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TunsdinuTEniams asmulu derivatives 71 underlying lald&sduinunindauniazannnnuies
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6.2 lunsdilifamgmanindananiznusdasa1vas derivatives atnsfitbdndty Tgayyranin

s o v ' a . . v oA v o o
“%QﬂunNLLﬂzLL%\iyjaﬂqﬂq@ﬁisuaﬂaq derivatives 1%U5Hﬂ§]®ﬂ’]‘§ﬂ‘i’mﬂuﬁ
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6.3 Qﬁfyfy’]aﬂ&l’]ﬂ“uﬁUuﬂaml%ﬂﬂ’]iﬂqﬂiquz derivatives L&Jaﬂi‘lﬂ“flﬁmﬂ’lﬁad”ﬂa‘l@

7. waninmiiddndniunisddugayyilu Credit Derivatives uSEnaaMIdaddfuidiaw
& o &
Wanly aod

7.1 dugananlu Credit Derivatives ledlanziiansaaanuiFo vt

7.2 viudlugdanldianz Credit Derivatives Aiflansmcrasgsnysumiafisuidssnugnssw

R
\ 4 o &
?]UWG%%GE]U’]GSL@ [200%)

721 Credit Default Swap : &4l mmﬂaﬂugm:QﬁﬁaﬂszﬁummLﬁﬁaﬁml,ﬂiﬁ@ﬁ
Aendastuanumunsolunstnsznilana Obligation Vo9 KHNWUAW Obligation
i Ta ﬂgié’mvfyﬂﬁaglugngm ﬂﬂi:ﬁ'ummL?r'mﬁmi:gﬂﬁuﬁazﬁao"ﬁﬁ:fﬁumm
Faanasdersziunnudsaiaiia Credit Event dulapasinalidannasdorszin
anudssasuimuariud uwnsdidliia credit event ﬁa@nam:éuq@lu’i’umu
fmuaauynd) 1196 1aidn Obligation asfliiBas18M3Ee (Single Name Credit
Default Swap) 138 obligation ﬁ%mmmms%nﬁmu@lﬁ@muﬂi:ﬁ'umwm?mﬁ
wihfitnszwiliifoifia credit event 4uriy Obligation Mamslanomwitadune
Wsn (First to Default Swap) w3aLilaifia Credit Event 4uriu Obligation 1am3la
immmﬁﬂumju Obligation FyazimItiszsanuanzluginvesduninge
1 usaanasazaIUi MUaLaifia Credit Event 4y Obligation nnemIlungs

(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : %\‘]VL@TLLﬂ' ﬂ’]i@madiuﬁ’m:ﬂ’%ﬂﬂi:ﬁum’mLém“ﬂm
funsndansdeniinannsanssainanauunuiias ldsuanfunsngsnads lag
;jl”mﬂﬂszﬁ‘ummL?}mﬁmszanw”uﬁazahs_lwamuLL%%I%S@SWﬂaﬁM?aé'@liﬂaaﬂ@hﬁ
frebanusanaenidomufiazanasin uazsuiiaass (@d) VOIYRANLATIINYDY
fFuniwgsnads LﬁaLLaﬂﬁ‘umiﬁr;ﬁaﬂszﬁ'umwm%‘maﬂauwmammuua:muﬁ
R (#9) maayja@hqaﬁimaaﬁum‘"wﬁﬁwoﬁﬂﬁﬁu@fmmﬂi:ﬁummLém
awnineziia Credit Event n3ansurwuasmnn (N3 litfia Credit Event)
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7.3.1 fualrdsavldmungruie uszlivansoudsnunguuisitdisnanninduszasia
wannIwinsangnanoan

{ va adoe A

7.3.2 lididaiwuenvildanindmua liluanasuisminsasygrdarnsarsning Credit

Derivatives %sd1989t7auLae 11

A Y o

7.3.3 hififarhnualdnasudassaldanudomeldundamyyn
#%N 5: NINdaniszinnnnag private equity
' ) . % c: o P-4
msnanuluniian private equity dasduluaunaninmsiasi

ﬂﬁtﬁﬁtﬂumsammﬁaﬂamusamﬁaﬂamuﬁ"ﬂﬂ ﬂammauLﬁ'aQamuﬁﬁlﬁﬂﬂﬂ'auﬁaﬂamuéﬁamﬁm%w 1w
U, amulu%u'm private equity ﬁﬁqmauﬁaLLa:Lﬂuvlﬂmwé"ﬂmmsﬁ ‘Lummmuuﬁmﬁmﬁ'mTaﬁmmﬁmﬁ"u
AT&3 TS udun 1 98 1.1 78 1.2 uazte 1.3

Tunsdinasnunndyniuaagaanasiufianaduiiuaimu (private equity) TW uaa.aanuluniiag private equity
d TandasliddarmuansaFanlafivhlddaeuduniuannnittoanasiwindundudnazamu

UG 9

mﬂi1aa§ﬂ5’miﬂai’mmsam%‘luﬁﬁ'nﬂ%'wsf%%am%’wsf%uﬁuwmnam%iw :

U%ﬁwﬁ'@msa:amuﬁ%aﬁ"l,'j”s'fiwﬁnw%'wzT wianSweauan ﬁ%mmaﬂwﬂm%%ﬁwﬁaLﬂum"wﬁﬁumaanammw
AURFITNINUATIENTINMT N.8.9. B3aUsEMARMTNUATENITUMNT N.6.0. BiaUszmManmenIIuMIMALAING
nuﬂi:mﬂﬁmu@ﬁh@iﬂﬂﬁ TunsdifigsnnuamenIsums n.a.e. %?aﬂm:ﬂﬁumiﬁﬂﬁ'ummmuﬂszmml,ﬁ”lm
L‘]J'é"uul,mmé'mwmumiamu u%ﬁ'wé"ﬂmm:amuslﬁﬂuvlﬂmuﬂs:mﬂﬁmﬂmﬁm
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d2ufl 1: dand@mnIasuiawInaadaanningauniag

o

a1 (Single Entity Limit)

) UszinnnIngan 26013189% (% Va9 NAV)
1 ansInaiging lignegansin
2 a3R1INATEaILEng
Aa . . ' o @ X 1o @ a '
2.1 nytidl Credit Rating atjlu 2 duauusnduly ldsnasanain

2.2 ny0kil Credit Rating agflmzéi’u Investment laiifin 35%

Grade LAGINTT 2 AUALLIN

3 w“ihy CIS mmﬁiquuﬁa 1 U 2 98 1 wiada 2 ladnasanain

U 2 18 1

A v

4 Rurhnniaananfisuyihduhnigsurdnniagasn

A o ' ' 2 o A
@]i’]aﬁi“aﬂ‘lﬂ'mzaU'NEL@]QU'NV\M\‘]@\‘]%

laitfin 20%

£

4.1 { Credit Rating ag‘jﬂui:ﬁu Investment grade
4.2 JusuiaTesnfiu NI lawzduannia

o 1 o
anasniguadudsens

w3aluiin 10% wWadunmsaanuluddinaniag

fnvzgniuipldiuiagesdszine lauidanld
. . 4 &

Credit Rating LUy National Scale TItTmnanuaai

Sovereign rating a%ﬂmfz@?’uﬁ Investment grade)

ANEALaN U ATUT IR
51 luanasnit mwmsﬁmi’:ﬁmu SN 'ﬁlgdl”aaﬂ
saasduaungninylng wamuves ow.
snavszinen ldsuaugnalisznaugsiia sw,
Tudszinalne
52 Wuanmsidsnumeatilaagnomitonail
521 goaniduuivnaanzidomn
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YAZBYAMNULUUFAIINITEYANT
LEUBUNIRANNTNE
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29 UszinnnIngan 2031872% (% Va9 NAV)

m’lmsﬁand’nﬁaaLﬂuqﬂﬂam‘"@ﬁ
5.2.3.1 TW. 4. %38 UA. aIANHRaIy 91
MupINIFDLUMITN
5.2.3.2 TWIANI0NEY
5.2.3.3 TWIANTANANTRILATIEH
5.2.3.4 TWINTNEMINBATUAZERN TS
MINBAT
5.2.3.5 Uﬁﬁmmmaaﬁmﬁaﬁ'agmﬁ'ﬂ
5.2.3.6 DWIANIIWAWIIRINAITING LA
YwadaNuiilszinelng
5.2.3.7 swiansiamsssnanuastignum
dszinalng
5.2.3.8 pwaTaaaNLrsdsEinalne
5.2.3.9 UAa.
5.3 awaansludszinalne
5.4 4 Credit Rating agll'lu‘i:ﬁ'u Investment Grade
55 lunsdifduanassiimunuaiudisewil > 307
o1 ﬁuu@i’i’uﬁamu @Taa"fuﬂuﬁuw%aaglu

J2UUVBY regulated market

6 NINEFUAIN laiAudanesn uwdmdaanlavzgoniy
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szannsngan

2031872% (% Va9 NAV)

6.4.2 4 credit rating ag‘lflui:ﬁ‘u investment grade
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6.4.3.1 foaniuuIsnaanzifoulu SET
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filing
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6.6.2 OTC Derivatives
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29 UszinnnIngan 2031872% (% Va9 NAV)

ARIMSUNTNG RIENTNITTN waIue
n3th (diversified fund) AWLWINIIN
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' . . A a & A '
6.8 Wi private equity Nanziioudaiunie ay
' A a &
¥4 IPO WamTaanziisudgavnslunszann
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A dw % > 6 1 1 1
W3ovaIaaaTaTIuRannINgdUszine (el
37009128 private equity N g Tzn 313
dufiunisuilumgieradldiinnadnnau
nipaInaIl0anaNMITaveln SET wialu
Pg o o g
AANATAVIRRNNING A9 52INA)
6.9 w8 CIS mwﬁs:qluﬂ”a 3.13.1 &3 uN 2 18 2
7138 3.13.2 #uN 2 98 2 Naansdoudave
A R ' & a &
wisagluszwing IPO thansaanziisudauiy
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luaanadaunsnanningarsdseine)
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AFIMITUNINE WI0ANTNIT AL uansdl (diversified
fund) AMTNULWINAFIUNIIU N.8.0. TAUe wazd

ANWIUZAY 6.7.1

8 niwddudusaninitanniiszyluda 1- 4a 7 (SIP) Hunuldiiusesas 5

1A v o

wineng - lunvdiniwdfudai liddasmuaineany single entity limit vasg3urhnyaanasamiadanynn
WAUEANITH
1. JudhnuIaansaisurindudhnidenisdiiunuses MF

2. Derivatives on Organized Exchange

4% 2 : ATAIMNITAINBNAWIBANNNZNNINTT (Group Limit)

1h) dszinnnsngan 2m31872% (% Va9 NAV)
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a3 5mﬂshumsamuﬁﬁ'mammNﬂszmwﬂ%'wsf?m (Product Limit)

é'mﬂd'mmsamuﬁﬁwmmmugifaanw%’wﬁauﬁa
ddw (single entity limit) waildTanfiaaarsni
A g A4 A A a
AIF1ININANINYU SN W38A3181T Basel lll N
ANBULATUDIUAIN
4.1 FanBoea N 6.4.3 LAz 6.4.4 29390 6 MAFIUN 1
5’@liﬂd’mmsamuﬁﬁ1mmmm;Jaanw%’wﬁﬁuﬁa
@ié’zyty (single entity limit)

4.2 i credit rating aﬂlui:ﬁuﬁ’m’i’l investment grade

W30 Wf credit rating

28 dszinnnIngan 8031872% (% Va9 NAV)
1 nwgEuaai sunulaiiiin 25%
11 B/E PIN w38 SN Afideulawuiaeniaud MF
ladfiumsldnssulanandisaniasluan
asldauitmafingnanoiinua wiadiJouly
19 MF mmmmmﬁuﬁaanm’lmﬂﬁ
1.2 SN (ueikisanfis SN Fovanzifowin TBMA
wazimaauansaunsninainwualiln
Urmannznisunsmiuaaanwiidene
ag,tyma:miagzym’lﬁmuamﬂmwmwﬁﬁaan
L7H)
13 Gudnvieanmsiisurindurinidssesaan
MmN 12 1w
14 total SIP auta 4 VassINit
2 Reverse Repo laiiin 25%
3 Securities Lending laiifiu 25%
4 total SIP G9'ldunninwdauaruda 8 lugrud 1 : Tunwliifiu 15%
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Derivatives @97

51 mudhviginyiuderivatives ﬁﬁi’mqﬂi:mﬁtﬁa

MINAANTL (hedging)

' a ' =
TNLﬂuaaﬂqﬂqulaﬂﬂﬂNag

52 mMIYgINTIw derivatives ARlmNaNa0

AMULRE (non-hedging)

Global Exposure Limit

52.1 n3th MF "l,ajﬁmmmw,mu%wﬁau
$1N@ net exposure ﬁLﬁ@mnmiamu‘lu
derivatives lagdaa laiifin 100% vas NAV
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28 sznnnsweaan

DAIEIN

ssnuludyademsarninfidnagnsuusudan
(complex strategic investment) %%amiamuluﬁmtg'l

TaBRWAINAANUTUToU (exotic derivatives)

' P Y ' a o = o
qAIUN 4 : a@]i’la')%ﬂ'\iaﬂn%ﬂﬂ'\%')mﬂ'\Nﬂ')'\&l&la')%‘lﬂlaﬂi%

'ﬁamsﬁamu (Concentration Limit)

(linnfsanamitnasginowssenamiiniesy

dvlszineg)

29 UsziannIngan anTaMm
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doaldnmIuiureIuTENTINA < 25% 1099 1WIn
fnToaniFuenInuaTasUSENIL
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