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10. amﬁ'uﬂ'm’iu@mﬂizmaﬁﬁé’nwmﬁmaaLﬁmﬁu;ﬁumﬂmu 1.-9.

1 ~ dlw ~ o =
dun 4 : ﬁqiﬂiiuﬂizLﬂ?’lﬂ’]i“ﬁﬂtﬂﬂ&lﬁmﬂﬂ‘ﬂ'\Elﬂ% (reverse repo)

[

A3t In I URA NN TN AWNITUAUENTINNT N.6.9. TNAUA

faufl 5: ganssadsziannsliBananning (securities lending)

At Iu I URA NN TN EWNITUAUENTINNT N.6.9. TNAUA

daufl 6 : gInvsndszindy1Bap1aa19uin (derivatives) AMNRANNIHINITAINYU A8l
{ v 1 Qs v v 1 ] IA
1. 13z1nn underlying derivatives inasnuazidnduganynladasil underlying atnslaataniania
RALDEIAIH

o A A v
1.1 niwdauninaanuaannamuld
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1.3 aanuantlagwie
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1.5 ariinguAudlnanmust aufiiune ardndesddsznouiduiudniadiudsany 1.1 - 1.4 wia 1.7
16 arindssddsznauiduesiiony 1.5
1.7 underlying BB UNEIBNINWINABALNNLAN

lun3dif derivatives 8198913101284 underlying T196% TANE19BdsnaIdaITuMAagTu
X A o & ' v . & < & X A dAn g s e oa oA
(spot price) BIaINANRWIDAVILRINAW (futures price) LMW NI I1A1VAI underlying aud lailgasil wia
underlying Miduasstsznavuvasaaiiainann daadunsensuatnenienuasidams liagrsunsnane

2. Jeulamiamu vSEmiamaazdniiunsanulu derivatives lddaiiialdzyiioanunmaamulu
derivatives Wazunderlying 283 derivatives ﬁﬁlzamuvl'j”azm“ﬁ'mﬁmiﬂmami
@ 1o . . ' ' A o X
2.4 umadudugatynlu derivatives atnilaatnaniladat

2.1.1 derivatives on organized exchange

. . ¥ A 4 e a i P a aa
2.1.2 OTC derivatives (5]80Nﬂﬁtyty']ﬂﬂ&]’]ﬂ%%dLﬁ%ﬁ%’]ﬂﬂiW’]m‘ﬁg TUWIANININHANIBLANTE

o
o @

$API FIUNUTDINY derivatives WIaRA derivatives
22 lunsdifezdasdimstrsznitenomsdsnandudiila derivatives éuq@m Sutiudoadu
w%’wﬁﬁuﬁnamummmamﬂﬁ $ait Vl,m"mammnﬂu;jﬁﬁw%%’uuauvﬁaﬁ'ﬁﬁwﬁdauauﬁuﬁw’fuﬁmm
3. ﬂﬁ'ﬂmmsﬁlﬁmauﬂiﬂ underlying \Juasdh 1%7‘151‘11“7‘1' derivatives underlying \Juasharn 1.5 - 1.6
Frfisanandasdanwae asil

3.1 uarfindnisiwuaiinmadwinliagataiau lasdnisszyundedayaved underlying wia

a
o

Uadbdng 9 Mhanlslunsdwin wazlimidwmarilfidudagduauenuminzausetasdlznauvasasil

vail underlying n3ataspainsnadasinmaedenlmmusnzanmnagiadniazas
3.2 \usrifidanwasetilaatomite eait
321 ewiifiimsnsnedasaiewe lasdusrindsnuwmelasnuasnitonail
3.2.1.1 ewiifiesdUsznavudazaadinnen < 20% vasinnsinninue
3212 auiifiasdusznousalasanitadinnin < 35% vosiminviovue lunsdin
duluanwannzaae lasasddszneudsudasiiminlifiusanaivualu 3.2.1.1
MNIRINTINMTNTZNDINWINAY 3.2.1.1 Uaz 3.2.1.2 lideasinesduszneufifsadasiu
nesfnIatinuduIN RN TN
322 auiigulananan 3.2.1 Mduwldewdewluasudiuesit
3.2.2.1 LﬂumumaaﬂﬂiwnafuLﬂumwmsmaammmﬂaawumminmwuvl,@ﬂmma
3.2.2.2 memmwuawumua@mu (pro rata) LmJawummamuamu‘tumﬁms
wiadytulasasud ldnaiduluaumaninuet single entity limit maaﬂaa'ﬂuuu
33 usifldsummiannlassnruidanuhidefoussiminifldai b amanuSnsans
Yot windsngiamiuasnaniduwuiunluniovesusuniams USEnIamstudessaliiinasnsesiuainy
jaugananadszlomiagnsdyszantan
3.4 fmsusasaaiiiu 9 aﬂ'wa@imﬁaaLﬂuﬂszﬁ‘hnﬂfuﬁﬁﬂﬁmuéaﬁﬁmnauaiﬂQaazmﬁ'u
.
Ao
3.5 luniﬂﬁLﬂuﬁmﬁﬂﬁiuﬁ?uﬁﬂnﬂn”mﬁ arRaIndndosdwmanaanlsagreniisagnslanse
wanpatnae it
3.5.1 iwmﬂ%ﬁ;ﬁ'u (spot price) w%aﬂmé@apsﬁamwm\mﬁw (futures price) VaIAUALNA
. .
AtuHs
3.5.2 muauﬂﬂmnmsnwmmmmmwmﬂﬁmuumaﬂmmumsﬁamsJmmmmaaaum
Tnasneiaudlasudamiio
353 sy deneamhiedsiuarifudlnasimias 3.5.2
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3.6 lunsdimduaniiiine arfidinandesdiwimlasliundsdoyadiadsannoauves
whsTmM e e lngvdeseling Wed s nna sz mafussnsamauaadtiawle
aﬁmsmmtwuaaNwwmmumﬂmammsnamauamwLmLWavl@amamm LR

4. mnmmsmmimlmmwalaumLwmwa@anw‘mswﬁumumi”wnwu (cover rule)
mwmﬂmwaa’«m‘l,mmwmawmnadwuﬂuﬂmmwua uamwaaaﬂummumwmwamam?ﬂ
ﬂaawumwaamimumma@maama derivatives aummvl's@aammmwvlmwulu derivatives % waztwly
TN TIINS 180, fnue
5. 'vsaﬂmtumquLmlmmumimwuﬂmmﬂiwmﬂLwamia@m'}mam
‘Lummﬂmﬁm@mmwﬂu derivatives 71 underlying ll5&afgaiunswdauniazannnuidss n1s
aanuli derivatives sansndoadllmufsinmuamensums n.a.a, fimue
6. v\anmmsmwumwmmumiamulu OTC derivatives

Ussnsamadassaliiiteanasiu OTC derivatives 41l

6.1 ‘Lﬂﬂammmnmwmmmmua U9y AAYATITNYEY derivatives memﬂmimmwmw

15 uaziugariozadudazifan vt Iunsmmumﬂm'sLﬂmu'ﬁmmmimaauwm@ms W

WaY LLawamﬂmﬁssummlmummsn@"l,ﬂ

6. 2 lunsmwm@m@mﬁmﬂaawaﬂiwwmaﬁmmaa derivatives agnadinsany Tdayyr8nde

witaf ez uwiaNayfAsIInTed derivatives lAuTENIaNINTILTILA

6.3 ﬂmuananmwmwyaulmmsmamw derivatives LilauSEnsanisosnale

7. v\anmtvfnLwaJmwmmumimuﬁuﬂammﬂu credit derivatives
mwm@mmaaﬂgmmmaaﬂmmu

7.1 wudugatylu credit derivatives lelanz SR BNTAAANULELILYINL

7.2 m%ﬂuﬂammﬂmawv credit derivatives ﬂuaﬂwmw’uaaﬁsnﬁwmamm_lmmnummwamd

witsagiala eait

7.2.1 Credit Default Swap : Gldun n1sanaslugius wﬁmh numwmammmmmw
mmmadnummmmsnlumsmsmumu obllgatlon madwwﬂwmrm obllgatlon uu I@]&lﬂﬁmm'l
waUlumuwwmmﬂimumwmams\lmswaﬂwum FostnaziTuenutannasdailsziuananies
\fioLAia credit event dulagaz uNa’lwuamnmﬁﬁa‘ﬂi“ﬂummLammum%uww (Aunsdinla
\i@ credit event Taanadag aua@lmumum%ummﬂﬂ@) vadt 134 obligation 9z &L &4
NEMILAL (Single Name Credlt Default Swap) %30 obllgatlon nan inm‘smm%uﬂlﬁww
'ﬂi”nummLam&mmﬂms“%umam@ credit event munu obligation momslanenmiodu
318N (First to Default Swap) mamamﬂ credit event "uuﬂ‘u obligation smmﬂmmmwm
lungu obligation GATYS umi‘*mviwmnumm”lumumaaaumwmwuu LATEANRIITATY
Auualilalia credit event °1Juﬂ‘]_| obligation Ymiwmﬂuﬂau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : @'ldur mmnaalumwwaﬂi‘vnummLaﬂwamumwm
maammmrmmmmamaawamammumwvlmumﬂaumwymaaa I@]EJN“II’]EIEJT’?’MWJ”]NLHF_I\‘]N
msmnwum mwamammﬂuamﬂmwmaamﬂaaﬂmwmdaaﬂuamﬁﬂamwmum ZANRI
i uazInfianas (1) °uaauammﬁssmaaaumwymaaa L‘INaLLaﬂﬂUﬂ'ﬁﬂN‘Ija‘ﬂi‘”ﬂuﬂ"ﬁN
\Foaazlaunanauunuuaz s uiindn (§8) “nawamﬂmsswaaaumwymdaﬂvxﬂuww
ﬂi‘”ﬂum’lmﬁm IUNINLNG credit event mamumvﬁmamm (ﬂimvlmﬂﬁ credit event)

7.3 (ﬂaﬂ‘nammﬂmmmumuﬂmﬁuﬂiﬂEJ International Swaps and Derlvatlves Assomahon (ISDA)

WIaRANNAITIUDUMATAIINIUATNTTINT N.8.9. BaNTL FafTaanasfifanwas il

7.3.1 walwmﬂwwngvxmm waz'livanIaudinunguangdnarsnanninguszaaie
wannIwswIangnanudu
7.3.2 lidTamuaiivnliansimwualiluanasuiiminiodygenad19miind credit

derivatives %8989t RaULFE 1)

o

7.3.3 lfidarmualinasmudessalianudumsliungdmyan
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1. Uszanvadasansanddszne laun
1.1 mwmmu@mﬂizmﬂ
111 %

v
A [

1.1.2 ludagy L&AIENSNzTaRU (share warrants)
1.1.3 luusasanslunsbedunanunleudnsld (TSR)
1.1.4 luugesdntlunadselomingd underlying Lﬂuﬁuﬁ%ﬂ share warrants

115 mwmsnuﬁuﬁﬁﬁhwmzﬁmaaLﬁmﬁumwmmumu 1.1.1 - 1.1.4 AN RNINWINRUALN VLA

12 anaswitdedszne
1.2.1 WU
122 GA5uAss
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1.4 @71817 Basel Il d13Uveine
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22 swsawdoudeld @awiiensdiidu BE wia PN ﬁﬁﬁauvlmﬁmLﬂ?iﬂuﬁmwiﬂamuvlﬁ
diiumalidnmsiuleanandiseniadluanmsldmuitneingvansimue wiaddenlulvnesmumunsamsdu
HaanaaTle)
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24 lumrﬁﬁlﬁumsamﬂu B/E %38 P/N f198na31&13ana1tNat13zniin13d B/E w38 PIN
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NISH
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1. ﬁﬂmaw‘ﬁ”uauﬂuv[ﬂmmé'ﬂmmm‘lunwmnwﬁwﬁmrTuiar‘imu@z%mﬁ”umwmimamn‘\?uﬁ'ﬂﬂ

)
AN 2.1 - 2.3
2. \lumiigaasnasnu CIS fnadssnandanu et
2.1 miaamLa:miLauammaglmalﬁmsﬁwﬁ'uguamaw‘mﬂmu@mﬂi:mﬂﬁﬁm"’uguaﬁm%é’nw%’wET
LLammWfa“mwﬁﬂﬂ?wﬁs‘ﬁuﬂuam%ﬂmﬁmﬂaa l0SCO wiaLuniizvainanu CIS
dnadszineafidnsdensluasadoanswannindenslssimanduguntnuos WFE
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a3 |I0SCO
2.3 nsniﬁﬂaw;uvl,ﬂm“qﬂuﬂmwaanamu CIS ¢lszine nasnw CIS vi'mﬂizmﬂ@i”ammﬁmag
mﬂﬁ%ﬁmﬂmsﬁmsﬁwﬁu@ua Y98N NILEKANL LLazmii‘T@m’ﬁémﬁ'Uﬂammﬁ'ag}’ammwﬂ
08789132 IN AT
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4. 1unitﬁLﬂumiamu’lmmwaoﬂamu CIS @vtazing ﬂaanuﬂ"ana’nﬁaaﬁmsﬁ‘hﬁ'ﬂmsﬁﬁﬂi’mwwx

nstﬁﬁmqfﬁﬂLﬁusl,umiu'%mmmwmamﬁumaﬁﬁmnwhﬁfu LLa:ﬁuImmmmiamu@”aﬁ
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gaﬁm%’wﬂﬁqu%’uaaﬂamu 289naINw CIS A9UTTINAY

A o [

4.2 innanuluniwdfwdaldidwinaudadin (pro rata) uda lanaidulianunaninms single
Y o p

. . . nqz' =1 > > 1 il 9 s ~ a ea A'
entity limit 289 nasnuik efmaninusiaana lldnunsdiniwddundu sip
4.3 innanuluniwdawdaliidwinaudadin (pro rata) uia lanaiduluanaunaninmst product
limit SnIUNINEFUNLIN SIP VBINDIN T
A . . A o I3 . <
4.4 Nﬂﬁiad“qulu derivatives Miduldaunaninaus global exposure limit VAINDINUUK
5. mtﬂﬁnammwﬁmmi‘ VL‘iJamuELu%mwaaﬂamu CIS dddszine naynw CIS @9t szinaadanann
daslilinamuniianseiuendoinunasunafanes duudidunidindanudiduuazidudselomidarie
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daudl 3 : ningandszanSudinluaantinnsBuaslszmaniaasiansansdsamaniisuriiBudan
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1. mwneanawdiod uTEniunu wlsuTEniasianasdiat anungransidsifiaaniiunaiiu

2. soiunsSursninsdssmandsandlnoduandn

3. amﬂ'umilﬁmmUs:mﬁﬁﬁﬁﬂwmzﬁmaoLﬁmﬁu@%'umnmu 1.-2.

daufl 41 ganssalszinnnelasfidyanvia@n (reverse repo)

a3 du e uRA NN TN ENINTUAUNTINNNT N.6.9. TNAUA

dufi 5: gInssalszinnnsliBananning (securities lending)

a3 du e uRa NN N EUNITUAUSNTINNNT N.6.9. TNAUA
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daufi 6 : gInTInlsznFYBaua19uiT (derivatives) luanadsena aunaninmsinIamu
a9tk
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. X . A v ' vy A . ' ' A A
1. 13z1An underlying derivatives ﬂﬂammm%ﬂuﬂmyryﬂ@ 234 underlying atndlaatinanilanse
ARNLDE1INI
% A ¢=l' v

1.1 niwdduninasnuaaninamuld

1.2 aanaanids

1.3 aauanifonidn

1.4 @309 LT credit rating %38 credit event Lua%

1.5 ariinguAudlnanmet avfiiune ardndesddsznoudufudniadiudsony 1.1 - 1.4 wia 1.7

16 avindssddsznauiduesiiony 1.5

1.7 underlying BUWMUNEHNNUABZNIINNIT N.8.0.FABALNULAY

Tunydiifl derivatives 819891UT1A W89 underlying 1196 swmﬁﬁwﬁmﬁndnﬁauﬂmwmﬂ%qﬁu
(spot price) WiammF T a9 (futures price) i 1198 TANwas underlying Bui lailgani wia
underlying Mduasddsznavaasasiiainsy dasdunsausvagnintsnusadames odraunsnay
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2.3.2 OTC derivatives ﬁaaﬁejé’tytyﬁﬁmhwﬁaLﬁuﬁaqﬂﬂaﬁlvlﬁ?uakl,zym’lﬁﬂi:ﬂauqsﬁﬂ
derivatives ‘ﬁ'agjm vldnsihnugualaswiisauinuguasiunanninduazamanannin sduaundnanaiyves
l0sco wiamdusudnuas WFE
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