dn1-4a6(SIP)

laiifiu 5%
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AIUN 2 : ARFIFIUNITAINUNATUIAENNANTANTS (group limit)

UszianndndRiu

ANTIFIU (% 289 NAV)

nsaauluninddurestigngn

2o o s a o
Uiﬂﬂw@%‘luﬂfﬂﬂﬂ@ﬂqﬂﬂﬂ’)ﬂu

visanadnluddtycunlugsnssy

F R 3

NNNITRUALILTENAINGD

laiifudnalagmnamile

o d’/ v 1o
Aaiudourdmanlaay
ganan
(1) 25% 178

.
(2) vhurinaasmineau
P
Vl@x‘ﬁq'lﬂu benchmark

+10%

wnnawe | AmFunisasuluderivatives on organized exchange 1ifl

Farnuunneariu group limit 1a9gdtya

#9udi 3 : ARTIFIUNMTRIUNAINAINLsTLANNSNER Y

(product limit)

fila Uszinnnindfu AnNIEIU (% AR NAV)
1| RudhmBenmanfieusiitu | - yodssumeoniilinu
elan B/E viva PN flfyprann | 45% waelusertlingd
L o
ngunnglng (deandiaananly (vizalusaueng NIy
AstlszimArasiiiyapaninann) | A miunesmuiident
dufean fdsane vdagdyryr | Tasanis <11)
o d’l o v % 16 Y o
P - dmndinasinld 1
o v o 4 o
1.1 sUIANTeAnuN1IRUAT | nasuiienglasanisite
ngUIIERNIZARAITY 21edtyry1PImAn <6
4 o & aa
1.2 8. WAaw fiefiianznasuii
1.3 1. agialasenisidaanyi
1.4 UA. fyoun =11
1.5 UsTEMAAIATERWTeNaY)
ANAw
" 2*X a =
(liganteRueniizensans
P | a Aalo -
WeuwRudhnidngUsrasd
FEN1IAT TR IUIBINDIN Y LAT
v o o Yo
nindauninesnuléisulau
NeINANTNINARY YA
reverse repo 1198 securities
lending 1198 derivatives)
2 | niwdaussi ynulsznnoniiulinu
2.1 B/E vita PN Afldaulatia | 25%
4a vo a
wasuiausnawulianiiunig
nnasulaudnsBanialu
AIaslAANNAENNITINg NN
Aviun radlaulalfinewu
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awnsnaneAugaanasansli
2.2 Ruehnvizansnanaifieuin
Sudnfidszeziaannstnifiu
12 \hau

2.3total SIP Aatdia 5 vesdawil
(%fﬁﬂ%ﬁummmumm
nesusmtln uaznawu buy &
hold #iaemulu B/E PN Jurn
Vidensa L Rudn?is
ag/liiAuangnewu vidasay
NNFAINUTBINENNU 1TBRNT
mnulu derivatives Lﬁlﬂw
nindRudnaniagysenaias

fiuanenesy)

reverse repo

laiifiu 25%

securities lending

ladifin 25%

R9NEN3A9EL (total SIP)
5.1 ma1dsn i lEaanzideuly
}
wanninetaaelu SET wazly
&s’ o o &

AAATELUANNINEF L s imA
5.2 ma1shhilfiaanseely

.

N9AUTRINENANNINTAMTUE

o

aanuialilens SET uazaesnann

N
TFauaudnnindsnalszima

Pt g
5.3 Adsnaerielunszaude

MeavannSnddmiudamuialil

=< ' ' P ) o g ual
Feagjszninautilamnnenanilid
NNIANDAUNTIAITAINAIIAAN
annsteane’lu SET visalu
AaATRYNNAN SNl szina
g <4l

5.4 AIANTUH ATIANTNIUUNS
W W3amINENs Basel lll (lan1y
N@9y LHMSFL LHIP
LHSMART LHPROP-I
LHTPROPRMF LHJAP-E
LHSMART-LTF &z LHPROP-A
dWnnsansann) Alalldalu
7¥ULURN organized market

-~ - " il "
vidaaLwin walisn B/E uaz

PN

ynulsznnoniiulinu

15%

derivatives A9l —szyyNNaseniu LHEQD--

6.1 hedging limit: | Tdifiusarnaanan@esiniag)

n9dinvinganssu
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mgiszasdive
N90AANNLAEN
-RWIENBNNY global OTC derivatives
LHGROWTH- exposure limit limit

6.2 non-hedging
limit :
n1siingInsu
derivativesﬁ‘l
Tddlenns

ARANIARS

6.2.1 naed

nasyulaifinng

ANV UL
ANVIe UL

a1’ net
exposure '17‘;
NARINNIT
Ayl
derivatives
Tnasiasldiiv
100% 18N
NAV

lalifiu 25% 204
NAV

(& unnsasu
m@qﬂmnuﬁqi‘f
(1) newusNLln
(2) nawvU buy &
hold

3) ﬂ'ﬂmuﬁﬁma
1Bmssannaite
Ll des
Fudn AR
iy 18413

dannasriugdnymyn
lun1sdineguzaes
Ay ldnnaonue
ANIIAEFDTIN

(fair value))

-@NIENaI U LHFLRMF LHFL LHMSFL LHEQD LHGROWTH way

LHJAP-E Wisifindnsndounisaaud

(product limit) Fafi--

°

ANUIANLUTEIN NN TN AU

48 UsziannSndau ARIFIU (% U NAV)
1| wuat property Laiin 15%
2 | whecls ladifiu 20%

o

—@NZNBIYU LHIP isANgRs1dunisasmuiiAunmalssnm

NFWETAU (product limit) Fai--

48 UsziannSndau ARINHIU (% U9 NAV)
1| meranmu T3iifin 80%
2 | e property ladiin 80%
3 | wose Infra Tadifn 80%

1 N a o lo o N
‘mﬂmﬁmmmm@mmm wmmmmuv]mmm*ﬁmunmuﬂ@:mmmwum
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#audi 4 : AnsrdrumsasunAamuanuidladaluianm

AU (concentration limit)

9 ar o as [
b dsziannswasu ARTIRIU
1| furesBiimanalasenils ynnasyusaniunielsing
AANNITRILTENA AN Rl
AU BILEEN AN
<25% URINUIUANTRAN
. .
ResiauneaLiziniu
2 | aodnsull asnansianiinenu | Tdiu 1 1w 3 aaeyas
d’la . ™
uay M91@"9 Basel IIl (1gwnz | MWAWIIN (total liability) 184
. ¥ da
faanseniu (mundaie
Nagy)1 LHMSFL LHIP o (
Blaunstuagn)
LHSMART LHPROP-I Lo
NHEUB): yAAMHAWIIN
LHTPROPRMF LHJAP-E o 9 e
(total liability) 1T liusw
LHSMART-LTF U8z LHPROP- | sq0nngi8quiinnsfin seld
A iuRsanAN) 90sEeen | Suaamdin Anldenedneens
- . - . e PR
selasnemile lisantansnans| wazulldusasa v
. . d oy e me
wilnaiginevisansnanewil | AYIHINEIIBNTLLITEN 1
A g a A Ao
. Sufguanianisiinaadas
nAfgFnaLlszing) K
M flufiu
3 | wdse CIS weenasyulanewmu| Taifiu 25% 1eed1uan
o . y
W e CIS NnNA199 MF
Wisanamu CIS fnalszmei
Ly ey
panvdaeiuiuue i unm
wiugauangnineu lng
fauflumidog CIS 189
A jpap
NEUNARAIU NN
IUNALAN WAzl iEuaTe
s Y
Aaganuluaaning
4 | wisg infra 209n09NUle Tadifiu 25% 1939719
. .
RSO MU infra IAUNALEY
neswu infra Meanwuoesii
5 | wdae property anenaanule | ldifiu 25% 1eduaumiag
NeLUNik property YNUNATAINEY)
property Neanuiaeniis

daudi 5 : mamidunisianinidunamuaeananiinviansa

Lidluldmudnsdaunisamu

1. lunsdifinaauiinisaspuilullauudninosinimun ussasn

nindauamuiinuaniinuasuladdawdumg fanaanandily

& o ea A P PR
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amunaziuinissuliifiulinudnamdaunisamu uazdndasany
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siad1ineu sanadndesiegauanatlszlaad naluduinnisdaandu
Nnsanfingaedszazoal 5 uiniafinannaenaudniudmn
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