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Usznnasaeaz 100 BesyarmIngaugniaainasu odnalsfiau lunsdfinasyuezdasnamanuszinin
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\Wadugmenglasen1s vsENIRNIsassudaAunIasulaednludflaedansnanauunulageisUszann

sagas 1.20 saUzaainasnmiausn deArwinainnisasmudiniuszezaiUszain 1 U lnewasanisan

ga9nasnuasuUseanilu 2 a9 J5neazideneensasnazadnw 6%
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91989 ** U Taguszana Ca
o (s1ad)
(mad)
AU 1 * W31el1n PT Bank Rakyat Indonesia,
- o o Baa2/Moody’s 0.95% 19% 0.18%
nqsaawuslu Uszinadulaiiide
b}
S8R9 Rs | WK1 Qatar National Bank,
. Aa3/Moody’s 1.00% 19% 0.19%
WaZ/Haa UseInAnImIg
= L31el1n Al Khalij Commercial Bank,
Liuehn )i A3/Moody’s 1.10% 19% 0.21%
UITNANIANG
Wibel1A Bank of China,
. . A1/Moody’s 0.93% 19% 0.18%
81651533 UILY TN
Wugusun lavlne unulnea
S BBB+/TRIS 2.30% 19% 0.44%
31w (annan), Ussindlne
daudl 2 | YujuIvm leideidinfafade d1nn
.. BBB+/ TRIS 0.90% 10% 0.09%
A15L277M1 (N‘Vﬁﬁ%), Uismﬂ"[msl
55155 AU AUUANEE ATUBLIEN
K >e A-/ TRIS 0.50% 10% 0.05%
Bond Forward | 3108 (3n12w) , Uszinalng
do o o Auiusen Snsdade s1in
naneasnu | A BBB+/ TRIS 0.90% 10% 0.09%
(8vinan), Uszinalne
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BBB+/ TRIS 0.90% 10% 0.09%
Uszindlne
39N 135% 1.52%
Uszananisanldsnanasyu (d1d) (0.32%)
UszanamsranauunuiigianiisacmuezlasuilissudeAuniieasmulaesnludi (sel) 1.20%
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nasyuiinIsiMBASATIE MM TRI AN NGaNnSNEaunTaddyan (Single entity
limit) dnsudandenearminfinssiuenauddeanedyandoaneaimin (OTC Derivatives)
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9R1318IU209NBINUTIN
TneseazidennismwingaAnsasuwnieilidedygrdemedimin azfiansanaa
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nammzw’ﬁL"ﬂugiﬁ’mzmq‘sniw Bond Forward 1%31%%%8 (bond forward buyer) Tmﬂmnaaﬂz%a
¥w(j81989 (reference bonds) nswIAsAdBadugane (bond forward seller) Mifinafvun
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qiniiuﬁﬂizmmmﬂ’f (expected gross leverage) Uszaiiagas 40 2a9yarmInganwgnszas
naaNh 1195 ‘mnLﬁmmqmizﬁﬁﬁamﬂﬁﬁmiﬁﬁ:ﬁmLLa:ﬂ’ﬁdmauﬁuﬁ’a”’mﬁa (reference bonds)
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w1053 WARKILsAN H7I8NIINN1THIANTS
WIBENSW FWLEINA H7I8NIINNITHIANTS
WU ’Nﬁﬂﬂaﬁ'ﬂﬁf HZI8NIINNITHIANTS
wigdens Asnlamn Associate Chief Investment Officer
WINANIBENA 'ja\‘lgﬁ'ﬁWi‘fﬁJ Associate Chief Investment Officer

4.2 ii"m'aunamuswﬁy'am‘lﬂmﬂ‘lﬁmsu'%ms{i'ﬂmwaau'%ﬁ'wﬁ'mmi
(doua w Fufi 30 wgASneu 2563)
finagnusinnelenisdnnis $1u3nm 200 nasnw

4.3 yardunswdaglanisdanmsuinisdaniszasusendnns
(Faua o Fufi 30 wgASn1eu 2563)
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f1519 agﬂa“'m'la'mmmmuwaanammm

[J L% LY,

d2uf 1 1 IRTEIUNTAINUNANUIUAINEDINNINITUNTDAT U (single entity limit)

f) UszLannswegau am9183U (% Ya9 NAV)
1| ass1snmsglne Taidnnamsan
2 | a91d15AsTEsUsEINA
2.1 nadifl credit rating aglw 2 dusunanwly TaidrmansaIn
2.2 SN credit rating Elgﬂwisﬁu investment grade Lu;ir;‘i"m'j'] 2 Tsluin 35%
AWAUWIA
2.3 NN credit rating agi‘lmsﬁu&f’m’h investment grade TsitAn 15%
n3alafl credit rating

3 | wie cis mufiszyluda 3.18.1 dawfl 2 99 1 wazde 3.13.2 Taidnndnsan
dawfl 2 48 1

4 | 3uehandeasnansiieunnsuedin Tavin 20%

R31A15 TR AN EATUS IR

5.1 1Hunsnansnit SN wie AQN fifoandamodunnngrane
Tne wieananaes ow. seUsznafilasuengralisznaugsia
sw. ludszindlne

5.2 \Wunsansiifianvuzedndlnagonionoil

5.2.1 geanluusvnaanziden

5.2.2 foanfimadawedayaduniamliulnefsneazdenns
WU filing

5.2.3 lunsdfilusmansfifinusindissniieeniivia
Wiy 397 T siuudiufiaem uazlallafanunena 5.2.1 vide
5.2.2 ;jﬁmisrgﬂﬁ’umwamiﬁaﬂdnﬁamﬁwﬂﬂaﬁﬂﬁ

5.2.3.1 6%. Ud. N30 UA. AINNNNIEIIRI8GIAIN1TN1TE®
5.2.3.2 SWIANS08NEY

5.2.3.3 5WIAIIDIAITEIATIZH

5.2.3.4 5WIATARONTNUATLALIANIHINTNYAS

5.2.3.5 Uss¥nAaIATasAndatiagade

5.2.3.6 SWIATITWAIKIIETNAIIWIANA LA AW IALDHILAY
Uszindlne

5.2.3.7 swiAmsansdveanuazinduielszinalneg
5.2.3.8 swIAsBaa NuReUTEINA e

5.2.3.9 UA.

5.3 1awannalnuszindlng

5.4 lunsdiidwasasifmnuaiudissnitannni 397 35

TailAnsns1ash uLauAans 1 lAazgandn
1. 20% %38
2. WninzesnsIanNawle

benchmark + 5%
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248 UssLAannsweaau 8m9183U (% Y89 NAV)

wuusiunamw Aosdunzilewnioagluszuuzes regulated

market

6 | nswsausom sanruwlaiingnamoi wdussnslas
6.1 AENINfanvaMATUEIUAL g9n31
6.1.1 \Uuas18139% SN %58 AQn fifoandamezuwniungrane 1. 15% w38
Tne waziauameaTasuluasUszmAmIagaandnnoawaa 2. dmrinzosmiwgauiiacmu
ngraea1aUssinA (e lisananznzes on. AnsussinAflasy 1w benchmark + 5%

auqnlAUsznaugsia anludssmdlne) wialdunsians
Basel Il

6.1.2 \Wunsasfifdnueuzadilnagromitosad

6.1.2.1 graniduusvnanzdenln ST wiolunaindome
NANNINERAIUTZINA

6.1.2.2 granimalamedayadunaiilu lnefseaziden
AINLUU filing

6.1.2.3 lunsdiifuanasiifinmuaindrsznittosnimia
Wiy 397 T suusTuiiaogu Aldldfanumeas 6.1.2.1 via
6.1.2.2 FHNITHNNUAINATIA60NA6 09T UYARA Ta%h
6.1.2.3.1 YARARNNED 5.2.3.1 - 5.2.3.9

6.1.2.3.2 danUunnsiiuszninsUssmanivszinalneduwasngn
6.1.2.3.3 a0UWMITusUsHMAT S dnuazinwouR ey
YARAAHEE 6.1.2.3.1 - 6.1.2.3.2

6.1.3 Tunsdifiunsansfifidimusindrsznitannni 397 3
Huusiuiiasudesiunzdeunioogluszuuag regulated
market

6.2 reverse repo

6.3 OTC derivatives

6.4 niae CIS aafiszyluds 3.13.1 dawfl 2 90 2 uazda
3.13.2 dufl 2 98 2 feansifeuderensaagluszning PO
ienseansiendenelunszaudozendnnsnduas SET
niazasmaadoenanningasuszine (walusindonsiae
sena1afiegsznineiiunisuilumgiionainldfinisifinoon
neAInaIeenainnsgezeln SET wioluaaindame
AANNITNEA19UTZINA)

7 | nSwddndunanmiteanniszylude 1 - 98 6 (SIP) sanniulaiin 5%

@

waeng - twnsthdunswaawnoi Tafidaiimuaiennu single entity limit 209g3UN aanATIE1TRIDARLYN
WaUENIN
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1. IwENNIaRT1E T NEUNIEBENIHNB NSRRI BIBINEINHIIN

2. derivatives on organized exchange

d2uf 2 : IRTIEIUNTAINUNANNIUAINNGNAINT (group limit)

D) Usstannsweau 8m9183U (% Y89 NAV)
1| msasyulunsnddurasuisnynuivniiaglunguians TaiAuansladnamibsion ududsnalnae
ieniunsaniadndugdyailuginssuniensiwivuiun g9n731
AINE1D (1) 25% %30
(2) vmvingaeningauiiasul
benchmark + 10%

NNNEWR | LNTETunSnaawa0h TSdaninwaLieanu group limit
e
1. IwENnIaRT1 8 S NEUNIEBENINBNITAL AR BIBINEINHIIN

2. derivatives on organized exchange

duf 3 : SRTEIUNMIAIMNUNAINIUAINUTLLANNINETYU (product limit)

%8 UssLAannsweaau 8m3189U (% Y89 NAV)

1 | Gwhnvensaisifigusindudan B/E vie P/N AiRfiyARa - sanrwlaiin 45% wielusouTivnyd
mangranelne (lasiadeananlussUszineaasiifiyana i unesmuifionglasinisiosnin
fanana) Wudean dadne nierdyyn sl 1 9 Iiafemaseuaignaym
1.1 swiAsniaantwmaduiifngnaneanzdnneam - samdresulaldiunasyuiiongnasm
1.2 5. pswdosasnImIaify 6 Lot Mak
1.3 va. lawiznesuidenglassnmsanniivie
1.4 UA. Wiy 1 ¢

1.5 UsTENRAIATDIEWIZaNaga A
(ldsaadansnaauiinasulasulounssndndanangsmyayinia

reverse repo ¥138 securities lending %38 derivatives)

2 | niwdFusioil sanniulaiin 25%
2.1 B/E w30 P/N fifiianlavuiAensiousnosnusinls
suinwnslifinissulendngizensoslunanslaniaisnisi
ngraneriwe wiefdeuwlalinasmusaansnaeAugoen
B33 le

2.2 SN (wildsaude SN Feaanzidendu TBVMA uazfnisiawe
emananinarifiinuelilulssnaArmuznssinsiiunaie
WINFEN13288 YR ALAN1TRA AT E RO BATIENTAIH

aanlyid)
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28 UsgLaAnnsweau 8m3189U (% Y89 NAV)
2.3 Budnrdensssfisuminiudinffisseznainisdini
12 Lhan
2.4 total SIP ANH8 5 289U
(daitlaldrunasyw buy & hold fiaayul B/E P/N SN (Guthn
‘ﬂ%ar;mm'ﬁlsﬁauwhLﬁumnﬁﬁmqlmﬁumqnamu $n3858UNNT
Y HABINBINHIIN N30HN1T8WIK derivatives Wiald
nINgausonaINegenAdaIiuaILNaInm)
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4 | securities lending Tslvin 25%
total SIP Zslaun nSnEauandn 7 udaufi 1 : sh518mns TanAwlaA% 15%
amwﬁﬁflmmmuﬁaanw%’ws‘fﬁuw%agiﬁ’z:gﬁg'l (single entity limit)
6 derivatives ﬁ\‘i‘a
6.1 NM91EYINgINTIH derivatives iR IAgUsza9AABNIARAIN TailAnyaranadesiifog
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UsSLANNSWEFY

ANIIHIU

1.2 lunsdifinasnuasyuluanasnadailneidunsasioonna
wazH credit rating agﬂm:ﬁuﬁ’m’h investment grade n3laf credit
rating TWu3EMann1saeywRanasunelinisinnisasuisninns
sreReanusTInabliin 1 T 3 200yarIN1S00NUALIERE21EATIETS
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(Fasrdamea 1.2 llldrunsdilunnarsiieanlasynnanos
1. 5. US. 138 UA. BNNNYANIEIIAI8GIA8a1U%N515M
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. BWIA13DIATTHIATIZA
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. SWIRIWRIBIIEMATIRIANa LAz awI g NI HIUSZINA TN
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. UA.
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YAAARIN 1. - 9.)

2 | wiae cIs zasnasulanasnw

=4
Yl

- Taltfin 1 1w 3 2809199518 CIS VONNADINDINWIIN NIDNBINT
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n1newlrke CIS BasnauiiiansmuzaTudIuAai
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laenisvnnauaunibszninani (net settlement) laeawIA1SAN QYN

5

Zoillugzevugs19de (bond forward seller) 9281323 1ANLTINAUE WA

Y vy a

o ™ v wict o
mﬁmmi@acg:yw"tmu"tugm:gnawunawm (reference bonds) #9

1)
wiriudwaniszyldluden vinsaerildanesne 9 msade saud

o
(Y= [

ad d 1Y) v o a v @ 1 LY & v
ANWNLNYITBY (an ) U%Lﬂ%m%m@ﬂa'ﬂi'ﬂLLﬂﬂﬂﬂﬂq%’dﬂLﬂ%N'ﬁaﬁ%Q

Y]

U (=3 U o 1 s g
81989 (bond forward buyer) WAzNBINUILHBITITEIIANNIAUIIANTE
eviugansBenanasiulinaemn (bond forward price) Tirawms

a

'
1 o =

AdtanZalugaernga19de (bond forward seller) 113 2uaginy

oo )

dofnuaLaziiawladn 9 NazivwaluwdyyAineidassie

nsain 2 slunitﬁﬁtﬁﬂtﬁﬁ!ﬂ'ﬁtﬁﬁﬁﬂﬂaiﬁ'ﬁ N15915251ALLAZNIS A

[ a

NOUNUID1989 (reference bonds) ABUIUATUAIWUABILYDY
§3n33%
winfingnissifdenaliinnsdiszaauaznsdonaurudsiede
(reference bonds) NBWIWATUAYIHABIEIBIGINTTH (scheduled
termination date) s laRin1sivualiludygifieadas suias
A ”@mn%oﬂ%g’maﬁ’uﬁﬁwﬁa (bond forward seller) anaanLan
qinswﬁaui’umur‘i’mummqﬂaqqsﬂssu (scheduled termination
date) 1&f Tnaswinsgdnyqrdadinganeriugarsds (bond forward
seller) azaanaUue1989 (reference bonds)IHiAnasyw waznaeyw
azﬁmﬁﬁ:iwmwhrTUi'lm%ama‘*q”ug”a”’mﬁaﬁmnmﬁuﬁﬁwﬂﬁw
(bond forward price) TanfsAnldd18m9 9 MAnGwlLAgaeu]

819849 (bond forward seller)

mqmicﬁﬁdaua‘lﬁ'ﬁmsﬁﬁz
TIALaEN1IHINaUU{E1989
(reference bonds) fiaUIVATU

ANYMUABILYDITINTIN

(scheduled termination date)

V%)

1. mgn1snifidenanszsnusanansalwnsdsenineliug
819849 (credit events) laun

(1.1) M3anazaea9faanyiuge198s (Bankruptey)

(1.2) miﬁmﬁﬂﬁﬂs:ﬁﬁfomm;jaami’ug”a”wﬁﬂ (Failure to Pay)
(1.3) mMslasn1saUfiRnannszanis (Obligation Default)
(1.4) m3Usulaseasrentsdisenitaaeiugsnede (Restructuring)
(1.5) miﬂﬁLaﬁw%aﬂ'ﬁ‘ﬂﬂqmﬁ’nms‘ﬁﬂszwﬁmﬂiﬁﬁ’uﬁﬁwﬁa

(Repudiation / Moratorium)
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2. nizﬁ‘ﬁiflmLaua%aﬂaoﬁuﬁa”wﬁw%’uammmagiﬁisﬁurs‘i"ln:i’m%a
Wifusaeas 70 20951AINT3 (par value) 289¥ w8198 (Reference
Obligation Market Event)

3. gnnsaifioginitanisAurNaasswIATSERYYN Besantoudlsl
Saimies nswaeuwwlasaingranensadatorule ) Adeual
ﬁmm'ﬁ@:f‘i'zyzy'lvlaimminrﬁ‘hsﬂgmzaié'cgtgﬂuqinﬁmﬁaﬂmﬁ'u
Anaiesranusalule (Hedging Disruption Event)

4. garmngaugndzoonasn (NAV) o uln anadlunsdl
sasalus

(4.1) ﬂizﬁﬁ?damw%’wﬁﬁuqﬂ%ﬂaenam% (NAV) @ Tle ARRIAT
ni13aeas 70 BasyaAMINgawgnSaasnasyw (NAV) Fuidoynn
ISDA Master Agreement ﬁ"uﬁmmiﬁjﬁmmwﬁma‘iﬁ”ﬂ’@ﬁuﬁunamuﬁ
1ok nsdien (4.1) azlddoRuanizduiivusniidyen 1SDA
Master Agreement ﬁ’usmmagiﬁ’agzmﬁma‘[ﬁ”ﬁaﬁ’uﬁ'umamuﬁ %30
(4.2) ﬂizﬁﬁgaﬁhw%’wéﬁqu%wmnamu (NAV) @ Tle ARRIAT
n319988z 70 289

(n) ¥aAMINGRugNnSra9naanu (NAV) o Tuiidayeyn ISDA Master

o

Agreement AUSWIATSAAYIANALIUIAUAUNBINUI 38

(2) yaAmIwgangnizasnasnu (NAV) o Fuduluffintouniin
s wInlaezgendt i nsdlanw (4.2) azldviAudmiud
Ufifiusia 7 T drannYufifivusniidysy) ISDA Master Agreement fiu

swiAsgay AnaldisAuAunasnui

Y] @& o

Qe [

Forward tugnuzgdawunansde
u q u

ﬂ'J'lNLﬁEN‘Ua\?ﬂ?JG‘Y‘!usluﬂ'liL‘ﬁ,'] ] ﬂ';'mLﬁﬁlaﬁmmﬁmﬁumnnﬁﬂmﬁnqsn‘ssuﬁau’i’uﬂsu

uAdY153n358 Bond AN%UABNLYBITINTIN (scheduled termination date)

Tunsalinfwani1saingdonansznusaAINEINIT0 b A15T1TEN

q
Yy o [ Y]

neleugaede (credit events) iR Vuga19de (reference
bonds) anafsiAIanailuad e nrsaanalyaRINAUARS

a a

819d9nANTENUSBHANTTAUTRITBIBINaIN B 19N e ARy
waNAINHh NMILALENGINTINABBIBATUINHABILZBIGINTIN

'
a od

(scheduled termination date) M1931NN1SLAALAANITUNAINANTENY

a

RoANaIN1satunsd1ssrknelauganede (credit events) wse

LY)

flﬂi ¢dl o o s ‘ﬂl l:i U [ v
wansalan 9 snadladnisfinuwalludygiiiiedas enaviilv

[ A

namauLnuinasnuAadazlEsuringnssaldgnendnnawinasy
fMAB1EBI§INTIN (scheduled termination date) aRAIBENGH
vedAnyls

v

. mwLﬁaa’lunsﬁiﬁsmmi@:é’mmﬂﬁmmmdeuamﬁ’un

o @ Qu
v

81984 (reference bonds) w3anasnulisasasunauiug

U

81989 (reference bonds) (6
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U [V XY

TunsdifisuimsadrZadnwgareiuisnsde (bond forward

v o Q q

[

seller) Taianadanauringsede (reference bonds) 16 #3e

q  a

a

ﬂamu?imﬂuﬁaﬁ’un”aywﬁa (bond forward buyer) Taa18150
FUNBUYK(81989 (reference bonds) 16 sw1AIAEEY QY
AINA1? 819111159152 51A N TWInER (cash settlement)
WNWNI9FINBUHUGE984 (reference bonds) Trinasnls
lneswimsdanerasdnginnisiinuasimainsunissns:

a

1A NTWIBER (cash settlement) unwn1saenay lag

oA

swimsgdaI AR dmuasaasnaalaegase 1Uuly
AINN19AUNR uazaNMaaanNgs 193 anfinnrunlily

'
s o

dyeyfiieados Zelunsdinenarsanavinlvnasuliaiaise

[

U3

LY)

IMNNNINTIAN2B9Y]81989 (reference bonds) HN13
Ususageaulunienas

a

. mﬂm‘s’maﬁLﬁm'ﬂ'aaﬁ'uqsnssuagﬁus‘ﬁﬁﬁuuanguﬁﬁa

edIdaIga1InUdl

§3N33% Bond Forward finaeywanaasnuiiailuginssaaynuanvin
AnnanFuEdaaedn1daa18a19nii (over-the-counter
derivatives transaction) GewnaANaIA1e 7 Sadwluaaiadmen

ANAINH UATHAAIIBIGINTIHOPNUTUNEIIYNNTENUIINATT
o I o d v ) %
wWaguulasgasladesne 9 Mineadoeniuganssaaynusle

Waulumssredudunazaanauunuzasnasmu

nsdif 1 Liviamansaliifinadanisdszsmuaznisdsnaufudsredsdauiuasuinunaigaas
§IN338

naoyuaz ATz AnEnAH HanauunaINNITANUlATIASUInILA MSiunelwuazinesn uas
HARBULNIINNNTIE1YIg3n538 Bond Forward Winsagr1sssuiibenuazAlddnediieidas Inungioniae

A9

[
] v

nsdif 2 Wimuamseifidenalifinnsdiszsmuazmsdenauiudsisdenauiunsuimunaigvas
GELEREY

1) neanuazdoshduamuludimrasnnasuiimiuas miauinndluiazsnassinafiammwagandise
Lﬁu‘lﬁ’udﬁmmsgié’avmpwi'lﬂ“'m'lm%aﬂwﬁud’é‘mﬁaﬁmﬂmﬁ'uvli’ﬁhmﬁf’l safeAnldanenne g Mfindu uas
suAIAdyzdauuiareBeliudnacu doiw gonieamuatalaldiusuaznanauunuaings

tY @
o

fsurIniuaz/miadudnasnaafinaswiiuwasuadissivinsuwasadyy Inedonasulasudiss

1o 1

wiandugdedenina1 nasnuazAuivnisieieduAuldundfoniieasuaadnaiuzasiiuninnioe
asnwidfaniieasnuiansad
2) dnsuludinzaiasiasuioniuaz/ niadulhnnilueassnsssmaninioad nasuaziisanasuiimum

agzaanswdiuuazdissIvungionieasmunndndiuzasinuinniieamuwigioniieamwiaasa
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3.12. 'i’lElﬁ:LﬁElﬂﬂ’l’imn%i%ﬁi’mﬂi:mﬂ :

nasnuazaswlnatslszinalaglaimnuwadadinnisasmulusisdssng

3.13. Uszinnaanannindrionsnddnin nian1srinenualneisaniiazamu ;

3.13.1. Uszianzaanannsngniansndandn nsansninenualaeisduiiazasnululszing :
U%ﬁwﬁ’mm'if\]zm“q%ﬁ%aLLﬂNW]UixI&JﬁﬁLQW’]:mﬂﬁﬁ’ﬂﬂ%'we‘f NINTRWAW vsanInanualaaIsonat1alaating
“iIn3arangag19nINNUSZNIARMENSINAS N.8.6. BIUSTNIAFIHNITHANEINTINAIS N.A.6. ANALA

AR LU LIWWATWNSNNAMENTINAS N.8.0.93081NIIWANSNTINNIT N.8.0. MANNAREaUNnIa iU A
wAlarS oL LA NUTENNNI AN WZIDINANNINENTaNINTaURTaNIsvNRaNNALALTEaM

&9UN 1 : @195 TS (transferable securities)
1. 197815 TS BNIBAIINTT ATIEITNIINITINLA ] WONAHEANNSNTRWIREIWDUza9d 3.13.1 F9f
ANANURRINNANINMTINATUAIY RSt

X =1

1.1 lifidainuaniatonlafivinlvigasmminssyminsnnningariiuasmulunsans
1.2 sansnldendolsd (sanfensdiiin B/E P/N w3 SN AfiGanlavindewdoudnasyulsiuinnsy
finnssulonandiensacluasansldmaisnsfingnaneiimun niofiGanlalvinesmuaninsamedugaen
ASIEN5 L6

1.3 fifoyaifeaiuamansiignasasudinuazfinisusuugnlulssdoduadiuase Fousvninnisaiaan
dnsldiReinanUsznaunsinnsandndulaasuldadeainase uazidoyasiiszionyagiosss
TnedanasinaisasseBinnunadayaiidetslagedariaananizinisswmduieessulussivaina

2. pauantRuaznannsilwn1IaeUzaIRTIE T RaLBNa N irualwde 1.

2.1 lunsdiffunsamulu B/E wia P/N fioanasiansdsndaifiedisznitnsdn B/E n3a P/N sandndag
finssuaniaviesusadlaeymnasii

2.1.1 6%W. V4. ©38 UA. AMNNYNHIEINAIEGIAIN1THBNITE®

2.1.2 5WIANTNE®

2.1.3 5WIANSAIAIIAILATIZA

2.1.4 5WIAIRENITNBATULAZANNIAINITNEAT

2.1.5 sWIASHRIWIIEIHAIEWIANAIILAz IR At NuAsU SN A [N

2.1.6 swiAatian1sdeanuasidurUszmalne

2.1.7 swimsBaanuriszinalne

2.1.8 Aontuwn1aiuAsUssmAffianunsiaaieatugsudinea 2.1.1 - 2.1.7

v
o =3

Mot N159178M38N195U509AINE16 BT KNNTD1TANIONTITIUIDIEII8NSAHDANAT NITTWINIING
panide (a18) mwﬁizqv[fﬁu B/E %38 P/N 678

o I o a a o &
2.2 maaaulu SN dasduluanSonlaiafinaoi
2.2.1 SN §in1saneuanauLnulagaedenu underlying Usznnibiennu underlying 2849 derivatives ﬁlﬂuﬁizqiu
w9 6 28 1
2.2.2 nnn1saaywle SN azfinavinldnasuaassunaunswddula g nsngaunnsaaduninddunnaamu
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mminamuvl,ﬁ L'T%LwiL‘“TJ%VL“IJI;I']NN'IMigﬁuﬂﬁﬂa’gﬁﬁﬂﬁ%ﬂimﬂ International Swaps and Derivatives Association
(ISDA) LLazL'“T]uw%'we‘fﬁ%ﬁmmmmﬁﬂuﬁaiﬁIﬂadaumsamu UsuNIAnsAnsaR iinslamedoya
Lﬁmﬁ"umiamuﬁa’mﬁﬂﬁ”nam%m”aa‘%’uN@Uﬂ%'wﬁﬁuﬁanéwﬂﬁuﬁﬁaﬁa%muﬁm

2.2.3 Tunadifiln sN Gefidarmuavinadeniiagoon sN dasBusanlvnasmuanansaldnas SN finan
rewAsUBTY LiUSEIANNTIaaals

2.2.4 Tunsdifidu sN Baauoelulszna usendnnisiassnfinnsdnlifdonnasiugoan sN sasialus
NawN1IaINH

2.2.4.1 T¥oon SN Awinuazudayargiossanaes SN Ui TBMA nniufl 15 uazTugarineosudaziion

[

na TunsdndunnarndniwngarinniseasuseninnsivAiuinuazudiyargfisssunieluininisdnly

al

2.2.4.2 ‘Iunszﬁﬁlﬁmmqmiiﬁﬁdwaﬂi:mﬁiaﬁmﬂaa SN agefinadAny T9Hgoan SN AMwInLAzLIIyaAT
gfigssnzae SN TUHl TBMA viudi

anwludd 2.2.4.1 laivianldteAudunsdindu sN Fedunzifeondy TBMA uazfnsiauangaamaninmii
fnualilulsznapnznsssmsmiuaaaywinmemsseaygauaznsayalHiawesR a1 THi

aanlnd

daufl 2 : niwdaulszianuiae cis

FosfiuantBLaznaninaTiluaTaI WA

st duniefiniseanagnelstorungnanelne

1. nsdiUunmihe CIs

1.1 fauantuazdwlumananinasilunmsammdwioiiudaimuadnsuamans s udamd 1 40 1.1
49 1.2 wazdd 1.3

1.2 lunsdifinasnuluamulumine cis gaanasnusn nesuwsansanadasiuleuianisasussi (lald
funnsasyuluniie CIs sasnasyusIamosAfiasyulunasdums)

1.2.1 a?'miam%‘luﬂ%'we‘fﬁuﬁaﬁ]uﬂszLmlLLﬂwﬁﬂLﬁmﬁuﬁnam%mmmﬂmﬂﬁ

1.2.2 fimsasyuluninddwilaldigimmmadndin (pro rata) udaldnaduwlunamaninms single entity
limit 289N89Y W

1.2.3 fimsasyuluninddwilaldidimmmndndin (pro rata) udalauaduluniamaninmat product limit
dnsunswganiidn sip “&IE]\‘iﬂE]W]qWIiJ%

1.2.4 §innsasnulu derivatives Aflnlumamaninmat global exposure limit ?Jaanamuftfu

2. naddunibie CIs wanmiteaniiirualudiud 2 4o 1

2.1 fipuaniiuandnlumamdninurilunsasuwdwieaiudaimuadimsunsians s Tudawi 1 48 1.1
99 1.2 wazdd 1.3

2.2 annzifieudozelu SET

dauit 3 : nswdaulszanGuhnusansasifisurindudin
faaduiudnniansanaifieurintudinaaegSudingod

1. BW. VY. 7138 UA AINNGAN18I161853A8010%N156%

. BWIATDBNEY

. GWIAIIDIANTHILATIEA

. EWIANSRENNSNYATUAZENNIAINTTIN YA

o A W N

. UTIENRaaIasdwidanagaide
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6. 5WIANSHAWIAnATWIANAILaz W Ata NLrIUSEINALNe

7. swiAsienisdeasnuazthd el szinealne

8. 5WIANSBaaNuIUTEIN AN

9. doUwnsinsznInsUszmaiussmnalneduaandn

10. aoUwMIEwAIsEINATI AnwnznwofeafugEudnnande 1. - 9.

daufi 4 : gsnssnUszannistalnedisyyiziedu (reverse repo)

@

N1589N LW reverse repo siaatlnluaananinmug 5
1. ganyqn doadluifiyrnassbiianansndudugdynilu reverse repo Tanangnanelne
1.1 oW

1.2 U9,

1.3 UA.

1.4 Ua.

1.5 uSunUsznnae

1.6 aUn.

1.7 ﬂamu%uvj

1.8 HiyARSTARNgNIIELRANIZTRAIA

1.9 89%31UN15UAIFIARAIAINNYANIEINFIETEN1TIUUTSHI

2. A51813N BN reverse repo HBILUWASIAITAI
2.1 A5181501A33 INeuazAs1asNIAsgAeUssna Inensdhilunsnaisnasganelssinaaaed credit rating
ag"lué’%ﬁu investment grade

o
s

2.2 B/E P/N Un33ne1n n3aviugazesdn N1 5W. U9, N305WIANTNRNQRHIEIRNIZIRRAIZ |

(=]

UngRnse
gy Fadongaondalaitin 1 1

2.3 B/E %38 P/N #i TsFC \Tugaan Afidmuaiwldiduasmlaiiiu 270 Suiuwsinaansa uasiluaiide
fvualdiGudanoaniodiolaifin

2.4 B/E 38 P/N ‘ﬁﬁﬂ’]&ﬂmﬁ% 90 Swiuusiufiann Fef credit rating agholaagnonibonsit

2.4.1 #l issue rating Y38 issuer rating ﬂﬂi%ﬁ%ﬁmﬁﬂ Im&lﬂifﬁﬁﬁ]% issuer rating Aot credit rating ﬁv[,ﬂ”m
9INN59R credit rating SzezawAE

2.4.2 § guarantor rating ag/lwaWAU investment grade

'
4 a

2.5 anaanideiiongpandelsifiv 1 U Adunzidenlunaindemensaianii wiefiddayasafvidede
wazgreBslagesinsilanenasionsnew lnens1ansnEaInanisadl credit rating agndlaadnanibomneih
2.5.1 # credit rating izﬂzﬁy'uagﬂu 2 SUAULSN %38 credit rating szezenfitieulAaslATU credit rating S8z
fussna1amIng CRA laluSeufieuld

2.5.2 §i credit rating szze10¢1% 3 BWAULSA

2.6 anaanideiiangprandelaifin 1 euiaunadenlunandonensiaimis niefifidoyamani
Wwidedouazenedeladefinisilawmesaansisan Inensasritasna1inoes credit rating agnslnagnonihe
B4

2.6.1 # credit rating izazﬁuagﬂu 3 SWAULSN a8 credit rating SzezeNIT e uLABalATU credit rating Szez
dusgnananIni CRA laiuSeufieuld

2.6.2 # credit rating 5x8z8170¢1% 4 SWAULSN
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2.7 NSNIRUDWATNNA1BNITBAMULATINATT N.A.0. AIABALNNLEN
3. 3282LIAIN155UT15 N84 reverse repo HILHLAK 90 1

4, 'zTaﬁ'm%mLﬁmLr?lNﬁﬁ%ﬁ’wﬁ’mnﬁﬁawﬁuﬁﬁm%’umiamu‘lu reverse repo

4.1 si”aﬂﬁ"ﬁ’zycywmmgmmuﬁﬁmumfﬂﬂ TBMA #i38 TSFC

4.2 Fashmannsneniansasidelumenialowss uusiidnwasaoih

4.2.1 [Wun1sa1ensalanaindanInwaly reverse repo AINE1?

4.2.2 . YwN1521881N repo AfulupnusznrrmznssHASERUBaNNSNTLaz AR ARANNS NI Ae
wanna ol waz3EnslunsEnEIwluwInzeINasnuIINLAZNITABN TS NRBLANSWERuIBINBIN
I

[ U

4.3 yaAzaananNnSnEnIansanside o Twsnaudaan desfiyadndulumusunisnismwaniaisnng
Bah

yARNYBIRENNI NN anTIENTdasINNIT (1A x (1 + discount rate))

vk 1A = 'i'lﬂ’wdinaawqm?'ﬁz‘lﬁuriEié‘ﬁ:ycg'l5ﬂI:'J’]wﬁaL"’T'th%awﬁnw%’we‘fﬂ%amsnmiwm reverse repo
4.4 nasnsyaramanninenIonsasnide o awin lulumamaninmisodt

4.4.1 33aﬂ"mawé’nw%’we‘fﬁ%amwmiﬁ%amnn’h (yar reverse repo x (1 + discount rate))

4.4.2 lunsdifigarmanningnionsnanside o awin Tadulumasanisle 4.4.1 vSsndnnasaasenly
A lonnssndnslubu ndonannswdniensnasiaansaldlunisri reverse repo Tiurinaoym el
yaRTINgaINANNINEnSan a1 s douazningauilowsnsnarnfulumaisnissnans melwiniinis
draniuiigarmdnnsndnionsaisfidgeananinaanisluge 4.4.1 vuusi@unsdaude 4.4.3n

4.4.3 unsdifinagnsmusanislude 4.4.1 uanouadnyar2eemanninavnsananside o awin fyad
WoBnInyarn reverse repo x (1 + discount rate) Wuswanlaifin 5 d1uun wioldifin 5% vassiAnde
weausswInlagzand wazdnisinuasassonanliludyandslatmualaefarsandedadoanades
209Ratya7 (counterparty risk) uaa USUndnnI1s azlaafiunisan 4.4.2 fls

4.5 NMIANWIUYAAT reverse repo AINID 4.4 TR IR

4.5.1 ﬁ‘i']mmmrmm%aimﬁ’umaﬂsz‘[aﬂﬁﬁnamuﬁﬁﬁ%’umn reverse repo AWEITRANNIAWIN

o o

4.5.2 AwannduaegInssn nisAmInNTIndueangniuns reverse repo NNgINTINNINBINUTBERURR Y

'
=

ehganuwuazfidannasinualianansatiaudiszniniagsnssnlagsnssanisannanningnsensians
Fansansndiuilonnnda 4.4.2 (d18) 209g3n33uiingIN reverse repo s18N138UlA
4.6 discount rate fiknlglwnsAwIn saaduwnisinuntnwlaeritsisladeanudesasdayan

s Qs o (=1 t:ilqﬂl v
ARINNINEY HIDAIVIFIINTBLURT

daufl 5 : 93n3INUsTLANMS IABNNANTNSNE (securities lending)

Toadulumamaninarilunisasnuasi

% I a s o o

. Aany sesfigdnaidndreninluglasuluaugial¥lsznaugsianannindussiamianisnistiauas

(Y] a q

—_

ﬁlm Y o o o

WHNWANNINE (Securities Borrowing and Lending: SBL) lmelunsdifigdtygisonarinszrinnislugive

Q ]

2y ey (%

Aaunuzaldn dindasduynnasiinainnsaUsznaugsiansesiiiuianslaniungranelne

Qi

1.1 glasuluaygausznaugsia SBL

1.2 5Un.
1.3 naanunnuy
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1.4 swiAsiamsinduaznisdsaanususzimelne

1.5 .

1.6 Ua.

1.7 Ua.

1.8 US¥NUsziudin

1.9 nesnuaIbyAASTiyaAnSNETwaosaimwusazseaus 1 auuninly
1.10 nasuinwmiatwydgns

1.11 fifypradusaiidminawinuaiiags

2. nanninanlven saadunanningnadluszuuiudinnanningaasgudsudinnanning nionannswen
sun. msinduwiensideunanning

3. AN9IINIBLFNNANYILNW USUNIRNISABIRHWNITAIH

o o ol a a v o oy 4 = v oy o o o o =
3.1 audunsivinisnemsasennandseanangindaduwlseiunsivinnannsng lnadoain
NanULNWAIh
3.1.1 WWam
3.1.2 A31E13NASF N

[
a

3.1.3 B/E P/N Unsinen 3aviugazesdn N1 5W. V9. N305W1ANTNANGRNIEIRNIZIRAIE

[

UnugHnse
BNWY

' + 1
o o dcg

3.1.4 B/E w38 P/N 1 TSFC Wugpan Afimnuaiuwld@uaaniluifiv 270 Swivwdinosnsuazfuwmiife
SvualdiGudanioananiodialaifin

3.1.5 B/E n30 P/N fifionglaitfin 90 Tusiuwsiniioan 30 credit rating agnslnotnanibosioth

3.1.5.1 H issue rating 138 issuer rating ag'iua”uﬁuusn Im&lﬂifﬁﬁlﬂu issuer rating ABaLUn credit rating “71
TRN191NN58R credit rating SzezaWAE

3.1.5.2 § guarantor rating Elgnuélwffu investment grade

3.1.6 Gli’lﬂ’liﬂﬁ'ﬁ‘fl credit rating agi‘lué’uﬁu investment grade

3.1.7 windormuszind sn. Dugoanlunnemumiaulsziunsiunanningliuinasm

3.1.8 ¥uaanzifenlu SET ifiedeagludah SET50 o Tunsdifinasyulafiuleunenisasmulunans
N nasnuazsunanysziveaonanalals’

3.1.9 NIYAIYKIBINBINHBIINAAIALIK (Money Market Fund: MMF)

3.2 rﬁﬁLﬁumﬂﬁnamuﬁniim'ﬁ'ﬂ%"ﬂ'%@ﬂiaumawé’nﬂs:ﬁ’umw% 3.1 rdasufnnislaeisauioazfinald
USUNSANSENNNSavIAUINsERIeNanRanUszAwaIna1alalnenaw

3.3 MainanUseiwannga 3.1 'ﬁﬂamuﬁﬂﬁu?{ﬂ%fvlﬂ‘[au%‘%ama&iaﬁ%aﬁﬂﬁﬁmmmﬁoﬁumw
ﬂﬁnﬂizﬁ%ﬁfuv[ﬁL’j”ml,l;iL'ﬂumi'ﬁ’aﬁuﬁﬁ:ﬁﬁmam"amnaaiuqsnswnwﬂﬁﬁu%ﬁnw%’wé SR

3.4 faagaAmanysei o Buwin annndmSamindy 1000 sasyarmanNnSwERIREN

3.5 lunsdinanusziwduinan Tﬁ”ﬁ'ﬂﬁfmamﬁoﬂénvlﬂaanufmaﬁuﬁiuﬂ%’wﬁﬁuﬁaﬁ

3.5.1 Swenle ow. woswiAsTifingnaneanzTRRE

3.5.2 Tnsninnwia P/N folh

3.5.2.1 Unaiiuen w3e P/N 9l ow. vt wiaowiAnsiifingrnansianssnnoamdugfinnseuniim

3.5.2.2 P/N i TsFC \ugoan AfdnuaiuldiSumamliifiv 270 Suiuudussnsuazduwiineiivus
IHSwilansnaniadialaifin
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3.5.2.3 P/N fiflanglaifin 00 Fuiuusiniioan #ofl credit rating aeawibiagnslamath

3.5.2.3.1 H issue rating 1158 issuer rating aéi%ﬁ%ﬁumn Iﬂﬁmifﬁﬁﬂ% issuer rating Ao credit rating “7;
THN191NNN58R credit rating S2BZAWAAE

3.5.2.3.2 § guarantor rating agisl%ﬁ'%ﬁlu investment grade

3.5.3 A3181501A3 INY

3.5.4 reverse repo 81¥SUATIAIINIASY INY

4. anvazuazaszaAyasRa IMldduaRfaneaswasased Ay esd A NUsENAR BN

o @

[ v o

AMZNSINANSAAURANNSNELAZAANARANNINE I A8Ta AnALAEINUTT VUMY duannuazlvas

a LY

nannswduasnanussiuluganssunsBuuaclvdanannsng

d2uf 6 : §3n3INUTELAN derivatives muﬂﬁ'mncuﬁmsamuﬁ’aﬁ

1. U321 underlying derivatives finasnuasidnUuedyey1lesiadl underlying agnslnagneninsananzatng

(Y]

o

3

3°he

1.1 nSwdauiinesmuansnsaamuwlaludani 1-5

1.2 snsmaniie

1.3 SR UanUA IR

1.4 \ASAR 13% credit rating 1158 credit event L Uw6%

1.5 sashidwiie sadfifosmlsznouliniwrdesaulsaa 1.1 - 1.4 wie 1.7

1.6 saRffiosRUsznoullnaafiain 1.5

1.7 underlying Sua1nAd1BNIwAMRALRNEH

Tun36if derivatives 819897U51A1B89 underlying F196% 'iﬂmﬁa”’mﬁaﬁanéwaﬁaaﬂmwmﬁwﬂ’u (spot price)
wiaTAddeznealenin (futures price) Wit 11a% 51289 underlying Buitlald A vl underlying 7
Dussrdsznavasssaiaonann sasdinfiseniusdronirsnouazdanglingnsuninanesie

2. Henlan1sasu USEninnsaza1finn1sasule dervatives lasaiiie

2.1 ﬂim’inammaN"Lﬂ”ﬁzqtﬁmﬁ'umiamﬂ% derivatives LWae underlying 2984 derivatives ﬁazamuvli’afj'm
daanlulazonis

2.2 1Wunadduddrynnlu derivatives agnslaaganiionos

2.2.1 derivatives on organized exchange

2.2.2 N3l OTC derivatives Tuuszmalne daefiddundnireniiadn sw. swimsifingnansans
Tnmots FIunwdaane derivatives W3aEAN derivatives

2.3 lunsdifiazdaefinistisznitirenisdanauiuriile derivatives %uqmm Aurnusonduningaud
NBINUAINITNAINLA Via%h "l,ahhnammzﬁlmjﬂﬁ'ﬂ%%’uuau%%aﬂﬁﬁ’]ﬁdwauﬁuﬂ”ﬂﬁfuﬁmw

3. aNINATRNLANNSE underlying Twand

Tun36ift derivatives § underlying [IwsaRangn 1.5 — 1.6 AafisonanIsasfidnwmsasih

3.1 Susadfnsimuaianisiiwmndiogneinian Imaﬁm‘smmméaﬁagmm underlying #5aU338/19
finanldlunsAwin wazfinsAwiser Rl UulaguinenuanamanzangasasAlssnauzasng i $ath
underlying n3atasasinanasfinisiaienlnimaanzaanagradudassae

3.2 Wueadnfanwmzad1laat I nihno
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3.2.1 AEnnAnIINszaefat NeIne taaduaadntanvazlndnuazninon

3.2.1.1 pafissAUsznauLAaz i Rinmintaeninierinny 20% Basinninonag

3.2.1.2 srRfissrUsznaumlafnilfvininteaniiniaringu 35% gaeiiminere
Tuns@nflwluananiizaain lnsassUsznaudpusasfininlaifinsnsirnualnge 3.2.1.1
MMRINTUININsENERMENATNE 3.2.1.1 wazde 3.2.1.2 TuspuiassUszneufiierdasiunasinge
wnsuRuaRansan

3.2.2 safidnlanansinds 3.2.1 Mlnluandonlaasudanaoit

3.2.2.1 wsniififesiusznaulunnasniedygiiinesmuasnsnamuldlaense

1%
7

3.2.2.2 LiBAWIBTUWAINHANARFI (pro rata) Ladauniiinesmuasuluasasmiadygrsulnense
waalananlunuviantnest single entity limit ﬂaenam%ﬁu

3.3 Wusziiilasunaimwlaedantuifanawiiefouwszrininiildegedaszainusendanis voi vin
Usnginaauinaina1ndnusenlniase0iuseninnis USENIANSADITRIARNIATNSUBINAIHNIALES
nouaUszleriadediuszAnsnnsae

3.4 fNTUARIGATIH aEi’mr;iaLﬁ,mL'{luﬂszﬁmni’uﬁ’m’mimﬁaﬁﬁmiLaua‘zTaaiaaei'mﬁumamicﬁ

3.5 lunsdfifwsafiiwie safisinandesiwnlaeldundidayadiefeninmenuramiienuindnis
soaUszinAlnensos1alszing nieAwInaInNTIAEuAIuAzUSNSTIUSENdans uanddwiRnladn3snns
AWV NRIAZRAINE1IENNInEana R T1SwNe lAD g AN aN

4. AANNUTNISIRIRENSNERUTIR Bonasan1sgsEnTAINATSIRNR (cover rule)
U%ﬁwﬁhmiﬁlza‘i’miﬁ”ﬁw%’wéﬁmmnm"qwﬁﬂr;]t:umwLLazﬁamwﬂ:»iaﬁmﬁmwﬁLﬁmwac&iams:ﬁnamuma
fosdnsznimndannaiiie derivatives Sugaaslinaanaifilansuln derivatives i wazifulumad
ABNITWANZNTINAIT N.8.6. NTAKE

5. naninuTiaANAMIUNTaenwNATngUssaeAlNan1sanANLEEs
Tunsdinusuninnsasyul derivatives 7 underlying lalldfafiennunsndaunazannnnaiiios nsasmuly
derivatives AINaEBTWIUAINNEIRNMUANENITHNIG N.A8.6. FAKA

'
T a

6. naNNUTIRNLANEIMSUN1989Y w1 OTC derivatives

U a

US¥NIANTT FD9IRLYNaDANAIbH OTC derivatives 5194

a

6.1 IadyyBnienisAiwinuazudsyargfiossnges derivatives THUSENIANIINTIUNNTUA 15 uazin

£ b N °: A &IJ lg =1 lﬂl s > 1 [~ s o a o s U o U 1
gavinezausazisiaw ek lunsdidunnanduiungaiinisgasusendans Tawinuazudoyaen
ghgssnmeluiniinisdnll

a o (YA

6.2 lunsdiiifinmanisalidinansznusasIAzes derivatives agneiviedAty IvRamyar8ndrenitomwin

| a

WAZWIIYAREFTTINYBY derivatives 1% US¥NIRNIINIIUNA

al
o o

6.3 Aagyy1anieniteBueanliinisansgiue derivatives Lile USUNIAN1ssaale

[ A

7. naninasiiaAnd1rsun1sdnUvwaa el credit derivatives

%

USuNIRnTs AesUfuRnntonlaned
a1l credit derivatives bALRNIZINONITARAITNLEEINTTE

@

U 6D 1 o
7.1 w@wndwadsy
™

7.2 wWndna

tY

@ lAlanz credit derivatives NilanwMza09gINTINNIaLiBuLABIiUgINTINDEIniNaEle
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7.2.1 Credit Default Swap : 9lan msmnaﬁugng’%aﬂizﬁumfmL?imﬂ”'mmiﬁmﬁﬁmm”aaﬁ'u
ANENHN90TWNNTENTENBATN obligation BBIERNNWATN obligation W Tnegdya Tiaglugrusdonelssin
AnaesfianszyniuiazsadiszSumadannasdoUssiuanadeaiaiia credit event aulngasfinal
Fomnasdouszinamdssasuiimuanud (lunsdifilaifia credit event ﬁ’amnmﬁlzguthﬁ%ﬂiuﬁmum
AINUNG ) vioih Taidn obligation 9zdLNe¥318N19L6IE7 (Single Name Credit Default Swap) #38 obligation &
nangenatiiualiganeUssiummdeiiveinfidszniliioin credit event 2uiu obligation 318n151A
iﬂﬂﬂﬂiﬁﬁmﬂ%i’]&lmﬂ (First to Default Swap) %'%al,a'jal,ﬁm credit event %%ﬁ"u obligation $18A151AT18N3
niilwnga obligation Feazinsdnszmmiumanizludimosduningsein uidannasazasuimuaioiin
credit event %uﬁ‘u obligation “qﬂiﬂﬁlmﬂ%ﬂtﬂﬂ (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 24laur mimﬂaﬂugm:;ﬁaﬂixrT%mwmz"iﬂwmﬁuﬁa”wﬁaﬁl,ﬁmmnmi
ammﬂawamammuﬁaﬂﬁ%mnﬁ%ﬁa‘”wﬁe TnegzneUssiwanadesfinssyniuiisanenanauunwlu

[
a o w a

g6131AINNI08RI1AEAINaNBIN USRI IRBNIUEAHTNIIZANAINY LasdIunanas (187) 209yaA18A5IIHZBY

Y vy o

o o -1 o d ! d a & v o 1 a
Auggnede iauaniunishiggeusziuanadesazlonnanauunuuazdiwiiian (61§) saeyar1gRossw
gauganeBelvnuganedssinanniies aundnasiiia credit event vaasurinuasyan (nsdlaiiia credit

event)

7.3 paslddqansg1waIaiifirualag International Swaps and Derivatives Association (ISDA) #3aaya
NIRTFIRAUATHNAIRNIIBAMENTINNT N.A.6. aNTU Fedidamnasnianwuzeah

7.3.1 fualdvsrulamungrane wazladnniaudinungnaneinmenanninduaznainnannsnegvse

ARG RELI

7.3.2 Lifdafnuafivinlvinsffnualiluasiaisniinsadygda18a19nind credit derivatives hue198¢
o a

\Howdely

7.3.3 laifidarimualvinasnusiasaaldanadeneliuigdynn

3.13.2. USTLAN2aINaNNSNEnIansnaandw 'ﬁ'%amsmrﬂanwaTmﬂ%ﬁﬁuﬁ%amﬂu&mﬂszmﬂ :

USunIRNszaswsaLsniUszlegiianizainnanning NSNEINE niarmanualpesawadnilaagn
WiingonanegenNfiUTNARMZNTINS N.8.6. NE0UTZNASIRNITWAMZNIINATT N.8.5. fN%A
oRelUih LTuuAlwASERANENTINNNG N.6.0. 45081 NIRAMENTINNS N.8.6. THAafuteunsasiusznia
ulandafiadnUszinnriodnvazsasranninswdensneauwnsonmsmnonualnedaan

o ] Y

mndunisasuluasasniedyg lusinslssma asiasniedyisinaiifasauaziensaiiunieii

sy lulssinandniieuiniuguaswaanninguaznainnannswanluaandnaisgaas 10SCO niaNd
a ]

& & o o o o a o v dou &
nsaeaelwnaIngaa1ernannInga19UssnAN I waN1ZN209 WFE #3011 wAs1815209U5 9NN nAduazLake
21¢l GMS

faufl 1 : #5181 TS (transferable securities)

1. 591813 TS NaneANd aTanInen1aiule 9 wanndaannindauludimiuaacda 3.13.2 fof
AN BRI vanInaTTiATUdIL Aol

1.1 Liifdarimuansatonlafivinligasuiinnszyniivainningadiuasulvnsans

1.2 sansaldeniiale (sandensdiidu B/E P/N wia SN fifldeunlavauasuiousnasmulaniifinnisld
q
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finssulandnsiensaclunmanslamaisnisfingnaneimun niefionlalinasuasnsameingoon
ASIEN5 L6

1.3 fidayaiieniunsansiignaasasudisuaziinisusulgaiiulszdredoasiiaunes dousdndnnsaansa
hialsiierinanusznaunsiasonaniulaaeuldogneasiiane uazidoyamaiazsiouyargfissss
Tnedanasinaisassredanunadayaiidaiielizedninanamaniznissmduisansuluszsuana

2. guatRLaznanINnTlwn1sasUrBIRTIE T aLBNa N ualwe 1.

2.1 lunsdiffunsasmulu B/E w3a P/N fioenasiansdsndiifiedisznitnsAn B/E w3e P/N sandnidag
finnssuanianiesusadlneynaasiih

2.1.1 6%. V4. ©38 UA. AINNYNHIEIIFIEGIAIN01THBNITE®

2.1.2 5WIANTENE®

2.1.3 5UIANSDIAITHILATIEA

2.1.4 SWIAITRENITNBATUALANNTUNITNBAT

2.1.5 GWIATHRAIKMIIEHNIEWIANAIILAZ IR At NLIUTZINA [NE

2.1.6 swiAatian1sdeanuasinduriUszmalne

2.1.7 swimsBaanuriszinalne

2.1.8 An1UNSEuAIUsEmAR S dneusnwenieafugsudinain 2.1.1 - 2.1.7

1%
& o =3

Yot MsaniansenissusessinansenduniserianianissusesddiTnendegasnss o wiusIng
monidle (d157) anfiszylilu B/E 3o P/N g

2.2 m3aenuln SN daafulumuionlafisfingoi

2.2.1 SN #n1s31enanauunwlaed19deiu underlying UseLnniAedfiu underlying 289 derivatives mwﬁizuflu
dawii 6 98 1

2.2.2 MINN13897Wln SN azduavinlinasudosiunaunswddula g ninddwindosduninddufinasm
mmsmmnu"[,ﬁi”L'i’mwiﬁ;l%vlﬂmwmmgmmna‘ﬁaﬁmum[ma International Swaps and Derivatives Association
(ISDA) LLEI&L%%ﬂ%lwgﬁ%ﬁﬁ’m'liﬂLﬂﬁlﬂ%ﬁaiﬂyIﬂﬂﬁ@%ﬂ’limﬂqu viundansaneaaliinslamedaya
\eafunsasmuiienarinlinasudosiunaunswddusonanlilunidadaiusie

2.2.3 Tunsdififin sN defidaimuaraiAeniiagoan sN dosBusanlrinasyuainisnldnan SN Aind1
rawATUBTY LiUSENIANTTazals

' '
d 1 =

2.2.4 lunsdifidu sN Baauamelusreszing sosUsingin sN wufisnausinglussuudoyadivindedols
Faduiieansulneialuzassssmiiend fufiana uasusendnnissossuiiunsdalifidennasiugoan SN
soseluiinonnisasm

2.2.4.1 Tfoon SN desaniiliuyargfsssnaes SN Fafinanisnisimwmieriufildlumsdwnsan
fuansluszuudayaiiindofionnann Wusendanis nniuil 15 uaziugavinezasusiazifion viesh Twnsdid
Jussnannduiungaiiniszasusuninnsidrmwinuazudiyargiassnneluwiniinsdnly

2.2.4.2 lunsdififimmenisaifidanansznusiasiaizas SN agedvednny diaan SN desafiduyasn
8f5358289 SN HEIUTENIANTITHNA

daufi 2 : nswdaulszLanwiae cis

FosfiauantBuaznaninarilunnzaewii

nsdifunhefiniseenagneldiidungranesneUssme

1. nsdUunribe CIs

1.1 fnnaadbuazidulumananinasilunisasuduwisinudaiinuadiniunsisns TS Tudufi 1 90 1.1
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98 1.2 wazdd 1.3

1.2 \Unniigzaenasnm CIS fneUssinANSanums A

1.2.1 nMssanuasnsianazigagnelinisiiuguazasmibienussUssmAfifiuguasundnnsnduas
na1mgeenannsnedadusnndnaisinzas 10SCO waa UunihIgeInasni CIS ngUsznafisinsdozelu
paAdaenannsngsssnafiduannnaas WrE

1.2.2 CIS operator ?Ja\‘mamuﬁanéwaagima‘lﬁmiﬁﬁu@LLa‘zlammﬂ\‘nuﬁ']f‘Tu@LLaﬁLﬂ%am%nmﬁmm
10SCO

1.2.3 lunsdifinasuanluamulumiseaasnasu cis d1sUszma nasyw CIS seUszinAsina1Isasg
meldnaninasinisiiiugua nisean n1siEuezne uaznsaansansunaswiegamusietossas
UTEAMATH

1.3 Uszinaiimiuguanisiasemeniieainanianasnisiianuduasesgamuagiafiesme N a1u
sedeUsznAfidnewiue

1.4 Tunsdiiunisasuzasnasmusinluniizgainasni CIS A19UssNA NBINWAINEIIHBIRNITIIAANTS
ganlfiamznsdfimgsniulunisuimssnwadeadunisdansaminin uazfiuleursnsamusoi (ladld
funnsasyulunsiagzesnasyu cis dsuszmatadunosusiamesiifiaegulunasdiums)

1.4.1 fimsasyulunsnddwilaldisimmmadndin (pro rata) udaldnadulunamaninms single entity
limit ?Jmnamm'mﬁ?u 1o nanunarmonanlaldnunsdnsndauiifn sip

1.4.2 fimsasyulunsnddwilaldidimmmndndin (pro rata) udalauaduluniamaninmst product limit
dmsunsngauiidn sip ﬂaanammwﬁfu

1.4.3 ﬁﬂ’]’iﬂm%‘i% derivatives ﬁﬁ]%lﬂmw%ﬁnmmﬁ global exposure limit ?Jmnam%i:mﬁ?%

Tunsdinaanu CIs delszmafinasusInaew daadunomuiigainamulmingandadulsznnuas
aaAeiuinesusInaansaauls uazideimindauildasnsnamuldsdwmmmadadin (pro
rata) uadazAaildlinioeaz 20 289 NAV 289N891)3INEINGETT

2. nadhifwnibae CIs waninitonniidmualudiud 2 4o 1

2.1 fipuaniiuandnlumamdninusilunsamuwdwieaiudaimwadimsunsians s Tudawi 1 48 1.1
99 1.2 wazdd 1.3

2.2 eanzifewlunandezendnnindsnsussinanduanndnaas Wre

dauit 3 : nswdaulszanGuhnwsaasansiisurinidudin

o fuiudnlugontumaiuenelszmamiansassisUssinaiisusiniudnaasgsudnaoii

1. gandwnsiiuszninsUssinafivssnalneduaangn

2. An1TUNIIuANIUsEIMAT S Anwazueuieafugsudinands 3.13.1 dawil 3 : ningRudszanGu

dnvSans1a1sieuwinduein 98 1. - 9.

daufl 4 : gsnssuUssianmsdalaedidyyizieAulusiauszme (reverse repo)

9 @

IﬂﬁlLfﬂ%"[,ﬂE‘I']N‘ﬁgﬂLﬂmﬁﬁﬂ’]%ﬂﬁ?%ﬂmzﬂiiNﬂ’]i N.8.6. A17AWA

daufl 5 : gsnssnUszanmsiiBunannswelusreuszine (securities lending)

'
o

TaeTuluniunannusind1hnaIwAMENIINAIS N.8.6. AAKE
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[ s

1. U5260% underlying derivatives ﬁnamm:m"mﬂu@i e leRasd underlying agslnageniiinsanateagng
B35

1.1 ‘ﬂ'%'we]'ﬁw?inamummmamﬂmﬁludmﬁ 1-5

1.2 snsmaniie

1.3 SasuanUae i

1.4 LASAR 1A% credit rating %38 credit event U6

1.5 safhdwie sadffasrUsznoudnduaniasaudsma 1.1 - 1.4 wie 1.7

1.6 safiifesAusznauduszfinim 1.5

1.7 underlying BWATNAAIINIIBANEZNTINATS N.A.6. FAWALRNLEN

sl%ﬂim%’] derivatives 81989AUS1A12849 underlying 'ZI’]\‘HEI% 31m'ﬂmea\m\‘mm’mamﬂmwmﬁ%w (spot prlce)
maswmammﬁamamwm (futures prlce) L‘Vl’m% ‘Vlﬂ% FI1AYBY underlying EJ%‘V]VLNGL?JW&% VR underlying ‘w
Lﬂ%@ﬂﬂﬂ’izﬂﬂ‘u‘ﬂﬁ]ﬁﬂ‘ﬂ%ﬂﬂﬂﬁ?’] ﬁIE]ﬁL‘L]%YIEIE]NiUE]EH\‘m'J'N‘ZI’J'NLLEISLﬂﬂLNEIVL'JE]EH\‘iLLWiﬂﬂWEJWJEJ

2. Waulanisasmu usundanisasAniun1sasnul derivatives lasiaLile
2.1 natinaaywleszyiiieanunisasmulu derivatives Was underlying 284 derivatives finzasywliagnedmiam
ulAsenis
@ v @ | o . ) ' 1 & o &
2.2 1 Innsiduluadyqile derivatives ad1slaaenesnitansd
2.2.1 derivatives on organized exchange

s

2.2.2 n3diiln OTC derivatives TusnsUszing dasfgdydninenianduifyrraildsuayyinlivsznay
§3fia derivatives fiegmelsnafiugualaeniisnuiiiuguasuwndnnsnduazaaianannsnegndn
AN1BNENTY2D9 10SCO wiaTduan13naas WFE

2.3 lunsdiflazdosfinisdsenidenisdonauduAiie derivatives Sugnas AnAnnusadunsngau

¥
v o d

nasnwannsaasnuls noi lddnasuezlugiiandsunaunsafindndinauiuaruuina

3. HANNATRNLANNSE underlying [Twaud

Tun36i9 derivatives 1 underlying [TwaaHaINED 1.5 — 1.6 AadaonanIfaeianwnzmoi

3.1 HnsaififinsimuwasdnisAwindiodreimamn lnafinsszyunasdoyazes underlying vsadadesg 9
FnanldlunsAwin wazdnisAwiner Rl lulaguiueuanananzanaasasAlssnauesna $a%h
underlying n3atasasinannefinisiaienlnimuanizaanegraludaszsae

3.2 [usniiifidnuazeddlnogranionit

3.2.1 safiRAn1snszanamedoieme Inedusaiindanvaslndnuasniinass

3.2.1.1 prifissAUsznauLAaz i RinmintaeninieLrinny 20% Basinninenag

3.2.1.2 srfiissrUsznaumalasanilefiininieaninmiamingu 35% gaesninrennn Twnsaifidwly
aNan1zRan lngasrUsznaumbusasfiinninldiinsnsfinmwaluds 3.2.1.1
N5RINSAINTINTZABRNINAINTD 3.2.1.1 uazdn 3.2.1.2 TadasinasAUsznauitieadoiunasiinge
wnsiuRuaRarsan

3.2.1 saidulananainds 3.2.1 Adwlunatanlansudinsodt

3.2.2.1 \usaiifiasAusznoufiunnasmiodyaifinasyussnsnasulalnenss

3.2.2.2 amwiniiuasnuaadnsan (pro rata) Ladaunitsinnasmuasuluasaiswisdyginulasnse
waalenadulumiamanina single entity limit 289nN89Y WY
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3.3 \Judaiilasunmaimwlneaniuifanaidefiouasvimsinfilsognedaszanusdndanis nolh wan
Usingiraaninaina1nduuiunluasaaasuseninns uSENIAN15A09IR I ANIASASTRINMAIINIR L
nouaUszlenvadefiuszAnsnnsae

3.4 fiNSuaAAIRTTE atesaifioslulazdmniwinnisiudeffinisiawadayaseneimngnisel

3.5 lunsdiifwsziiswie arfisondndesiwnlaeldundidayasiefennmenuramiienuignis

209U5NAINENIoAN9USEINA NSOAIWIMNAINTIANEBATLAZUSNITNUSUNIANITRER AL AWLAINIE NS
AIwINRIgRRIIAIRAINAIA NS Ao w1 e lpad1araaw

4. NANNNTINSIRIRRNSHERUTILR B anaRaN15T19EABAINATTIN (cover rule)
USemInmsasdaliiinsndanannasyuiiinunmuazfanmadaduiiwiuiifsawesenissiinasyuena
fosdnsznimndannaiile derivatives Sugaaslinaanafilansyuln derivatives i wazifulumad
AINWANEATINAT N.A.0. YA

5. naninuIaANAMIUN TR WA IR UssaeAlNan1TanANNLEEd
Tunsdiiusundnnisasnulu derivatives 7 underlying lald&aisieaiunsngaunazannnades n1sasmulu
derivatives AINAIADNTIWIUATNNEIFNITWAMENTINAT N.8.6. A1AKA

6. 'ﬁéi'nmmﬁﬁmﬁuﬁw%’umﬁamﬂu OTC derivatives

Us¥NIRMIazdalvifidonnasl OTC derivatives Fath

6.1 1ﬁgiﬁr:gfg']5n61’1mﬁaﬁ’1mml,l,azl,l,ﬁ1”aaiaﬂ"lqr?lﬁﬁmjm derivatives W’U%ﬁwﬁhmimmnnﬁuﬁ 15 uazin
gaviezausazifion ok lunsdfwaonanduiungariinsassuisninms Timwmauazudoyar
ghisssnelwiniinisdnly

9 o VA

6.2 lunsdiniinmenisaindonanssnusasIAI2e4 derivatives aevfiiedAty IWeadayI8niienieriwim

[ ] a

WAZUIYARERTIINIDY derivatives TAUSUNIANITNIIUTIUT

a

6.3 gagndndieniduganliinisa1sgiue derivatives LaUSENIANT5302a LA

7. naninaiaindnsun1sidnlvad i ln credit derivatives

UvsunInnsAasUfuRmuianlanei

7.1 W UnAdyaln credit derivatives TAlaw1ziNaN158ARTNLTBILY

7.2 Wniugdynldians credit derivatives iflanumizanigsnssaniaifisuidssiugsnssnodiamibiagila
ik

7.2.1 Credit Default Swap : Aolsur nsmnadluguzgaussinanmissdwasiniiieadasiy
ATNENNINLHINTEN3ENn N obligation BB9EHNWAATN obligation 1w Tnegdynfiagluguzganaussin
AaFBefinnssyniiazsasdnas SunadannaciaUssiwanaiendoifio credit event aulnnazfualy
Fomnavdousziuanmidssasuiiuariui (lunsdiilaia credit event ‘zl”amnmazéuqmiufuﬂsuﬁmm
AINUNG ) vigih 18i97 obligation asfiiieesnenisiiien (Single Name Credit Default Swap) %38 obligation &
nangTensiiiualiganeussiummdeiivinfidiszniiiioin credit event 2uiu obligation 318n151A
iﬂﬂﬂﬁi“ﬁﬁmﬂ%iﬂﬁluiﬂ (First to Default Swap) %%aLﬁaLﬁﬂ credit event %uﬁ'u obligation $18A151AS18N3
nilwnga obligation Heazfinsdrszamdmanizludinasduninganein uidannasazasuimuaiiiain
credit event %uﬁ’u obligation nniflﬂmﬂunsju (Proportionate Credit Default Swap)

S Mo 2.2 @ d Y v a da
7.2.2 Total Rate of Return Swap : ?IGVLEILLﬂ ﬂ'ﬁ[ﬂﬂﬂﬂi%ﬂ"l%:gﬁﬂﬂiﬁﬂ%ﬂ'ﬂNL'E{EN?JENH;%QB'NEN‘V]LFIEIQ'Iﬂﬂﬂi
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Yo Y vy a

anaszaINanauLnuiazlAsUaIniugeneds lnegdanedseiwanudesfinssynnniszatenanauunil

q

2
a o o =1

R5IAINTI0RI1A08AINENBINUIRTIABNIUEATNNITANAINK kazdIwnanas (A1) 209yaRTYRSIINYDY

e

P

a

WNB19B9 LN

'
a a

Y o ol o = ] d a X v oa I a
ﬂLLﬂﬂﬂ‘l_lﬂ?iﬂg’dﬂﬂizﬂ%ﬂ?’]NLﬂﬁlﬁfﬂz‘[auﬁ\lﬂﬁ]ﬂULL‘YI‘I/bLLﬁZﬂ'J%‘VIL‘WN?I‘H; (ﬂ']N) YNIHARATEYRATIIN

gaerugaedelvinuganeUszinainaiies auninaziin credit event niamsufnuagyl (nsdlafin credit

event)

7.3 ﬁaaiﬁ"ﬁ’zycywmmgmmuﬁﬁmumfm International Swaps and Derivatives Association (ISDA) %30 UELIELI’]

NIBTFIREBAINNAIRNITBAMNENTINNT N.8.6. BONTU FoNdonNaINTaNwMEAIH

v as

7.3.1 fwaldvsrulamungrane uazlidnniandsnungnanainmenannswgLazAaIARaNNINEHs o

NORNILD%

7.3.2 lufgarimuwanyinlvansnninwaliluasiansuininsed

s

a19Badaadely

7.3.3 laifidarimualvinasnusiasaldanadeneliuigdynn

UNFDA18RWAUNN credit derivatives His

3.14. é’mwd’mmﬁaanﬂu%ﬁ’nw%’wﬁw%aﬂ%'wﬁﬁuﬁ% Lﬁaﬂuw%’wé’ﬁmmnammw :

é’mwa'mmiamﬂ%ﬁé’nw%’wﬁﬁ%aw%'wﬁﬁuﬁu WLt wnsweduaag namm’;ﬂuﬂizmﬂuaz&iwﬂizmﬂ :

USunIRnszaswnsed [dmanning niansndaiuan wianinenualaesdwnalunsndauzasnacmu

I NN RN BANLNTINAG N.8.5. ¥30UsZNIASIHNWAMENTINAIT N.8.6. UsznAfvrwandsa (U

Twn5aINg1TINBANEZNTINATT N.5.6. Ui:mﬂLLﬂ”L'ﬂLﬂﬁﬂmmm&mﬂd'mn'ﬁamu U%ﬁm‘i’mmiazamu‘[ﬁ

WluanuszniaAnunlasie

o L o

dauf 1 : dndunTaUNAINAINEaaNNINETURIaAd T (single entity limit)

{h) UssLannswaau am3189U (% Y89 NAV)

1| as1a1snmsglng Taidnnomsan

2 | ss1a1sniAsgasUsEImA
2.1 naeifl credit rating aglw 2 dusuusnawly ldrimans1aIn
2.2 N36iA credit rating 8g]lw3zAU investment grade wARININ 2 TsitAin 35%
AUAULIN
2.3 NSMH credit rating agﬂmzﬁuﬁ’m'j'] investment grade TsitAin 15%
n3alafl credit rating

3 | viae c1s mafiszyluds 3.13.1 daudl 2 90 1 uazde 3.13.2 laiginansam
dawdi 2 98 1

4 | Suenn3ans1asiieuriiEulin Taitin 20%
R31E15TIH ANwEATUGIRAG Taiingnansoit udaussnsilavzge
5.1 1uns1anInth SN wie AQN figaandnnsauniangrsie N
Tne wieananwes o, seUssnafilasueygalisznaugsia 1. 20% %38
ow. lulszindlne 2. Wminzesnmatsfiaim
5.2 \Junasnfidnwuzadilnadnoniionod Tn
5.2.1 geanilwusunaanziden benchmark + 5%

eazdenlasInIsdanisnasmlaig LawLEuY 1Ashe 5 ingegasmwsedes

31




248 Usstannswaau 8M3189U (% Y89 NAV)

5.2.2 goanfimalawmedoyadunisnilulaefisneazdennis
WUy filing

5.2.3 lunsdifidunmansidimuaindrssnitioenimsawiniu
397 Fu suusiuiiaou uazlaldfianuaseu 5.2.1 vio 5.2.2
ﬁmszgﬂﬁ’umum’lmiﬁ’ﬂnfhm”a\u"fluqﬂﬂaﬁﬂ‘ﬁ

5.2.3.1 GW. Ud. 138 UA. AINNYNNIEINAIEGIAIN1TH
N1363%

5.2.3.2 SWIANS08NEN

5.2.3.3 GWIAIBIANIHILATIZA

5.2.3.4 SWIANIAONTNYATHALINNININTN YA

5.2.3.5 ussENAaIAIBEwdafiogende

5.2.3.6 GWIANSHAIWIIEIATIIWIANATILASIWI AL DA
Useindlne

5.2.3.7 swiAsfiansdesanuaziidurdssinalng
5.2.3.8 swIANsBAaINLARIUTEINATNE

5.2.3.9 UA.

5.3 L@uanelwlszinalne

5.4 lunsdifdunsasidmnuwaiudissnitannndt 397 34
ﬁfmwﬁuﬁamu fasdunzifeaundoagluszuvans regulated

market
6 | nIWIaUAI sannwlatingnaeh uauasns
6.1 AINAITNHANWULATUTINEI Tmazgonin
o & a d o v X a
6.1.1 \UnAT1819MI SN Y38 AN NEBaNIRAIIWAIHNNNNEY 1. 15% W38
Ine uazianaznensI@1swlea19UszImARSagpandaRAnATN 2. WIninaImswgaunamnm
ngranea1eUssng (uilaisana121209 ow. AneUsEnAnlasy 1w benchmark + 5%

augyeivlsznaugsia swludszmalne) nseluasians
Basel lll

6.1.2 uasnansinanvazadsinodronitonsih

6.1.2.1 graniduusvnanzdenlu ST wiolunaindome
RANNSNEA1IUTZINA

6.1.2.2 granimalamedayadunsmly lnefseaziden
ATNWUYU filing

6.1.2.3 lunsdifflunsnansidimuniudissritioeninnse
WNAU 397 % ﬁuu&i’i’%ﬁamu lalleRanwazan 6.1.2.1 nie
6.1.2.2 fin1szgniwanaTIEsAIna sy aRash
6.1.2.3.1 YRARANED 5.2.3.1 - 5.2.3.9

6.1.2.3.2 da1iwN15ERIERIIUsTIATRU sz A Tne S uanngn
6.1.2.3.3 AONUWMSEWANUITIAN S NuaizyiweoLAeaiv
YARARNED 6.1.2.3.1 - 6.1.2.3.2
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UsSLANNIWETY

8M3189U (% Y89 NAV)

6.1.3 Tunsdfidummansfifidmuaiudnsznitannnd 397 34
ﬁfuLwi"i’uﬁamuﬁaﬁuwnﬁﬂuﬁ%aagj‘imzuwaa regulated
market

6.2 reverse repo

6.3 OTC derivatives

6.4 I8 CIS mwﬁi:qe{m”a 3.13.1 dufi 2 98 2 uazde
3.13.2 dfl 2 98 2 faanafeudenensengluszning IPo
ienseanzifenderelunsznudoanendnnsndaas SET
niozasnaadonenanningsnsuszne (uilisindoniiae
sonanfiagszninsdiiwnnsudlamagfienarildinmsfinaen
vkefnaeenainnsteeln SET wiolunaindaue
AANNINEA19UIZINA)

7

=] (% (%

ningandunaninitaaniiszyluda 1 - 98 6 (SIP)

AINAWBLHLAY 5%

LY

9
d @ s CL=) g [y=]
wanewn - lunsdidunswdiuaoi lad

o [

ARG WAILANT

1. @unn3aasasigui@Iue niia N1 3611 ARIUIBINBI BTN

2. derivatives on organized exchange

dauf 2 1 IRTIEIUNTAINUNATUIUAINNGNAINS (group limit)

afvwALAEINU single entity limit 28983UHIN HBANATINITHID

D)

UsSLANNIWETY

am3189U (% Y89 NAV)

1

nsasnulunindiuzasusenynuivniieglungaianis

Weaiunsan1ad g dyylugsnssuniensluiuuiun

[ A1

AINAT?

Tsiinanslndmns1nibemah LaILE
oM IAITFINI

(1) 25% W30

(2) Wninzaansnddunasmulu

benchmark + 10%

NHELYR) Tunsalidunsngiunsi ldfidarinuniieanu group limit

1. BudnnIaasasiiguiliveniian1 3611 Ak UIaINBIN 1IN

2. derivatives on organized exchange
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o

dui 3 : SRTEIUNMTAINUNAINIUAINUTLLANNINETY (product limit)

UsTLANNINE TU

am3187U (% 289 NAV)

T
daa

WWHINHIaRIE@5N8UNNSWEN B/E ¥i58 P/N NiEURAa

9

mnngraielng (lasinbearanluwansuszinraasifiyana

]
fanana) Wugoan gdedne vieadyn Ao

1.1 swiAanIasaTumstiui fngransanizdnnidn

1.2 8W.

1.3 ul.

1.4 UA.

1.5 usssvamAstwdafiogende
("L:N'im5@%%’W§§uﬁﬂaenuim”%ufaunssuﬁwéuwmnﬁj S[aTfaTalZIgFY

reverse repo 1138 securities lending ED) derivatives)

- sanrwlaiin 45% adelusaud
Uyd uusfuwnesmuiifeny
Tasen1aviasndn O iiadenx
38UD1ENDIN

- ansdesnlaldiunasyuiiany
nasuAInaaNaENIINIaMINU 6
\Fow N9t Lawiznasyuiifeng
lassniswnniwsainiiny 1 9

NSWIRUAS

2.1 B/E w30 P/N fifiiienlavaiddensiausinasyusials
Fufinnnslviinissulandnsidensadlunsanslamaisnigd
NHNNILAINUA ‘ﬂ%ﬂﬂl:ﬂlE]%v[,%liﬁ'ﬂE]\‘i“/l%’i’)Nﬂ’lN'ﬁﬂ‘ﬂ’]Elﬁ%Qyﬂaﬂ
ASNENTLA

2.2 SN (usilaisandie SN Feannzidendu TBMA wasfinsiawe
esandninarimnsalilulssnramuznssnnisiiunan
ywimemseaygauaznIseualHiaueERTIE1IHI
aanlyid)

2.3 Judnriossnanafisurintudnniifssezainisdniiis
12 Lhan

2.4 total SIP ANTD 5 AB9dMh

(daitlaldrunasym buy & hold fiasyul B/E P/N SN (uthn
vionmaaisuriniudiniifanglaiivengnasyu niesaunis
AUYUABINDINHIIN IafimIainuwlu derivatives LiaTH
NINGFUINa1IN g FEAATINUBIENDINW)

INAWLHLAY 25%

reverse repo

Tsivfine 25%

securities lending

Tsivfine 25%

total SIP Z9lAWA NSWEAWAINTD 7 a1 1 : SnIIdINANS
AINWNAIWIUENTBNNINIRUnIaRdLT (single entity limit)

FINAWLHLAW 15%

derivatives A%

o

6.1 N1518171NgIN T3 derivatives NHTRQUIZHIANBNITARAIN

e (hedging)

Taifingarrnadesidag

6.2 N1549111193n33W derivatives NIfldiNan13aRANEEY
(non-hedging)

global exposure limit

n3fnasnuIIN balfinsRIHLUY

AUdan
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248 Usstannswaau 8m3189% (% 289 NAV)

311/ net exposure NLARIINATT
a9)uln derivatives Laesiaglaiiin
100% 289 NAV

nanewe  dmsunisasulnduinriansiaisifisumin@udiniianisaineuaainasnusan s

FOANVWALNEIAY product limit

(3

o

daufl 4 : Sassdumsasnuiinuianaanaddulaidelufianisfiacmu (concentration limit)

as o
L) UsZLANNINE T

ANSIHIU

1| asdrniresdoansnalasnenii
(ldsawfomnansnisniasgine

a & o
WIORIE1THIATATFASUZINA)

1.1 Tadifin 1 Tnb 3 2093AAMBAWNIIN19EW (financial
liability) 2095a8nnT181391890% aafidamellwuniatu
dmiuseuszezaUndangn viots lunsdifigoanaansd
nikdunan1siuiieaninddawasuseusseznainddnly
wazdolaivanglusunisinaign useninnisenaiiyani
ﬂﬁﬁumﬂmsﬁmﬁané'nm'i:mﬁugaﬁwﬁﬁumamsﬁumu
aumiﬁua"]qmm”qaﬁvlﬁﬁmmTa&iaﬁaﬁumamiﬁuﬁfmzﬁm
Dudoyafifinisueunsiiunaialy uas Tunsdifigoanns
sslaifniaumemaiuaafidamel Twuniadudnsu
saussesnaUndangn (saniansddsldasuimuanisdnii
sunaiuluasousnuasgoannsans) Iildeasdmlaiiu 1
Tu 3 BaoyAAINNTRENUALIEREABATIANTATNTDbaa g DEN
sevwdusenss Huuslunsdfigoanasnanslainstu
wuu filing TwanwauziUulAsan13 (bond issuance program)
TéRa1sndusralasons

1.2 Tunadifinesuasulunsasaindailnedunsansi
pantrauazf credit rating a;ﬂmzﬁw‘i‘ﬂ N77 investment grade
n3alufl credit rating Tﬁu'%ﬁﬂﬁhmsammﬁanamumﬂﬁ
n139ANTE0IUSUNdANITTIERenwIINAwlEAL 1 Tw 3
Jo9yaAINNTBaNLAZIEwEZ ERESAINA T uTIEAST 1Tk
winadifigaanaanslafinsduuuy fiing uanwusdn
TA59A15 (bond issuance program) T¥asunTlusne
Tasenns

(FREIUAIN 1.2 "Laﬂ‘a”ﬁ'unicﬁﬁ]%mﬂmiﬁaaﬂfﬂﬂqﬂﬂa
i

N

. 6%, U9, N30 UA. BNNNNNIEIIRI8gIAIN1TBN1TE%
. SWIANTRENEY

. GWIANTANANSHILATIZA

. WIAISNENITNYATLAZENNIBNTINYAT

o A W N

. UsTENRaTIRTasRwdanaganme
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VD) UsELANNSWETY ANSIFIU

6. SWIANSNAIWIIEIRAIWIANAILAZIWIALDN
wrisUsznalne

7. swiAsienisdeasnuaztid el szinealng

8. sWIANSBaaINuIUTEINAlNe

9. ua.

10. da1wn1sinsznInsUssmaiUszmalnedwasnin
11. dotwnsiduaslssnAifanvasinueaiigaiu
YARRAIN 1. - 9.)

2 | miae cis sasnasyulanasyunii - TaitAin 1 1w 3 20981199%128 CIS NINHABDINDIVUT I
w3enean CIS AeUszing fisanniiei

- ansdresnlalaiunisasyusait

nsasuluniing Cis Bosnesyuiifdnumzasufawsil
InglasunnuiugauaInd It wAnznIsan1sn.a.6.
(1) fzm1ALan

(2) dnnaulnalasfonglaitin 2 1

(3) weuazneragaiwlnienig

neh MsmwindRs s nuleuenIsamusazaasisnnmsacw Miduluaalssnmarmsnssunisiiy
M

(k2

AANWINFILNTAINUIBINGINY Uaz/NT0 NuilaiiaRs

daufi 5 : msaﬁv'ﬁumsLa"jamiamuhiﬁ]ﬂﬂmuwé’mnmﬁﬁﬁmuﬂ

(1) Tunicﬁﬁnamuﬁmiamwﬁ]uvlﬂmwuﬂé’ﬂmmﬂﬁﬁmm Lwil;iam'ﬂ'%"wéﬁuﬁamuﬁQmauu”ﬁﬁmﬁwuﬂm
Tawdwnglvnapmuanialunisdunsndduiinasuansnsaasulasndaly usdnsanisezdfinvns
sasaluit

(1.1) dimenulasssyseszdenieniuie S sasdmwnisasuas iuinswgaua nnnastE
wazdndesnenusedauanalszleginiely 3 Suinisiuusiuiinnsdainan naonaudafiudum
se9mlifiusendanig

a U

(1.2) Smienindiniimpuasiinielulomausnlnemieiosslonizacgaewlnddny widadlaifn
N7192821281 90 i’%ﬁfuwii’uﬁw%’wé’ﬁuﬁmm@mauﬂ’ﬁ Vuusidunsdiaadind 5 9o (3)

(1.3) avsvninnissutsndminenindiuiinnnnasts nionswdauiiannuasiBiauants
wWaenuUatluamdulumandninasiismuauds usendansesdnrisenudagaieaiude suwm
samdammaaanulunsngauiondn nsfdoiuildsmineninddunuoanlunioiuiniwddning
WagnwasRuastE udusinsd uaslvdndsnonudagguanatsslozinieln 3 Swinisiuusiuiiin
N3MAING?

sl%nifﬁﬁu%ﬁ’%ﬁhm‘ﬂaimmmﬁmﬂww%’wﬁﬁuﬁmmamauﬁmﬁ”ﬁju"mmm”a (1.2) UFENIANISHBITAYIN
1My ARINITIANT NaNaneTliaansadminensndiuaonan uazdndesesudadine
ANZNIINNTSN.A.0. uazgguanauszlead nmalu 3 JuiinsnuusinAsuszezIaIAINGT?

(2) unsdifinesyuiinisaspudulunmadasdmnisasmuiimuaudsesninsdiaote Ui awdwnglvlsl
\Dulumngnadiwnisaam

Y
7

o natifinasnuiinisasnunselaandainnsdugiionannindmadndinisogia
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o nsdifineamulAsunsndduanainmsuiaa

uenanmsazAfinnissodeludh Tnsaylan

(2.1) ﬁ'ﬂﬁﬁ’lmmiﬂEﬁ:‘ujwazl,ﬁaﬂl,r“imﬁ'uﬂi:l,nﬂ I é’m’ld’mmiammtaﬁ%ﬁnﬁmﬂquvlaiﬁ]u"lﬂ
AINSRIIFIBNITAINY LazanaeseavwsalpuanaUszlogd nelu 3 JuriinsiuusinasuszezIafing
paanIndfudnm e ulifiusendnns

(2.2) Tinswiinidalunswdduiiindasdmnisamuannitzaasoudlaliifnlumasamdinnis
aeyuifvLe

(2.3) uilaliifulumuadnadmwnisasuiimuwanmelulaniausnlnedfiofoussTomtaosdammindiAny
wisaeldiinszazamn uuidunsdiaudini 5 90 (3)

(n) 30 Fwiuusiuiusouszazinaind lunsdildfulumadnmamnsamuismumalszsan
NINEGFW drsuNsAwInIRRINnsaRTIaNs e urGun ﬁtaLLaﬂL?ﬁuw%aﬁt'sﬁugyﬂ‘ayﬁ% awsIud 3 78
1

(2) 90 TutiuusinAsUTEEZIIANAINET dnsunsdawlasenmiteninnsdandini 5 98 (2) (2.3) (n)
(2.4) Lﬁau%ﬁ;’wﬁ'mm'imminLLn’yLmuL'i’]uVLﬂm34é’mfldaum‘;amuﬁﬁ’m%mm‘”’a USUNIANIIHDITATIN
s1891udayaieIude S1wam oR318IBNITRIWIUNTHERUEINE sudeinfiaansoudlalmfunluas
gREIRNTANG WAIANIN uazdndesIeewsagpuanalszled el 3 Fwinsiuusiniianansn
wilzawdulumudnsaawnisasywls
Tunsdifiuisndnmstaiamansaudlaliidulunusasdmmsamuiiimuama (2.3)(n) w3a (2) v3En
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