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wenusingel

1. RunvsenTansiiguwintusniion1sa i uYeIN o u
2. derivatives on organized exchange
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2
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AT1ETNATEANUTEINA

2.1 n3dlil credit rating ogflu 2 Sufunsnauly

2.2 n30ldl credit rating aglusedu investment grade

ueiRNIT 2 Suduusn

wie CIS mudiszylumiarun 3 dwdl 2 4o 1.1 viede 2.1
FurhnSessnansiisuinfudhnigFushnvd offesnasnansildnuas
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4.1 3 credit rating aglusedu investment grade
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5.2.1 feeanduuidnannzideu

522 feeniimidamedeyadunmsmilinediswazBeamuuuy fiing
5.23 lunsdiiduamansiidfmuniutiseni < 397 Ju duusfud
awu uaglililidnuaegnu 5.2.1 vie 5.2.2 JImseaniunuasians
fanansfendu yanadsl

5.2.3.1 9. UL %38 UA. MUNGVNNETIRRegsRaanntunisti
5.2.3.2 sU1AN0REY

5.2.3.3 SWIANTOIANTANATIEN
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5235 Usstmamasesdudotiogend

5236 swpsiaudamisvunnauasiingeuvissemelve
5237 suesitenisdsesnuaziiiduisseimelng

5238 swiAsdaaiuuwislsenelng

5.2.3.9 va.

5.3 aueviglulszwmelneg

5.4 i credit rating aglusgau investment grade

5.5 lunsdiidunsiansidimuatuthsend > 397 Tutuusui
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niwdAuaE
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kU national scale
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(@) Awiinvemsransiamu
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o) Usznnnindauy
nadfinneunaduvdnvinddounelu SET vielunaniiorendnning
AaUsEime)

6.2 nmauiieanlpsuieniidndsd uliiaunguunslnevde
nuinessUsEne deiuresuiendinandevelunssanudons
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5313 on. luvsemelne) vselunsais Basel I
6.4.2 1 credit rating agiusz@fv investment grade
6.0.3 \Susmansiddnunzesnslnegramilassil
6.43.1 fFesnluusuvnaanzifeoulu SET w3e lunain
Fomendnnindeaseme
6.4.3.2 i{paniin1sidamedeyardunisialulned
FUaZLEARNLUY filing
6.4.33 lunsdidunmansififmuatudiseni < 397
Fu FuuaTuiamu wagldld ddnvugan
6.4.3.1 ¥38 6.4.3.2 JAA5ERNRUNIUATIANT
fanandondu yanadsd
6.4.3.3.1 yARAANYD 5.23.1 - 5239
64332 an1vunsiiusendnelszinad
Uszinelnerduaundn
6.4.33.3 aandumsiiuiasemaniidnuue
MuanAgIfuyAna MNTe 6.4.3.3.1
-6.433.2
644 Tunsdlflifunsransiifmuntuthsendd > 307 Ju fuus
fuflamu Fosfunndounieayluszuues regulated
market
6.5 DW ﬁﬁ issuer rating a&ﬂuizﬁu investment grade
6.6 ﬁﬁﬂiimﬁﬂ‘ﬁ’ ﬁ?jﬁzyzyﬁﬁ credit rating aglusedu investment grade
6.6.1 reverse repo
6.6.2 OTC derivatives
6.7 Wi infra visemiag property fiidnwazAsUSLN
6.7.1 anvzilouenevioogluszving PO iensaansilou
Fovglunszmudeneondnning dwmsuasuiilves
SET %3 0v03na10d aueudnnsndanauszina (ueill
sufanhedinaniegseninsiidunisudlumeiiens
shlidnsifinaeunmbhednaneenann mstevelu SET
videlunaadenendnnindsneuseinea)
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6.7.2 \Bumipvesnemuildldfidnvaznszas msamulu
Aanslassadisiiugiu odoniuning udedndnnann
wdusingdl (diversified fund) AuuUIMISA d11¥naTL
My

6.8 178 private equity ﬁamwmﬁau%@maﬁaagﬂu 321N IPO
Lﬁamif\mwLﬁau%asmalunsw1u6??asuwawé’ﬂw%’wéﬁw%’uﬂamu
iluves SET vidovesnanndovievdnndndansuszina (ueilal
FBIMNY private equity ﬁagiizmwﬁ']Lﬁumﬂlﬁlmmﬁaw
vlstinafinaeumbedinanesnanmsdensly SET wielu
AaRTe TSNS WS UsEiNA)

6.9 Wi CIS puiiseylunianuan 3 daud 2 4o 1.2 viede 22 7
wmueutorevioaglusswing IPO ilensaansoutovely
nsveueendmIng dwudamuitilives SET videvewan
Fomevdnvindesszma (lsisnidoniedndniley sewing
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w&usinsdl (diversified fund) snauuimsiidninauimun uazd
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8 wiwdduduuennileaniiszylute 1- 4o 7 (SIP) saufulaiiiu 5%

daull 2 : n5dIUNTAMUNAILIUANNFUAINTT (group limit)*

1 msasulunindduvesuivmnuisniieglunduiansifenty  iiudaaladnsmieied wdudsnale
wiomsidnuadyailugnssumenstuiuuiendinag wgINI
(1) 25% %39
(2) thwinvemingauiiasmily
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* e - Tunsdidunindaussd lajﬁ%’aﬁmumﬁmﬁ’u group limit
1. Ruihnusensasiiguvinludniienisaiiuauges MF
2. derivatives on organized exchange

duil 3 : InTrdIUNTAURAIIUAINUTENNNINGSY (product limit)**

1 Qudnvsensiansifisuiniiudan B/E wie P/N Addyaaaniy | - saudulaiiiu 45% wndeluseutnd
. = ' aa oo & v v = o =
nguanglneg (swdsauluisUssnavesifiyanadnar) Wuy | viuusidu MF Aenglasinis <1 Y
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1.1 swimswsean tunsRuniinguunglanieinaaau “ v vy ey 4
- 8nteiulalldiu MF flengnemu
1.2 o = = g X S
AUVED < 6 \pieu Vel lanng MF 7l
1.3 us =
218lA59IM15 2 1 U
1.4 ua.

1.5 uss¥nmansesduionagend
(Lisafandnddun MF lasulaunssudnsunanedyyiniu
reverse repo ¥se securities lending %39 derivatives)
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h) Usznnnsnegau 903187U (% V23 NAV)
2 vn¥wdausd saiulaiiiu 25%
2.1 B/E wia P/N fiflioulaviunudsuiions MF Iaedunislnd
ns¥uleudnsiFondodlunsransle muisnsinguune
v videdFeulvly MF ansnsavedugosnnsiansls
2.2 SN (wilalsads SN Fsaaneideutu TBMA uazinisiauons
mundnnaeismualilulszme Anznssunsitunais
YUINAI8NITV0B YN LLazmsau@ymiﬁmuamamwms‘wﬁf
fioanlval)
2.3 GuhmBeamasifiuvhduniifiszoznammsniniiu 12 Wou
2.4 total SIP Ao 5 vesdud

reverse repo TaiAiu 25%
securities lending TaitAu 25%
total SIP @alown NSnddunude 8 lumaui 1.1 : 6ms1d1uN1S sawulsiiy 15%

amudmsu MF Vil vesdud 1 : 5@31d3umiaamuﬁﬁwmm

mmaaﬂmwsaumaﬂamm (single entity limit) LLmlmammmw

ansni m’]miﬂwumwu SN FinN visens1a13 Basel |l il

AsUBUSE

5.1 ddnwalyau 6.4.3 uay 6.4.4 VU 6 Tupoudl 1.1 : amwmu
Msamudmsu MF WlU vesdud 1 amiﬂmumiaww
e NEaN viserdyan (single entity imit)

52 4 creditrating og luszau A*117 1 investment grade %3
14id] credit rating

6 | derivatives fisil

6.1 N3k09gINIU derivatives N TngUszaRLianNITanAIY LiAuyarnnuidesdified
\&e9 (hedging)
6.2 N1511§3n350 derivatives 71514 9n15aAAINLE B3 global exposure limit
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6.2.1 nsginemuliinisamunuududou
19 net exposure AAnIINNTATLLY
derivatives Tpgdodliiin 100% 209 NAV
6.2.2 n3fiNBMUINTam ULt
1AM net exposure ﬁLﬁMﬂﬂmsawﬂu
derivatives Ingyan1a e niegegn
(value-at-risk : VaR) suaaﬂawumwumu
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(2) relative VaR < 2 11 84 VaR U84
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VANV “misausuuiuten” mnemw
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vﬁamiamuiué’zyap%amadmﬁwﬁﬁmm
Futiau (exotic derivatives)
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i = @ a
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1.4 asssudeunslouniisamu
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