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wanulasuRulidulinunaianisalld sl UiEmdanisaziatsunAniaannisinganssutlasiuanui@esenanalfivianzas

A g v a - ] A gy ,
LW@SL'V] N ﬂﬂ?giﬂsﬂu@\ifﬂﬂ WANANINUNTRHOBUUILIAINU
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ANNLAENIIIAANgduanlun1singsnssn (Counterparty risk)

Ae AdaIMiinaInAdy o1 lun19nngenasnliainn s A e RUAINA 19T NAUEB ATUANMUALIAT (Counterparty risk)
\HeanHNAN1TANTULAT§IHENTRUN AaEad A911AAN TNAGBINAZAERUAMNATTEENTUW Nayuazauludtynyn Te
_— . o o cd y o < . 4
1eaeutinLszinnganssu Cross Currency SWAP fugdtyryiiiusmansnidisdineilesiuanudasaindns uanilaeuy
. . . g4 4. F : o @ o g o
[T UAZIN SWAP dasmeniie iieuanilasudnsmenidevesnsnanssindssinaiamuiugngm aendoanaSuum dalu
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(10) ANuLAE9ANansILantdaauldy (Exchange Rate risk)
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(11) ANMNALINTRINNANITUNRIURMUNAUUTENA (Repatriation risk)
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o

muienainlinesuiinarudssanndoymyiaiel wazsitedyyefinfn s deinadenareuunuiinasuas léFuannnis
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'a"mmmumimnuﬁ'rﬁ‘hmmmmgﬂ@nﬁwﬁuﬁ@@ deysyn (single entity limit)
an Uszinnninean ARTIEIU (% 283 NAV)
1| #mansnimigine Tidindnadan
2 | anansnaigatsdszma Tdanfindmnsndau

2.1 N3t credit rating ag/lu 2 Suiuuanaulyl

2.2 N9t credit rating a¢fluszsu investment grade usigann 2 Tlaiifin 35%
AUFLILIN
3 | v CIS lalanindnsadau
4 | Sudnsiennasfieuwihdudnigiudinidedesnamansd Tadiin 20%

o | | 4 o X
aneuranelaat19arilaai

=~

alalifin 10% Wadlunisasulusadszimase

o

= =l a o [ A 173
Anseyniiulinianunagsnedlszina lnaiaen’ld

222e

ee

4.1 # credit rating a¢/luseL investment grade

o

4.2 JusunA13eeNdu 19l lennzRudnvirensasiigunady | credit rating UL national scale Tqululunnsinoust

49
'

SRR AETNBANIENTINNNT N.4.5. 1UsznIFAR1ILA
dld [ v o’ d’l 1 a s o’ d’l v 1 o/ U
5 | mengnsndAnEeATUSIusil Tdiiudnsaeil udausidnsnlaazgenda
5.1 1flunrananil menansnauiiienu SN vide Agn (1) 10% %38
dy o v X o . 4 y 4
PfpandnsaumNnguNieng viaa1189 oW, satlszinan (2) Wniinaaensnasnasnulu benchmark + 5%

IiFuaunyalilsznaugsia an. luilszmelng

4 Q

'
aa o
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5.2.1 geaniiluizEnannzien

5.2.2 fpeninmeilamedeyaidunsidldbefissazdanna
W1l filing

5.2.3 Tunsaiilumsans R fnuadus1ssu < 307 §u Tud M
s war Sl anwnizenn 5.2.1 159 5.2.2
;ﬁﬁmizgﬂﬁummmm?ﬁqnzmﬁmLﬂuqm@ﬁqﬁ

52.3.1 W. 1N, %38 UA. AuNuNnedIfiegIiasnIiun1siu
5.2.3.2 fUIA179ANAY

5.2.3.3 SUNA1TRIANTANLATIEN

5.23.4 suiAaiensnEAsLaTaunIninnINLAs

5.2.35 miﬁwmmm’aqﬁuﬁ@ﬁﬂgmﬁﬁ

5.2.3.6 SUIANTWAUIIAMARTUIANANLALIUIAL AN LINL Tz A
Ina

5.2.3.7 sunansifientsdeesnuaztindnusisszmelne

5.2.3.8 auATaaanNuslszinalng

5.2.3.9 ua.

5.3 auaaneludszinalne

5.4 # credit rating a¢ szl investment grade
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AANATRUNEUANNINETHN9U 3TN A)

6.3 Tuiegluszndng IPO an1sannzilewiaanun I 6.1

o

S0 B &
6.4 ATNANTINUANTUTATUNIUANL

b

6.4.1 \flumsansuil meransNaniifenu SN vide Agn
nfpandnasaunungunnging uazianeemnsansiuly
. PN | . .
sinatlszina vizageandnsatunungunnasitlssing (wstluism
A121299 s ANLsemean liFuayoy e lidsenaugaia an.
Uszinalne) vizaiflunsnans Basel I
6.4.2 1 credit rating 8¢ luszAU investment grade
= ' A vl o a o ]

(neadilunsasulusinstlssmaniefinissyniuiigianeg)
] A 17 . . . dJ
snadseinA anunsaiaenldcredit rating LUU national scale i3

o

Wuldmunausing1sinauanzngsnnig n.a.m. UsznidAninum)

'
aa o 1

6.4.3 lupmansndensuzedislaeiouidiil

6.4.3.1 Heanduisinaanuidaulu SET wialunannieaans
nanNNINEA TN

6.43.2 faaniinadlamsdeyalunievialilpednasndaanu
Wy filing
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Fuiinanu uazlalldTidnnian 6.4.3.1 1it0 6.4.3.2 finnse
BNAUANN
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6.4.3.3.1 ‘quﬂﬂﬂﬁnll“ﬁ@ 5231-5239
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(1) 10% vi5a
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94 Uszinnninean ARTIEIU (% 289 NAV)

6.4.4 Tunseiniflumanans NN uuAT I3zl > 397 1 TRIATUN
y X ~ = \
awu fasunzdieizaetlusruiuaes regulated market
6.5 DW 1# issuer rating @t/ lusy#iL investment grade
6.6 93NIINAAL NAAeyoY N credit rating aef szt investment grade
= \ A o o A & o '
(nechflunisaayulusnalsumanzadinissyniudgiawnag)

. ~ 5 ) ) . =
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6.6.1 reverse repo
6.6.2 OTC derivatives

' X a ' Ao ¥ o X
6.7 vagl infra YiFauagl property NNANHOICATUE Al
=l g = 1 1 ﬂ' = t:‘l
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o

7 | wag infra Wiseung property 289N8YURNANEUENIZANENNS lianfindmsdau
asnulufanislassaiainugu edamsuning vsedninisidi
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1y o v
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2. derivatives on organized exchange

3
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A v 3| 1 a o a v oo ' A
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1.2 8.
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R REI]
2.2 FuhnvizaasansiauinRudinifisyaznainisdindiy 12
A
\Pau
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\LRNYNBNUNTATALINNIAYLLEY MF vizainnsaeuly
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a . . ' o o - & =
5.2 U credit rating 'aqslu‘a‘mumm’l investment grade visalull
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6 | derivatives fadl

¥ o . . Ao 3
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dszinnningadn

ARTIEIU (% 289 NAV)

6.2 N9id¥ingINIsu derivatives N lgNanIs

ARANNLAEN (non-hedging)

global exposure limit

= el o Y 1
6.2.1 mmnﬂmuiummimnmmmm@u

° o

117 net exposure MiAa1NN19aeuly derivatives Inafadlaiiiu
100% 2239 NAV

(F8AZREATDINITAIUIN WRANTUIRINNA NN U NE1TNANU
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= = A )
6.2.2 NIRNANNUNNITANNULLIVTUTD1S
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e
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ANBRONAENIANNATEILFENIL
z - v T - -
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Uszinnningan

ARNTEIU

2.2 Iumfﬁﬁﬂmvgumnulummﬁimu"ﬁ@‘ﬁimLﬂu
psrananieanluluasdl credit rating @Q‘Lmzﬁwﬁ'ﬁﬂdﬁ
investment grade s il credit rating % uaa.
mnmﬁ@nﬂmumﬂlﬁmﬁmmiﬂufm 184, 98l
weaiusaniulidiu 1 Tu 3 1eeyariniseanuay
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“issue rating”
“issuer rating”
“market price”
=

“MMF”
“national scale”
“NAV”

“net exposure”

“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”

“regulated market”

Arabunadnii

3 a

Juduanuintadazasgfiaiseyniulugiugdsusas g5uaida §adn
1Y IagAlsEAU

UATFIUNNTIAYIN credit rating Tuszdulduauiiauseninedssna
credit rating TuseduNnaINsaaInNu'le
International Organization of Securities Commissions

asi@uaznaadsaalszaauilunisiaildluafousa (Initial Public
Offering)

o

uduaNudaianasndnningusansngdu

o o

uguanudadanasiaananasuiaddayan
YRAIAINAIAAIA
navnusIn (Mutual Fund)
NaINUsINARIALIU (Money Market Fund)

WATFIUNNTIAYIT credit rating TuseduiiliuBaumiauanaludsang

as o a

yamnsnddugnag (Net Asset Value)

yaa1nTaInuandlunsnaduliinidunisasnulaansenialaadan
mumsaomu“tum'\msmaﬁmmm‘mwamammuimnmaaoaumJ
NSNEFU Gﬁ'\nﬂuwa‘mnaomuummLﬁﬂo‘tumwuﬁuuu

yaAaunindeyeyruad derivatives

Uszianuardnrazuainindduiidannadniu credit derivatives
d198vdv (obligation category & obligation characteristics)

fouanfidnwazaiy (3) vasiieny “ugrdazaarontin” Tuunas
3 wansen eyl feyandiaunaalvntin w.d. 2546

derivatives f9diamneauanduddauna derivatives

+
a,

My 13U (Promissory Note)

o

aEnA 2N NEdUNaINY 49ldnNMIAIIAUAIMNINATFIUFNR
dasahunisasnuiwIaalssannswgau

ﬁuﬂnm\mamjaamamsﬁamssumwwmtwa‘lmnmmstasmmasaa
Fau18a&1553U I U Lé sufevidayasie q MAmAuaasiy
TagdutgnalvavndagnalansiiAuguanaInIvnITWIanUILIIY
nvinninaAtduqguasiunanniwdniaaa1snidnwasvinuay
LR ENAUNINNINE
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AN
“repo”
“retail MF”
“reverse repo”

“SBL”

“securities lending”
“SET”

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

“sovereign rating”

“TBMA”

“TSFC”

“TSR”

“underlying”

“WFE”

Arabunadnii

g3n3suNsne Taasidandadu (repurchase agreement)
naINUINIRagaenuyiall (retail Mutual Fund)
g3nssunstiataafideaueunanadu (reverse repurchase agreement)

gsfandnniwdilseiandanisaisunazsliinnannsne (Securities
Borrowing and Lending)

§30550N TREBNNINNINE
aaIaUANNIWEALUIUTEINA TN

g Ayuansdninazdiaiu

damdiunisasnuiidmaaugaannindduviagdaan

o oo

Specific Investment Products

dusuanuiiafiassiudsunanacisavangaanasdsiiduias
doiflunisszifiuanudaslunisRainiseniiuassguiauavilssna
11U

fUANAAIAATIEN TN Lne (Thai Bond Market Association)

ua. Nlesuluayanalsznaugsiandnnindlssianaisliduiiaciva
g3nananniIwe (Securities Finance Corporation) a1un#uIaIN6Ie
NANNINAURSARIONINNIWE

luuanvdndlunisdariuiinnuilaudna’lé (Transferable
Subscription Right)

fud fauils wiandnnsweanvade

World Federation of Exchanges

1. 42 Uszian uazargualasin1sinN1sNAINUSIN ¢

1.1. faTlasemsdans (tna) : nasnuillanawdittgaanndnadinu 1YB

1.2. fiaTasenisdnnns (39nam) : SCB Complex Return 1YB

1.3. datia : SCBCR1YB

1.4. dszianiasenis @ nasnuiile

1.5. Usziannnsang . anaadalden

1.6. nsAvueang1AINIg @ ANUUA

1.7. aglAsenis i 1 U 0 whau 0 Ju
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1.8. angTasensdoiudl (nsdidnuaareiuaionan)

1.9. Wau'ly (anatAsens) :

dszanen 1 1 (Teelaisinnin 11 iau waghitiu 1 1 1 dau) Tuudiuaanzidaunasniwddudly
ARYNUTIY ummammsa“uwmmauammﬂ‘Im\ams“luwaauumaomummmu‘tu 15 'Juuumu,m
Juaangidaunasnusiu ‘Iuns:fmumsmaﬂuu,ﬂaoau‘lmmnsvmumamsaomuwaonaomummmu
aanulaslutlseinaiiu q 1y n’mﬂaﬂuuﬂaa“lul,sawaanasul,nunm'm 9 AAendiasAun1sainu
Tudseimafinasnuldasnu u,m/mammsmsmmm.lmsmsaowumuluﬂ;umm fi9anafl
nansznuvintvinasnuliansavdasaduasunduwniduanaduunls uunnasmuasuans
1As9n1s anavirlinasnuhignainsadissdudu uazaanidsaudnainimnuals wazaiavinli
nasnufianglasenisuinninanua’ll Mol WEFN2a8IUANENATRIITAUUIRURINUTIU
nalszlaminlaiuannduasnuasnasnuavnandrllasnusaluniwdg&usie 9 wialusduuuau
Ta NhidedudseniddriinonuaaznssunIsAaIAunannsnduazaaIaunannsng 1noil tinaliia
Usylanmigegadugasnuuasnadnumind laausdvazvinnidaudvivdugianiiaasmunsu
adv'lsAn ¥zt uaunianisnalss lamivionuandudulvidy gdamhaasnulams
780 Tulanmausnnudsnainisarinla wia

WB¥nInn1sadnudniiazydtasenisluioduauiamidaasnuasousn u%aua"oa'mavua@
s3EZAINISIRUATIEUIERINY TagazRasandssiuAulidugasny Taalaiiiniwaiun
Iuelealdensdaunasvunu luasanyadimihaasnunaniigldaiusnaasnasnuiasa
n31 400 aruun wWialunsainusgnIanishisnunsainduldasvulunannindwianindgiuau
gutilavanndsevdnnasvuazldasnuiinisilasuuilasng sudisy wag/wiailadeaulanvinli
nanauunuuaIndITnnaInuasiii llasnuliudmasavatvlidadiAg wianuagaaniazag
WEvndnn1s tialsslamigegauasifianiiaainu laaus¥niansazauduliunddedanioe
aunuauNszy I tutasen1sIan1snaInusIn

Woil AMssfiuntslag w¥nianisazdrfisdvlsylamigodadugaonuiiundn Taaudvninnis
agvintvdandetidugianihaasnunsiy aMalu 15 Juvinnstduuaiuniinsidasundas

1.10. dnEaeiasonls : naInuLiakaIuiialy
1.11. dnmaznsiduazne ; w@uaznalulne

o - o o v o
2. mu‘mmunumaeinsenﬁammsnaenusau agan'mmﬁ"h AU Uszian sharuas
. o
UULAINUNIEUANE :

2.1, wudunuuasliasenis : 10,000,000,000.00 N

2.2. Wau'ly (Anuldunuuasiasens) :

TUTENINITLELIRINTLAUD LN ANID ERINUATILTA WEENTANITAIALAUD T ANI ERINULAUTIUIY
Wunuaadlasinislalutiu 1,500 auun wiadatduiruiunilraasnulitiu 150,000,000
el

2.3. :gamﬁmﬂim'aumﬂ : 10.0000 un

2.4. wnunihaasnu : 1,000,000,000 wue

2.5. smwawmﬂmmuﬁtauamﬂﬂs&msn : 10.0000 un

2.6. yartusraasnsdediansousn : 10,000.00 un

2.7. yadustaasnsdediansodalal : Lid1rua
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2.8. yardusraasmsdomnadu : Lifivua
2.9. Swumbaasnudusizadnisdrnady ; Liduua

2.10. yaAmhaasnuadmdalugddus : Liduue

>

2.11. numhaasmuamidalutiyddus : Lid1nus

o

2.12. sraagidantiliuLiy

n’%ﬁmﬁmmswaaomﬁm%ﬁazﬁnam ﬂnLiuu‘%aL?Ja‘?iﬂuu,ﬂaa:gam‘ﬁuﬁiwaomsﬁoﬂvaﬂ?@u,syn“l.voiu@'
yaAtuaIaInaIr AN IInaAnLINAUYiauN&IUNIIUAMUENTITUNIT N.Q.6. ANKUA NIlLNa
Uszlamivagiiianiiaaanu Taauddninnisasiadsenaudolvidianiraasnunsiuarontinli
iaundt 1 Judauueidunisavnand a ddnnuzasri¥nianisuasdsduayunisanansaiy
AaAUNALAY

3. Jaqilsravaaaginsin1sAInNITNAINUTIN AUANAINUSIN UsstannaInusId ulaung

A15aINY dnuaizitAr n1sasnuluaivilszing nisasnuludaardaanaalreniia
as o s o a o a a aad = |

dszianuardasidrunisasnulundnnintdusanintddudu vsani1suninannWailanaIsaun

ATAINU :

3.1. ngusyavdund1nanis :

WasEaNdunuangaanu ldfidasn1sudronilanialun1s5uNan a LULNUINATITRINULRY

sunsasuanudndld Tasazamuluanasmilifiduduanunindadaaglududuiaiuisoaimu
16 (Investment grade) way/wialdudin uag/wiaanaisnivnisiulusvilssinduay/wialu
ﬂ;”mﬁmuwamammumm U89 amu‘tua“’mm'vfiamﬂmmm Aa deyeyrnasusuri (Warrant)
WialaTanmalunsuaiovinanauunusIuAnld Taafiziessazainisasnulssna 1 1

3.2. UsgannadnuauUTILINLATRINY | W&U

AsadnuuadulanansaINuLLLKEN: Bifnuadadiunisasnuluanasviiuasdyandauns
a29niin (Derivatives) Ussiandeyay1iasusuvi (Warrant)

3.3. UsgAnNaInUNIUNMNIN B UTALAL

3.4. Usziannasnuaun1saanulus1alsang : nasnuiuinasuiuuiaugavstolseina
3.5. ulaunansAdy (81%) :

3.6. mMsasnuludyandaunaaronii (Derivatives) : adnu

3.6.1 Yagiszavduasnisasnuludyadaraaloniii : ARlETTaalsvavdiiaanainuides
(Non-Hedging)

fiulaunanisavnulu derivatives : wuudiudiau

3.6.2 38n15Tun1seAuIU Global Exposure limit : VaR approach

]
=1

guudsruntdlunaisaiuia :
1. stdumnaudiasiu (confidence level) 5anag 99

2. szaznannisiiamsav (holding period) 20 Juvinns
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'
o o

3. dayafiaundeiildilunis (observation period) 'lisnA3 250 Yuvinals
Useianaad VarR Aussnianistdlunisudnisuazaiuquainuides Absolute VaR

itAu 20% uag NAV

a

38n1sTayaAIANLdEvdiunaTa © Variance Covariance Method (Parametric Approach)

3.7. msasnuluanasifidyandamaarentiuns (Structured Note) : adnu
3.8. nagnn1sUEMNsAaINU (Management Style) : finagnsnisadnuasaiiiad (buy-and-hold)
3.9. dufitiin/a1989 (Benchmark) :

st lasarnnasnuliaiusaiananisanfunuldinndanuanauunuaadnainuiuas
Aulaulanisdnananauununasdgandamaslonindssiandygnasusun dalludnwous
RWILLANZAINF AU UTUNaINUL TN

w¥nianszasznudnazildauulasdmdialunisuBoudsuauduisnianisuiuaisuay
wiangan dagaralansauulaunanisasnuniiuua laaud¥nianisasiilamadayauazudal
davvunsudninatvdaauisiuniinisuldsudmdin datunafcduddia uazsianaluy
Asldausiindvnariniunsavdsznialuivladuasid¥niannis sMalunainganuaiunse
ldlselamianndayalunisdadulaanule

atv'lsAnu uasalnsiuldsuudasddfaialmduluanlseana Sawluwagiadimuanas
SNAUUTENTANITRINY Lay/vva dsznid dadiuuanaddiingiuansnssunis A.e.6. LAy
NIRTFIUNITTANANITAILTUIIULAINAINUTIN uag/nia Astdaaundasaidialunisld
Lﬂ%tmL1’71ﬂﬂ‘luﬂ'sﬁtﬁﬁaanﬁ‘aﬁ?jﬁﬁaamﬂ‘;”m"l,ﬂ"l,e"\ﬁmﬁm%mﬂmLwﬂﬁaua/a”ms'lﬁanai'nﬁnsia"l,ﬂ
Taaussninnisasuisnisildaunlasdenanigdaniiaasnunsuaeniinsdiunnslseataluy

Suladaasdinianis amelunaiigasnuainisaldlsyiamianndayanisdadulaaenu'lé
3.10. ANBALATINLNAAAULNULDINAINY | INANIAAULNULLUTULaY

3.11. uasdaaAmnAuuTaunan1TaIN LR an MU RLAY |

- AAINUIIN buy-and-hold

- nAINUPINATIANULEgIEatiaududay

suavidaatRuGY

1) namuﬁuiﬂmumsamu‘tumwmwj’l way/miaiunin LLa::/‘vj‘%amwmsmamﬂ%uﬁl,aiua
aludrvlssinduaz/wialudssine sauivuannindusanindiuaunianisueannalagisau
mvlummmangumﬂ N.R.6. 'T,muaumummmLﬁaaamaamswmsuumamaawaanmswmsaﬂiuaumu
Aig1u1saaenu'lé (Investment grade) syufufadu Uszunalaitianninsanas 98 2DIYAA
ninddugniuadnainu (NAV) Taafiilhuanaliduasnuludiud duiadusasay 100 2av

YRANINEFUFNEUDINDINY

(2) navnuazwivduasnu'litiuiasas 2 aasyadIvindalugnizasnasnu (NAV) asnulu
eyaurdfaznaalrentin (Derivatives) Useian seyayasusuv (Warrant) A5 aNanauULNy
a1989Aueaail SET 50 Index (SET50 Index) mmaau"lmms:mwamammu WialtlaTanaliidu
NRINUFINITAUEWMIHAAALUNUFIULANINATIL A el adnasduiianede SET 50 Index
(SET50 Index)

10
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Woil uswmamms*ﬂamauam'ﬁmmﬂaﬂua“’mmwsﬁamﬂmwumaomua‘mﬁmm‘namsum
(Warrant) (fudeyeynaaddu'lé Taeazanedefudu iy

Taafinnuazidansdudosa‘ladd
AU 1 : Pudu uasHanauuny

naomua”aomu"lum:ﬁmsuuua“/wsawumn LLaV/mamwm'smomswumLauam'm"lumoﬂsvmai
waz/wialudsaina Huandnaniwdg uianindduidu wansuinannalaeddduiidaca
aguane n.a.0. lnaduduanuiniiadanasanaisuiiviazasiaananaisadlududuiaiunsa
aanu'la (Investment grade) dszunalitiaaninfasas 98 uavyaAINSNEIUgNETUaINaINY
(NAV)

‘luahqusamu‘lushoﬂszmﬁﬁLﬂumm'\wﬁ WUAIALRZATIAITNIIAITLIU NaINUALLENYIn
feyaundauraar9uiin (Derivatives) ‘Imﬂﬁ‘maﬂswmmwaﬂaonummLﬁﬂo (Hedging) annaasn
uanuldau (Forelgn Exchange Rate risk) ¥fod1uiu Tasavasnuludyandaznaarovtindsean
§531531 FX Swap w3a Cross Currency Swap ﬂnﬂé’mm'mmuﬁmmsw\mmLwa 1) dlavfuay
GEN (Hedging) Nndanuanildauiedinuiu uay/visa 2) vin swap dasaanide mauamﬂauu
dammanidavadasiansevisanaiasuiiiudanaanidasnaduuin yananniinasnuaiaay
ml'\aomulum'\mimua‘mm‘m‘nmqimoms immmmmé’zgzuu'm'mm'lmimnmamwm
tialviagaasdyandanadadduaiyasenis tilusu

U 2 : wanauLNURIULAL

naYNUazLRuaInuhitAusasas 2 sasyadvindiugnauasnanu (NAV) ldasnuludgag
J2s5usuvi (Warrant) Afinsanananauunuatvdefududl SET 50 Index (SET50 Index) A4
asAaadaulunisinananauwny dedaaiasusuyi (Warrant) Nnavnuavnuazaan
Fusas Suaiva wiaAdseAulaasuiAmIswdading maagwyumswu"l,mwsaﬁu'\m‘sﬁfmﬂvu
fanuavsunAsavlsting wiadandunisduaviseine ivil Notional amount avdeyay4ia
M aaINTNNAaINUaINUagiyamlssunanIavinAuyamnInEa ugns o Julansidaunasay
aglusdanaduun

wWotl lunsvindeuaynasusuyi (Warrant) sunAIsWIadantuaIsdiuatIRedeyauInsalidinnsag
mmhsyl,ou"i,ml,nnaomu“lm faonuivarafinnuidaiiinangdaueyn (counterparty risk) ann
N5vindeueun Warrant

uananil nasnuataaInuludauandariaarontii (Derivatives) Lwaquﬂszam'ﬁmwmsnsms
n1sagnu (Efficient portfolio management) wag/vianisuduisanuidae Wil ialvianunsa
as'mNamammumnmsaomuimwmu uay/vsaaam ldanaaasnasnu Nuivaraasnunsaill
ﬁomswmsmuﬁ’mmvﬁamﬂmwmu,slo (Structured Note) ‘6 u,mnaomua”‘luaomuiumwmsuum
uaumnmmunﬁaaammmmmsnaomuvlm (Non-investment grade) wazasaE il A iy
asYaduduminuingada (Unrated) rumsasnasnuilildaanadoulunarandnnind
(Unlisted)

lunsdifiaaienssunsAAuaaIANY Lay/viad1inuamenssuns n.a.6. wilundndssae
ng wnawad MAadiasAunIsasnudonsy nuAUUTELAAITAINY LAY/ ian1sinunlvlssianuag
nadnu lwauae WEnian1suagnuadniavlsulye/wiaunlasludasdonanddndu Lwaiu
Lﬂu"lﬂm'mﬂs”mﬂﬂm AssUAITAIALAAIANY Laz/Wiadsenidd1TnIuUAMEATINAIS A.R.6. 7
wAlutAndy ot msﬂinﬂqo/mawuﬂmmnmmzmmum'smnLmeomﬂ'szmﬁmuum Lay
fan'lafundiurauanngiantiaaanuusl

13nIansanuandiavidnnamulunsdiinasmubisnansaaenuiiialildnanauunuiuisv
FnAsRATaniuIIIraNAaly 1 wauiuavusiunaanadauidunasnusin uay/usalu
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nsdlndarunisainsasnuliinngsuy iy tiailgmdruasdauasiaananarsuazligiuisann
AEITINUNALNUTH ANTOANALARLLATHFAALANUNUNIU WIaLAALUaNITalLLNE

wanauunu [dszunainisnis
. | eFuRuau+t
) BUALAINU akruns [A1nasasaail e
n51815NNAINUAIAINAINU ti'wﬂ?ﬁaszuzma [INU E:l U (THB) a1 Suasuany
AaINAANASIAS AN LY 859
A 1
| A
{finsdunn 6. China 0 0 0
Construction Bank (CCB) — au (FITCH 16.00% 2.00% 16.32%
International)
finsdunn . Ambank Bank A3
5.00% 2.10% 5.11%
(Ambank) - uaLge (Moody's)
| A
Wuwn 6. Bank of China o o o
(BOC) — %u (FITCH 5.00% 2.10% 5.11%
International)
~ A
L\‘Juﬁhﬂ’ﬁ. Doha Bank (Doha) — 19.00% 2 60% 19.49%
- M5 (
International)
| BBB+
{finsdunn 5. China Merchant 0 0 0
International)
| A
Wurn 5. Commercial Bank o o o
of Qatar (CBO) - Mo (FITCH 19.00% 2.60% 19.49%
International)
v A
f51&151ll 5. Mashreq Bank 0 0 0
(MASQ) - ansgansutafiisad (FITCH 10.00% 2.50% 10.25%
International)
a51&15%dl 5. Emirate NBD A+
Bank (ENBD) - &usganiiuLa (FITCH 5.00% 2.30% 5.12%
fsnd International)
5 gawﬁwmﬁmmu Wurn 98.00% 100.30%
waslinsdunin)
waaldae (Taadszuna) -0.30%

12
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WUAU+HHROAULLNY
Taailszunar auseasiIaiInIg
aonuilszanea 1 1

98.00% 100.00%

Auit 2

Feyeurdfaanasronin
(Warrant) Afi&unsweanda
SET 50 Index (SET50 Index)

XXXXX 2.00%

‘u‘%ﬁmwaaaauam%flumsmﬁﬂuu,ﬂaa‘vﬁwt‘iauﬁamuu‘%aa’mzﬁhummpmuwLaynsl,ﬁaﬁmm
Iufuuarauaisiiainuinalsylomizas§asnuiludrda denrsuldsunlasiudaslaivinle
mwmﬁﬂwa\mswﬂaumaammﬂaﬂuuﬂaﬂﬂamonﬂfﬂmﬁ’m TagdszunansdasINanaLLNUAAY
mm'\smaamumaumsmaﬂuuﬂaﬂm Woil msLﬂawuﬂaamnmamam‘mmauuwmmu
Li'ldunanauwnumuFanidseananisly

fonunsiaduduauifadafiuaavinegiu tluiasniislugaitiunissaduduauinidada
AudnIanisazlddsznaunisniaisanasnu

a - P |
sruaziduauasdaganasusurinnasnuasnu (ruin 2)

a2aiianeade (underlying) SET 50 Index (SET50 Index)
a 4 a

ANANUNNAINUIINU gNALULIN

a1uns18S 11

dasaiusu 208 50

(participation rate) B

wanauuwnuAatAaa (Rebate) | 5aaa 1.8

dududinaiuiiaaandaninduivdsanalnadavinduiald
uamsvmnu,a“mmLﬂaau“l,mmaaswmuua'mm 50 gfisiyan
mmmmLLaumssﬁamﬂuaimWﬂaaamamaamana Hudud
seLan composite index A1WIALLUEINIUTAGIHYAAN
nannindausaiaaia (Market Capitalization Weight) eiaifidl
AsAsTAnamatviiiasnalasasdlssnauusazafiuiniin <
20% avininninue danfurntdngegalewn PTT = 11.79%
(flaya o thaunuAWUL 2562)
FuillgsunisiannTaaaaiandnninguivdsenalnadeliles

m’man‘maonuummmmsaomuum"l,mamoaasum LN
I0NT

dfanihaasnuaninsatinfiviayadail SET 50 Index (SET50
Index) iWadnmdiayatiutdinlan www.set.or.th

wnNsaiNdinansenusia
ANSAINU

naamuaomam%ma“mLoushumaomu‘lua“’mm‘nasusum"l,ﬂmmu
Tunsnaduduilndidas auaaafifiazasfinnisnadnu auasy

angnadnu Taarvionailsslanigogauasiia

nihaamu dnanauunualraldaunlasaniimua’li Tunsedl
niaansallaansalnilocanuiianvds

aveia‘lal: .

1) fimsanldnnisAuIaauiinnasnuaIvas )

2) AAUD 9B INELANITATUIO aumaammnmmmuanmswum
mm‘uaaﬂmmmsmmanu 3 Juvinns usa@‘luusmsm‘ﬁuam
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Uszndszduavaniifacadu 3 Juvinas

3) msulaaundasngsuiiinunsadvaulandnasaniseiiueiu
Pavardatvdslugrusiasnu wiansildaundavdulaiaia
fomansznursaaranalitiaanuianmiacanadnu b
Lﬂaﬂuuﬂaonai”mﬂumaaaaulmmaowansummamuwuao
ANUFINTaMINIsLantldsugnaduiiduiiaieaeldilunns
ALTUIUY . .

4) fiwansaile anvinlvigaandyaaswsuriniinigng
NAafaULNUGIEIAUTTALARIAUTa1EY BiaTailasAuaIl
WWevannmstdaaunlasuasnaaniianedela Teagaan Jeyan
aasusum"tm‘hjmmwmmuamammam‘lumsun"lmﬂmmu,m L6l
atnolsAnugaandaniasusuridongldsunansenudasia il
a. ‘hisgnansan &9 &5 9lmi naunu Hansas unldn wsausy
§3n35UUWsa RuniwdinailasAuanudasaiusacmuau’ly
wazdagnWuniaedasiudaya1iasusuni du wia

b. LishunsaunewialildiunisthsziiuAuannmsunagsnssu
WIARUNTNENRINY

sunAswdarg e wiaganiuasdulnaniasunaisdoiiu

Naancassng . o . P
© U ADIFUIATANUTELNA WTaFa1TUATLIUGVUTLLNGE

Waulaarsarawanauunuainnisasnuludaaiasusuv (nausinalaane)

AaINUATAIIANALLNUTAaTaNATAN 2 ELRUIATNNANAMAAIRAT LRTILINUNANALLNY
tRevASILA eI aduay1AsIng

1. e2fia19de Aa SET 50 Index (SET50 Index) Tuanatiuuiv

2. anmsildsundasuasaniiaieds = (sdunavdaiianeds a JuRnsandiiaieds / szeu
a9fuflA1989 o Susududaan) - 1

3. PR Aa dns&1usu (Participation Rate) uavauiiarvasannnisasnuludgyaiasusun
=50 %

4. Rebate Rate = 1.8%

JuBsududaan fa ‘Ym’/’inamut“éuamu’tué’mcy‘na%usu‘vi winjuaunaNIaIAuTunaauaIf il
21989 ura liiinsAuaauiiaivdsiu ual.aadgnudndlunisldssduuavariarvdszasiuvin
nsda’ly wiaAvuasy muﬁﬂﬁéwaammﬁmsauq .

JuRAsaUsUuta1989 Aa mmnaambuwmsm'\szmmaaﬁﬂﬁé‘mﬁmﬁammmmmwamammua‘m
asasnuludyanasusud Taaazdugaiszuna 5 -10 Junauiuasuaignasnu
u‘%ﬁmﬁmmsazuﬁﬁut‘%uﬁué’mmwLLaﬁuﬁmsmwﬁﬁﬁéwﬁqiﬁﬁﬁanummmumsmmanﬂ«m
1avFEndanisaalu 7 fuviastuudiuaansidaunindduilunasmu usninfudenains
AuTungaaziRauiuiuvinnisdalyl viell FuRasanduiidredearauldsunlasidningaiunisal
Asanund lunasuIasvlssndbimunsaudunisany taaual.agaLdunisiivlvigianiie

ns1uleasrEnuiuladuaguddnianis

am31&IusIu (Participation Rate) w3a Rebate Rate a'laun']stﬂauuuﬂaa“l,m WINFNNITARAT
msn]aﬂuu,ﬂaamaLﬂu"lﬂmumaﬂwuwaammmsnaamuumaﬂumnﬂamwmnmum"b‘lu

D~

1A59n13 Tasazud Bidianiaaanunsunieivladuasidsnianis
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51:1auﬁummsﬁ‘m‘amwamautmumnmsaenuﬁenum

PUAULAZHARAULNUTIAIA IR LG5

Wau'ly .
o Juasuaigiasenisg

1E5uduGuauioITuuLRaYa LG en

o Ansildaundasuacdudl au Jufaisan (lugrunrsaonuasiansutl Rudinuas

=l ﬂ a
ASUN L | o o = o ATIFITNIINITLIU)
AAda1989 < 0% \xa
Tilafunanavunuannnisasnuludean
1a5usUN

"Lﬁﬁ%m‘\’mﬁvuﬁuﬁaﬁmm Qudrunsasnu
ATETUT RBUAALREATIEITNIINITLIU)
. + wanauunuannnsasnuludegyagias
| nsudReuuidasuaseull an JuRansan | wsud

Al 2 | (2ld1989 > 0% ue < 15% 2avseeu | NanauunuannIsaInuludaggnas
ALda1989 o Tursusudeyan wsun .

= (PRx Aa1nstddsundavuavdad
21989) X yaA1auAUIaUaIFYuIIas
wsun

1) arnstdasundavuavadd a Ju "Leﬁ%m‘\’mﬁuuﬁuﬁa:hmu (Tugrunsasnu
AU ATD1989 > 15% 295z | a1 ull LPUINLAATIEITNIINITII)
G2Ta1989 a1 JulBNAuFyq wsa + HAAAULNULALAEINAAITRINUTY
~ | 2) dnsuldsundavuasdnil e Juvin | dyaunasusuni

A3l 3 | nslavinnsuiivaaanaly TAsINITAUd
JuRAsaedilia1vae> 15% uavseeu
e2afia1989 al Tudududgyan (nanuag
TddeAnstldaunilavuavauiianede | = Rebate Rate X yamieuauInuay
navanfuvinasavnaNIIRTaNdn) | dauaumasusui

WNRMDUULNUAALALANNNTRINUTUR YN
J25u5uN

TunsRsanIdindanlansldsunanauunuaiunsgila nasnuariatsanainsldaunilas
2adaddarvdasnnduiurinnig

lunsdifAananisailag sf'iamaﬁwanszmum‘laL’\"iau"lmLLazmsmmmwamammumnmsamu’tu
Warrant 12u gdeyeurfinisandndayerdutiiasanannannizaaiainisduniuadiogunsoauli
snsaaan Warrant inasnunaladauludule nasnulsdaslfdauddayanin udu ns
AwananavunudinaNsiuliauiannasfiszylily Warrant finasnuainu deuisn
Jansazudvdauludvnanlindgiamibaasnunsiunialu 15 Ju dudsuaiuniamgnisal
Uuq AU Teaazudvkuivladuasddnianisg

Wauluwas Warrant aziiluldaudgyeuninasnu'ldvinnisanashudufunissunaiseédi el

windamnnisal e dasAudufidnedouay/via vi¥nglrusnsdutiadofiad1day 1y
nannisnIsAwIaAAifinstdaundas duilignantdn uag/wia Wi lvusnsaudiaAanis
tHugiu Gearatfluna videyaun Warrant fidusias&usaninaaudinug su1A1saaIazvinAsaIuIa

57A1 Warrant wialiilunisuni@nduannaudivuns

H12eN19N13 TAFLINUAULRATHANALUNUIINNATTAIINU

AUNAFIU
- WUaINUIKNa 1,000,000 11w wiv&adiun1sadnuaail
szinnuannine /minedau dadrunisasnu (sauay) HUAINU
(un)
U 1 anasuil Budhnuazanasme 98 980,000
N5 U
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U 2 : deyaymasusuni 2 20,000

77U 100 1,000,000

13
2 o o

- s¥AUADINAUD1IEY 9Tl

sTouARIRATNE19EY SEOAUFIAOUDY sThiuAaIRAilaNvEY
o o A o @ e o a ] o = o e
oL JuniBuaudaiayn | Gatd1vdesruiine | oL JunansaGiaid
ayinsvnis anvdv
Asgid 1 1,000 < 1,150 900
Asell 2 1,000 < 1,150 1,150
AseiT 3
1) 1,000 < 1,150 1,160
2) 1,000 > 1,150 Tidhaniwansan
Aseif 1 Arnisildsuuilasnasdud ar SuRansanduiianeds < 0% doil
NUGRY waz/vsananauuny FAUVUAULAL
& |
dun 1 A 2 WANALLNUNIUNATIAR
a < Fd g ¢4 s
as1a15uil 13U deyeyasusuni INazldsuiiansuany
WnLazasans Tas9n15
NN U
1,000,000 1N TildsunanauunuannnasaInuluduan 1,000,000 un
J25usunr

a o

AsET 2 Arnsildsunilasuadeud ar SuRansanduiianeds > 0% we < 15% wassedudad
81989 o Jusududa il

NuUsU Laz/vsananauuny samﬁuﬁuuazd
dui 1 dud 2 NAaGALUNUTIIA AR
as1a15udl 13U deyeynnasusun Nazlasudiansuag
Wnuazasians 1A39N13
NIVNNTLU
1,000,000 11 75,000 1N 1,000,000 + 75,000
AUIUINA = 1,075,000 1

1. Ansuldsuuilasuasduiianede
(1,150/1,000) -1 = 0.15

2. NRAAUUNY

(50% x 0.15) x 1,000,000 = 75,000 un

13
o

nsdif 3 Ansildsundasuaddiudl > 15% wadsvduduiidneds an SuBdusdudoyandod

1) Ansildsundlasuaddndl s SuRasanduiidineds > 15% vasseduduiiande o JuGudy
deyeyn wira

2) Ansildsundaszasdudl s Juvinnslavinmsuildnaananainsenisaudeuiiansandud
81989> 15% wa9seauaziland a Judusudyan
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NUGRY uaz/rsananauuny 'sam‘\’iug\"uuas
Aui 1 Auil 2 wamammuﬁmumﬁmm
as1a5udl 13U deyayasusun INarldsuiiansuangy
Whnuazasians TA59n115
NIINISIU
1,000,000 un 18,000 un 1,000,000 + 18,000
ATUIUINAN = 1,018,000 un
NAaMAULNUAALAL
1.8% x 1,000,000 = 18,000 1

grunanauinuInnsatnuluduanasusun

ns;ﬁ Wanluuarnanauuny &uf 1 &ufi 2 FINNUAULRY
7 & . HREAULLN
aa1sul uun feyeuias ﬁm:@ﬁﬂ:’ﬂ%qv
LRLATIFITNNY wsuvi(un) VLﬁ%’mﬁ'amnmuv
N5 U (W) '
1A59A15
1 | érnsldsunilavuasdad 1,000,000 0 1,000,000
a TuRIsausaiiava g
< 0%
2 L'\”ilau"l,?.l : 1,000,000 75,000 1,075,000
Al aundavuavdaidl
a Juisauauiianvag
> 0% uwe < 15%I°uaassﬁ’1|
A2atiaN9ag o JuiBueu
deyaun
NRAAULLNY :
(PR x Anistl@sunilag
2aIAUUH19E89) X Yam
AUVUAUDINEYEYIAS
WsuUn
3 Wau'ly 1,000,000 18,000 1,018,000

1) anisildsuudlasuas
AUl o JUNNTAUAAT
81989 > 15% wavseeu
Auda19ay o Tuldusu
deyeun wra

2) Ansilanuuilasuas
ol e Juvinaslavinnng
nilvnaanaly1AsIN1sAudv
JuRsanautiaeae>
15% wavszauaniianvds
o JuBuauFuaN

NRADULLINY :

Rebate Rate x yam1au
UNAUDIF YN ATUIUN
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'
o o o =

fiayaadeuAeAuduil SET 50 Index (SET50 Index) 7 Warrant 14id@1989

Lﬂumjusmmummmmuanmswmmoﬂsvmn"l,mﬂam/rmul,wa"lml,am's“ﬂuLLavm'mmaau”Lm
a9 AUl 50 mmuuammmmmLLaun'\ssfiamﬂuaﬂ'\wmaaomamoamtaua viudadl
1seLan composite index mmmuunmaumunmﬂuamuanmswﬂmmmmmm (Market

Capltallzatlon Weight) Faufifinnsnszanadatnaiasnalasasdilsznavudazdifiinign < 20%
aavininionue dfiihwingeaaldun PTT = 11.79% (diaya a4 idaunuaiius 2562)

Fdldsuniswaiuniaanaltanannsnduralssinalnade LilafiauiAmdasfudsninnisie
vinnthn'laativddszannus¥ninnig

Adaviiaasvuausatdnfiviayacuil SET 50 Index (SET50 Index) Wiadnwdayatfiuidule
1 www.set.or.th

3.12. shaazidaanisasnuluavissing :

futlaunanisasnudedonaliifl net exposure MAediasAuaudadslsenatamadalusau
fiygunninviavindusasay 80 uasyaAmNINEFUINEUaINAINU

' '
aoa =l

3.13. Ussanzasndnninduianiwddudu wiansmneannalaaizduiazanu ;

aoa

3.13.1. Uszianuasvdnnineavanindduiu vianmsnanwalaeigduiiazasnululsene ;

wEvninnsazasnunsaudvmlsslamiianizannudnning nindaudu viameanwalaedd
avadvlnatonilanianargatvaunilssnidaasnssunis A.8.6. wialsznadiineu
ABLENITNATT N.Q.6. Anuadvaa’lldll Guualunsdlniaaiznssunis n.a.a.usaslneu
ALZATINAIT A.8.6. DA uiutaunsafidsenraudlandatiuifndssianviadnraizua

aoa

naANTnEWIansnagdursanIsneankalaaiaau
gufl 1 : Ussinnuasaaianifuansa@snan1sduii il
1. dszianuadsnsnans leua

1.1 es&15nu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansd@nalunailsyiamifis underlying fluviunia share warrants

1.1.5 mﬂmmuﬁ'uﬁﬁa”m:rmwimamﬁmﬁumswmmumu 1.1.1 - 1.1.4 aufidrneu
ALENTTUNTT N.A.6. ARUALANLAN

1.2 asasni

1.2.1 Wusiing

1.2.2 Md3undy

1.2.3 sud (lusruiududasanin iudauwus wazas&1s Basel 1)
1.2.4 B/E

1.2.5 P/N

1.2.6 ludAeyuansdndiiazdiaiug

sl

1.2.7 Tuuaas@nalunadsslaming underlying (fuwusiinswiaiud

1.2.8 anamiiduiifignrasvinuasderfuasaisuiiain 1.2.1 - 1.2.7 audidriineiu
ALTATIUATT N.Q.6. ATVUALANULAEN

1.3 amansAoniidenu (Lisuasans Basel 1)
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1.4 e51&15 Basel Il

1.5 dnn

1.6 DW

1.7 SN

2. aaNlRYaInEITLALaNLNALi TUNITRINU

NFNHFUN VRl azausaaInuldain 1. dasfinaanifuasanasarundninaaifiasudliu
Aol

2.1 ‘“hifidaruuavdadaulaivinlvigasmuiiniseyniuainnninyasiiduasmnulunnans

2.2 swnsawldaufialéd (sanbensaldiilu B/E P/N vw3a SN Afidaulinualdsufiausnasnuls
aitfiunsliinisfulaud@ndzaniaslusnarslaauianisnaguuaninus wiafitdaululdv
AaINURINTALNLAUaanAIETLA)

2.3 fidayalAcnAuasasn ual. aunsaindeldiiainundsenaunisfiansandadulaanule
atviNtENa uazfidayanandzviauyanafisssy Taadayasunaiifadaivdvannunasiiaya

'
=l

Midtadaladodavinaunanimnasauiluisansuluszduaina

2.4 Tunsaldhillunisaenulu B/E wia P/N flaanasiansdonaiiiazissnilnisén B/E wia P/N
Aanancaviinissuarianiasusaviaaynnacvil

2.4.1 swW. 9. WIa UA. MUNYUNILINGIAFIAIFANTUNTIIU

2.4.2 suATaaNRY

2.4.3 sU1A1521ANTRILATIZA

2.4.4 suAstilan1sinEasLaaunsalnIsINE AT

2.4.5 suesWeiuIgInAauIanavLasauatanwivlsEnglne

2.4.6 suAstilan1savaanuavininuelsunalneg

2.4.7 sunesadgaiuuvivdssinglne

2.4.8 dantfunisdusvlssmanfidnwawvinuaadmdugiudinaiy 2.4.1 - 2.4.7

Wil n1sanYarianissusasdonanidaaiiunisaniavianisiusasidearaniagaandivioiiuliu
Tudveantie (61%0) auiseylilu B/E wia P/N

2.5 nsaenulu SN daviluldaudanlaiindiudotd

2.5.1 SN finsdnauanauunulanaad1vadasdu underlying dsstant@adrdu underlying uav
derivatives anunsgyludiun 6 da 1

2.5.2 wiansanulu SN azlinavirlinasnudasiunaunindgdulag n¥wdguiudaaiu
n¥uddunaInuaInIsaaInulé L'JuLLml,iJu"Lﬂmummsg'mmna*fiomuumimﬂ International
Swaps and Derivatives Association (ISDA) uag Lﬂumswmﬁummmm wWaaufialé Taanaunns
AINU UAA. maoam‘tjmmﬂﬂmwumaual,nmnnmsaomummam‘mnaamumaasnuaumswna‘m
Auona i Tunilvdadiziu

2.5.3 Tunsdldiiilu SN defidadmuavinuddsufia gaan SN davBusantinasnuaunsalaaau
SN @unaAauAsuale a uaa. 5a9ua'lé

vl e

2.5.4 lunsaificilu SN doiguaznaludssing uaa. davetiiunisialviidannasiugaan SN
Ausa’liiinaunisainu

2.5.4.1 Wigaan SN AwaLazuivyariafisssuaas SN 1l TBMA najufl 15 uariugaving
aadugavifau vail lunsdiniudvnarniduiungavinnisaas uaa. Wi wraLazLIIyanl
gisssuaaluiuvinnisdalal
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2.5.4.2 lunsdiiidaanisalfidonansenusasiamzad SN atefifiasday Migaan SN A1
warudvyamgfsssuuad SN Uy TBMA Wiuii

sufl 2 : n¥wddudseianuile CIS wide infra wavnila property asdidlumiraiinnsaanas

aaladvdunguunalne
davfinaantiduasndninarilunnsasnuddl

1. fiqamuiifuasiulidorundninarilunisasnuiduifenfudaiivua g nsuamasmenisdu

1lugiuf 1 4a 2.1 - 2.3

2. lunsdifnainuldasnulumine CIS uas MF MF denandasiiulaunanisaonudoil (luld

Aunisasnuluning CIS adnasnunuNadfIiaInulunasaLmio)
2.1 fimsamulunswddudadulssanuazufiadanfuiinasnuanuisaaenulé

2.2 finsaenulunsnddudialidgauaaiudadiu (pro rata) udrldnatduldaundninaa
single entity limit aasnanuiiu

v al

2.3 finsasnulunindduiialidgarmaanudasdiu (pro rata) wdrldnaiuldaundninaai
product limit &nfuniweduiiilu SIP aavnasnuiiu

2.4 finsaanulu derivatives Miluldaundnineaai global exposure limit aa9nasnuiu
gufl 3 : ninddudssandushnviaanasiisurindudin
gasiluidushnviassansiauvindusdinaasgFusndot

1. 0. W9, ¥3a uA. MuAUuINAINMEFIAIATUNITIIUY

fUNANTAANRU

SUNANTANIANTRILATIZU

sUNAISHANTINEATLRLAVNTAINSINE AT

uss¥naaIasavduLiafiatande
suAITHIUIR KA AU LR AUIA L aNLAIUTELINAE TN
suIAstilan1savaanuasininuelsanalne

suNAIsARRNLUYUTELVA INE

W © N O bk WD

sfaunsRusznIvlssmanlssmatneadugungn
10. danifunsdusivlssmanfidnwawvinuaadesdugiusinay 1. - 9.
gufl 4 : s5nssuseannsdialaafidauananadu (reverse repo)

I's

nsaanulu reverse repo daalulidaundninaaisodd

a

1. aduan daadlufifuaradeifnanunsaiinugdayanlu reverse repo tdanunguunaine

1.1 aw.
1.2 9.
1.3 uaA.
1.4 uA.
1.5 wEniseiuds
1.6 sidn.
1.7 nasnuiluy
f

1.8 fifyaraninguuawIcIncIdiu
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1.9 RrusnunsuarigisnniaaunguunaIaIgIan1svulszuna
2. anansilialunisvia reverse repo daailuasansdoil

2.1 anamasginauazasnasnasgavilsandg Taansdlilunsaisniadgstvilseindsiacd
credit rating a&luaudy investment grade

1

2.2 B/E P/N tfast3usin Ann wiavudszasdu 9 sw. w9, viasunasifinguanaanizindediy
tHudgfinnseyaiu gGefiangaandaluiu 1 1

2.3 B/E v%a P/N i TSFC iflugjaan fifidivuaiuldiduaiudr' iy 270 Jutuusiuaandr uay
dHumndvdnualddufianvaruniadfialéuiu

2.4 B/E P/N wiadnn AfianelaitAu 90 Yuuusuiiaan 4ofi credit rating atinelnatirondlogot

2.4.1 1 issue rating w3a issuer rating aﬂ‘luaumuusn Taansdi iy issuer rating siavtilu
credit rating Aldunannnisda credit rating szavdudne

2.4.2 i guarantor rating atludusu investment grade

]
aa

2.5 anasuidefiargaandaliiu 1 1 Adunsdaulusaindaziaasnaswi wiafifidaya
sialtiafauazaivavladieiinisillainasagsisaru Inaasasuilaenaicaeil credit
rating atinvlaatyntloaail

2.5.1 i credit rating 3381 ﬁuau‘tu 2 Fuduuwsn wia credit rating seavanAAaunelé Ay
credit rating seazdudonanaini CRA ldwfFauau’ly

2.5.2 1 credit rating szaizaniagiu 3 duduusn

'
o = o

2.6 anasuildefiangaandaliiu 1 auidunsdoulusaiadaznaasasui vdaniidaya
s dadanaraivaelddedinisidainasag1is1sadu Tnaasdsuiiaenaddasdi credit
rating atinolmatrondlogotl

2.6.1 i credit rating 3381 s’fuaﬂ"tu 3 Fuduwsn wia credit rating seavanAAauAnglé Ay
credit rating seazdudonanaiui CRA dwfFauau’ly

2.6.2 i credit rating szaizeniaglu 4 duduusn
2.7 visndduduauiginoiuaaznssunis n.a.6. AuuaLtiuLiy
3. szaznaIAssuseiiaag reverse repo fiavlitfiu 90 Ju

a wva

4. daiivuatiutdud uaa. davdfiiddinsunisasnuly reverse repo aNLAAIITARNTNIY
AMLZATINAIT N.8.6. UTEAIAAINUA

&2Ufl 5 gsnssulsueiannsiiiuvdnniwe (securities lending)
dasiuldaundninaeilunnsasnudod

1. adeue dasiqdayardndhandodugldsuluanainlilsenaugsia SBLIaalunsd i
Adauandvnanszvinnstusrusdiunuaadiéin gindadiluyanadiinainisailsznaugsfiania

gtduAanslaamunguuneine

1.1 {§léfuluauaanisznaugsia SBL

1.2 sidn.

1.3 nasnuiluy

1.4 suasiianisindinuazaisdeaanuedseinalneg
1.5 an.

1.6 wv.

1.7 ua.
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1.8 vadnilseAuliia
1.9 nasuaiuyrmafifiyasmIningduzadgasuuaazadouws 1 auuindulyl

1.10 Aasvuinwmilatinudnsnnng

'
=

1.11 fidyrmaduauiadiingIuannssuAIs A.8.0. AVUALANLAN

2. nannsweanlidn dadilundanniwdanaslussuusudianaanswauavauasuninnannswe
wWianannswean sun. vinwihdaduuansdaundnnsneg

3. mWiadaaudnisedu uaa. dadefiunisded

3.1 aufiunsliinnsesadanuanidseAuanngiuiatdulszAunsitinndnning Taadag
tHunadndszAudoil

3.1.1 Wuan
3.1.2 an&1snnd5lng

3.1.3 B/E P/N finsdurin dnn wianudsseedu 7 sw. w. wiasuiasifinguinaanizinas
au ugfinsyrnwu

3.1.4 B/E w%a P/N 9 TSFC flugaan fAfidimuaiuldiduaiudqrliiu 270 Suuusiuaand

LLauL‘ﬂummmn’mum’tmoumamamuma LNBVLGIL‘WL!

3.1.5 B/E P/N wisadnn Afianelitdu 90 Jusluusiuiiaan 4efi credit rating atinalaatitonie
Aol

3.1.5.1 i issue rating w3a issuer rating agludusuusn Taansdi iy issuer rating daoiilu
credit rating M'leiunannnisaa credit rating seazdudle

3.1.5.2 i guarantor rating atlududy investment grade
3.1.6 asansuilifl credit rating aglududu investment grade

3.1.7 wils&amdseiud sw. ugaanBindnasnuiiadiudseiunsdundnningvindnasnu

a

3.1.8 vuaanudaulu SET Afisnataagludut SET50 weil lunsdifinasnubifiuiaunanns
aanuluasasnu nasnuassunandseiuadvnan’lile

3.1.9 wihaasnuuay MMF

3.2 snflunishinasmuiinssudniviansauasaondniseduaiy 3.1 viasfiunsiaedgdudeas
finaln uaa. Susativaudiszuilitanannndndsedugdvnanlalaanau

3.3 vaitudndseduau 3.1 AnasnuiinssuansldTauvdamasanzaviniliausaioduaiy
nandszAuituls vuusiilunisivduriseniianuidannadlugsnssunisliiinndnnsneaiuiag

3.4 ghsoyadndnisyiu ar &uiu > 100% wasyamudnniwea vty

3.5 lunsdifindndsedududuan Winduaadenadtllasulaaiuilunswadudod

v
- =1

3.5.1 Wurnluy sw. viasuasifingrinawwiziadetiu
3.5.2 fiasdusnviza P/N doil

3.5.2.1 1fiasidushn wia P/N 7 sw. we. wiasuasiifinguunmaniziadetuilugfinnsenniu

3.5.2.2 P/N  TSFC iugaan mnnmumu‘lmoumumﬂmnu 270 Susiuusyuaand? wazilu
fideAnualddudianaunwiadialéuiu

3.5.2.3 P/N ffianglitiu 90 usiuuaiuiiaan Gefi credit rating atnondlsatnaladoil

3.5.2.3.1 {iissue rating w3a issuer rating agluauauuwsn Taanseiilu issuer rating daviilu
credit rating A'ldunannnisda credit rating szavdudne
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3.5.2.3.2 % guarantor rating a&luaudu investment grade
3.5.3 an&1snndging

3.5.4 reverse repo auiuanaisnasgineg

4. fnvazuavansvardazacdauan Wildduanifidnracuazarszdrduasdaanaulseand

a s

frdnvuaaenssunIsAIAURANNINELRTAAIANANNTNEI I adaniruatAgAusyuuIIU yan
Buuaslvaundnninduasndnisedulugsnssunsinnasivifiuvanniweg

fui & 6 : g5nssusyLan derivatives mum‘fmnmsv‘imsaomuﬁoﬁ

1. dsziawn underlying derivatives inasnuazidiniugdeyeuladacdi underlying atnolaating
nilovdanainatrodoil

1.1 nindduiinasnuaiuisaasnu'lé

1.2 daeande

1.3 daruanildsudu

1.4 \a36in 12U credit rating w3a credit event tHugiu
1.5 wvavan

1.6 isTudiuy

1.7 dufinguudiandasl duiiduiia Fufififiavdusznauilududivdadiudsen 1.1 - 1.6
19a 1.9

a aa

1.8 dufififiasAisznauiluduiiain 1.7
1.9 underlying ua A1 INNUAMLATINAT N.8.6. ATUUALANLAY

Tunsdiil derivatives #19897us1A 1229 underlying in96iu sm‘mmoaomnmmaomuswm
flaq1iu (spot price) wiasAdeyudauraalroniin (futures price) iy Woll s1A12a9
underlying 8ufi'lsiladadl w3a underlying Avfluasdsznavvasfuiidonand dasiluiaansuy
atinvnivavuastdaueliatounsvana

2. Waulunisadny uaa. agsnfiun1sadnuly derivatives lésaiiia

2.1 nsel MF ldsvuiendunisaonuly derivatives way underlying a9 derivatives fazanu'ls
advdaauluinsnis

' [

2.2 flunsudinfluadauanlu derivatives atnglaatinandogodl

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ol

2.2.2.1 nsdlflu OTC derivatives Tulssinalne savfiddeyaandandailu sw. sura15id
naummawwuammmu funudiaane derivatives aaiA1 derivatives

2.3 lunsdifiazdasfinisirsenildranisdonavfudiiia derivatives &ugaag dudniudaciilu
nind&unnasnuatusaadnula el Liiinasuasilugfidndsunauviafivinnasnau&udi
UUANN

3. udnnaitiudunsdt underlying tHugad

lunsdifl derivatives § underlying (fluguia1n 1.7 — 1.8 dufigonanidasfidnmazdod

3.1 L"ﬂuﬁﬁﬁﬁﬁmsrimum“;%‘msmmm“liaahoifmmu Taafinsszyunaviiayauavy underlying
wiailadaee q A ldlunisaruia uwasiinnsArwadailiduilariuainanununssauuad
avAlsznavvasaddl 19l underlying waailadasenaidaviinistadaulmiauanzaainacig
tHudasy
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=l

3.2 fluduiinfidnwazatitelaatnondogad

' '
a aal a aa o [

3.2.1 gufififinisnszanadatiaiasna Taaduduinfidnsasladnuasniogei
3.2.1.1 duiifiasdisznavusasdifiiinin < 20% wasinninianua

3.2.1.2 mjumaomﬂsvnaumimmuuouumun 35% maoumunmuum‘luns giviluldenu
fAaa16a Tagavddsznaudrdugasiiinnin bitiudasianualu 3.2.1.1

ATRAITAUNNANTATEANENMITAATN 3.2.1.1 uay 3.2.1.2 LidasinasddssnauiiAaidasdunagal
wIalduAuNIRANTAN

3.2.2 gufififiasdilsznauvisnuailunsaldsidasfunasdrusatintudu wiadluduiisiainagen
W dusy

3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Adluldeudauluasudiudeii

3.2.3.1 Lﬂumjﬁﬁﬁamﬂsznamﬂumwmm"“saé’mmwﬁﬂaomummmaomu"lmmﬂm‘o

3.2.3.2 fadwmaduainuanudagdiu (pro rata) Lauauuua‘nnaamuaamuiumm'\smaﬁmmw
fulaaasoudrldnaiuldaundninaai single entity limit uagnasnuiiu

3.3 fluguiiilasuniswaiuilaagariuiiiaiuindadauazvinnini ldat 198852310 Uaa.
ol nindsngieantiusdenanidurddniuaianas uaa. uaa. duaaIdnlifiuiasnisilasdu
ANNTALLEIVIINAR U Iamiat19TiUss&NEn v

1
a o

3.4 fnsudaeduiifug adresaciiasiulszinaiuvinnisiiudafifinnsisuadayaationu
LANITOL

3.5 lunsdifiludufinaududTaasaad dufigonaidaddiuiaanndiutsadronivadrolansa
nanaLvavil

3.5.1 s1a1ilaxifu (spot price) wiasAduandautaaleontin (futures price) uasdud1innm

Neuad
3.5.2 ﬁﬂﬁauﬁﬂﬂﬂﬁmqﬁﬁmuammnswmﬂqaﬁ_u (spot price) w¥asnAdeyaundaunaarontin
(futures price) aavduMminnduaidudlaludnily

3.5.3 eduandaznadreniiniardeduduiidudiinafaainiu 3.5.2

3.6 lunsdlidluduiiduda duddonaidasdrniainaldundsiayadiodsainsiaoiuuad
i aUIATAaYUTENATNENITaEAIIUSLLNE KIaAIUIUINNTIANRUAILARLLZNITN UK. LAY
Tiiulaindgnsaruazasgwauduiisenanausaseviaudanduda’ldatitonuyan

4. wannainisdaliinsnaduiiaenasanisiissuiiaiuniszunwu (cover rule)

]
=1

uaa. dasdalvfinswdduzadnasnuiiiaaainuasfigniwaaasluituiuiiiaswasanisei
Aavnualasiavszuilanudiannaviila derivatives fugaavlinaaaiainlaasnulu derivatives
U waztiluldeufngriinnuanueassunis n.8.6. AU

5. uannaiiuduaniunisasnuiifiinalszavdiianisanaudas

unsdif uas. asnulu derivatives M underlying ittt &G edfunsnwaduiazannnuidas nns
aunulu derivatives sonangaviilulilaungrinuaazassunis n.a.60. A1uua

6. uanLAaiANduaInFunIsaInuly OTC derivatives

vl o

uaa. favdnlvifidannaslu OTC derivatives fotl
6.1 IﬁQz%cycyﬁnp'hwfiammmuazuﬁwamﬂ@\ﬁssumaa derivatives 1% uaa. nsunayui 15

a o o

waviugavinaasusasidau Woil lunsdnfudonanduiunanrvinnisuad uas. WA IwIMUAY
wdvyamgfsssuaaluiurinnisdaly

6.2 lunsdliiAnnnisalidonansenusasiaiuag derivatives atinofiaada Wiadeaaundn
dhevilormnauaruioyariafisssuuag derivatives 1 uaa. ns1uwud
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6.3 aduanindhanilefuaanlvifinisdregiug derivatives iila uaa. sasua'ls

o oo

7. wdninaiiuduamiunisudinfluadaianlu credit derivatives

uaa. davlfifanudanladdl
7.1 indluddayaunlu credit derivatives ldwiziiianisanainudaoivinuy

7.2 vindfluddauanlaianiy credit derivatives NAA Mz A2955ATTNRIALABULALIALFIATIN
atihnilvacnela Aoll

7.2.1 Credit Default Swap : aﬁavl,mm m'smﬂao"tumu“wﬁaﬂsvnummLz‘i:‘uamum'smmmmmmaa
AuauaIn1salunisiseuiiau obligation uaviinWuaIu obligation W ‘imma“fmmman‘tu
gwuvwmﬂﬂsvnummLﬁmums”wnwuma”maaﬁ'ﬁ”wummamnaaeﬁaﬂsvnum'\mﬁml,uaan
credit event muimymuwa‘luwamnm*ﬁaﬂsmum‘mL@ﬂgﬂsnnwuummum (lunsdli'livia credit
event ilamnaamﬁuam‘luiumun"mummnﬂnﬁ) 91l 1131 obligation agfivievsansiéien
(Single Name Credit Default Swap) w%a obllgatlon fivaranansdinnualrigualdseAuninu
Lﬁﬂouuu'\mmsmumamm credit event 2ufu  obligation sanslanansuiladlusausa (First
to Default Swap) w3aifiaiAa credit event dufu obligation §1ﬂn151m51ﬂnwsuuoiungu
obligation Zvazfin1szisesaiAulanizlugiuzasfuningsnaidu uadannavazasuiinuaiiia
tAm credit event AuAu obligation nasran1siungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @9'léiun nsanaslugiusidadseAuainundasnasduning
a9avtAnNNNITARRVIAINANaLLNUNAL IASUANNRUNINEE9EY Taadunalsziuaudad
msuwnﬁuﬁaudwﬂwamanLmuiua"ms'moﬁu‘%aa"m'laaaﬁ‘;ﬁa"‘maonnamsmanmnm‘mmaumnao
Au uavdufianas (6191) vayamgfssTuaaIdunwgd1ede iauandunsiigdaisyduaiiu
Lamau‘iauwamauLmuuaumumwmu (61%1) vavyamgfissTunaIdUNIWES 199 IRAUN U8

seAuanuLded auninasiia credit event wiaasuivuadaiaun (nsdilaiiia credit event)

7.3 ma\‘:‘l?ja&’mmwmmmumummuumimﬂ International Swaps and Derivatives Association
(ISDA) wsas‘z’mmwmmsmuaumumahunmuﬂausn dofiiannasfifidnwoaisdotl

7.3.1 fualdivdaulaaunguuie uazhidansaufisdunguuiraitgrandanninaguasaain
UANNINEVIaNHUUILAY

7.3.2 ‘Lifidadvuafvinlvianaidivualiluanasuiiviadyardaznaareniind credit
derivatives ffud1oaoidanidealy

7.3.3 ‘hifidadinualvinasnudavralidanudamaliuniadan

o

' '
aoda al

3.13.2. Ussinnuasdnnindvianinddudy wianmmaannalaeidduiazasmulusilseina

wEvninnsazasnuniaudvmdsslamianizannudnning ninddudu wiamnanualaadd
avadlnatronilnianargadeniunilsendaaenssunis A.8.6. wialszaraaiinau
ALEATIUANIT N.R.6. ATNUAGIG Al L’SuLLﬁiiuﬂ‘iiﬁﬁﬂm%ﬂﬁ‘iNﬂ’]‘i n.8.60.13a8110n9 U
ALYNITUANT N.R.6. IﬁmmLﬁuﬁauu‘%aﬁﬂqsmml,ﬁ"lmu%aLﬁuLﬁuﬂ's:ﬁmmu‘sa:«Tm:rm:mao
NANMSNEVITaNSNEFUVIANTUNANNR TALAIBAU

ol nmsasnuluanasdadyanludvlssing anasviadyandonandaszuaaviady
nmsvihdyanludssinanfivibanuimduguadundnninduazaarandnninwdduaunanandey
2129 10SCO wianfinsdamaluaaradaznandnnindarvlszinaniusuninuas WFE wiaiilu
ATFITUIVFENNIRAILALLEUaaTU GMS

duil 1 dssanuaraaaulifzasnnaIsniensiduia iy
1. dszianaansa@savlsyineg leun

1.1 esa@snusvdseing
1.1.1 vu

1.1.2 share warrants
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1.1.3 TSR
1.1.4 luuanvdndlunailseiamifis underlying fluviunsa share warrants

1.1.5 mﬂmmuﬁ'uﬁﬁﬁnﬂmzﬁwuaatﬁmﬁnmswmmumu 1.1.1 - 1.1.4 auiidrneu
ALENTTUNTT N.A.6. ARUALANLAN

1.2 anasuiisredsung

1.2.1 Wusiasg

1.2.2 fdunde

1.2.3 sud (Lunuududasanin fiudauwus wazasas Basel 1)
1.2.4 B/E

1.2.5 P/N

1.2.6 luadyuansdniiavdanug

1.2.7 luuano@nalunalsy e underlying (duwusiinsvizaviug

1.2.8 anawmiiduifignrazvinuasderfuasaisuiiain 1.2.1 - 1.2.7 audidriinenu
ALTAIITUATT N.Q.6. ATVUALNULAN

1.3 amansAeniifenusiedsaina (Lisauasans Basel 1)
1.4 a51&15 Basel Il s1viseine

1.5 dnn evdseine

1.6 DW @vilseine

1.7 SN envdseind

2. aaRULRraIns IR ITuarantnailunIsaInuy

m%‘tyﬂﬁuﬁ Uaa. awEsaaInuldny 1. dasfinaauifuasasasaiundninauainasudiu
Aol

2.1 ‘“hifidaruuavidadaulaivinlvigasmuiinseyniuinnninyasiduasmulunnans

al

2.2 snsawldsusialé (sHudensdidilu B/E P/N wi3a SN Afildaulavihuldnusiausnasnu’le
aitfiunsliinissulaud@ndzaniaslusnaislaauianisnaguuaninusa wiafitdaululiy
AaYNURINITALNLAUaanaI&TLA)

2.3 fdayaidmAuanasi uaa. sansadindeldiiatiinnysznaunsRansandadulanenuls
atviNLENa uazfidayaneaNdzviauyanafisssy laadayasunaiifadaivdvannunasiiaya

'
=

Midadaladedavinaunanimnasauiluisansuluszduaina

2.4 lunsdifiilunisaanulu B/E 3a P/N flaanasansdonariiiaznszuiinisén B/E wia P/N
AunaNcaviinissuarianiasusavianayanacivil

2.4.1 swW. 9. WIa UA. MUNYUNILIGILFIAAFANTUNTIIU
2.4.2 gonifunsdusvlssmaiiidnwasvinuaadedugFudinain 2.4.1

Wil AnsanTausanissusasdenanigasilunisarianianisiusasgdeanauwiagaandr esulu
sudeeantie (61%0) auiseylilu B/E wia P/N

2.5 nsaenulu SN davifluldaudaulaiiudiudodd

2.5.1 SN finsdnawanauunulaad1vdefu underlying Ussianifaafu underlying uav
derivatives auszyludiuni 6 dia 1
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2.5.2 wiansasnulu SN azlinavirlinasnudasiunauningdulag n¥wdguiudaaiu
niwddunnasnusuisaadnu'la vuusiiuldauniesgrusnnadenirnuaiag International
Swaps and Derivatives Association (ISDA) uas unsweaguiaunsaldauiialé Taadaunis
AINU UAA. maoqm‘mnmﬂﬂmwﬂmanammnumsaomummwn‘lvmaomumaasuuanmswuau
Fonailuniledadanu

2.5.3 lunsdidiilu SN defidiadivuavinuildsusia gaan SN dasfiunaulvinasnuanuisalanau
SN dyna1IAauAsuany La UKl. 5adua

2.5.4 tunsdifiilu SN doiguaznalustodseina dasdsingin SN fufisnnaidsinglussuvudaya
mindadalddeiunaaniuiaailluassssufiondjifana uaz uaa. dassfiun1snlid
dannaviuiaan SN avsa'ldiinaunisainu

2.5.4.1 igaan SN aoswmﬁtﬂuyamlqﬁﬁssmaa SN iimﬁmmn“’;%msmmmﬁmﬁnﬁ‘liﬁ‘lum's
A nudaslussuuiayaniidaianendnd i uas. naun 15 uariugainauasuaay
wWau el luasdiniudvnariiuiungavinniszas uaa. Widwauazuisyarigisssunialu
Juvinnsdald

2.5.4.2 lunsdiiiinmansalidonansenusasiaiaas SN adrefisiusdey Wikaan SN &951an
Mfluyarradiassuuas SN U89 uas. Wud

&2ufl 2 : niwddulszianniag CIS wile infra uaywiia property asdililunihafinnsaanas
aalddvaunguunaluevissing

Gavfinaantifuasndninaailunisasnusad

1. fiaaruiiduazsiiulilorundninagilunisasnuiduiferfudafiivuadniuansasmanisdu
MU lusduin 1 4a 2.1 - 2.3

dlumibhazasnainu CIS drvlseinaifidnwaisdot

2.1 msaanua”mstauamnanmn“mn'\sn'\numtamawmm‘mmoﬂs“mmmmnnmu,amu
vianmswnLLa”mmwﬁamwanmwﬂsﬁomuau'\ﬂnmummaa 10SCO wialilumirauasnasnu CIS
maﬂsumﬂmnmseﬁamﬂlumamﬁamr;manmwﬂmoﬂsumﬁmﬂuam"ﬁ’nmao WFE

2.2 CIS operator 2a9naInudnaagaaldnisiiduguazasmiianuiduguaiiiusundn
faleyuad 10SCO

2.3 unsdii MF Tdamuluniiazasnadnu CIS 61vlssnd nasnu CIS a1elseinadanad
davatnalinaninatginisAiAugLa A1saan ANTLEUAUNE LaYANITIANITAI NS UNaINULNaK
[unuNetaauaIlseinAlu

3. dsumaifiduguanisiduaznaniiafinaniunsa1siiauduasasiasnuatioiiaona
Wil enusadialssindanginaudinue

4, lunasdiiilunisasnuaad MF Tuntrauadnadnu CIS avlseing nasnudvnaidasiinig
AAaNTNEN TN asdifnaiulunisusmsaninasacilunistiasiwiniu wasiiulaune
asaonudatl (Lilddun1sasnuluniiauasnasnu CIS srvlssmadaiiunasnusinnageii
amu‘lumaamum)

4.1 finnsasnulunswddudoiludssnnuazafiadendui MF sansaaenuldludadiu = 80%
229 NAV 2adnadnu CIS arvdsgindiu

v ol

4.2 ﬁmsamu‘lum%’wﬁau@ﬁa‘lmﬁmuammuz&’mmu (pro rata) udldinalduldaundninaai
single entity limit ua9 MF 1u el udninawgisanalilddunsaginsweaguiiu SIP

v ol

4.3 ﬁmsaamu‘lum%wa‘iﬁmﬁa‘lmﬁmmmmuﬁmmu (pro rata) ualanatduluarunaninaad
product limit gnsunsweaduiilyu SIP uae MF sfu

4.4 finsasnulu derivatives Aiflulilaundninauai global exposure limit 229 MF 1u
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sufl 3 : ninddudsaandurdinavlseng wiansansenvlssmaiauindusin
gaviluduchnarolsung viaanassiodsunaiidauvindudin vasgsurndot
1. 0. W9, ¥3a uA. MuAUINaIMEFIAIATUNITIIUY

2. faffunsduseninvlsamandsanainedusundn

3. fanffunsdusnvlsenaifidnwasvinuasfiedugFudiney 1. - 2.

sufl 4 : gInssulsuannsdalaefiduanedulusielseng (reverse repo)
Taaiuldaundninaaiigiinuauenssung A.8.6. AUUA

gufl 5 : gsassudszanasliiundnnindlusoilseine (securities lending)
Taadulidaundninaeiddiinuaaznssunis A.a.6. AUUA

Ul 6 : g3nssuseian derivatives Tusnodsuina aundnnaainisasnudad

1. dszian underlying derivatives Ainasnuazidiniugdeyeu'ladacdi underlying atnolaating
nilovdanaisatrodoil

1.1 nindduiinasnuaiunsaasnu'lé

1.2 daeanide

1.3 Faruanildsudu

1.4 wa36in 12U credit rating w3a credit event tHugiu
1.5 wvavan

1.6 isTudiuy

1.7 dufinguudiandausl duiiduiia Fufififiavdsenauflududivdadiudsen 1.1 - 1.6
1sa 1.9

a aa

1.8 gufiifiasAisznauiluduiiain 1.7
1.9 underlying uauAs1inNUAMLATINAT N.8.6. ATUUALANLAY

Tunsdli derivatives 81989Aus1A1uay underlying 4196y swmﬁéwﬁoﬁanansﬁamﬂuﬁm
flatiu (spot price) wiasiadaurdianiaalentn (futures price) 11y Wodl sna1uav
underlying 8ufi'lsiladadl w3a underlying Aifluasdsznavuasfuiidonalnd dasiluiaansuy
ativnIvanvuasiawweliatouwsane

2. Waulunisadny uaa. azsnfiun1sadnulu derivatives lésaiiia

2.1 nsel MF dsvuiendunisaonuly derivatives way underlying a9 derivatives fazanu'ls
advdarauluinsenis

' a

2.2 flunsuiinfluadauanlu derivatives atnglaattandogadl

o oo

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &ail
2.2.2.1 nsdiilu OTC derivatives tusinvissina dasfigduaandraniofufifyuanailéasy

as o

aucum“luﬂsunauﬁsna derivatives 1/1atlmﬂ“lmmsmnumLLameuwmumnumLtamuuanmwa
LLE\]%G\E\HQME\]ﬂ‘VﬁWﬂVILﬂﬂ&il"lﬂﬂﬂ"lllﬂ.l?.la\'l 10SCO mamﬂuamﬂn*ﬂaa WFE

2.3 lunsdifiazdasfinisirseniidranisdonavfudiiia derivatives &ugaag dudniudaciilu
vindiunnasmuaninsaaonulsd il Lidnasnuaziilugfidndfunauniaiinindenaududn
HUANN
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3. uannaitiudunsdt underlying tHugaud

lunsdifl derivatives § underlying (fluguia1n 1.7 — 1.8 dufigonadasfidnmazdod

3.1 duduiiffinnsaivuaignisarwialiadredaau Taafinnsszuunasiiayanag underlying
wiailadaeie 9 A ldlunisaruia uasfinsarunaaailviiuilaaiuainanuussauuad
avddsenavuavauil eil underlying wrailadadvnadasiinisiedaulmisnugnienainaciig
Hudasy

3.2 fluduiinfidnwaratitelaattondadod

]
a aal

3.2.1 guifififinisnszanadatiaiasna Taaduduinfidnsasladnuazniodoi

De

3.2.1.1 duiifiasdisznavusazdifiinin < 20% wasinninionua
3.2.1.2 gufifiasAisznaudiladiniefiiinign < 35% wavinniinianualunsaicduldeiuy
gN1zaain TaaavAdsznausidudaviininluivdasrndrvualu 3.2.1.1

msﬂmsmwmsn‘sza‘mﬁ‘mﬁnmu 3.2.1.1 uag 3.2.1.2 “LigavinasdlsznauiiiAedasfunagen
wIauduAUNINANTAN

3.2.2 sufiifiasdsznauionuaduvdaidendasiunasavdatinaiudu wiaduduiisiainasen
wialTudu

3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Miluldeudauluasudiugail
3.2.3.1 Lﬂuo‘ﬁjﬁﬁﬁaoﬁﬂsznafuLﬂumfnmm%aa"fmmwﬁnaomummsaaomuw’iﬂumo

3.2.3.2 fadwaduainuaudagdiu (pro rata) Lamauuua‘nnaamummu’tumwmsuiaﬁmmw
fulaaasoudrldnariuldaundninaad single entity limit uagnasnuiiu

3.3 fluduiidlasuniswaiunlaaaanuiifianutiiadanazviiniinildat19aaszann uaa.
Wil nnnldsngiaantusdeaanidurddniuiaiaznas uaa. uaa. duaaIdnlifiuiasnisilasdiu
ANNTALLEINIINAR LT Tamat19TUss&NEn w6

3.4 finnsuaaeduiifug atresatilasiflulsziinaturinnissitudafifinsiauadayaatioiu
anTTal

3.5 lunsdiifluduiinaududtnasaei duiidanandasdiniaanndinlsatronilsadnelavia
naaaLvavil

3.5.1 s1a1ilaxifu (spot price) uias1Adeyeudaunaalentin (futures price) uavdudl11lnag
Seuani

3.5.2 ﬁﬂﬂﬁuﬁﬂmﬁmeﬁﬁmmmmnswmﬂaqﬁu (spot price) wiaT1A1duadauaaroniin
(futures price) aav&uMminnduidudlaludnily

3.5.3 smm"’mucy']sﬁvamﬂmwummoaonumﬁuaumimﬂmmmu 3.5.2

3.6 lunsdiiduduiiduda duddonaidasdruiainaldundsiayad1odsarinsiaoiuuad
nihavusunsuasdssinalnaniacsvlssind viaduiaannTIAFUAILALLINITN UK. LAY
Tiiulainignsanaagwaunduiidenanaiusagzviaudanidudalaatroiunssu

4. wannain1sdalifinswafuigsnasanistiszuiianunisswawu (cover rule)

URA. (ﬁaoé”m“tvmmswnaumaonaomummmmwuavuamwnaao‘luﬁmauﬁtﬁﬂowaeiams%?i
naamumamaa?j'ﬁmummamnaoma derivatives &ugnadlinaanaiildasnulu derivatives
1y wanflullanuda TN uAtEnITNATS A.8.6. AUUA

5. uannaiiuduaniunisasnuiiiiinalssavdiianisananudes

Tunsel?l uaa. agnulu derivatives 7 underlying Lil2&ufierfunindduiiazanauieas ns
aunulu derivatives anatidadiiluliauisiinauaaznssunis n.e.6. A1KUA
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'
a

6. uantnawitiningIndun1sasnulu OTC derivatives

vl o

uaa. davinlvifidannaslu OTC derivatives 69il

6.1 1ﬁ@§cycy1§np'hwfiammmuazuﬁauamﬂ@\ﬁssuwaa derivatives 1% uaa. nsunayui 15

wariugavinauadusaziiiau Wil luasdiiiudonaniluiunaavinnisuas uaa. WA 1wauas
wdayamgfsssunaluiurinnisda’ly

6.2 lunsdliiAnnnnisalfidonansenusasiaiuag derivatives atinofiaada Widdaaundn
dhevilormnanaruioyariafisssuuag derivatives 1 uaa. nsuwud

6.3 aduanindhanilefuaanlvifinisdregiue derivatives iila uaa. sasua'lé

7. wdnunaiiuduaniunisdinfuadaanlu credit derivatives

a wa

uaa. davlfifanudauladdl
7.1 indluddayaunlu credit derivatives ldwiziiianisanainudaoivinuy

7.2 vinflugdeyeyrldawny credit derivatives AfidnwazuagsnssuUsalAaulAaofugsnss
aghoniloatela dofl

7.2.1 Credit Default Swap : @9'ldun msanaslugruggdallseAuanuidasduinsiaiiiedag
Auanuaunsalunisiiszuilann obligation aavsdynWuau obligation wu Tnagdaaadiu
srusganadsziuanuldaslinissyniunazdaviisziuauiasnasdiadssiuauidasiiaiin
credit event AulagaziinalvidannasdadssAuanuidavasuiivuaiui (Tlunsdalin'lichia credit
event ﬁamnaoavauamlu";’umurimummuﬂnﬁ) il 1171 obligation azfitieaysan1sihiean
(Single Name Credit Default Swap) w3a obllgatlon fivarasnanisdinvualigualdszAuninu
Lﬁﬂauuumﬁwsvuumamm credit event fuAu obl|gat|on sanslananisuilailusausa (First
to Default Swap) wialiaiAa credit event 4udu obligation smms‘lmmmsuuo‘lunau
obligation sﬁaauumsﬁwsuswmnutawuiumuwaaz‘iiumswﬂswuu uAtiannasazasuimuaLiia
\Am credit event Ziufu obligation nas1an1stungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @9'léiua nsanaslugiusidadseAuainundasnasduning
d19defAnannnisanaduadnanauLNUaldF U nGunswga19ae Taagunalseduanugaad
msvwnwumqvmﬂwamanLmuiuamsmommaamsmaﬂmmmaaannammanmumumavmnao
Au uavdufianas (6191) vasyamgfssTuaaIdunTwgd19de iauandun1siigdasyduaiiu
La‘mau‘iauwamauLmuuaumumwmu (811) wavyamgfsTsuuadduniwgarvaelvidugune
UszAuaudad aunnazin credit event vidaasuinuadeaan (nsailaiAa credit event)

7.3 ma\‘:‘l?jc&’mmwmmmumummuumimﬂ International Swaps and Derivatives Association

aa o

(ISDA) wsaé’mm’mmssmaumummunmuﬂamn sﬁaumamﬂaamuanwmumau

7.3.1 fdwalddvduldarunguuie wazlidaniawddunguuiaiidrandannintguasaaia
UANNINEVIaNHUUILAY

7.3.2 ‘Lififiadvuafivinlianafidiivualiluanasniiniadyagrdaziasrsniing credit
derivatives tuavdviiauidaly

7.3.3 lifidanvualvinasnudaszualdanuidawalrinngdaan

oo

3.14. famahumsasnulundnnindvzaninddudy Wadunswadduuasnasnusiu:

Fandrunisasnulundansuavianiwdduiu viadunindduzasnasnusnlulsanauay
avlssing

wEvninnsazasnuniaudvmdsslamiianizannudnning nindaudu wiamnanualaadd
auadvlnatronilanianargatvaiunilsnidaasnssunis A.8.6. wialsznadlilnou
ALYATIUANIT N.R.6. ATUAGIs Al Lﬁuuﬁi‘lunszﬁﬁmmznjsums n.8.60.13a8110n9u
ALYAITUANT N.R.6. ‘lﬁmmLﬁuﬁauu‘%aﬁﬂs,smml,ﬁ“lmu%aLﬁuLﬁuﬂssmmu‘%a:«Tm:rm:maa
NANMSNEVITaNNEFUNIaNTUIANNR LALIDAU
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gufl 1 : dasndiunsanuiidimaaugaanniwifuviiaddaan (single entity limit)

o oo

da Ussanninegdsu 80518 (% a9 NAV)
1 | enasnndsing liddadasaiu
2 | an&@Inadgegdseing lidrdndasaiu
2.1 asdlfl credit rating aslu 2 duduusndiu’ll
2.2 n5eidl credit rating atluszéu investment TaitAu 35%
grade was1A31 2 AUALLIN
niaa CIS liddednsaiu
4 | Judhnvidasnasiisuindurdaigiuen TaivAu 20%
wiafaananasfidanwavatiivlaatnontlogil wialiAu 10% aifluntsaenuly
4.1 1 credit rating atiTusedu investment grade | envissindviaginisenniuiigiiaitunag
4.2 dusumsaandu Wil lawzdurhnuia ?;ﬂgzzmat?ﬁ’ti?ﬂl‘%;r&c?;ﬂ%g i
aasnsguatiuilsydu .
fhifnouanenssunig n.a.6. Usend
ANRUR
5 | amansifidneaeasudiudeil LitAudandetl uduadnsnlnazgonin

5.1 duasansmil anansfonildonu SN wia
Ann Naandnctuanunguunging wiasnn
229 5W. fvlsenanlasuauanalvidsenau
7503 oW, Tudszinalng

'
aa o ' a

5.2 fluanssiifidneazatnslnattoniogeil
5.2.1 daanduddnianzdau

5.2.2 faanfimsiilawwadayaiilumsinldieed
Teaataaamunuy filing
5.2.3 tunsdiniflupmasifiaivuaiuziiseui

v o

< 397 Ju uusTuiiamu uaylildfidnwaway
5.2.1 vi5a 5.2.2 ffiass AUMNeENTHINET
daviluyanasil

5.2.3.1 8W. WJ. 32 uA. AMNAYUNILINEIE
gsnaga1tunIsdu

5.2.3.2 suU1A152aNRU
5.2.3.3 sU1IAT2IANTRILATIZU

5.2.3.4 sunasian1snEasuLasannsal
ANTLARHT

5.2.3.5 ussHnaaasadduLiiafiagande

5.2.3.6 sua1sWeinIgnAuuInnadLey
Auatanvdszinalne

5.2.3.7 sunaistiianisdvaanuaziidinume
Uszined'lng

5.2.3.8 sunasadanuwuvdssinalne
5.2.3.9 ua.
5.3 &uaznaluldsanalng

(1) 10% w3a

(2) Miwinuaasasansiainu
Tu benchmark + 5%
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da Ussannineasu 80518 (% a9 NAV)
5.4 {i credit rating aglusedu investment
grade
5.5 ‘tunszﬁﬁLﬂumwmsmumuumumsvuu
> 397 fu fuuwaiuiiaonu dastiunafauniaat)
Tusyuuva regulated market
6 | niwdaudodl suAuliAuda Gl wdruddnsle

6.1 asasvuilaanadoudamalunszauda
andnvsndgandugasvuialduas SET wia
ravnandamananningdavissine (ue'li
NUAINNFITNUNHaBNATIEIDELTENIN
stiunsudlumanaravilifinsiiinaaunis
tHundnaniwedaanalu SET wialuaaiadiauns
NANNIWEFAUTTLNA)

6.2 anasnuniaantaasEnATanetulaii
aunguanglnawsanguunaavlsEine vy
1avusEvavnandamalunszaiudana
nannindgrnsugasnuinldua SET waazag
mamﬁamwanmwumoﬂsumm (wei'laisandv
vSsuniagszrinsniunsudlawiaiaravinli
umsmngaunuaanmnmssﬂamtl‘lu SET w3a
Tusaiadiaznanannsweaa1vlseing)

6.3 viufiaglusznineg IPO wansaaneiiieau
Ydauaenu 6.1

6.4 anasifidnaizasudiudot]

6.4.1 luasansuil mwmsnmﬁﬁmu SN
wIaANn mvgaangmmmumungumuima GH
wWuamaasasiuludvilseine wiagaan
Aacaumunguanaavlszvneg (uebisauanun
229 sW.69UsEtnAN laFuauaalvilsenau
59A3 aw. luilssnalne) walfluasans Basel
1]

6.4.2 i credit rating atTuszau investment
grade

(nsgiflunisasnulusrvilssinadagfinnse
aRufigianagevilssing ansa
tdanldcredit rating wuu national scale 4
Huldenunaingiinuaaenssunis n.a.6.
UszndnInua)

6.4.3 luanasifidnwazanolaadronds
grotl

6.4.3.1 daanfluddnaansidaulu SET wialu
aRIALaaananNNSWEaIUsTLNA

6.4.3.2 faanfinsilawmadayaiiunnsiiaty
Taafisraagidaaauwuy filing

6.4.3.3 lunsdififlunsansifidiivuaiuzisenil

AWFININ
(1) 10% w3a

(2) diwinaasnindauiiaonuluy
benchmark + 5%
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UsLLANNSWERU

80518 (% a9 NAV)

< 397 Ju Wuussuriaenu wazlilafidnwas
MU 6.4.3.1 ”3a 6.4.3.2 {iiAszANUAIN
asaseenanaadiiuyanacail

6.4.3.3.1 yAmAaeuda 5.2.3.1 — 5.2.3.9

6.4.3.3.2 gantiunsdussninvlssinaiidsena
Wnendlugunan

6.4.3.3.3 aantfunisidustvlssnanfidns e
vinuadinduyaramuda 6.4.3.3.1 — 6.4.3.3.2

6.4.4 lunseiAluamansiifidimuaiutseni
> 397 Ju uuaiuiiamu dasdiunsidauniaat
Tussuuuad regulated market

6.5 DW 1§l issuer rating aglusedu investment
grade

6.6 g3n3suMIl Madeueundl credit rating aglu
3¥6U investment grade

(nsaiflunsasnulusislseinaiagduanly
srugdiinnsznWuiiniidaunagevlssing
shunsalanli credit rating wuu national scale
dotfluldeunarindinouaaiznssuns
n.8.6. UsenaAnInum)

6.6.1 reverse repo
6.6.2 OTC derivatives

6.7 Wil infra Wianiie property Afidnwoaue
ATUAIU Al

6.7.1 ammzLﬁﬂuﬁqmww‘%aagiiusmdw IPO
vanisaansiisudiamalunszanudiame
nannindamiugasnuiialduas SET wianav
aaadamnandannindevilszing (we'laisings
nihadynaNagsznitgeiunsuidluman
anavih lifinsiRnaauniiafvnaNaanlNng
giaaalu SET wialuaaiadiaznanannine
avUsELNe)

v o

6.7.2 Lﬂuvrmmaanamuﬁ”l,ai”l,muavnmms
AszananIsaInulufanisiaseas9nNugIu
adonsuning wialninisiz uauensdl
(diversified fund) auuwInna1inuiInue

it infra w3awiie property 1a9nadnuiidl
ANBAUZNTZANLATRINUTUAINTTATIRIY
Wugu adewsunIng Wiadninistinuaiue
nsal (diversified fund) auwwINIeN&ETNIIU
Anua uaiianwaizaiu 6.7.1

Liddadnssin

ninddudunanmilaaniiszyluda 1 - da 7
(SIP)

syuAuliLAY 5%
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vanawn : lunsddunswddudod Lisidadivuaiiaddu single entity limit 2asg5unn gaan
AsRITIaA Ay LA ILENTL

1. Burhnwdasnasiauindurdiaiitanissiiiueiuuags MF

2. derivatives on organized exchange

Uil 2 : dandrunsasnuiidrmaauaguianis (group limit)*

dia

UssLannsweadu

2n5&d73u (% wag NAV)

asasnuluniudfuzasts¥nnausiniagly
asuAanIsieAunsansidniludyanlu
§3157UNINTNUAULTENAINA

BitAudasladaruieeadl waue
a1 laazgunin

(1) 25% w3a

(2) hutinuaInswaguiauly
benchmark + 10%

* . a & ') 03 o & 1 e o a o . .
nanae - Tunsaliluniwdadudoll LifidadvuaitAadfu group limit

1. Buehawsaanasiauvindudatiianisariiueiuaay MF

2. derivatives on organized exchange

giufl 3 : dandiunisasnuiaIwaaNlssannIwegdy (product limit)**

da Ussannineasu dn51&8u (% was NAV)
Wurhnusaasasiiauvindudn B/E wia - uAulaiAu 45% Laa‘fiﬂ‘lusauﬂﬁmﬁﬂju
P/N niisuaaaaunguuealng (lusudeanan | weidlu MF ffianglasenis < 1 1 Whale
Tugvilszinauasiifuaaadonan) wiugaan ANTAUDELNDINY
e s umssingvanaay; | SOTIWANLITERY VE danunasyy
ﬁéﬁoﬁu 1 Y | AdKla < 6 Liau Il LAWYy MF N3

anglAsuns > 11

1.2 an.
1.3 uv.
1.4 ua.
1.5 uss¥naainsasduitiaatande
(LaisrudonswaaunnasnuldsuTaunssuanaun
NNFFYYIAU reverse repo w3a securities
lending »3a derivatives)

2 | nindaudeil sauAuliAY 25%

2.1 B/E P/N vi3a SN fAfidaulavihuldausiaus
navnuldeiunstiiinisiulaudnaisaniag
Tuanaslaeuianisnaguunaiviue wiail
wau'lalvinasnusnuisazna@ugaan

5181516

2.2 Budhnusansasiiauvindurinis
szazIaINsHNALAY 12 1hau

2.3 total SIP audia 5 wasdrudl

(dafililddunmsasnuaasnasnunnile was
naynu buy & hold Aasnulu B/E P/N SN 13u
Wnraan&stiauvintdunin Nianglaitiu
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da Ussanninegasu dn51&8u (% was NAV)

angnNaINuMIaTaunIsRINULAY MF wialins
aunulu derivatives tlalnsweadusvonad
agFaAARRIALALNAINY)

reverse repo laitAu 25%
4 | securities lending laitAu 25%
5 | total SIP G9'ldiuA niwedduauda 8 Tusgiud 1 suAUliAY 15%

: Aad@unmsasnuiAnaaNgaanniwebdy
waagdeyeyn (single entity limit)
wei lisudvaasull asnasivnilaivnu SN

'
aa o s

dnn wIa Basel 11l NidnwazAsUAIUAIT

5.1 fianwarenu 6.4.3 uae 6.4.4 uaviia 6 Tu
g 1 : dasnadrunisasnuinnsiuiaangaan
ninadunsaadaya (single entity limit)

5.2 i credit rating agluszdusinin
investment grade w3a'laifl credit rating

6 | derivatives @9il

6.1 Asuinvingsnssu LitAuyaraNudaitag
derivatives 7%
TnguszavALNanIsan
ANULReY (hedging)

6.2 MsLdnvingsnssu global exposure limit
derivatives Niilxdtia o o .

; 6.2.1 nsdinanuliinisasnunuududan’
ANTRAANULIEN

(non-hedging) A1An net exposure AinanMsasnulu derivatives Tasadadg’lai
1Ay 100% uav NAV

6.2.2 nsdinaynuinisaInuuuuiudiau?

A1 net exposure MAinanATRINULY derivatives Taayan
ANULRaMagIFa (value-at-risk : VaR) uavnasnusiadtilusoil
(1) absolute VaR < 20% uav NAV

(2) relative VaR < 2 vin w1a9 VaR 2av benchmark

WINELUE: “Msavnuntududal” wanagauin asasnuly
Sy amasninniinagnsuuududau (complex strategic
investment) 3an1savnuludyadaunasrsniinnianududau
(exotic derivatives)

*ypynene - dnsunisasnululdudindasnasiisuvindudiaiianissidiunuaasnasnuy
lifidanvuariadiu product limit

12 srpazidaauadnisaimial WiRansanaundninaindiiinaulssnafinue
siufl 4 : dandiunisaanuidimamuauiidInlddaludanisiainu (concentration limit)

dia UTTLANNSWERU annaiu

1 ﬁuwaan‘%ﬁmwlm'\wﬁa nn MF s3udunalanisinnisuad uas. s
tienAudasfiinuiuiuzaslidnIugu < 25%
AAIINUIUAN B ALREININUAADILFTHN Y
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UTTLANNSWERU

ans&RIU

asaIuil anasAauiifionu anais
Basel 11l uaz@nnuavdaansalasy
1l 5
(hisaudsanasniiaaizging wian
ganiiaasgenvilsesing)

2.1 TitAu 1 u 3 maanamuuaumomswu
(financial liability)® ﬂaawaanmwmﬁwuu AU
tauwe T Tusunisiudniusaussasa iy
A 'Imﬂ"luiuu‘uswuamuuaumnmwao
Lamumummmﬂwaanuwaan 1y Wudiuan
Aanns MAendasAu Hudu

ol tunsaifigaanasanshiiniaunonisidu
amuNtatwe TITusunsdud i niusaussayiian
ey fiage’ ilddansaruliiiu 1 Tu 3 vasyadd
nsaanuasuan AN IsaNdiatiuas  faan
swumﬂuswmo Vuus unsdifigaananansle
fimstunvunganansiayanisiguauig
nannindludneaziluinsenis (bond issuance
program) WiAsanilusaiasenis

2.2 lupsdlinasnuasvuluasasaudaiilag
luasiasfiaaniutuazd credit rating agluseedu
endinvestment grade wsa'lifl credit rating 1%
UAR. aINULNanaInuAalfinIsInNITUaY URA.
sadmAuTIuAuliiu 1 Tu 3 zasyarinisaan
uaziguameasI@sInaiunansy tiuuansd
Nfaanan&1slalnsEuLLLLEAITIaNTTaY R
asauamnaundanningludnraziiiuiasenis
(bond issuance program) Rasauiluse
159N

(Famdruany 2.2 Bitddunsdiflunnansiaan
TaayAARAITl

1. 8. U9, W32 UA. AUAYUUNEINAILFIAR
gandun1du

. SUNATRANRU
. SUAITANATRILATIZU
. SUIAITLRANTLABATLALARATAIANTAR AT

. Uss¥neaasasduiafiagarde

A U1~ W N

. SUNATWRIUIRIBALUIANRIILAZA LA AN
wvlszsnalneg

7. sunAstitanisavaanuazinidiuilssinea
1na

8. sunAmsadauLUvUsTinalne
9. ua.

10. &a1funisdusyninvdssnanlssinainailu
JuN2n

11. &anunisdudvlssnafifignsazvinuag
eenfuyaramy 1. —9.)
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dia UTTLANNSWERU annau

e CIS ﬂaanamu‘tmnamuuﬁo - haitAu 1 Tu 3 asdwruniie CIS mvmwuaa
MF w3ananu CIS aviseind Aaanuieasiu

- damdnedulildiunisaonusdad

(1) mMsasnuluniaa CIS 229NDINUTTEN oY
AsuaHIUAI Taa'ldsumnuintauanndrineu

(1.1) fauadn
(1.2) Aadotiulmitaafaraiiu 2 1

(1.3) w@uaasafaynuluiening

4 | wiae infra 2a9na9nulanaInumily laitAu 1 Tu 3 aasdhwumibe infra Wanuauag
nasnu infra Aaanuiiiaiiu Vuusitlumiag infra
2a9n2INUTfidnwarasudIudofl Taeldsuainy
Wiugauanng1inau

(1) flaualn
(2) Fasetiulusitaafianelaiiu 2 1
(3) wwuanasiagasnululening

5 | wiae property aasnadnulanasnumnds| Wiy 1 u 3 229 UNLIE property Wovium
229n29NY property Aaanwiiaiy uusiily )
wii3e property 2adnaInuifidnrazasudIudot
Taa'lgsuanuintauanngriineu

(1) flaualn
(2) Yadetiulmilaasiaralaiiu 2 1
(3) w@uamasiagasnululening

wanewe : Suildunien1sdu (financial liability) °l1§ﬁmsm1mummgwumsﬁmﬁﬁQaanmwmq
donaNladavinvunisduaiuuiasgiunsiydiu Taaduniasgiunissasiuninisidumn
AvualagaaznssuMsiIruaNIassIuAsTydauagunaiaedIniniinyd wsauasgriuais
aunmvnsluitilufiaaniulussdusanna 1 International Financial Reporting Standards
(IFRS) w3a United States Generally Accepted Accounting Principle (US GAAP) tilugiu

s5yudensalfaliasuAIuan1sinvinaun1sduluafiusnuadaanasans

Woil nsAwIadadiunuutauianisasnuuacdasnadrlunisasnu Widuldaulseana
AIENTTUNTITANAULARIANUIIAILAITRINULAINAINY LAL/Ura A TuLANLEY

g2ufl 5 : nsenfiunsifiansudfuiamuanaaaauifvianisasmubiiuldaudanaiu

1. lunsdifinasnuinisasuiiluldauvidninaeiiiivue wasasnsnaauiasnuiinoauifvi
uldauudlasldautduingvanaaausuiidlunisiiuninddunnasnuainisaasnuladnsaly
¥ndanisazstiunsavsa’lail

(1) Savisaouleassynaasdaaidaduiia 31uiu dasdiunisasnuuasiuiniutduain

>

ﬂms”\ﬁJlIGl u,a“amai\“mﬂmumaai'mnmuﬂm“nﬁums n.8.6. 53“%0?@5\16}3NG]LLE\]NE\]]JS”TEI?ju

O\ i
a o

mﬂ‘lummmsnmmmummmnsmmﬂma maamuqmLm.lahm‘rsmmu“l,mummamms

(2) Smihansudduinaaaauidaalulanausntiaaaifivdelsslamivasgasnuiiiuddey
weigiavlitiundi 90 JulluusTunninaduituaaaauaulid Guusiilunsdiauda 5.
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(3) Wavddndanisausaiminanindduiianaauldd wianiwdiufizianaauliad
aasuiduldaundaslilauivldaundninarifidiinuaudd visndanisazdavinnaudaya
WgAugia 1y dandiumsasvuluniwdiudenan nubviunlddnninaniwdduiuaaniyl
wiaTunniwdulinisuddeunlavaaauls udiudnsdl uasiasdesiarudadiinoiu
AIENTTUNTT N.R.6. UNIIaAITTHguanalszlauld mMaluiurinnsdaanniuniiansaldenain

2. ‘lunsmmmswﬂﬁ'u‘luwmmnaomuumsaommﬂu“lﬂmua(;msi‘aumsaamumn‘mum LEAANIAT
aomuvluLﬂu"l,ﬂmuamswmumsmmutﬂunm 5 Juvinnaistiaciadu 'Imﬂu"l,mnmmnnﬁaamutwu
WBENIansazaLiunsaosia’lalid

(1) Faviraautaassysnaasidaatisdulsean uu ETmswmumsamuuaﬁuﬁnjsamu"l,ai
tHuldandan&iunisaimnu wasindesauaadIinuAMEAITUAIT A.R.6. TINNITARIGD
dauanaisylami malu 3 Juvihnsifuusiuasussasnaidina aaasaudatiuaiunnanuli
NUFHNIANIT

(2) "Laiammﬁ'm(’;’\ln‘luw?wﬂauﬁLﬁuﬁmﬁmumsaomuauﬂdwzmmsau,ﬁ"l,"u‘tﬁLﬂu“l,ﬂmu
2051&IUNMTRINUNAINUA

3) uﬁ"lm‘lﬁl,ﬂu"l,ﬂmua”m'\shumsam‘gﬁn”mummﬂ‘luiaﬂ'lmLsn'imﬂmﬁaﬁaﬂsziwﬁmaa
davnuiiludrdgusdaclithuszaziiaisnll viuusiiunsdianuda 5.
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