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ATUATVUADNEUDINTWEAY N3aATUDNLUDITAUNITAINUUAY
NAINUTIN W3AATUANLUDINAINUTIN

“WATANITRINY nMsaInulundnnInENIvNAuaIgAATLARLIE
(portfolio)”

“nagnu CIS smvdseind”  nasnundaavliuaiunguuiaatvlssinadefiandaziduiansenis

AaNuUUUN]Y (collective investment scheme) Wil Tanasnu

gunaNATIRAITusduIEn T masﬂau‘tm LLm"Lusmmnaomu
property naamu infra way navnu private equity AYad9dun
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T ]

“naanu ETF avilseina”

“ATRaANNLEEY”

“TAs9n1s”

“WunanIans &g
AL upn”

“Wurndgaiu”

“gaufiduiwa”

“as1&1sAIUIAIIL”

3

“aasaadgine”

“as&INAYg
avdsving”

“n51&15 Basel III”

“naadauy

@draduadnm

AUNNEA1UTTNA
nadnu exchange traded fund AdadvtiuaungusnaalsENA

m‘sammmLﬁﬂommqanwumnmsaomu‘imﬂm'smuﬂuﬂé’mmﬂu

derivatives Afi§nraizasualugail
1. Wuifnalseavaiiannadsylauuiaanisifenils (speculate)
2. ﬁwa‘lﬁmwmﬁm‘lumsaamuimu'sm*’uaanaomuamaa

3. tlunisaaautdasrirliluazainudagtanizuadnsnea dud
AaINITAAANULELY

4. nsaananuLdaglaaanviilszdndaw
1ATINITIANITNAAINUTIN

n¥Wa UG

1. 3udia Wudindaaiy wiaanasauifidneazvinuasifadduy

WU

2. ganaauningfiaanauAgUuINENAILEUIAITHIRANITINEATLRS
ANNTAUAITARAT

3. SANaaNAufitARTiaan mUNYUNIEIAILTUIAITAANEY
vannavfiiduldaundnausdasd (Shariah) uasfidnw aueil
igudaeladududin TaaadyaNiiiauidasladunydingiusa

[ as~
= a

Gunduduauannaduandafiiaudaslafugsudinladinaituu
a atle 9

o

fufiidavindulaaiinglszavniiagenaudanduwa
andsMINsutdanlatrudasanwidunula

as&seail

1. fA3unds

2. Wuslinssgua WIawusting suw.

3. Wusiias B/E P/N dnn wianug finsznsionisadendanasnuy
Auyiduniniseyniu

qs*nmsﬁﬁﬂuumn"wuaol,ﬁmﬁumswmsmm%ﬂmuﬁ%sma
AUTZLNA NTZNTIINTITARY TUIAITARTY WIBNUILIIUUDIITFUAR
moﬂs.,mn maaaﬂmssumwﬂnmm Lﬂuwaanusawmﬂswnu Wwe
Tusndeanaisiaaniaaasansdnasassiunasdunasiseinatiu

r;mmsmamsumﬂuwunawuwaoamnummuimwmunaumﬂ
mavian1vilseina Aifinnsarsdsannudninaumnisinduguasaniiu
N153uua Basel Committee on Banking Supervision (Basel III)

quanateviiaiaiaznale 4 Adaluiiduiianisdamandnninaly



nasnuidananisidaasiasuiiaivilsand aas 1YA6 vnuanaianusiaaas

T ]

nannsnaavlssina”

A\ ”

51n.

n 4

an.

n n

ua.

A\ ”

9.

n 4

ua.

n n

UNA.

“F¥naan”

“wuy filing”

M STG N B )
Tunadsyianu

”

“guedanne
derivatives”

@draduadnm

avlsying Taafidneraizasualugail

1. finsnunudauadaiguamandnninaannsiguadiavaians
WRLHLEUDZN WA LTE

2. fimsAvuandninamidadalndissuy deAnuatadudznisiu
ms*ﬁamwanmswu"lmﬂumsmwm ’imﬂw’mnsms"l,uma’wmaﬂ
wua‘lumsamn'ﬁsﬂammﬂuﬂs m'sau LLa“wLauasﬁaLauamﬂﬂuﬂau
Aazgnwuauvdninainiassuuiiu

surAsunlssnalng
SUNATWAEL2AE

wEnasianasdias

a o

IEFNHUNUY
US¥nuanniwe

ua. Alasuluauginilsznaugsiandnnsnalsziannisinnsg
NAINUTIN W3N1TIANTNAINURIUYAAR

vinifivdanniwailasunisaanafisunialasunisauanalnvia
nsdiawalalu SET

nswmuanmummgwumsumfimmnumsammoummusm 1ae
ANTAUAINIUNTIUNINATINsIaviuasidamaaiga Wil win'la
u\mmsmusm‘luwmsmmmé’mmumma‘numﬂswna‘(uumﬂsmﬂa
WHanua§n

nm‘m‘mmmummg’mmsumﬂmmnumsammaumswusm 1ae
wmsmmmummusmmumsammuautﬂmmnmam Nl mn”Lu
u\mn*nswusmmwmsmmmé’mmumsnamumﬂswng‘f,unmﬂsmﬁa
Wianua§n

WULLEAITIENNTUAYANTLAUA TN EUANNTWE

°lnLLamoﬁm'ﬁiuwaﬂsv‘iu?juman:nnuanmswnmaao«ﬁamuum‘m
lundansnaaulssaidaaaznssunisaiAuna anmswnuaummﬂ
NAANSNEIIENITAINUAUTLLANRIANSWEL AL (annm 6)

Qﬁﬁmsmn u°lumsﬁwsmumumwmsmomswu‘tumumaan
NA9AE KFUTAY HFUAITR HEAAUAY UdaKA1LsEAY uRILANTEL

u

(

Auadamagoil

1. quadianna derivatives A'lasuluaygina1nnuuIEINAIE
fouaundianaalonin

2. guadiaune derivatives Gedadofiunarivudnnslaniunguuis
avlszinanaslasunisaansuanndTnUAULATINATT A.R.6.
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T ]

“uuae CIS”

“yHunsvardu”
‘\B/E”

“benchmark”

“CIS operator”

“concentration limit”

“counterparty limit”

\\CRAII

“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”

@draduadnm

vinauadnasnuatlaacnenilosoil

1. Muwaamu"naanaamus‘mmaﬂmﬂimuaﬂnﬂsvmﬂﬂm”nsmms
mmmmmmunmtmaﬂansmmsammsnaomusamwawaamu
1/]'.]‘1'1] naomu‘nmwawmmu dL“J.f‘i'ﬂltlatl naamunmwawaomu
Ussianaaniiu ua”namumuuﬂﬂa

2. viaaadnadnu CIS avisuind
wunfidiiuanaiznssuil iy 270 Yusiuuaufiaaniug
fuantdu (Bill of Exchange)

m‘if’mmaanaamu ﬂaLﬂumﬂuMsaaaﬂﬂs"nan‘uamﬂumums
Lwﬂu,wsamamwmwuauaamaaanuuiﬂmﬂmsaamuwaanamu
uu

2. gyinminfuduisdanisnasnu CIS avisuina
damaunsasnuismnaauanuiisinladaludanisiamu

dasanunisasnuiadayan

o T

satfudnduduaiuudiada (Credit Rating Agency) AlaFuaiu
WintauanalnuAMLNTINAIT N.8.6. DuwATiAMualduas
@NE AMNLTENMARMULATIUNITARIANY

derivatives Aifldnraiziilunisiadauaiaandasaruiasiinuag
mswuﬁum"l,mumsﬂsunumwmﬁﬂomnﬂé’mmmlmuuo”l,ﬂuo
ﬂé’mmmmhsmuomummmumna ‘imum;‘:’mmwmwuofﬁaumsy
wnwumaumaaﬁﬁ wu‘mu,ﬂﬂa"mm'\anmwuamammmmmsmmu
Namams?jws nil (credit event) yaInsnaduilasunisilszAuainu
Lﬁﬂo %”Lmuwamm.lLmumamﬁssuLunudmsnmsumsuwnwu
F9na1

WansalALAgItasduanuaiuisalunisiiseuiiauissylu
anNAIUDIATIRITUIa YN

Fuduanuunidadafiiaviniag CRA daitunisdszifiuaiuaiuisa
Tunsasentlanuaaswiadeyan

AMULAIAU FX

asmnfsm.lmﬂumsmauuuﬂaamaaswmmwmsmaa"mm'\ Aus1An
underlying 2a9anasu3adeuan wauansedl

fouaundiaanaalonun
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T ]

“derivatives on

organized exchange”

“discount rate”

A\ FXII

\\GMS"

“group limit”

“guarantor rating”

“international scale”

“investment grade”
“I0SCO”

\\IPOII

“issue rating”
“issuer rating”
“market price”
“MF"

“MMF”

n

“national scale

A\ NAVII

“net exposure”

“notional amount”

“obligation”

@draduadnm

derivatives fidfamnaluguadiane derivatives

am‘nmuamawanmwwsamwmsﬁ“msamuﬁw‘lﬁ‘tumi
AU AUYAAUDINANNTNEWTAATIFTUY

dasuanildsudunsianvilsene (Foreign Exchange)
Uszinanauaugfininauuuiinlag (Greater Mekong Subregion) 4
laun TAaIUIINIANWYT §1575asgUszansllealssainuaid

F51TUFFUMIANAIWLT BUINT F1EsaussdeaNTauIanuIN way
f157150u55U582 1 UIU (LaWIzHAMNagUUIU)

FAT1FIUATRINUTAIWIUAINNANAINT TAENTUNIEATIFIUATS
aanuluneazudEninaglunguaanisuiAIuIasINAY

Juduainuudadanavnfiniseynwulugiusniusae iuaiia
WEINUAY IaKAIUTEAY

UINTFIUASTAYN credit rating Tusedu 3o uidausening
Ussind

credit rating luseduiausaasnu'la
International Organization of Securities Commissions

asiduaznansIdIsaalssnauiiunisiildluasousa (Initial
Public Offering)

fusuauudadanasndnninavianinadu
fusuauudiadavasnaanasansvizandaan
YAAIAUTIAAATA

navnusIn (Mutual Fund)

navnusInaaIadu (Money Market Fund)

INAsFUMTIAYn credit rating Tussduiitaaauiay
Maluilsene

yamninaduand (Net Asset Value)
uammsaamuaw&‘tumwuau"l,mwLﬂumsaomu’imnmswsaimﬂaau
mumsaomuiumwmsusaﬁmmm‘luNamammu’imuawaoaunn
NTWHAY Sﬁatﬂuwa"lunamuum‘mmﬁm‘lumwnauuu

yammuuﬁwﬁzgmuwaa derivatives

dsgtnanuaraneazaadnsnaiunuannadnin credit derivatives
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T ]

“options”

“OTC derivatives”

\\P/NII

“portfolio duration”

“product limit”

“regulated market”

A\ repoll
“retail MF”
“reverse repo”

\\SBLII

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIP”

“sovereign rating”

“TBMA"

“TSFC”

\\TS RII

@draduadnm

a19dvde (obligation category & obligation characteristics)

é’mmmuanwm”mu (3) vadfiey “Feyudaniaalevui” lu
1A 3 WAIWTY smnmmmé’mmvﬁamﬂmmm W.A. 2546

derivatives f9diarnauandguadianns derivatives
fdeyaunl2du (Promissory Note)

angadarasninaduiamu 49laannnisAuIsAImN
MATFIUFING

FasanuNTRINURAIMI M INUTTANNTWE A

ﬁuﬂnm\‘mamﬁaamwmsﬁamssumwwmLwa’mLﬂmn'masm
masao*ﬁamﬂms“nanssvmwnu"l,m saum‘lumauamo q 1/ILﬂ£I'JﬂfIJ(§1‘a"1
miuu 1@ﬂﬂuﬁlﬂa']\‘lﬂ\‘lﬂE\]TJatl.ﬂ']ﬂelﬂﬂ']iﬂ']ﬂllﬂl,l.a‘lla\ﬁ/]']\‘lﬂ'ﬁﬂ‘ia

aa o

uummummmu’mmnumuamuuanmwwsamw fINUIN UL
vinuadLh EI'Jﬂ‘].I“Viaﬂ‘I/I‘S‘WEI

§3n35uNsIN e Taasideyandadu (repurchase agreement)
navNUTINLRaaINull (retail Mutual Fund)
g3nssunstiataafideuananadu (reverse repurchase agreement)

grAandnninadssanianisarsiinuasniiuvdnniwe (Securities
Borrowing and Lending)

gInssunsIuiundnnineg

aaANSANINEULILsTINAINE

ludAyuansdniiavdanu
Famaunsasnuisnaaugaanninaduviaadoan

Specific Investment Products
Juduanuudiadastdulsuinavasilsenafigaanasansiduiiag
gotdunisusziiuanuidaslunisAaiadissriiaasfsurauas
Ussindiu

fnauaa1nas &1 lne (Thai Bond Market Association)

ua. m"Lmsu"Lllaumwmﬂsunau'ﬁsnauanmswﬂﬂsummnws"mauti‘ia
Lwaﬁsnwanmswal (Securities Finance Corporation) aunguune
AILNRIANTNEURZARIANTANSNE

lunanodndlunisdavutiunuilaudnisle (Transferable
Subscription Right)
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ardinn drasunadnn
“underlying” fua fudls wiandnniweaaivde
“WFE" World Federation of Exchanges

1. 42 szian uazanguasinsen1sIANISNAAINUSIN ¢

1.1. fiaTasensianis (ne) : nasuidalnawndugasasuiiaidsang waaa 1YA6 wune
NAYVUTIEIEIE

1.2. faTas9nsianns (f9naw) : SCB Foreign Fixed Income Fund 1YA6 Not for Retail Investors
1.3. #iasa : SCBASF1YA6

1.4. dsztaniasenis : nasnuiiae

1.5. dseiannisune : anaafoden

1.6. NMsANBUARILTATINNT © ATUUA

1.7. angiasunns : 1 4 0 dau 0 ju

1.8. angTasensdoiudl (nsdiAmuaaaduneian)

1.9. Jau'ly (aglasens) :

Uszanan 1 4 ('imﬂ“L:Jmﬂ'n 11 viau wavluAu 141 Lmau) unumuammmuunaomswuamﬂu
N2INUTIN V3ENIAN1Tavuasiuidugaaigtasensivgdanuiaasnunsunaialy 15 Suudous
Juaanzidaunasnusiu °lunszﬁ1‘7|ﬁmsu]aﬂuu,ﬂaoau‘tmmnswvmmamsaomumaonaamummwu
aomu"tﬂao‘luﬂsumﬁuu 9 124U m'quanuu,ﬂao‘luwawaongsumuuma 9 mnmmaanumsaamu
ludseindafinasnuldasnu LLav/mammsmsmmm.lmsmiaowumu‘luﬂsumﬁ fGoaiafl
HaNIy mnm“lvinaomu"luanmsnLL&JaamLauaamunaumLﬂuanawumm% Tufuiinasnuasuans
1A9As mam‘mnaamu“l,ummsnﬁ'mwumu u,awmamuummmonmmmuumim LLaua'IQ‘I/I'ﬂM
naomuumﬂimomsmnmmmuum"h Wil nswmwaaaauawﬁmuwmsmwmwuaomusmm
Nasy Tﬂﬂuum"l,mmmwuaomumaanaomumonm)“lﬂaomumaiumwﬂﬁumo 9 ma"tusﬂuunau
10 AludafuilsznaginuamznssunIsiAundnnInauazaa1andnning wot 1ialvian
ﬂquiﬂﬁuqoamnu@amumaanamgmnva'n ‘imunm]nammuoaau,ao}um.vwgaauumamumm
asvlsAauiEnazinduasnunsanisnalsylaguionuandudulniu giavnaamulami?
780 TulanmausnNnudsnainisavinlea wia

wEmiansuasIudnifazaftassnislumisauamaninaimuasousn wiandanfugn
Seel mmmsmuamwumaamu ‘immvwmsmijsywuﬂuwnuwa\mu o'l niwadud
:nvimﬂ”Lm"l,ﬂammumﬂunaqmusm °lunsm1/mamumﬂaomumamum"l,mmousnmaonaomuuaﬂ
A 400 AIULIN usa‘lunsmmummamms"l,ummsamLouiﬂaomuiuuaﬂmswumamwnauau
autuaomnﬂsumﬂmnaamuaﬁﬂmmuumﬂﬂar;luu,ﬂmn{] suifiau LLau/maﬂawau‘memﬂu
NanALLNUARIATIENTTINaINUATiZN llasnuliudanadatefitaddy wianuaaaRfiazas
VI NARATT Lwaﬂ?‘imjuaaammaoNaauumamu ‘imunmmammsa”ﬂuwu‘munwﬁaﬁaumﬂ
aomumumsuﬂﬂuimamsamm'snaomusm

Weil nseLiunsla 9 nswmammsaumuamﬂsuiwumamnnwaomutﬂuuan TAaUFHENINANNT
avmmuoﬁauwmnuwﬂauu‘maamumm aalu 15 Juvihnsiuuesuifiaislfaunilas

1.10. an®ar1ns9nis @ NAINUNIUNLFUANLLRANWIEHT LI URINUFY
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1.11. daragasidguazne : w@uaanalulneg

2. mu‘mmumumao‘insamsammsnaemu'sau uan‘mmsﬂ‘a AU Uszian snaraav
uumaemumaumnu .

2.1, Sunudunuuadiasenis : 3,000,000,000.00 un

2.2, Wauly (Fnudunuuasiasenis) ;

TUSEMITLELIRIMSLIUD AN NI LRINUATIUTA WEENTANTANANEUA BN LRINUAUTIUIU
Wunuuaslasenislealutiu 450 a1uun wiadatduirwunuaasnuluiiu 45,000,000 wude

2.3. yamfias1inanule : 10.0000 un

2.4, S1unwIEaeny : 300,000,000.0000 wule

2.5. ArasvinaaInuiiEuanaasousa ;: 10.0000 11n
2.6. yamdusraasnisdediansousn : 500,000.00 10
2.7. yamiusnzasmsdedaniedalyl ; Wwivua

2.8. yamdusraasnisdomadu : luivus

2.9. nuvingaudusruasmsdonady : luivus
2.10. yamvwaasnuadvdalugyddus : wWivue
2.11. Srnunnaasnuadwidalutiyddus : lud1ivus

2.12. SuazdaaiAndy

‘um‘mammsmam)uawﬁmauﬂmam aALY wsaLﬂanuuﬂaauamwummaomié’oeﬁaﬂsau,in"l,ml,m
uammummna‘nau"l,umn'.nviananemmumd‘mnmuﬂm”nssums A.R.60. ANURUA muLwa
ﬂsu‘imm’uaownanummmuummmmsayuaaivmaauumamummmmm TaaazdlszAAnu
maiulaauasdEninnis wiadasnvaulaauiudEnianisaiinua

3. 'mqﬂsumnmaoinsamsammsnaenusm ATNANDINUIIU UsznnnasnusIu ulaung
ANSAINU ANHaLTN LAY A1sanuluaivilscing msaomu’tuﬁmmvﬁam'\umanu'\

ﬂ‘snmnua"5m1mumsaomu’tuuanmswuusamswuauau wian1suneanNalaLdBauid
ATAINUY :

3.1. YagiszavAuasingens :

Lwasvmuwumumnwmauamuao "Lﬂaomu‘lumswmsumuuua“/mamﬁmsmamswu uay/vaa
Wuun 1/|Lauamn‘lumaﬂs”mﬁmmmmwLtaviuwamauLmummmm”aunusvmummLﬁua 1ae
vIFndanisaziasananuluanaisutdinanmalananinaumnngininuaaenssunig n.a.6.
ANUR

3.2. UselannasnuamNUTLINEN2INUTIN ¢ AsIETHT
3.3. UsztannaInuNUAUANHUSTLAY :

3.4. Usetanni1saanuamunIsaINUTulseinALasa 1 UsEINd | NaINUTINNLUURINULLUTAIN
wRevavlssind wasiiulaunaanialasduanuidasanndasuantllaunenuaiiiag
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3.5. ulaunansniu (and) : ummamm'smnnﬂuLouwsamﬁ'sn'ssumsmﬂ‘imﬂuﬁmmwsﬂaﬂu“tu
wunasnunNlamundninan Wau'la uardinisidinnuanznsuns n.a.0. UszmAfmua

3.6. mMsasnuludqyandazaalsnun (Derivatives) : aonu

3.6.1 Yagilszavnnadnisaenuludyandaznaalsnin : nmsananudae (Hedging)
3.7. msadsnuluanasiidyandaziaalovuiuele (Structured Note) @ luaonu
3.8. nagNsN1sLEUIsNaINU (Management Style) : finaansnisasnuaioiiiad (buy-and-hold)

3.9. qufltin/ar989 (Benchmark) :

13
=1

1adl lasanndunasnunusnasuiuuudiivuassaznatamu finagnsnisasnuluasanmvin
syylulasonisuuuadnuasafisiuardansadaunsuanansinis (Buy and Hold) Taafinns
szanatnswanauunu’ly J9ludnidusasicdaidia

WBENTanIsraaudNENnazildsunlasmdiatlunsBaudsuauiud¥nianisiualsuas
Wiangan deagaialansauulauanisadnuiidiiue Taaud¥nianisasidainatayauasuadln
waamummmmmama'ﬁ’mLaumaumumﬂﬂaﬂumﬂm FaduaAmAuddTe uay S TARYAT!
mvsujaﬂumﬂaqmnmamumsaaﬂsmm‘lynn”l,mmaanmmmms AMalunAAERINUFINT
‘l?jﬂsziwﬁmﬂmauaiumsﬁmau’taamum

aen9'lsAnu ‘tunsmmsmaﬂuuﬂmmﬂamwa’tmﬂu"l,ﬂmuﬂsvmﬂ Wau'la Ltavwamuumao
FUAUVTENTANITAINY LaY/v3a Usend AaAINUALDIRTNITUAMENTTUATT N.Q.6. LALIAY
NIRTFIUNITTARNANITANAUNULDINDINUTIN WAY/W3D asldaundasdidialunisly
LﬂsﬂumauiuﬂsmmwaaﬂﬁaﬁﬁﬁwaamﬂmiﬂmwmmaLflmLwﬂwaua/amimanmaanmaw
‘imummmmsautmmsmaﬂuu,ﬂaomnm)‘mwaauumamummmmmmumsﬂsmm‘tu

Gu'leieuasudininnis amalunaifigasnusiuisalydssladuannuayalunisdadulaamule
3.10. FARAULAITNLNANAUUNUADINAINY : NENAAALUNULLL NG ITaY

3.11. uandaaAeAuuTaunan1saInuLasdn oLy ;
- NaINusIN buy-and-hold

navyuaranulundaninandaninadududuniaifmaasduasizrsunoniifiauazialy
avisena ‘imnamomu‘tumwmmumms uay/Maaigiania uay/sadaniunisdu LLR”/WSEI
MaanuNudienaiduladisuaanalumeilssne LLa”/mawumnmoﬂsymm wagdinng
aomummwa‘mu net exposure 1/1Lnmmaonumwmﬁmmoﬂsumﬂ‘immaaa‘lu‘sanﬂumﬁmnn:n
viaundusasas 80 2asyamNINEAUENEUAINDINY

SHumiaannnisasnuuisnianisairasulundai i donsansunoni waz/WIaduEn uay/
viatiasdunnn Woludse mmm/mamoﬂsumﬂ s‘mmmau"L‘;sﬁauanmwaaumamwaauau
uaz/usammanwa‘immﬁmsauama‘f,mamwumsammﬂamo AUTNAAENTTUANT N.8.6. W3
sfnouaaenssung n.a.0. Ussndadiue viawiuraulunasnuaimula

nasnuaziavindey e dazraalenun (Derivatives) Taafnguszavaiiatdasduninuias
(Hedging) Nndaruanildau (Foreign Exchange Rate Risk) mamuau nnﬂﬁ’mmwmﬂuﬁmms
waai e LLaymamﬁmmvﬁamﬂmoummaaanuammanmu WiadasAuainuidaseudas
aanifisuasnasnu uanmnunaamumaa nauluasmasifiataanininaiaiasenis Taaag
YA NEaNAITEINAIRILN alvaguasduandanaaadduanyasanis wuau

afly nasnuanrasnuluvdaiihideanasuilifiiduduanuudadasinnisusaamule (non
— investment grade) u,a”/mam'\mmum"m"lmumsamaumnm‘mmn‘]‘ana (Unrated) Taaaga
asulunafihdeanansifiduandaziaaleviuiuels (Structured Note)

10
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at9'lsAd wnsdaaunisalnisasmuluaedssnalumangau 1wy AzaatauasAsegAal
ANUAUKIU LAadaRTG wiatiamanmsalludnfiane 9 wag/wiansdalndinisilaauuilasluiag
uavngsuiiiay uav/mansmmowummu‘tumaﬂi"mms‘"imﬂumsﬁm'i'n A91TU Juarafiung
wmmnaamu"lummsammu‘mLﬂu“l,ﬂmnﬁmmumsmmummuum"la‘luimamsmumomuim
Woil nsrmammsa;smmums”mmmmaamu‘lviLﬂu"l,ﬂmuﬁmmumsaamumnmum“lﬂu
Tasvnsenulsendaadineu n.a.6.

Wil WMSTANNAUZAFIUNTRINULAINAINUANATTALLIUTLANURINAINY VFHNIAA15ALL
fuavszazIan 30 Juiuuaiunaansdauidunasnusiu wiawvszasiian 30 Junauasuaie
Tasvnsnuaaila Vil Taanavefivivlsslaruaasnasnuiidusrdey

3.12. aandaanisaenuluanolsung

uuiﬂmﬂn'\'saomusﬁaaawamu net exposure mnsmlaonuﬂnmﬁﬂomaﬂfa‘%mmimmaaﬂ‘tusau
'ﬂnmﬂmnmmsammnsaﬂa” 80 waouammswmﬁuamswaonamu

a

3.13. ssinnaasndaniuaviianinaduiu wiansmneannalaedgauiazamu :

'
ada

3.13.1 iszianuasndnninaniansnaduiu vi‘%amsmmanwa‘immﬁaumauaamuiuﬂszmm :

WBENIAn1TazaInuviauaImlssladumIzaananning niwadudu wiameannalaeda
duasivlaasenilvndavatsasivaiufidsenidaaaenssunis n.a.0. uialszaraginou
ALEATTUAIT N.Q.6. n;mummma”l,ﬂu nuum“tunsz}mamuqssums n.8.6.13a811n9U
ALEATINNTT N.R.6. "mmmLﬁuﬁauu’%aﬁﬂqsmmmimﬁaLﬁm(‘?mﬂszmmu‘%aﬁnﬂmswao
NANNSNEVITANIWLFUKIANTUIANNR LALITAU

#ui 1 : amans TS (transferable securities)

1. a57&5 TS mrmm’m’n mswmsmanwsmu‘lm 9 uanmuamnmwmaumwn’tuﬁa 3.13 defi
mmaunmmuuamnmmmmnmu Grofl

1.1 Wfzarvuaniadaulaivinivgamuiinissyaiuunnniyanduasnulunnans

1.2 sunsavldaudia’le (smﬁanszﬁmﬂu B/E w3a P/N fifidauluvinuldaufiaunnaonula
mmums‘luumssniauam'ﬁwﬂnsaolumwms"l,mmmﬁmsmnaumun’mum wiafidaululn
naINUANNsATNEAUNaaNATIESLA)

1.3 fzayaidmduanarsiignaasasuaiuwazfinisdiudgeidulssdnamominaua douisv
danssansaindvlaiiainndssnaunisiasandadulaasulaaoainaua wasfizaya
siafiggnauyanyfisssy Taauayadonannadtavdsannuvastayaiiiiadaladedavinain
wandmasdudufisansulussdusnna

2. aEuTuasudntnam lun1saenuada@IsiRudNn A uuatuaa 1.

2.1 tunsaifdunisasnulu B/E wia P/N iaanasansdonariiiiazissuiinisen B/E wia P/N
Fonaneaviinisiuaraniasusasinaynnaded

2.1.1 aW. uv. 32 uA. mungumammﬂﬁsﬁaamﬁumslﬁu

2.1.2 sunA1saaudu

2.1.3 §U1AI5A1AITRILATIEN

2.1.4 sU1AISLRANSNEATULALAVNTAUATITARAS

2.1.5 snaswamIsnAazuanalduarauaganwdlsenaing
2.1.6 sunmstianisavaanuasiniunelseinalneg

2.1.7 sunmsddgaruunadsuinalneg

2.1.8 aanfunisiduavilsananiia m:rmymuaammnnmnmnmu 2.1.1-2.1.7
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Wil msaTansanissusasdonanaaaiunisarianianisiusasndenaviaraandd Wei1uIu
swdvaantie (a1dl) enuiszylTu B/E waa P/N e

gaui 2 : inadulssanue CIS asdiduninafinisaanagaalaisdunguanaine
aavfinauantiduasndninaimlunnsasnudil
1. nsgiuiunule CIS

1.1 fnaaniduasiduldaundninanlunsasuiudmfuraiivuasdmiuasians TS uaiu
l1ual.1aa 1.2 uazua 1.3

1.2 tunsdifinasnuldamulunula CIS uas MF MF donaiaasiutaunanisasnudad (lula
Aunisasnuluiude CIS aadnadnusINNadIfINaInulunaIfILng)

1.2.1 fimsasnuluninadudodulssnnuarafiadmduiinasmuaiunsaamule

1.2.2 finsasnulunswadudialadzdnaaiudasiu (pro rata) wadlanauduldaundninamn
single entity limit aavnanuilu

1.2.3 umsaamu‘tumwﬂﬁumaw"’;ﬁmmmmm"mmu (pro rata) wadlanaiiuluauvdninain
product limit Awsunswe autiviy SIP waanaomuuu

1.2.4 fimsasnulu derivatives Mduldaundninasm global exposure limit aasnasnuiiu
(Famrarun1saanulu derivatives Adrmaaudssianniwadu (product limit) Gouiunisiznvin
570551 derivatives Afilaan1sanAu&ae (non-hedging))

1.3 lunsdifinasusnuiianasidasnuluviuia CIS 2a9 MF MF danaaadlulunasnuny fa
\nas

2. nsgiuviuda CIS uanmiiaanniidvualuaa 1.

2.1 figauautidvasduluamundninamlunisasuituissuzadiivuad viuasars TS lusiu
l1ual.1aa 1.2 uazua 1.3

2.2 aanediaudaunalu SET

guit 3 : ninadulssandudhnwiaanasiiaunmidudin
aavuiuiduchnvassansiiaumnidusnaasgiusngot

1. 89W. W9, ¥32 UA. MUNYUNIENAIEGIARFATUNNTIIY

. fUNATAAURU

. FUIANTAIANTRILATIEN

. FUNATAANTINHATULRLAVATAAITANAS

. Uss¥vaaasasduLiiafiagande

. sUATWRILIENAITUIANALArIIN At aNLIsEIA e
. sAsIan1Tavaanuazinnwslsemaing

. suATadauLIlsTnalne

O 0 N O U1 ~h W N

. aafumsidussnlsanaiidsanalnaddugindn

10. aanfunsduamvilsunafifidnwasvinuasdadunsuchaaiu 1. - 9.
guil 4 : g5n5sussannsdiataafidayananadu (reverse repo)
nsasnulu reverse repo aadiiuldaundninandod

1. aduan easiufifuaradeiinaruisainniduadayanlu reverse repo laanunguunaine
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1.1 aW.

1.2 uv.

1.3 ua.

1.4 ua.

1.5 v3Enlseiuds

1.6 s1n.

1.7 nasnuituy

1.8 fiiuArafifingnawwisinsotiy

1.9 sHusmanIsuarssIanaanuaguinaNaIedgnnsoulseana

2. anasilalunisvin reverse repo aadiiuasiasaoil

2.1 anasnassinauazamaisniaigaivlsang Taansdiduasansaniasgaivlssinanacd
credit rating aglusdudu investment grade

1 1
@ _ o

2.2 B/E P/N 1iasi3unn dnn wiavunsvasdu A sw. ue. wdasuimsifinguaunaanisind oty
ulufinnsyynwu defiangaanda’lanhu 1 4

2.3 B/E waa P/N A TSFC Lﬂuwaan Afidvuaiuladuaudrluiu 270 Juiuwaiuaand wa
Lﬂummmmuumwwumamamuvisama“lmmu

2.4 B/E P/N vi3adnn 7ifiara' iy 90 Susiuuaiuilaan dedi credit rating asnslaasnondlogoti

2.4.1 i issue rating w3a issuer rating aﬂ‘luaumnusn Taansgifviu issuer rating aaaviiu credit
rating Alaunannisia credit rating szazdunie

2.4.2 §i guarantor rating aglududu investment grade

2.5 asasuildefiangaandatuiu 1 4 Adunsdeulusaiadanraasaisuil viafifizaya
s1afiudaianazatvavladedinsndainanagoisay Taaasasuiainaiiaaed credit
rating aenslnasnoniagof

2.5.1 # credit rating szq::z?fuaajflu 2 fuduusn wia credit rating seazenIAiauidaaladuy
credit rating szagdudvnaIa ui CRA latzauiaun

2.5.2 fi credit rating szazeniaglu 3 duduusn

2.6 mwmsnwﬁaumﬂmmaa“lmnu 1 \dauiidun yn.lﬂu"i,ummmﬁamumswmmumaﬁﬁﬁaua

=l

51mmuuﬁanaLLaumoaa"l,mefioumsl,ﬂmwﬂmammsmﬁu Taaasa1suiidenarinacdl credit
rating aenslnasnaniagofl

2.6.1 # credit rating szqzz\?{uasjftu 3 Juduuwsn wia credit rating seavanidaudaclafuy
credit rating szacdudinaIaIui CRA latzauiiauln

2.6.2 fi credit rating szazeniaglu 4 uduusn
2.7 viSnaduduauid1iine1uaaeAIINAIT A.8.0. ATUUALRNLAN

3. szaza1IAs usEuiiuag reverse repo aadlutiu 90 Ju

I

4, damnuatiNLdNALZENIan1seadlfidd1nsunisasnuluy reverse repo @INLALNT
11TNIIUAMLATINAT A.8.6. UseAAAIuA

gl 5 : g5nssulszannsiuiiundnnine (securities lending)

aavduldaundninaunlunisasnusail
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1. adauan ma\mﬂé’mmwanmwuol,ﬂuw"l,mu“luaumm"luﬂsvnauﬁ'sna SBL Taalunsdidi
ﬂé&’mmmonman's"mm‘s‘lumuvmumumaawzm wmmaaLﬂunﬂﬂamummmmﬂs“nanﬁsnwsa
m’uuunan'ﬁ"l,mm'mngumﬂima

1.1 glasuluauannilsznaugsia SBL

1.2 sin.

1.3 naenuiuy

1.4 sunmisttanisiniznuasnsavaanulsenalng

1.5 aw.

1.6 u9.

1.7 ua.

1.8 varniszAudiia

1.9 NaeNURIUYAAATTIYAMINFNARULAINRINULAALLGILG 1 a1undulyl
1.10 naamuﬁwmﬁammmjﬁwms

1.11 fifyAraduauid1TnIUAMLATINANT N.8.6. ATVUALRNLGY

2. Maﬂ‘VITWEIMI‘VIEIll maaLﬂuuanmwumaﬂ?,usvuusnmnuanmswwaoﬂuﬂmmnuanmswa “ia
Maﬂ‘I/IiWEI'VI sdn. mummﬂuu’mm L‘].IEI‘L!‘V]E\]ﬂ%‘SWEI

3. MWladaandnlsziu W¥NIan1saava L iun1seil

3.1 aflunistufinseviaanudndseduanngfauiadudsedunisiniiundnnineg Taanag
undnilsyAudoil

3.1.1 Juaa
3.1.2 anna@saasging

> 1 >
[ Y-

3.1.3 B/E P/N 1iastdusn dnn vidanugszasdu A sw. 19. vdasuiasifinguanaawisingediy
ulunfinnsyynwu

3.1.4 B/E w’a P/N i TSFC lugaan AfAmuaiuladuaiudaludu 270 Suliuuaiuaandiuay

Lﬂummmn’mum‘lmoumamamuma 51 E)VLG\L‘WIJ

Y

3.1.5 B/E P/N w3adnn fiflangluidu 90 Yutiuuaiuilaan Gefi credit rating asnslnasnonile
Aol

3.1.5.1 4 issue rating #"3a issuer rating au‘tuaummwn Taansdi Ay issuer rating aagiily
credit rating 7'lasnannnnsda credit rating szavduaie

3.1.5.2 §i guarantor rating aglududu investment grade

S o

3.1.6 asaswilfifl credit rating aglududu investment grade
3.1.7 wilo&amdsydudl sw. ilunaanliunnasnuiaduilsedunisdundnnsnauunnasnu

3.1.8 iuaaneifiaulu SET Afisadaagludui SET50 il tunsdifinasnuluiulamnanisasmu
Tuasasnu nasnuagsunanlsziuainaid’lule

3.1.9 wuhaaenuuad MMF

3.2 sidfiunisiunasnuiinssu@niviansaunsasndndseduain 3.1 vasiiunsTiaadgaudoas
finalu vs¥ndanissrusatvdauissutitarannnanidseiudinan’lalaanay

3.3 wuinanlsyAuaiu 3.1 vmaomuunssuﬁmﬁlﬂ‘iaumamrmausawﬂu"l,ummmnmnmm
nanilszAuiule L)uu,mLﬂumsmmmjﬁmumumamnaa‘luﬁsnssumﬂuﬂuuanmwn Hutag
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3.4 siseyanmdnilsedu an uu > 100% vasyamvanniwalvi

3.5 lunsdiAnadnlseAududuan Iinduaadinallasnuiaaiudlunswaduddl

1
o

3.5.1 Budnlu sw. viasumsiinguunaanieiadetiu

I3
P~

3.5.2 ifas3ucn v3a P/N auil
3.5.2.1 1iasidunn w3a P/N 7 sw. w9, wdasuasifinguananwisdadetudusiianszyniu

3.5.2.2 P/N 7 TSFC iflugaan Afifvuaiuladuaiudr’luiu 270 Jusiuuaiuaandd waziidud
nvAnualaduiianvaumsaiialaiu
3.5.2.3 P/N fAfiaeluiiu 90 Sutiuwaiuilaan Gefi credit rating asnondlsasnalagoil

3.5.2.3.1 i issue rating w3a issuer rating aﬂ’tuaummtsn Taansdiiy issuer rating aagidu
credit rating 7'launannnnsda credit rating szavduais

3.5.2.3.2 §i guarantor rating aglududu investment grade
3.5.3 anna@snasging
3.5.4 reverse repo &1usua&1sAA5 Ine

4, anwasuarasyRIAauadduan "lvi‘lm"fmmmﬁﬁnwmyuavmsyammmaoé’mmmmﬂsumﬂ
1TNINUAALATTUNITAIAUNIANTNE LA RIAUAANTW mm’mmnmumn enAuszuuuduan
finuazln ﬂmanmswﬂLLazvianﬂs:ﬁnu“luﬁ,inisumsuuu,a:ﬂvi Anvannswe

g R o - o &
fun 6 : ﬁiﬂ‘a’iilﬂi%ﬂLﬂVI derivatives aunantnLmNNIsTaINUAIL

1. dssian underlying derivatives finasnuaviaiuadaanlanasii underlying agalaasng
nilovizanaraasadiofl

1.1 ninaduinasnusiuisaaanula

1.2 daseaniie

1.3 dasuanil@audu

1.4 \aséia w21y credit rating vi3a credit event viluau

1.5 gufiduna duiifiasadsvnautuduaividadiudsenu 1.1 - 1.4 wida 1.7
1.6 dufififiagadsenaududusiony 1.5

1.7 underlying umufidiinounaiznssunis n.a.60. AUUALRNLAN

Tunsdifl derivatives a1989fusnAm1uag underlying 2190 smmawaomanmmamﬂuswm
1aqiiu (spot price) mas'\ma"mmwﬁﬁamnmwm (futures price) tn1iu el s1A 1129
underlying au Aluladudl via underlying iuadalsznavuasduiidonary aaviduiiaausu
atnan9IvLasLiaLa I IUNTRANE

2. Jaulanisainy v3snianisasafiunisasnulu derivatives tanaidia

2.1 nsell MF 1aszutAeiAunisaenulu derivatives wag underlying 2ag derivatives fagasnu'ly
agvdatauluiasenis

2.2 vlunsindugdeyaunlu derivatives asnalaasnondlogati

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gail

2.2.2.1 nsdiudlu OTC derivatives luilszina'lng aasfigduadndravioidu sw. suraisis
AgvINELRWIEARdetiu drunudiane derivatives visagan derivatives
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2.3 Tunsdi a“maonmﬂhswuumﬂmsmuauaumma derivatives ﬁuamao fuardunagiiu
mswuaumnamummmaomu“l,m Wil ”l,mwnamumﬂuvguammnuaumauuummuanﬁum
TuAN

3. udnnatRnLdungdl underlying vilugasd

unseilil derivatives §i underlying tudautionu 1.5 — 1.6 dufidonannasfidnwoy dotl

3.1 dludufiifiansAaivuaignisaruiabiasetinay Taafinnsszuuviasuayauag underlying
maﬂqaumo q mu*nm‘h.i‘tumsmmm LLa“umfsmmmmjumLﬂuﬂaanumummmm"amao
avaisznavnasdudl Wil underlying wiailadadina1InadiinistadaulmIAUENIZARIADLNY
wudsszann

3.2 luduiinfidnsazaalaaanonds aoil

' '
a aal a aa o o

3.2.1 dufifinnsnsranadacaiaswa Taaduduinfidnwasladnuaeni doil

3.2.1.1 fufifiavaisenavunavdrifitihnin < 20% wasitntnionua

3.2.1.2 duiifiavasenaudiladivilefiinnidn < 35% wasimitnioviua
lunsdfdduldauanizeais Tasavalsenaudidusasiivinluidudanidivualy 3.2.1.1

ATARAITAUNNNTATERNEMITAAY 3.2.1.1 uag 3.2.1.2 luaadinasalsesnauiiAmitasdunagel
wIauduAuNIRANTAN

3.2.2 dufidulauanain 3.2.1 duduldeudaulaasuaiu dodl
3.2.2.1 dlugufififiasalsenavduanaisvdaduaninasuaiunsaasnula s

3.2.2.2 dadnanduasnuaudasiu (pro rata) Lauauuuonnaomummu‘lumwmsmaﬁmm
fulasasouarlonatdullaumdninam single entity limit aasnasnuiiu

3.3 Lﬂuﬁﬁvﬁﬁ"l,m%umsﬁmuﬂmﬂaajﬁuﬁﬁmmmLﬁaﬁauazﬁmmﬁvlmaahaﬁaszajny’%ﬁm
a3 Ml inadsagnaaiudvnaidudsnliueiazasidEnianis BENInA1TTUA2IT6
TuflunasnisdavsAumnudatasnivnadssianuaaeiidssdnaninaie

3.4 finsuanaeduiifu q asrenaiasidullszainaiuvinaisaiudafifinisi@uazayaanioiiu
WwinMsal

3.5 tunsdiiduduiidua Mumonmmaammmimuhjl,mawauamoaomnsmmumao
nuIa9IUTIAAuadlsT Al NaNIan19UITINA WEAAIUIAUATNTIATRUATILAZUZANTTALTEN

Qﬂﬂﬁitt&ﬂ\?‘t‘ﬂ mu"l,mnﬁmsmmmmaaNwmumﬁumnmammmamauam’nouw\lavl,mamo
LRUERU

4, nannamnisialniiniwaduitiaswananisiissuiieunisynwu (cover rule)

nmmammmaoam‘mumswuauwaonaomummmmwuavuamwméao‘luﬁm’mﬁmmwadamsv
mnaamumamaamsmummamnaama derivatives auamaoimaamme"lmaovmiu
derivatives 1fu uaziduldauiginuaaznssunis A.a.6. ANKUA

aa o

5. uaﬂLnawlmemuz\hwsnmsaomummmnﬂszmﬁl,ﬁaammwm&"m

1unsa‘iﬁu‘%a§mﬁmmsamu‘luIderyivatives l underlying ‘lula&aGenAuniwaiunazanauies
A1savnulu derivatives dvnariaadiiulidarundrineiuaaznssunis A.8.6. Auue

6. uaninaiudnaIniunIsasnulu OTC derivatives

wBEnIan1seaialniinannaslu OTC derivatives 69dl

6.1 °lvim3fmmwanphm/iuammmuauuwuamﬂmﬁssumao derivatives a[.‘I/HJ‘S‘.I:I"I/I?']GIf'l']‘i“l/l‘i']fl.l‘l/lﬂ
')‘LWI 15 uauauammﬂwaaumaumau '1/]\71! ‘lunsmmumna‘nLﬂmuuﬂmmmsmaaummamms"m
ATUIULLARY LLQ\‘]NRQWﬂﬂﬁ‘i‘iﬂﬂ"lﬂiul‘uM"lﬂ'ﬁﬂﬂvlﬂ
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6.2 “lun'smmanmmm'smmaowans”mumaﬁmwaa derivatives asnefivadndey adanadnehe
nilvAmauaziasyanaisssuuas derivatives Iii¥nianisnsuud

6.3 adauandnrhanilsfuaanlninnsaregiuy derivatives Wiad¥nianissasza'la
7. ndnunamiudusdiniunisiiuadaanly credit derivatives

a va

wnianiseasdfidanudauludodl
7.1 LmLﬂuﬂs‘fmm'l‘Lu credit derivatives latanigiianisananutdaginiiiu

a

7.2 wilugdayaun'latanny credit derivatives i

AN AULUDIFINTTUMIALALULALIAUFINTTY
agnvuntivaevla fuil

7.2.1 Credit Default Swap : €9lawn msmnao‘tug'\uwﬁ*ﬁvaﬂsuﬁummLﬁﬂaeﬁumsﬁmﬁtﬁm*’ﬁao
AuAnuausatunisiseniiany obligation uaveknWUAIN obligation Wy Tauadeueuniaglu
smwwmﬂﬂ'sunummLﬁmnmswwnwuma”maom's“mummamnaosﬁaﬂs“ﬂumwmﬂmmaan
credit event wuimﬂauuwa‘lwﬂamnao*ﬁaﬂsunummLﬁﬂaﬂsun'mummum (‘Luns Alauifn credit
event mamnaoawauam‘lmumnmuummm]nm) Woil 11 obligation agfiLavsIanIsLGia
(Single Name Credit Default Swap) w5a obllgatlon fivarananisdeiivua v analsyiuainu
Lamuuumﬁwsmumamm credit event fudu obllgatlon samslaseasuioiusausa (First
to Default Swap) wiafiaiAa credit event dudu obligation 518113515 18AIY ua"luﬂau
obligation iiaa“umsﬁws"i‘nmnumwwﬂumumaaaumwzmuuu LazannavazasuiMuaLiia
vAim credit event Ziufu obligation nnsanislunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 49'laun mimnao‘lugwuwwﬁaﬂs”numwmﬁmmaaﬁum'swu
an089fiLARAINA1TARAILAINAND UL YRR IAF A NRUNINE A 98 TaaganalseiuauEeodl
msuwnwumaumamamammu‘luammommaams'\aaumma‘maannams‘maﬂmnmumwmnao
Au uazgIufianad (anf) wawamﬂmﬁssmaoaumwﬂa'mao Wawanduaisiigdailseduainu
Lﬁﬂaaviauwamammuua”mumwwu (and1) vavyamafssTHLasduUNSNaa198eluAug a8
seAuanuLdad aunnasiia credit event vdaasuivuadaian (nsdiluiin credit event)

7.3 mao‘lﬁa"mmmm‘sg‘mmummuumimzl International Swaps and Derivatives Association
(ISDA) vlsaﬁmmmmssmaumuma’hunmuﬂmunssums n.8.0. HaNsy dofitannaofifidns oy
Aol

7.3.1 NNai?jU\‘)ﬂ‘].IVLG]GHNﬂ{]MNWEI LLE\]uleI?.IGIM‘SaLLEI\‘)ﬂlIﬂJ_]VIlI']EI'J']ﬂ'JEI‘Viaﬂ‘I/ITWEILLE\] ARIA
uanmwwsangﬁmﬂau

7.3.2 Wfizaduuafivinnanddvua b luanssuneniiviadyar dauoalomund credit
derivatives tuatvaviRauidea 'l

7.3.3 Wflvadvualunasnuaasalianudavinauunadean
3.13.2. Uszianuasvdnninavidanineduiu wiansmneannalaadzduiiazasnuluaielsana:

‘usa:mammsauaamuusaumamﬂsviwmawvmnuanmswu NIWEFUAY WEavnannalanda
auam\flmammuov]sa‘mmﬂamomumﬂsymﬂﬂm N55UN15 A.R.6. WiadszniddITnou
ALEATINAIT A.R.60. njuummma”mu LauLLm"Lunss\memunjssums n.8.6. w3ag1lnvu
ALEATIUNTT N.Q.6. 1Mﬂ31utﬁuﬁauu%aﬁﬂ§zn1ﬁu,n“lim'%aLﬁmﬁuﬂssﬁmmu’%a:«Ym:rmsmao
NANNSNEVITANIWLFUVIAATUIADNNR TALITAU

Wil msaamu“lumwmsmaﬁmmw’(umaﬂsumﬂ Gmmsma@fmmmonmamaatauamumatﬂu
msvné’zyap“tuﬂsumqmuuummumnumuamuuanmwuuammwanmwumLﬂuamﬁnmum
aag I0SCO M“samymg*ﬁamu“lummmifamwanmwumaﬂsumwmLﬂuamﬁnmaa WFE w3aiiu
ANRITUIVIENTNIAGILaLRUaaTe GMS

#uf 1 : asans TS (transferable securities)

1. @5&5 TS mnum’m’n mswmsmamswu‘tm 9 uanmuamnmswnﬁumm‘luma 3.13 i
mmaunmmuuanmmmmmnmu Grodl
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1.1 lufizasivuaniadaulafivinlvgamuiniseyniuninnnyanduasnuluasans

1.2 susarddauiiale (swmnsmmﬂu B/E w%a P/N fifiidaulaviuddausiaunnainu
"l,mmLuums‘mumssniauﬁw&Lsslnsao"lum'lm's"memﬁmsmngumﬂmuum wiafidaululu
naomummsnmﬂﬂu@aanmwan's"Lm)

1.3 flwayaiimAuanaisignaasasuaiuuazinisdfudyodulszinaseairana doussn
danssunsaindvlaiainndsznaunisiasandadulaamulaaesinaua wasfizaya
sIAAFENaUYanLAEITN TaEAaYaGINaIINAIAEIAINLKAYLaYaTILTadaladedavinax
ndndmnssuiduiaansuluszduanna

2. aaduiuazndninamlunisasnuaasanasiiudnannidiivualuaa 1.

2.1 lunsdidunisasnulu B/E wa P/N faanasarsdenariiiiazisyniinisan B/E w3a P/N
Aynanmasiinisiuarianiasusavlaayanacvil

2.1.1 §W. W9, ¥32 UA. AMUNYUINENAIBFFAIFANTUNSLIU
2.1.2 aantiunsiduavilsemanfidnragvinuafimiunFusdhnaiu 2.4.1

Wil msanTantanissusasdananaaadunisarianianisiusasndearavianaandd Wei1uIu
smdvaantie (a1dl) enunszyliTu B/E »aa P/N e

gauit 2 : niwadulssianuude CIS asdlunulafinisaanagaialafodunguuialy
AvlssIng

aavfinaantifuasndninaimlunnsasnudodl
1. nsgidunune CIS

1.1 finasnifvasduldaamaninamlumsasmuawdieduzamnuaduduasans TS lusu
Alaal.1laa 1.2 uazua 1.3

1.2 wlunwauasnasnu CIS avdlssinanifidnwaedo

1.2.1 msaanLLaymﬂauamnaﬂmﬂimmsmnnmLtawawummumaﬂsvmmmmnumu,amm
uanmwuua”mmwﬁamwanmswmﬁaLﬂuamﬁnammmao I0SCO Msatﬂuuummaonaomu CIS
maﬂsul,mﬂmun'\isﬂamﬂ‘lummWfiamf;maﬂmsws;lmoﬂsumﬁmﬂuamﬂnmao WFE

1.2.2 CIS operator zasnadsnudonaagaalanisiiduguanasvinanuiduguaidusundn
flgyuas I0SCO

1.2.3 ﬂsa’iﬁnaomu"l,ﬂaomu‘l,uuuaﬂwaanaomu CIS avilssine naynu CIS moﬂsumﬁmnma
maaaﬂmﬂlmmamnmmmsmnumu,a A13aan ATSLRUAUNE LLavmsammsdmsnnamuLwa
Naomuﬁﬂﬂanmaoﬂsumﬁuu

1.3 dsuimafiinfuguanisiauazaniadenanfininsn1sinaNuANATAIHAINUALILREIWA
Wil eusadialssindnginauaaznIsunig N.8.6. ANRUA

1.4 luasatidunisasnulunuiazadnasnu CIS avdlsznd nasnudenanaasfinnsindanisndia
"lm,awwvnsmummmLﬂu"t,umsusmsamwmaaotﬂumsﬁmsnwnuu uawuuiﬂmﬂmsaomumu
(”Lu‘lﬁnumsaomu‘luumumaanaomu CIS moﬂsymwﬁoLﬂunaomusmmaommmmu‘tumaom
wna)

1.4.1 :Jmsmvlu“lumswmﬁuma‘lﬁﬁmmmmué’mmu (pro rata) uadlanarduldaundninam
single entity limit 2as MF sfu Weil dninaumdenanluladunsainswaduiiu SIP

1.4.2 unwsamu‘tum%wﬂguma’(?j‘iﬁmmmmua@{mmu (pro rata) wadlawarduldanuvdninamn
product limit & Sunswaguiiidu SIP uas MF iu

1.4.3 fimsaonulu derivatives Mduldaundninaum global exposure limit 2aas MF 1y

(Fasrdrunisadnulu derivatives Adwiamuseianninadu (product limit) doitunisianvia
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590551 derivatives Afilafian1sanmu&ae (non-hedging))

Tunsdinasnu CIS avlszinai MF [INU maoLﬂunaamummmuaomulumwuauﬁﬁuﬂuﬂsumm
LLE\]u‘H'LlG]LﬂEI'JﬂlIM MF mmsaaomu"l,m u,aumau‘mswﬂaum"Lnmmsnaamuimmmuammu
fasu (pro rata) LLmavmao“Lmnu'saﬂav 20 229 NAV 229 MF donan

1.5 asdnasnunuiianas Ldasnulunulauasnadnu CIS a19dseind nanu CIS

shaﬂ'sumﬁﬁansins;aavlai‘l?j'naamumuanmuumuaommnnnaamuszzuﬂmma% nuwatdunsdng
AuIndunay Lﬂuﬂs“'imjumawaauumaomu el Taalasumuiugavaindiineiu
AMLEATINNTT N.8.6. 1aanaun1saINuLdEndanisasilamanaya ananuanidu way
mﬁssuLuﬂwn,nﬂ'maonum‘smmu‘luanﬂmumnm‘;"l:;"luuuoﬁaﬂmu

2. asduiuniuia CIS uanuiiiaannfidivualuza 1

2.1 finaaniiduazsiduldaundninam lunsasnuizuiisduradiivuadviuasans TS tuau
Alaal.laa 1.2 uazaua 1.3

2.2 aanzisulunaiadamnandnninaaivlssnanidusudnuas WFE

fuit 3 : niwadulssandudinluganiunisduavlssnaniansiasavlssnaAdauna
WU

3
a

aavuiuidushnviiassasiiaumnidusdnaasgiusngot
1. §W. U9, %32 UA. MNAVINEINAIEETAREANTUAITEU

2. gantfunisidusevinedsuenandsenalnadusundin

3. daatfumsiduavlssnaifidnwagvinuaadendunsudineiu 1. - 2.

guil 4 : 55nsuseannstiataafidauanunadu (reverse repo)
Taaduldamundninamidinuaanssunis n.e.6. Avua

gufl 5 : ganssuilssiannisiniiundnnsnaluaielszna (securities lending)
Taaduldaundninaumiadiinuaanssunis n.a.6. AIKUA

gl 6 : §3n35uUsELAN derivatives Tuanvlseind aundninamaIsaInuaail

1. dszian underlying derivatives Ainasnuaziniuadua'lanasii underlying asnvlaasng
nilovizananaasadioil

1.1 ninaduiinasnuaansaainu'le

1.2 daseaniie

1.3 damuanil@audu

1.4 \aséin 121y credit rating v3a credit event (luau

1.5 gufiduna duiifiasadsvnauiuduaividadiudseanu 1.1 - 1.4 wida 1.7
1.6 dufififasalsenaududutiony 1.5

1.7 underlying dumuiidnoruaaienssuns N.a.6. AnuaLRNLGY

lunsdiil derivatives an9asAusIA1uas underlying 211901 s'1m1nmoaomnmmamﬂuswm
Ta1iu (spot price) maswmﬁmmﬁiamnmwm (futures price) wnifu Wedl ;nmaav
underlying au Aluludut wia underlying duavalsenavuasduiidonary aavduiiaansu
atnnvLasiiame hamIunsiaie

2. Waulunmsainu 1WEnianisazanfiunisaonulu derivatives lanaiiia

2.1 asdl MF 1laszuiAssunisasnuly derivatives way underlying zav derivatives Aagaonu'l
agvdarauluinsenis
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nasnuilananisizaasiasuiinieilsand aas 1YA6 yiuananasyusieeas

a

2.2 lunsianiugdeyanlu derivatives asnglaamnondlodiodl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gasi

2.2.2.1 nsdividu OTC derivatives °lumoﬂsvnnﬁ maouﬂé’mmwanmwuaLﬂuumnﬂﬂam“Lmu
aumm‘luﬂs“nanﬁsna derivatives 1/|aﬂmﬂ"lmmsmnumLLa‘imwummumnnmLLamuuanmwu
uaummmuanmwwLﬂuam‘ﬁ'nmumwaa 10SCO v3afiidusudinuas WFE

2.3 lunsdiazaaefinisaiseviinianisaenavuduniiia derivatives &ugnad duaifunaoiiy
niwadunnasnusuisaasnule il lunnasnuaziduyfigndsunauniaivuinasuaudua
UUANN

3. udnnatAnLdungdl underlying viugasd

lunsdif derivatives §i underlying uugufiann 1.5 — 1.6 dufidonainasfidnmas doil

3.1 dludufiifinsanuaignisaruialiasetinay Taafinnsszuuviastayauag underlying
wiailadaa9 9 mu'lm“l?j‘lumsmu'am LLa”umsmmmmjuwLﬂuﬂaanumummmm”amao
avaisznaunaddudl Wil underlying wialadauduna1Inavfin1stAdauliinINENILARIAD LN
wudssyen

3.2 wluduiinfidnsazaalaaanonis ¢oil

' ]
a aa a aa o

3.2.1 gufififinsnszatadaaiiasna Taaduduinfidnsasladnuaznis doll

De

3.2.1.1 duiifiavailsznauunardrfiinntgn < 20% wagtitninifonue
3.2.1.2 guiifiavrilsznaudr ladruiefiinniin < 35% wavinminionua
tunsdinduldeuanizeain TaaavailsznaudduaasiiininluAudasnddivualy 3.2.1.1

ATRAITAUNANTATEANEEMITAATY 3.2.1.1 uag 3.2.1.2 luaasinavalssnauiitAgiasdunagel
wIauduAUNIRANTAN

3.2.2 dufidulauanain 3.2.1 dduldeudaulaasuaiu dodl
3.2.2.1 dlugufififiasalsenavduasnaisdaduaninasnuaiunsaasnulataanse

3.2.2.2 diadunaduasnuaudasiu (pro rata) Lauauuua'nnaamuaomu‘tumwmsusaﬁfmm
fulasassuarlanaidullaundninam single entity limit aasnasnuiiu

3.3 iluduiiilesuniswaiunlaaaariuiifiauuiidadawazvinnunitlaag1adssarn ussEm
Ann13 Weil wndsagnaatudenaidund¥niueiazasndninnis wisnianistuanadia
TunflunasnisdavsAumnudatasnivnadssianuaaefidssdnaninaie

3.4 finsuaaaduiifu q asreeaiiasidullsziinaiuvinaisaiudafiinisi@uazayaanoiu
WwinATal

3.5 tunsdiidudufidua Mumnmmaammmimu“lmmawauamoaomnsmmumao
WUIAIIUTIAAAalsTINA I NENTan19UsTINA WEAAIUIAUIINTIATRUATILALUZANTTALTEN
Fansuaasluiinlainiznaisrmauasgwadaiidenanaiunsagenaudanduwalaaag
LRUNZRN

4, nannamnisialniinina duitiaswananisiissuiieunisznwu (cover rule)

nsa:mammsmaoam“mumwﬂﬁumaanaamumuﬂmmwua“uaimwna'aa‘lu:hmuﬁLﬁuawam'ams”
mnaamumamaw’ﬁ nilauzannaviiia derivatives Sugaavlinaaniaiilaasnulu
derivatives fu waziidulilaudinuaaiznssunis A.a.6. AKUA

'
aa o

5. ManLnmsznquwmsh'wsnmsaomummmnﬂszmﬁlﬁaammmLﬁm

lunsdifiuz¥ninnisasnulu derivatives 7 underlying luGodmAunswaduiazanainuges
n1savnulu derivatives Fonaeasiduliaufidrineuaazassunis n.a.0. A1nue

20



nasnuilananisizaasiasuiinieilsand aas 1YA6 yiuananasyusieeas

6. nannaiudnaIniunIsadnulu OTC derivatives

1BENIanseavinluiinannaslu OTC derivatives ¢odl

6.1 ‘I‘Mﬂﬁmananmwuowm';muauuwuaﬂwﬂmﬁsswﬂaa derivatives I‘Vi‘l.li']ﬂﬂ‘lﬂﬂ']‘iﬂi'\‘ﬂﬂﬂ

'J‘LWI 15 LLEQ"'JH&G]‘VHEI?.IB\TLLG\E\]”LQDH 1/]\11! ‘lunsmmumna‘nLﬂmuuummmswaoummamms‘lu
ﬂ'lu'JmLLE\l”LLQ\‘mE\]ﬂ']ﬂmﬁiillﬂ'lﬂiu'.)uﬂ'lﬂ'l’iﬂﬂvlﬂ

6. 2 ‘Iunsmmanmmm'smmmNan'smnma'i'm'maa derivatives af.l']\‘Jll‘Llf_lﬁ']ﬂﬂ.l elﬂﬂgﬂ.lﬂ.l']aﬂl}l']ﬂ
uuammmua“uaouamﬂmﬁ'ssu*’uaa derivatives 11)]1.I§'H‘I/IQG1H']‘SVI§"\1IVI‘IJVI

6.3 adauandnrhanileBuaanlniinnsaregiuy derivatives Wiaud¥nianissasza'la
7. ndnnandudusmsunsianiuadaaniu credit derivatives

a va

wEnianmisazlfifaudauludedl
7.1 wniiugdeyeunlu credit derivatives laianiziianisanmudasiniiiy

7.2 wniuaduan'lataniy credit derivatives Afidnw aivaadgsnssuniatiau@aofugsnssy
agvuiivacvla duil

7.2.1 Credit Default Swap : Golaun mMsanavlugiusydadsziunnuiasauiasinfiimaag
AumAnuausatunishszuiian obligation AR IR AWUAY obligation Wi Tnapdaiagly
sruggnalseAuANEafin1sEynuTaznasisTduauaannaddalszduaudaadiaiia
credit event ?Ju'imﬂauuwa‘lmamnmﬁaﬂsynummLﬁmﬂsumv]ummum (‘Lunsmm”Lmnm credit
event 7annRIAY auamimumumuummuﬂnm) Woil lu obligation azdfiLavsan1sLhiean
(Single Name Credit Default Swap) wsa obllgatlon fuaramansdeiivualvkaalsyiuainu
Lﬁmwmmmsmumamm credit event fudu obllgatlon sramslaseaisudodusausa (First
to Default Swap) wiafiaiAa credit event dudu obligation 518113515 18AIY ua"luﬂau
obligation sﬁaauuQwsmsuswmnumwuiumuwaloaumswusmuu LATaANaIazATLATMLALTE
tAm credit event 2iuf'u obligation nnsan1stunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : 49'laun msmnaa‘tusmuwﬁaﬂsunummLﬁﬂamaaaumswu
avdufitAinannNMsanaseaIHaRaLLNUAAZ lASUAIN RUNS a8y o alsyAuanudaed
msvmnwumvmﬂwamanLmuiuamsmammaamswaanmmmaaqnuammanmnmumvmnao
Au uavdufianas (and) ?Jaouamﬂmﬁssmaaaumwnmaao WauanAunsiigdaiseiuaiiu
Lanoauiauwamammuuaumumwmu (af) maauamﬂmﬁssumaaaumswuawao‘mnumnn
UszAumuda aunazin credit event vidaasuinuadaan (nsdiluiia credit event)

7.3 mao‘tﬁa’mmwmmsmmumnmumimﬂ International Swaps and Derivatives Association

(ISDA) usaﬁmmmmss‘maumummunmuﬂmvnsiums n.8.0. Haufy defiuannadifidnmasy
Aol

7.3.1 uwa‘tzmomn"lmmungumﬂ LLRUVLN?.IGI‘VI‘SBLLEI\‘]ﬂ‘].Iﬂ{]MlHEI')']G]')EI‘Viaﬂ‘I/IiWEILLC\]‘”G\a']ﬂ
uanmwwsangumnau

7.3.2 Wflnafivuadvinlu@ndnmuahluasasuneniiviadaygrdasiaaronund credit
derivatives tuatvaviRauide 'l

7.3.3 Wwilvadvualunasnuaasalianudavnauungdean
3.14. danaumsasnulundnninandaninafudy tiaduninafuzanainusy :

dasndrunisasnulundnninavianswaduau tvadunsnaduaasnasnunuludssinauay
AUsTLNG :

VIENTANITAILRINUKIAUFIINUTL THAULDWILANAURINNIWE NTWARUIU KIanInanNN1ALIE
duaadlaagivniivnianalrgaavaIunlseaiaanenssunig n.x.60. Ksadsyn1@gITnIu
ALYATIUNIT A.Q.6. ANUAAIaalUd uualunsalnrarynssunis n.8.6. u3ag1nIu
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AMLZNSTNAIS A..6. TrAauiudaunsadidseniaunlaniatiuifulseinnsadnwaizuag
NANNSNEWITANSWEFUVIANTUNANNA TALIBAY

afly wlavannasnuiiiiiunisasnuuasnasnu buy & hold v3¥NIan1sasidandiuiadnsaiu
ATRINU dnsunswadunanu laaluuaya o Juniinsasnu

guit 1 : Sandunsadnuiidmaaugaanninaduniaaduea (single entity limit)

23 UszAnnswadu dn51&u (% 129 NAV)
asEsAATslne A dndnsaIu

2 | an&smasgaelsung
2.1 nsdifl credit rating aglu 2 duduusniiu’al waAadasau
2.2 nsdlfi credit rating a glusedu investment 1aLhiu 35%

grade uaG1NIN 2 Fuduusn

2.3 nseldl credit rating aglussdusina investment aAu 15%
grade w3a'ludl credit rating

3 | wuan CIS aufissulusaazndaniasenisua 3.13 udAadasau
320 Ussanuasndnninavianswaausy wians
vjmanwaivmmﬁaumasamuV?,wua 3.13.1 @il 2
2a 1 vida 2a 3.13.2 8w 2 1a 1

4 | Yudhnudasnasiiaunidusdin “ahiu 20%
andsiidnrazaTuaIudat LaAudasndell walundnslnazge

>

5.1 uasansuil asansfeniidenu viadnn A i | N

aandaaedunrunguunelneg wviagra1uas sw. | (1) 20% wia
avdssinanlaiuaugialvlsenaugsia aw.lu | (2) druilnzasesiarsiaimuluy

Ussina’lne benchmark + 5%

5.2 luasasifidneazaslaasnndodad

5.2.1 @aamﬂunmmammtﬁﬂu

5.2.2 gaanfinsdawanayatiunisiiildines
saaztdaaaunuy filing

5.2.3 luasdlfiduasasifnvuafudisend
< 397 Julluuaiunainu Mlu'lefianwaizain 5.2.1
w3a 5.2.2 giaszynduauasansdvnaiinaiiy
UAARAIT

5.2.3.1 8W. u9. 32 uA. munaumﬂiwémﬁsﬁa
ganun1sdu

5.2.3.2 sunA1saaulu

5.2.3.3 5UIANTANANTRILATIEN

5.2.3.4 sU1ASLRANSINEATUALAUNTAUNSINE AT
5.2.3.5 uss¥vnaaasadduLiiafiagade

5.2.3.6 sU1A1TWNUIRINAIAUIANRIILASAUIA
ganwunIlssinalneg

5.2.3.7 sunaistitanisavaanuaziianuslssing
e

5.2.3.8 sunasagatuuueilssnding
5.2.3.9 ua.
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UszLannsnadu

dn51&8u (% 229 NAV)

5.3 wuazaluilssinalng

5.4 ‘lun'szﬁmLﬂum‘nmfmﬁﬁmum‘iuﬁﬁ”uﬁ > 397
munumumamu mawum"mﬂumaaﬂlus"nwaa
regulated market

¥
a

n¥waRUGI

6.1 e anazATUAIUGIE

6.1.1 tunasia1suil asarsAsuiidenu wiadanai
waanammmumungumuimu LALLEUDALATIENS
Tuluaivdlseind mawaanammwumungumu
anolsEnd (um"l,usmmmmaa SW. A9UTLLNAT
Lasuaugalvlsenaugsda sw. Tudsanalne)
wiatdunsians Basel 111

6.1.2 luarasifidneazaalaaansndasad

6.1.2.1 waamﬂuusﬂmqmm tOaulu SET wsalu
aa1adarandnNFTNEa 19l A

6.1.2.2 gaanfinsidawavayaidunisia 'l ines
saaztdaaaunuy filing

6.1.2.3 lunsdididuasarsifiaiivnuaiuriszud <

>
=

397 Juluuafuniasnu wasluladdnsazaiy

6.1.2.1 #5a 6.1.2.2 wumsmﬂwummmswms
fenannasiuyanadodl

6.1.2.3.1 uﬂﬂamuma 5.2.3.1-5.2.3.9

6.1.2.3.2 &a1funisidusennvilsanadilssinalng
vugungn

6.1.2.3.3 amﬁums@uyﬁoﬂszmﬁﬁﬁanum”
vinuavidedduyaranInua 6.1.2.3.1 - 6.1.2.3.2

1%
a

6.1.3 tunsalAiduasiasAfidvuayurdisend >
397 Juliuuaiunasnu aavdunsiiiouniaaglu
ruuuav regulated market

6.2 reverse repo

6.3 OTC derivatives

6.4 vium CIS mumsm‘lu’ua 3.13.1 &Hufl 2 2a 2
wsa 22 3.13.2 &ufl 2 2a 2 Aaanudoudauis
Msaan"lusvm'\o IPO wian1saansifiaudaunalu
Astaudanaudnniwe 2289 SET mawaommmeﬁa
M EUFANINE19UTENA (LLm”Lusmnwuwmnmj
1/1aﬂsvmwmLuum'su,n"lmmmmmam‘tuumﬂwn
ﬂauuu‘mmna‘naana‘mn‘rsﬁamﬂ‘lu SET »3alu
aandianandnnTwaaalssneg)

e

FAUINAUTAT G LRILA AR

103g9NN
(1) 15% w3a

(2) W ntnuasnswaduasnulu

benchmark + 5%

7

niwaduduuaniiaanniiszyluza 1 - 2a 6 (SIP)

suAulNLAY 5%

NIUENLUR ’lunsmtﬂumwuaumu \ufigadvuatAadu single entity limit 2asg¥usin wyaan
asEsUagdauaILansl

1. Burdnnwiasnasiiaumduniatitanisediveuuas MF

2. derivatives on organized exchange
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guil 2 : danFIunsaINUAFAIIIAAINAaNAINIT (group limit)*

23 UszAnnswadu dn51&U (% uag NAV)
1 | asasnuluninaduaasussnnnuisniaglunan | lududanladasivieded uaiun

Aanisidadunsanisianduadualugsnssunig
NSR¥UALVIENAINAT

s laazgeni

(1) 25% w3a

(2) ¥ ntnuasninaduiainuly
benchmark + 10%

*panenne : unsdidunswadudof Wivadvuaiieadu group limit

1. Budhnuiaesansiiaumnmidusdhniianissiiunuaasnadny

2. derivatives on organized exchange

guit 3 ; danFIunsadnuid I aaNlseanninadu (product limit)**

2

ua

UszLanninadu

da587u (% 2a9 NAV)

1

Wurhnuiaesasideuimidurin B/E wia P/N
ffyapranrunguuiaing (“meaomm‘lu
maﬂsvmm’uaaumuﬂﬂamna‘n) vlugaan ydeane
visandaan doil

1.1 suaswdaganfunisduifinguinaiamzince
fiu

1.2 aw.

1.3 uv.

1.4 um.

1.5 ussnaainsasduidafiagarde

(lusudensnaduiinasnulasulaunssudnaunain
A&y mu reverse repo n3a securities lending
¥a3a derivatives)

- smAulaAu 45% waalusaud
eyd nuuetdu MF Afianglasens
< 11 alaausauaignainu

- dasra19au'lulady MF mam
NaINUAILKAD < 6Liau vmu
w1y MF mumﬂ‘imams 14

2 | reverse repo Ay 25%

3 | securities lending "aAu 25%

4 | total SIP 9'laun mswnaumuma 7 Iumum 1: AUl 15%
dasisaunsasuiidinaniugaanninafunia
adeueun (single entity limit)

5 | derivatives il
5.1 asianvingsnssu derivatives AfiTnguseavaiiia aAuyamANuiaitag
AsaamNuLda (hedging)

6 | niwaau foil nnUszansInAuluiu 20%

6.2 »51&"5 Basel III

6.3 derivatives i underlying tluas1a1sauaa
6.1-6.2

6.1 amasAIniAINu
|

*uuneie - dniunisasnulududinviassnaisiiauinidudiatianisafiueruzay MF Ty
flyadnuatdadfu product limit
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Uil 4 : danFIunsasnuiidimaauaNuiisinladaluianisianu (concentration limit)

28 UszLnnnsnadu SCERG L]

1 asrdrsuil asrarsAsuiidonu | 1.1 Wdu 1 Tu 3 zasyanmildunienisidu (financial
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waanswuutﬂusmma nuualunsdifigaanasansla
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1.2 lunsdlfinasnuasnuluasiarsanzaiiaody
as&ITNaanlnuuazdl credit rating aglussdusainin
investment grade n3alufl credit rating T u3¥n
fanrsasnutianasnuaalnnisin ANTUBIUTHN
fansnadeddusindulaiu 1 u 3 maouamms
aanuavtduaznaanasdnaiumnaae nuuansd
figaanasaslada1siunuuuanIsIEnITUaYAAIS
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(Famd@uan 1.2 lulgdunsdiduasarsiaaniag
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1. W. W9. ¥3a UA. ANNNYUUILINAIEFTAAEATY
ASL3uU

2. sUIANTAANRU

3. FUIAITANANTRILATIEN

4. SUNAITRANSINHATUALINNTUNTIARAT

5. ussEnaaasasduLiiafiagande

6. SUIAITWAILNIFIUAITUIANRIILALUUIALIDU WY
dszindlng

7. sunAstiianisavaanuazininunelseinang

8. sunAsAdaNuMIlsTInAlNe

9. uA.

10. aa1unisdusevivlseinanidssinalnady

! pil&un19n153u (financial liability) mansaauunassunisfydigaananaisdonan'ladavinou
s uaNINassunsTydiiu Taaduinasgrunismanuniensduiidiivualaaaaenssunisiiiua
assrunsiiaiunguananamadnndwiiyd wiauiassrunsmanunmensiduiiduisansulusedu
f1na 1y International Financial Reporting Standards (IFRS) #%a United States Generally Accepted

Accounting Principle (US GAAP) luau
2 syudensaideluasuinuanisiavinsunisiiuluafousnuasygaanasans
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