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‘UTHWMﬂ’]i‘ﬂ”a\‘mu‘ﬁi’e}LLﬂ’NW]‘Ui”IEJ‘UHLQW’WQ’mﬁaﬂ‘l/li‘WEJ mwaauau NiamInanWalaeis uamﬂmasm%mmwmsamﬂ

v
a 1%

G]’WNV]U?”ﬂ’]ﬂﬂﬂJ”ﬂiillﬂ’]i n.a.0. veeUsENMAd1TNUAMENTIUATT Na.a. Auanra Ul L’JuLWﬂ‘HﬂimVlﬂm”ﬂiﬁJﬂ’ﬁ
G

n.8.0. MeedtnuANENIINNNG n.a.0. lhanudiureunsedusemaudlursefiufulssLnnrsednyavo manMSndnae
NINGAUNTDNTNNNBNKALALITDUY

dudl 1 : UssnnuazansuiRvaenstansmansiiuialy

1. Uselnnaeang1ans lon

L1 A51d3Y

1.1.1 ¥

1.1.2 %mmuuamawﬁw«awumqu (share warrants)

1.1.3 luwansanslunsderuiinyuiileudvsld (Transferable ‘Subscription Right %38 TSR)

1.14 1°uLLamam’lumaUMwuwmum MuUs MsenanynIngs19ds (underl ymg) \Juiiu v3e share warrants

1.1.5 asansyuduiiidnuagiueadoafunmasuaude 1.1.1 - 1.1.4 mufiddnauangnssuns n.a.n. fuaiiisib

1.2 aEnsvil

1.2.1 Wusing

1.2.2 fidupds

1.2.3 juf (sivmuduuasann fudousius uazasians Basel )
1.2.4 fuanidu (Bill of Exchange %39 B/E)

1.2.5 fdauayldidu ( (Promissory Note 3@ P/N)

126 %mmuamawﬁwav%wuﬂ

1.2.7 %LL&N&%IWﬁUi“IWWN underlying \lustustnsviseniuy

1.2.8 mwmimaumaﬂwm“muaqmmﬂumwmimmma 1.21-1.27 G]’]ZJ%&TLJﬂQTLJﬂm”ﬂiillﬂ”li N.8.6. ﬂ’mumwmmm

1.3 agransnantinau (lisawmsians Basel )

v

1.4 TuddgyuansdnSaunus (Derivative Warrants #38 D/W)
2. AANURTDINTIATUAT A NINAUITLUN T
Julusuusznna

daudl 2 : nEndauussnnmlae CIS

ﬂimLﬂwmwmiaaﬂastsﬂmmﬂUﬂgmmﬂm maqmmau‘umLLavwanmmsm“Lumsaﬂmmu

1. mmammavLﬂulﬂmmaﬂLﬂmsm“LuﬂWiaawuL%uLﬂsJaﬂ‘usuammmmmumﬂmimqmsLqumiﬂ

2. sLunsmmnawulﬂawuiwmﬂ CIS YRINDWUTIN NBINUTIAINAIFBITUlIUILNITAIU Fall

(lm”lszmumsamﬂwuw cIs GuaaﬂawuiamaqmwawuluwmmLLm)

2.1 umsawaﬂuwsw8auszNL1JmJ3~Lm/|LLawzmmmmﬂwmwummiaamﬂm

2.2 umsawuiumw8auLuaimaﬁﬂwuammﬂmamaau (pro rata) LLmlmmaL‘quLimeamﬂm% single entity limit maanawuuu
2.3 mmiawuiumw8auLuaimaﬁﬂwuammﬂmamaau (pro rata) uaalewaidulumundninuet product limit dvsunineaud
Hu sip Guaﬂﬂawuuu

24 umiawﬁlu derivatives dulunundnines global exposure limit %aﬂﬂaﬂwuuu

3. Tunsdinnesmusuilawesiuamulumiie CS venemusn newusmdinadesltnemusuiianes
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Julusuusznna
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1.1 asnansyuanalsene laun vu

1.2 asransuimalsne

1.2.1 WusUns

1.2.2 fidupds

1.2.3 juf (sivmuduuasann fudousius uazasians Basel )
1.2.4 fuanidu (Bill of Exchange %39 B/E)

1.2.5 fdauay it ( (Promissory Note 3@ P/N)

126 %mﬂmmmawﬁw«av%wuﬂ

1.2.7 s[,ULLﬂmﬂVIﬁIuB\Ian”IEJ‘UUVIN underlying \lustusUnsviseniug

1.2.8 mwmimaumaﬂwm“muaqmeﬂumwmimmma 1.21-1.27 MWM%ﬂWUﬂQWUﬂm”ﬂiillﬂ”li N.8.6. ﬂ’mumwmmm

2. AANURTDINTIENTHAT A NINAUITLUN T
Julumudsznia

' = v g '

#UN 2 : nswadudssnnnuae CIS
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2. LUU%‘LJ’JEJ‘UENHEN%U CIS fsUsEmantidnua sl

2.1 msaaﬂLLavmiLauaﬂmaaamsf[,mmimﬂ‘umLLaﬁuammmmma‘divL%ﬂwmﬂumamwaﬂmwsLLavmmmﬁz}amwaﬂmwa
mmuam%ﬂmumaa IOSCO mamwmwmﬂmm cIs maﬂivmmmmwamﬂummmamwaﬂm‘wsmqﬂivmeﬂu
Au1¥nve WFE

2.2 CIS operator mamawummmaaamsﬂ,mmimﬂ‘umLLaﬂJawmamumﬂumLawLﬂuam%ﬂmumm IOSCO

2.3 Iuﬂim‘mﬂaawuiaﬂﬂawﬂwmsmamawu cIs mwsvmwi neeu CIS mwivmmmmmaqasmdwaﬂmmsmms

ﬂ’m‘UﬂLLa N1388N NILEFUBUNY LLa“’ﬂ’]i‘ﬂﬂﬂ?iﬁ’]ﬁiUﬂ@ﬂ%‘ULW@Na\‘muﬁEJEJ’E]EJ‘U’EN‘UT’LVMUN 5723
%1



|5

J
)
3

namuiUnia Avilnuglsy

3. Useinanmiuguanisiauevienheninaiiinninisiinnuduasesasyuegiaigane Nl amusigteussmanddnau
AYNTTUNIT NAA. MTUA

a. sLuﬂsmLiJumsawummﬂawusaaﬂ,wmmmﬂawu CIS sinsUseing ﬂawbumﬂmmammsmﬂmmmwhLawwvﬂimmmm
mL‘Uu’lumimmiamWﬂamLﬂuﬂﬂsmmnLmuu LLavmuIststsawumu (lﬂﬂzmumsawﬂwmwaanawu CIS #19
UivmmmLﬂuﬂawuiawmmmawuiummmLLm)

a1 umsawuiumw8ausmmuﬂivl,m/|LLawuummmﬂwﬂawuiaummsaawuiﬁiuammumﬂmwmamm‘u 80% UB9 NAV
Y0In0INU CIS snaUseintiy

4.2 umsawuiumw8auma%aﬁmmmmmammu (pro rata) ualanaidulumuvdninas single entity limit YOINDIWUTIM
v il ‘VlaﬂLﬂm%mﬂmﬂiﬂ,‘ﬂﬂUﬂimVﬁWEJ?{‘LW!L‘U‘u SIP

a3 umsawuiumw8auma%aﬁmmmmmammu (pro rata) uaalewaidulumundninuet product limit dvsunineaud
Hu sip mamawusmuu

4.4 umiawﬁlu derivatives idulunundninessi global exposure limit %aﬂﬂaﬂwmwuu

5. GL‘LJﬂimVIﬂ’eJ\‘Wlui’JlIWWLﬂ@ﬂﬂaﬂ%ﬁ[’u%u@ﬂ%@ﬂﬂ@ﬂ%u CIS sinaUszne NBINU ClSﬁI'N‘Ui”L%ﬁﬂﬂﬂaﬂ’m@ﬂlmi%ﬂ@ﬁ%u%m
amﬂm”%'m’e]ﬂmEJ’JﬂUﬂ’eNVIUi’JﬂJWﬂL@@i L?ULL@LUUﬂiﬂJVlNﬂ’J’]Mﬁ]’]L‘UuLLa"’LUUU?”IEJ‘UNG]@NQ@%U’JEJ@QVI‘U VN‘Ll Imalm‘ummmu
YOUMNFIUNIIUAULNTIUNIT N.A.H. Imaﬂaumiawu ‘UTU‘VN@ﬂ?iﬁl@ﬂ%@l‘ﬁuﬂ?iLﬂﬂLNEJ‘U’e]lla L‘Iﬁ@]Nﬁﬂ’J']ZJ%"IL‘UULLa”ﬂ’W
ﬁiillL‘LJEJ&I‘VILﬂEJTU’ENﬂ‘Uﬂ’]iﬁﬂ%ﬂiuaﬂ‘lﬂm”ﬂﬂﬂaﬂﬁi’ﬂuﬁuﬂﬂ@‘ﬁ%’lu@’)ﬂ

' a o ¢a a - a I a
A9UN 3 : NINYFUUILLANLWNUNINUITDATIFITNYULNLIURIN
Wuldanulsenia

' a ey o [ oy .
daudl 4 : ganssulszanmsligunanniwg (securities lending)
Wuldanulsenia

dauf 5 : 3InIIUUILAN derivatives
Julusuusznna

LY ] s o & v ¢a A P <) v fa

ammwmsamu’luwanwiwwsamwaauau LWE]L‘L]LI‘I/I‘J‘INEIﬂ‘IJ‘U@QﬂE]QV!Ui'J&I :

d, v o o & A o fa v 1 &Aoo

Wulumudszna sndunannsndvsensnddunsmelull 13 i?ﬂ’lﬂﬂ?iaﬂm‘uu@EJﬂ’J’Te]WiWﬂ’J‘HVIUi”ﬂ’]ﬂﬂﬂiaﬂ%‘lm’ﬁﬁ‘u@

=)

dauil 1 : InsrdiumsamunauIanudeanninddunendaya (single entity limit)

b Ussnnnswedau aNT1EIU (% Va9 NAV)

1 e aS Tudsena Tadiu 10%

dauil 2 : InsdumIamuNATNINMINUTENINSNERY (product limit)

aNEIU
i) Ussnnnsngau (%
2349 NAV)

%11 8/23



O )

) v A Y —
namuiUnia Avilnuglsy naan
11 ‘m‘waaummﬂivmﬂmsawumwum sl
2. total SIP aude 4 vosduil ! uillsisudenansud ‘mamﬂmimmmmmaﬂwmvmumumm AU 25%
wﬂivmﬂﬂ’ﬁawuﬂ’mumuavm credit rating aﬂlui”m‘ummﬂ investment grade #38ladl credit
rating
TaiAu
2 [reverse repo Tutszine
20%
L . TaiAu
3 [securities lending Tuuszina
20%
total SIP @alaun sl
1. n¥ndau SIP Tudwd 1 : dhsrdunsamuiidnuniugesnninddunsoddyn (single Ay 159
(o]
4 lentity limit) Suaaﬂiymﬂmiaamu
2. 91i'lmwumamﬂmimvium‘muwu credit rating aaiuiymummﬂ investment grade #3o
i1 credit rating
. TaiAu
5 iy CIS Tuuszine
20%

3. foyaiipaiusiuruitunulasinns
f\i’ﬁu'auﬁuvgu‘lman’liﬁ'ué\'u - 5,000,000,000.00 U
ulsuremsiiuRunulasenis : i
Tusswrineszeznamsiausvevissamuaiusn UsudansauemenisasuuinndrduauRuyy : 147
yarfingl3seniiae : 10.0000 U
ﬁﬂuquwﬂqaamuﬁluﬁu : 500,000,000.0000 %178
FAvMiIsamuRitEuauIBATINEN 1 10.0000 UM

S18AZLDUALNULAL ; -

4. NMTUIMNTIANTTNBIYU

nsawuludadovieatsniin (Derivatives) : asvu

o '3

ngUsy aaﬂmaqmiawﬂuawwwamammm (Derivatives) :
ﬁﬁlﬂN?ﬂﬂUiuaﬂﬂLwaaﬂﬂ')’ml,ﬁtlﬂ (Non-Hedging)

fulsurenisaauly derivatives : wuulidudou
35n15lunsArulee Global Exposure limit : Commitment approach

amiﬂmumiawﬂu derivatives g4&n (Maximum Global Exposure) lLiiuesas : 100.0
- M5anANLEeS (Hedging)

S o

miaw;u“lum'lmiwmammwamElmwiml,l,m (Structured Note) : lalasnu

NagNSNITUINIINBMU (Management Style) : nawulveaidlinaUszneunisindeulvimunamuman dauneamuman
yarislinausenaunisindeulmniudviidin (passive management)

ANWAIZNITTIUNANDULNUVBINGINY : IenanauwnuLuubidudou
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ylguren1sanetuduna ; liane
PANLNAUINNITINRUTUNE : -

AvuALal 383 uasdedninlunisdneRudunaungtonlsamu : -

7. mafuifeRumioasy
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Srurumissamutusvasnsiuden : lifwun
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= a = A 1 Q. ' Ao o a
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A = ! N o «:1' ! aA' a < . L. A v
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3. lunsdiifinslfiaTeste Liquidity Fee i UigndnnisanunsaEeniiu Liquidity Fee WisANINnTUSUYAA
‘vﬁ‘waauaﬂnﬁ@’Jsammimmmwavwaumwﬂumisumnwiwaaummﬂammm (Swing Pricing) (£ndl) 3aen
555;1Lusmmwamwmaamumavﬂnaumumﬂuﬂ“ﬁeﬁamw&mawsaummﬂawuiau (Anti-Dilution Levies — ADLs)
(@3) waranunsaldsuiuniedliousmsaudssdaninaaesdule )
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1. U'%@wﬁmmiﬂuamuuﬁwéﬁwﬂi"uLﬁw'%aamﬁmw Liquidity Fee Ffivase uazmdeusuiiurioanseeznainste
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S1UAZLDUALNULAY :

wannasLaziiouly

1. Vigmdnnisaziansantd Swing Pricing iam/mm‘mumammmﬂﬁﬂumsﬂswammw8aua‘v|ﬁmsamsmimmm
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2 Tunsaifiussndanisiansanld Partial swing prlcmg g Lﬂuﬂwﬂmamvaummwamsﬂ,waﬂmu%mammi
%amwmsmmammmﬂmm mEJUﬂuuammwsauammwmmaﬂﬂawm flAiundn Swing Threshold fiusem
IANIIANAUA Imwuammieuasmwmaaqmammmﬂawu mmmmﬂmammwwmaawu (subscrlptlon) U
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\3esile Swing Pricing lfnufiu3sminnisifiuauads FsazUsusng Swing Factor iildlsiiAusangeaniszyld
Tulassns

2. Uiwfumﬂ1iﬁuamauawﬁmvmmmwuwawuwmvLqumsLszjﬂ iaummuaamwmaawuimummsw:umi
Ha3osilo Swing Pricing LLaUinmmmiavmsaméua‘wmaamumnmﬂﬂ%’ﬂumiwmimLLavmamau’Lmiaﬂmq
q fiedestunisiindesile swing Pricing Tufurhnisi mumwammwaamuamm%uL‘LJasJuLL‘Umms
Aufiunsle 9 ‘vﬂ,mmLuumsmamauialﬂua’mmwuaaﬂumﬂmmama Swing Pricing TuSushnnsiay uglyn
mwaﬂﬂiwﬂg’nmjﬂméua‘mmaamgumwmmamamumamummiuulummmLiaﬂmmulmaviwEJmiéua‘mma
amuitszmedanseniulilatu ldldsunisdnassmbeamu
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