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6.4.2 humsansntaneuzedrlaetreiadiil

6.4.2.1 fienifuLimannzidanlu SET vilelunanatene
nanninefLlszine

6.4.2.2 feanfinadlamedeyaiunmsiallaafineazdun
FNULL filing

6.4.2.3 lunselniflunsansiisiiminSuinszuil < 397 fu vl
uiuflamui bl anmnizaw 6.4.2.1 0 6.4.2.2 finnse
yn ”umummmiﬁqﬂmqﬁmtﬂummﬁqﬁ

6.4.2.3.1 ‘quﬂﬂ@[ﬂ’m%/ﬂ 523.1-5239

6.4.2.3.2 anntfunnsduszwinaszmeidsznellne fu
ANIN

6.4.2.3.3 A0NTUNTRUANUIZMANRANHTRINUBURETL

Ag9nIn

(1) 15% vi5

(2) vhntinzeaningaunasmuly benchmark + 5%
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Usznnninean

AN (% 2189 NAV)

yaranude 6.4.2.3.1 -6.4.2.3.2

6.4.3 lunstinifumsans i wuaS TNl > 397 Fu Tuus
o Aﬂ. k% 5 = = 1
Funamusiestunndeuvieatflusyuuues regulated market
6.5 DW

6.6 reverse repo

6.7 OTC derivatives

2
o

6.8 Y9t infra ¥i3eULE property NRANHUTATUEIU Aall
6.8.1 annuilaugaanavzaatluszndng IPO lian1gan
neidewteanylu SET wisalunainteuandnnine
setszina (ustlisondamaadsnanaiiagssudneaiiunng
dl 3 val a 1 o 1 ‘i‘
wiluweierainiinisdinoeundiaiinaaaanainnisie
el SET wiva lupanagennendnningdsinailszine)
6.8.2 iumibseveinewmunlliidneznszaranisamu

C

Iuﬁ@ﬂwiimi\im?ﬁaﬁuﬂm AZIMTUNINE WIRENTNFEN
udausnsal(diversified fund) ANNLLANINANNINIIUATNUA

' . oA ~ X & ' '
6.9 Matl private equity Naanzidautaanviant luszuing
IPO fantsaanideutaane luns A uEaanauannine e

~ X o o . W =
SET ¥39904MANATAINLUANNTNETANUs LN (1Le haisana
Wiagl private equity NagszndnanniunIsud luwmesnanan
Winnsinaeumiaefinanaaanannnistaans i SET vide
Tupaiadenandnninedmnalszmng)
6.10. miae CIS puiszy lusnaazidenlasanisda 3.13 Fas
szinnuaandnyningisansnsdauau vizanisunenualneia
Bunazawu Tude 3.13.1 doui 2 4 2 vive 4a 3.13.2 doud
2 48 2 Papnzidanteanazeng luseudng IPO ian19an
o X X e . . o

neifendernelunszanudannaudnnineuea SET wisaved
AAATRINEURNNINETALzmeA (e liandanine fanang
dl 1 1 i a dl o va = 1
Pagszndwanfiunisudluvaietani ldinsiinoaumioe
fananqeanainnisdais iy SET widelunanadaans

wANNINepaUseing)

o

W9t infra ¥isaMUNY property T89NBYLNNANHUENIZANE
nsamulufianisiaseaieiugy edsmsuning visedns
AT LAaANTE (diversified fund) MINWUINIINA11TNINL

ANUUA LAZRANEUEAN 6.8.1

liaindnsda

8

nineAuauLenwilaaniszylude 1 - 42 7 (SIP)

sauruliiAu 5%

a g o o o ::4‘ Ay o Ql' o . . . . Yo 2 A 1o v ] =
vsneg : lunsdliflunindaunsil lifidanwuaiieatiu single entity limit 209g5utn faannsanszesdtyryudausnsdl
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1. JusnviTans @9 AL LWin SUENIeN1TALTELNMaeY MF

2. derivatives on organized exchange

AUN 2 : FRIIAIUNTAIUNAUIUAINNANA|ANIT (group limit)*

n Uszinnningdan ARINAU (% 18I NAV)
1 | meswuluninddupesiddynizEnieglunguianig Tdinudnanladnauilasadl ugous
weafwisansdiilugdryayluganssunanisluiuisdm | dnlaazgenda
SGRY (1) 25% %38
(2) hurinvemingaunamuli benchmark + 10%
N o oo o AW SNy o ~ o L
YLD :lunsdldunindg@udsil lifidenwuaneniu group limit

1. RusnviTans @ feLwin SuEnIWen1ALTHBNLaeY MF

2. derivatives on organized exchange

A7 3 1 ERAUN IR UNAUIIANLsTINMININEAW (product limit)*

48 Uszinnnindau 8RT1d9U (% 189 NAV)
1| RudnvFensaisifauinRuln B/E wive PN Allfyars | - saniuldiiu 45% waeluseutliny@iiuusiiu MF 77
' = \ aa P
pnngunneng (sanfeananlusinadszmevesiiiyana | e1glasanis < 1 1 Wadsnnseuengnesu
Aanan) udeen - dnadesiulaldiy MF fengnesmu Auvde < 6 hiew
Hdaane visagdtynyn Al el lannz MF Adenglasenis > 1 1
1.1 SUIANIMERANNTUNTRUNRN ML aNZAR AT
1.2 9N,
1.3 1N,
1.4 un.
1.5 UITENAAIAIRIF TR N DDAt
' = o en A Yo a £ | o
(audaninddunnaaulaiulounssu@nsunangdoynyn
RN reverse repo 178 securities lending 78 derivatives)
2 | niwedRusal sourulaliiu 25%

P

2.1 B/E wsoP/N NilReulaviuulasuiiousnasnuls
Aiiuns a1 laudnsFenseslunians ienuianisi
o = a dl 2% A v
ngwneinuue wsedReulalinesmusnsnuedugesn
A&7 L4
2.2 SN (st lsisanna SN Feamnideusiu TBMAWATENNS
. o

Wi smEuannaTn e 1A lulsenAaenIINnig
AfuRaIaUdIfIENIsIaeYYINLAZN19RYYIR THAUe

2 .
PeIngansuinaanlu)
2.3 RuUHNUIansa e uwinRue nAdszazinanstan
AU 12 1hau

2 4 total SIP mnuda 5 299891

(Foitlaildiunisasuaeanasmumnta uazneu buy &
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dn Usznnninean ARNTEIU (% 28I NAV)
Aﬂ. a & al | a
hold aevulu B/E P/N SN RuelniiFensiansiieuminiu
tan Adeng laiifuengynesurEasaLN1IauIes MF vzl
Y I

maasnulu derivatives e linindausinaaiiany

AAARBITLANENDIYL)
3 reverse repo ladifin 25%
4 | securities lending laiiin 25%
5 | total SIP @alfuA niwsaumnda 8 lugaun 1 : dmandaunis sanfulaifg 15%

asunATUIIRNHeanNInTAuFoAdTYtYN (single entity

limit)

— . =X

6 derivatives AN

6.1 N7 NNGINTTN

]

'
o

. . aa 3
derivatives NNIRQLsza9A
o o
WWaN1TANAINLAEN

(hedging)

a 1 = dld 1
TifugaAANReanieg

6.2 nadgansey
o daq
derivatives NXlMNeN1980
o
ATNLAEN

(non-hedging)

global exposure limit

] = o Yy
6.2.1 ﬂ‘J‘Elm@QVJHINNTW?@QVJHLLUU%U%@H

31fin net exposure Mfinann1sasnuly derivatives Ineisaaluifin 100% 83 NAV

= = @ ¥y o
6.2.2 NIUNANNUNNITANY UL LITLTRL

afim net exposure ﬁLﬁmmnmmmﬂu derivatives Tmﬂuﬂ@mmmlﬁﬂmﬂ@;mm (value-
. > o X
at-risk : VaR) m@an@mummlﬂumu
(1) absolute VaR < 20% 1283 NAV
(2) relative VaR < 2 1%11 289 VaR 289 benchmark
o ¥ 1 U dglj 1 U dld
PNIEILIAB: “mmmmmmmﬂu VNIELAITHIN mmmu’Luz@fg’]sn'amwmmmwma

e o v

gnsuuLdudan (complex strategic investment) wanisasyuludtyy@ennaansuiinnd

o ¥ . . .
ANNTUTRY (exotic derivatives)

1y o

=uneg] : SuFunisasuluuhniensatsiiauwinudniientsandivauaesnasuliidariinuafasiu product limit

12 3181az188ATDINN1IAIUINS TR MNUA NN AN LU sZNAR ML

doufl 4 ARIdaun9IaYUN

3

P

AuANANRdulfAe lwRan197aau (concentration limit)

i Uszinnnineddu fnndau

1| fusenidnmalnmei NN MF sauiun e linisdnnsaes uaa. sepeaiusiesd
RUAUTULRILTENINAY < 25% 109UV RBNAEN
FaunavesLFmi

2 | asanvid mmmiﬁ'qwﬁﬁlmu M31417 Basel IIl uazAnnoed | 2.1 ldiiu 1143 ﬂjﬂqaﬂmmﬁaumqmiﬁu (financial

o =
Eﬂﬂﬂﬂﬁ"]ﬂlﬂi’mﬁu\‘l

(lisaudamaanaviiniasyng visansansuiinimss
a9 49

AUsemna)

liability)® 2895aanAsa99 20 AudiTawe 13 luey
. y

nMsRudmiusausraznantiydangs el lunsdingasn

a

ATANTHNNAUN NN RUNaan udiauATUsaLTTEIZINAN
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Usznnninean

Angndan

o A o o 1 a ' o
ddal wazdslailmnglusunisluaige vaa. a1ati

' o '

YAAMLAUNNNIRUAINA NI LY AA M HAWN

v =1

MIRUANILNNIRUAgAs0e il Taadayantidunig

a :j/ ¥ 3| ¥ aa [ nl/
nrRutuazsaailudeyaniinisinauwnsidunisialy uazluy

U
¥ '

PRy Y a A a A a
nstingeannsansliiviidunanisRuauindame 13 lue

a o o o a 4 Y o ) ra
mMsRdudmiusausrazinantiny@angn’ Iildanadouldinu
1 W 3209 AAIN1IRBNUATLAUBTNATNEN AN T D TR 9E

Lo L oa e ada ya
aanetidumaai duwsilunsdingeannanslainig
A . o = .
UL filing Tuanwauzduinganig (bond issuance
U 3|
program) MiNasniugnetasanig
2.2 lunstinewuawmulunsansaudeilinadumsans
aanlusiuasd credit rating g TuszAumINdninvestment
grade visa il credit rating 1% uaa. aauienasunls
N33ANN3984 UaA. sremgaiusaniuldinu 1 1u 3 9a
AAIMNITDBNUAZLAUBUIEATIANIAINA1NTUINATY LTS
Ny v ~ - o

nsdingeanmsanslainistiuuuy filing luanwouziiy
1A59n19 (bond issuance program) MnasauLuse
JGENGE
(@madounn 2.2 ldldAunsdiidunsansneaninaynna
o X
Aatd
1. 8. 19, %78 UA. AINNUNIEIfaegIiaanitiunisiu
. SUIANIRDNAY
. BUIANTBIANTAUATIEN
. BUIANNENTINHATUAZAUNIOINTINERT

. U3TENAATAIE TR Na LN At

D> o0 AW

. FUIANTWRI WAV AL UIAN AR AU AL BN LY
Uszinalne
dl 1 o 12 1
7. sunAsian1sgeaanuaz il ssmalne
8. AuNAIBAANUML TN A INne
9. ua.
10. @nn1Tun1gRuszndadszmendszmalnafuanndn

11. @011TuN12 R UANUsTmAN T ANz uaRe iy

UAARAIN 1.-9.)

wuael CIS 289n8yulaneeyunils

T
-ladifin 1 11 3 299nUaUML0e CIS F9nNATad MF 138
neau CIS AaLszina Paanuuaeriy

o k7 v 16 & o o d"
- dngrdnesiulaldiunsaenuaeil
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i) Usznnninean

Angndan

a o

(1) maasulumiag CIS Teeneyuiiansue  Asudiou

st TaelFsuA sl AU NN

= =3

(1.1) HLUmLQ

v
o o

(1.2) Ansaulusilnedeng laifiu 2 T

(1.3) wuaesagauluaendng

4 | widag infra 28909 1lANEIN WAL

Tadiin 1 T 3 999 uaumdog infra iAUNATE9NEINU infra

'
Aa o

Neanudaetiu Buusifumion infra 289N unNANEME
% o dﬁl Yo =3 o L%

Asudoudall e ldFuAuiuTaLA AN

(1) Hawman

2

(3) wnaanesadamuliuaendng

v
v o

el lnedanglifiu 2 1

5 | g property 289n8ulanaunil

an
Q)

(2) Ansaulusilaedianylaifiu 2 T

)

Tadifiu 1 T 3 28931uUMLRY property TNWNATEINAINL
property fiaanyuaatii Wuusidumiag property 184

lﬂ‘d o % ar g Yo =3
neyunRanEuzAsudauneil Ingldfuaanuiiiugauain

o

UMNNU

=3

HUUIALR

v
v o

(3) iuaanesadauluaendng

v

WNELE) - ° MHAUNI9NI9RU (financial liability) 1AM suIAINNIRsgIunIsTyIngeennsiaisdenaalidnnieunisiunis

W unsny Tl InenduninsgiunissanunnsRuniivualae ALLNITUNIAMLANIRTFIUN T T AN ) YaE9169e

54

= o

AINTeyd WenmsgIuneseunnisiuiiuneeniuluseduaina iu International Financial Reporting Standards (IFRS)

1178 United States Generally Accepted Accounting Principle (US GAAP) 1w

‘soutenstifldasuimuanisdainsunisiuluaiiusnaesdeanmsngns
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A1319ANEssIleN Ruaauuny wazAldananinuaiFaniiuainnasusinuasy] ianueau

ArsssudaauazaldareiFaniiuainnaausan *

ARFIANIATINIG

(FazazraeyaAdlEaundminelalunse

wan)
1. ArsssuiiannazAn ldanasaunannanlseunanisle laiiiiu 2.79
1 = o VL a
®  ATTNLULNNITAANIT (Management fee) HNNW 2.14
o sssntlengguanatlszlami (Trustee fee) 14l 0.11 (1iu<39 0.02675%)
o Auenzilauniinadyu (Registrar fee) 1alifins 0.11 (1ine34 0.0321%)
e e eda o
o anldanglunislamain dssnduiusnGanAuainneayusu
(Advertising Expenses) aiifin 2,140,000 UM
- U auaEMUNE A UATILIN ** 1948
- NEVANANETENUIE AN UATILIN
o aldanaau I lalifin 2.14
2. massaLlanuaza ldanandszanunislails ANNTNIANEAFY
' P~ a a I3 v & A we '
ANBITNLEANNITANALAN AITDUTAENANUILRIY U
ANTIANIASINNG

(52285RIYRATNUILAINY)

1 ] a 1Al [~3
e AissNitannsIEMiaeasu (Front-end Fee) ladifin 1.07 (@ndulsdFanidiy)
1 = o d‘i‘ = ] l/L 1
®  ANETITNIULNNIITUTAAUNUIEANYY (Back-end Fee) i
. - 4 . .
e Aagsnllennisdulasunanau (Switching Fee)
' = o = \ Y . i P a o L =
® Ansssuiilannisduilasumiaaaeud (Switching In) laiiin 1.07 (@nduldiFaniu)
o psssuitannnsduiaumitaauean (Switching Out) (¥
' ' X ' ' A
e  Anassniilennslaunae (Unit Transfer Fee) 10 U Fia 1,000 UiaeaU (FH)
] o = & , \ & o
o AnlfunsdianAunitaawuneuszazinafionsesinun ¥l i
Y
1A39N7 (Exit Fee)
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UNTELYP

*

*%k

] = A ey . o @ = A N a = N N o ]
ﬂ’]ﬁiimuﬁuﬁiﬂﬂﬂ‘ﬁmﬂmﬂ NFENNLAIMNNANYIUTIN TINNTBYRIANNN NTHTTINAURNIE V?ﬂﬂq‘lﬂ"ﬂuim LASNTANNANIS

feluniszaenesusan
! = A g k73 1 d‘ = =3 v u‘/ dw A o 1 = g QI = a A ddl‘
ANaITHENvTR AN TdAn a1 NFenALANgdsTevTedDeviieadyu :un1E yaAuiin niEginaanie vizendeule uas
o ' A k7 u‘/ dil} A o 1
nfananarfeiunszresdemeregneviieau

%’/ dgl dlﬂl o = ' a = a A A = dl a e o a A [ o
a3l lunsaindnannisyariia niEgsnaaniy vren1Eaulainisasuulas WEndanisaua@ns lunisyfudgedng

1 = U k7N g}/ % % o dl o 1

ArssritenuazAn lieiannrenemuliasnrdesiunisidasuulaiiengnn

P X ae o = ad - = A gy ' o v oy ey o ' = -
el UiEmdnnsasuansnasinAssslianvites ldanasing o dananndreiuldliiiuiesas 5 1ednsAasslianvie
A a = Ao W A a a0 o a . = -
AldanamuneTuseuszazioan 1T InglinedudunsuflamudnlasanisuastssndnnisazindsznArnsssuiilanyise
A ldanedna Tud Wgasumauassiilideandt 60 Ju o dtinerurestdEndnnisdriineulng uazdrtineuananes
¥ o A o ‘Lj A 1 % v o o o o 1o ‘sl A
Fatiuayunisnevizesute AbieawmU azudalidiineuaniznssunis n.a.m. neu el 15 Ju duusdunasuulas

U

AldanaAInasanAIe usNHEUNT AN FLar AN LU IINa I wazANTRLUNa fuluAesTa o s viTe

L X , cod odd o & . < o T Y Y a
sl;u'5\1611@umamnmmumuﬂmmuwmmnummmmwmmmu TFalasuiuiamuaudalaiinu 2,140,000 1
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nauansmsilasunilasuassdil SET 50 Index (SET50 Index) ludasszaziaan 5 Tdaunas

X 95 Compare 98 Actions « 97) Edit « Line Chart
o8 /28/2014 I8 OB/ 27 /20190 Blast Px  Hlocal CCY B
1Y = W .

10 4] IM oM YID 5Y Max Daily v Tablo

e Chart Content (]

o/ 1

v
o '

* 111: Bloomberg, fayadiaunds 5 1 sausdui 28 &swnan 2557 Dedui 27 Aamnax 2562

o a a al v g QI A o &K o a
* ganisaniiuanulueand idugstuduiawanisaniiuanuluaunam

’ Wy A :
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" psfiasananihide droulunisiauenaniagasyuaeanesusan i sl untsuansdndrinaulifusesns
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= u?ﬁ'wé’mﬂﬂa?ﬂmnumuﬂﬂ@@mu“lum“ﬂw%wﬁu?@wi"wﬁauﬁ‘mﬁﬂu?ﬁwﬁmmiﬂ@mmquLﬁuLﬁmﬁuﬁuﬁ‘ﬁﬁwﬁmmi
n@mummmulmﬁnm%Wﬁﬂ?ﬂwa?wﬁau?ﬁlmﬁ@nmnumm Tnesumazdnlidszuuuitiesiunudaudions
uatlsslomdiite [iRnAnailusssusedfevisaamu febdamuanunsnvenmaseumeaz deadayanisamu
etdnaan1sléfiniaiulas www.scbam.com

" pewusNdulRAyARALENFAINMINAINLTEMAANAS ﬁqﬁuu?ﬁwﬁnw§wsﬁmminmnu Inewndad Arin Agladd
nrzgnitulunnsges e A urasnawuile nanidadeeumEndiif 1YC Famnadamumatien il
nansainauresnamuidlainandadaeumdndiiiiu 1YC suanadamunaden Tl uegfuanuz

a

NNNIRUMTINANIANTULLRILTEN AN INTAAN13NaY Ingwaiiasd a1rin

a o o o o

" lunsdifdaeuiesnimaudeyaiiain fawuainnsoreniidetsoudoudeyalasenisldnussmuannin
Aamaneasu newidiad a1in wsedatiuayunisnnevizeiutenn

ALARRUsaALUEENANLsEN AR Y
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= FEndanmseynaliminmuamuludnninditeauasly TasasfesufRnuassanussas uazaznasie
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mmmﬁﬁuLL@:@]u,zmw%amwz’iﬂwﬁ*wsfmmwﬁmmlﬁ

" Jawuanunsoamaguumalunislidanieandes uazanfiunislidnseendacldlnanidndnnisazinnsiin
Usznael ou finmsrestdsmians vdetssnaluiylafes Sndang

= émnumﬁnwﬁﬂg@Tuuﬁﬁ@%mqu‘lﬁﬁﬂ@ri@u%@miqmmu uazfulfidudayaiielddsdeluaunan win
Fasnanaudeyaifinii mma*mwﬁﬁ@%mum'w%g@Im\imﬂﬁﬁﬁﬁmﬁmm@ﬁ@;:Imwuqmm‘v;u

" fasnuananmageulfudladn faneminamu duyaeailldfuausiuvsenaindiinmnuaniznssunig n.a.6,
uazArsveginTszdnresypRasanaafidinauaniznssunng n.a.a. aanlidan

= unsdlidaauldunssaasmisamu famuiunnuuaziusendiyniununaaz@aalasaniedanis

nasusNAlaFueyiRandriinauuaziuilaiingn Tnagseufanguung aaeaaudeyniuszudieiem

o

AnantsnesusaNuazgiontaaasundniitulasreuscanguunauazasuninefguanasylagine
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navnutla'inaniaidtnannanaaiinsuy 1YC inuanaiasnusaciagl

ANANARAINUY / ANy :

1AT9A15 32 TATINITIANIT K3 TATINITIANITNAINUTIN

nunafe Tasvnisianisnasnuidalnawididtgaannanadinsu 1YC vinuanagasnuneatiag
N2YNU K32 NAINUTIU

nunafe nasnuillalnawidiutgrauiwanaiiisu 1YC vinuanagainusutas

RUILRINU
winadv wihaasnunasnuilalnawididdaauiwdnaziisu 1YC vinuanagasnusasia

wie&adaiu

wunads nilvdadmuifinuasdaamuiiiinue TaadsznagIinuAMLAITNATT N.8.6. T1678
LUUMN &2 I ULF U ANUILRINUAAINAIN UTIN

W3HNARANT

nuady BENUINNINEgIan1TnaIny Inawdiud Ida

Heuanalse a2l

nunady Houanalsslaniuagnadnusiy

I3
-

HETUFUUNTNEYIaTUdaA UK aRINY

u

a o o

wnafe yaraiusEnIan1snaunINNauninaldvinninAitminanitaainu

wang iauninaaInu

vanady uangiauningaanuuaInaInusIN

Juuaznavinnsdaunea

9 %

wnade Juuaznavinmsaulnduasidiniamsdagaiusuunisaviasudadunihaany

o

YAATNRUILRINU

wnade yaA1mswddugndmisirainmunibaaenuiiining ldudrfonus Wa&uiuvinnsi
AU

FIANEAUUILRINY

nUNady yaAnigaInuULINMaAIsIsNLdauAIsTNaraRINU (61%)

s1aFudaduminaadnu
wnade YyarmiaasnuindiaaAsssudiaunissudadumibaanu (615)

ALCNITUANTT N.K.6.

RUAEY ALZATIUANTAIALUNRANNSWELREARIAUANNSWE

g11n9u /& iTneu n.a.6. /&1TnuAuEAITNNINT N.R.6.
nuady S1UNINUAUNZATTUANTAIALUANNSWELREARNAUANNTWE
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o

W nLdau

@

winade ussniinuldsunisaanadaunialdsuauanalvivinnstaznalusaiandnninauns
Ussinalne

wEnaungiau

Qs (% 4

winade wssniivanninadaznaluduadaznandnningnsomw

ARIANNANSNE

nuady aa1anannsweLglssnalneg

TuusgaIdNng

winade luuansdnilunalsylamifiidinannudnninegsiodeine (Depositary receipt)
nANNSWEA9AY

wunede nanninddszanialssanuiieiaanlaadsnaanadaunasldiiasassulunsnsdnd

nRNAANg

vinade visninguastisvdasamuinasgrunisigyinaadmdwiiaydivuaissunisiavi
JunisununiinsIaviuasdawaaige tiuudlunsdalnbifinsdavinsunisdusiuliiaisan
amudagrunisianuindnglutiyisadiagdaiuargaingdasianssnsIgawial e

Aasunadwviiasnisasnuaasnadnuiialsznaunisadinadidauazanuvinauaddtia sIude
ardwrinisingluiidalseanuasdnsnadrunisasnulunannineg

AEinni Arasunadwni

“nRuAINg” w¥nivauaruddntasauunasgiunisiydnanzn dwile i vua i
AVINIUNITLIUTIN

naynu Al nasuNNRagaInuiilasatas (Accredited Investor Mutual Fund)

“navnu buy & naINUNIUNNILTURINUIRaIATIA N Tandanindduiaonuliauasu

hold” ANNUADILUDINTWERU 1N32ATUDLUYDITAUNITAINUADINAINUTIN W3R
ATUDNELUDINDINUTIN

“magvy CIS naInuidadetiuaunguunastlsanadefidnwaiilutasonisasnuuuy

satlssina” nau (collective investment scheme) vivil ‘hitnnasnudvndaaziacalu
sdusEn viRd wiaslaule ualisiufivnasnu property nasnu infra
naInu private equity NAnavuaunguuaa1vlsELng

“navnu ETF nasnu exchange traded fund Adadediuaunguanastolseina

evssina”

“nagnu infra” sUuwuunsRNUluNSNEdUTIAm iU TAsIas 19 RUg uaR0UsHN AN 9

a9'laun
1. nasnulaseaseiugiuiidadediumungranaindiandnnintguazaain
UINNIWE WIaaNnguINaINManiddiNagInssuluaaIanu

' 1%
o =

2. nasnulassasviugrudvlsunaidadeduaunguunasislseinades
TagdseavananlunisasnuludnrazvinuadtfiaAunadnuNIATIFI

- 3
a o '

Auguan 1. viedl Lidnasnulaseasefiugrudenanazdndelusluitn
i wiasdaula
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2012100 AasunadWi
“nasnu private Aan1s3usinasnu (private equity) Maradndotiulusduasudsn niad
equity” wiasduuudule uasiidnwazuasianisatnvlnatinontivavsaladl

1. Aansunuasnundivua i ludseadaaaiznssunsiidunanniwe
LREARIAUANNITWEINAILNITAIUUANITIANITLIUNULAINANITLIUIIN
aanunlidaitiunisdsznaugshandnningilssiannisiannisnaInusiu
UAAR

2. AANITR¥UNUAINUMUAYRUNLAWUTTINATNTRn AT IUAIY

(n) finguszavdiianisasnuhudurasgasnuasus 2 sradulal Wil
davfilaiuldiiausronidseTariannnsianansnaiusiudrnasynna
Tawsanauyaralatdunisianie

(1) fimsuauminalivaranivuanaladuginn s unuuarningdui
LARAINLFIUNY

(@) ﬁu‘iﬂmr;lmsamu‘luﬁanwsﬁuﬁmmsmﬁ*nﬁwzi‘a’mqumiamuiuﬁgu‘sa
AsatuguunIInIsiunaalitia&nalunislaungeiuuasianisiulu
Menay TaafidiulunisiAuguannugsianisatiiveunsanisidiuilye
AsetiudunIansatiunisaulaludnwrasndgsviaufivnisiiunuinea
N36LHUFIAAUDIAANITAINR

”

“nadnu property”  nasndwadudAmdasfuadovniuninddoag lusluuvadnolaattonodotl

1. nasnunNadondunindiagamalatidulsznidaaznssunsiiduaain
NUINLRANLNULINTIANITNAINUTINAFIUIUNTWE

1%
as o o

2. niadiamsasnuluadendunsnandadedunungvinaindranssdiia
g3nssulunaIanu

3. foreign REIT
“mMsanAnudny”  nsaaanudaefianatinduainnisasnuiaanisidniug &l

A o T T
aa o

derivatives Afi§naizasudiiudeil
1. “Lififagusvavdiiannalsylamitaanisiienn'ls (speculate)
2. finalvianudaslunisasnulagsuuainaInuana

3. Lﬂumsammmtﬁmﬁﬂﬂu,azﬁmmLﬁﬂomwwmaam%wﬁﬁuﬁ@”\aomsam
ANMULRE

4, gusaanauLdagldatndilssdndaw

“TAs9n1s” 1ATINITIANITNAINUTIN

“Wudhnuians niwdaudodl

Z:;Ll/mmmwu 1. Yuehn Yurdhndsanu vaanasduiifidneazvinuasderdududin
2. &a1naaunFWEfiaanaINAuNILINEILEUIAITIAANITINHATUAY
AnNTAlNISLIN AT
3. &anaaudufiArfiaanaiunguinaindliasuiansaandu

“Wudndgaiu” dannasfiiiuluaundnuy3asd (Shariah) uasfidnwasAiiaudaslédy

Wudn TeaadyayrAiautdasladuidinginisazanduliuaulnn
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Aarénni

“aufiduda”

“A51R15AIUIAY
V!u"
“asaINAYg
Tna”

ARG RFHREEE
avlszina”

“n51&15 Basel III”

“aatadaua
NIANSNE
fvdsving”

n 14

5Un.

A\ ”

an.

A\ ”

ua.

A\ 4

9.

A\ ”

1R,

Aradunadnii

asE1INIINIsduATFaulatviudasaawiiluiulé

P RGRLI R

1. M uUAY
2. Wusiinsiguna wiawusilins sun.

3. Wusiias B/E P/N dnn wdaviud finsensienisadevianasnuiluiilu
HinsznWU

as1a1sAfsluuuvinuasdaifuanasanasglnaisguiasieilseina
ATENTINATTARY BUIAITARN WIAUUIANIUBAITFUIAAIUIZINA U3a
avAnssgninvlsuind udaanwiadedszdu udbisandeasansinaan
Taaavrnsdnasavadiuviaviiuzavilseineiiu

mswmnﬁamsﬁyu‘]ut’\’mnaomuﬁaoamﬁumsu,’\‘m"l,ai'jm'mﬂgumﬂ“h/lr;l
wIasvlszina Niinsarvasannuaninainisaiduguagaiiiunisiiuuag
Basel Committee on Banking Supervision (Basel III)

>
-1

dudnaloniata’aznale 9 Adalvfiduifianisdaarandnniwglu

]
'

A19UTLNE TOAARNULATUAIUGIT

1. fasnunudiduadaisuanandnnindangisuadiavaiasnauay
HLRUAARANAE

2. #dnsinuaunantnatinIaIaliifissuy genitnuataaduianisiunis

Gfiaznwanmswuhmumsmmm ‘imﬂwiunsmﬂuma‘lﬂmaﬂwuaiums

3y
a

amms«ﬁammﬂuﬂsumsau Way mauafﬁaLauamﬂuuﬂaumamnwumu
naninarinsaszuuiiu

sUNATLUIUsTINE TN e
FUNATN LA
vIENLAsaWavELas

o o

WIENIUNUY

[ o

VFVBNUIANSNE

ua. N'lasuluaugelsznaugsAananniwdlsstann1sinni1snaINusIN
UIANTIANTNAINURIULYAAR

visnifindnningildsunsaanaiounialésunisauaalvivinnnsda
ae'léilu SET

usa:mnaﬂmummmumsnmﬁmmnnmsammwumswusm TaaRaTaUn
Gl']JJ\‘]'iJﬂ']‘SL\‘]u‘S'JN‘Vmﬂ'ﬁQWI/nLLRuLﬂG\LNﬂaWaG\ '1/1\‘]11 win'lufivunisiusiu
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Aarénni

“wuy filing”

“"luuga9dnd
Tunaisy el

”

“guddaune
derivatives”

“uiihe CIS”

“uiae infra”

“uu7e private
equity”

Aradunadnii

o

ViRsanmudasunisdaiuiisng lufaudsetagdaiuaan

3N Inaauu1asgrun1staydiiardunisiarinounisldusy 1an
AIAITAUINNILNITIIUNUNTNTIRVIILRsLT e g 19T ainliufiey
AsuNURRITAUIeNFagIun1sianunidanngluliydisradiagiaviu
A6

WULLEAITIENITHAYRNATLRUA U LAURNNTWE

luudaIdndlunailsylaniitdnannuanningarvadedrnualviciu
NANNSNEAINUTZANAAUTNTTNANTAIAUURAANSNELLRZARIAUAANTNEIN
MeansAinualsztanuannIweaLRuLdy (aiiun 6)

7Afinse @nﬁu‘lumsﬁﬁ“uummswmsmamswu‘lumuvwaan wé’aam
fusa9 fFuaria gadnude wdadadsediu wdiusnsel

1. guddauns derivatives M'ld5uluauanaaunguunaindradeanda

o

ANERIINTN

2. dueddanie derivatives Godadotiuunazliuinisldaiunguuis
avlssindanayldsunisaansuanngrineu

wiauadnasnuat1alaatronilogoil

1. uﬂauamumaonamuimﬁaajmﬂ‘l@"]ﬁoﬁm_hzmmm:a:nssumsmn”n
aatanuIMaudninaginIsIanIsnasnuNNLNadaInuia il nasnusiu
tWafaynuniildsatbas nasnunutiagasnulssiangalrtu wagnasnu
fIUUAAR

2. wihauasnaanu CIS anvlseina

wiiauadnaInwaduiiAsdasfulaseasoiugiu deaglusluuvacine
Taatrgniienail

1. nasnulasaaseiusuidadetiununguuiaingra nannsweauay
ARNAUINNIWE IaaUNYUUIEIN6IE NTFALNaGINTTUTURRIANY

2. nagnulassssafiugrualsunaiadoduaunguine a19lssneade
TiaguszavAananlunisasnuludne oy muasfeIAunasnulaseasng
wuguau 1. 1ell 111 agdanelugduddn niss viaslaula

nuauaINAINITIUTINAINY (private equity) du'laua iu Tuniasd as
fsusandngIULIIINETunSwa&u vavianisiusIuaIuatnslnacing
nilogoil ol "menamsmnmaauammﬁuu“lusﬂ’uaonmm VEGIRYED!
sluuvdule

1. Aan1sRunuasnuninua B tulsendaaenssunisiiAunannine
BREAAIAUINANTWEINIAILAITAIUUA AITIANITHUNUADIAINITLIUIN
aunun'lifaiilu nnsdszaaugsAandannindgilssiann1sinniTnaInu &7Iu
UAAA

Qs

2. AamsunuaInuaunguingavlssnaniiansae asudiucvil (n)
ot N

aue 2 s1ediuly el éa

=

a maﬂswaomw amsaamus‘mnu*ﬂ DIHRINUA

1

{
9]
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Aarénni

“uae property”

“Hudsvavdu”

\\B/Ell

“benchmark”

“CIS operator”

“concentration
limit”

“counterparty
limit”

\\CRAII

“credit
derivatives”

“credit event”

Aradunadnii

e duldiiananendsyTami anasianisninddusiudizasyanale
wia nauymralatidunisianiy

(2) fimsuauvunaliyaranilsunnaladuginnis Wunuuasnswdgaui
LARAINLIUNY

(@) uuiﬂmﬂmsmmu‘tunamsaumumsmméfmmw nsadnuluniunda
msauuauumomswumna"tvimmamﬁ‘tums"lmmsfiwumaanama‘uu‘lu
mMavay TeadidrulunsAmduguannugsia nsatluunianisdiuilye
AseLINIIU Ianseiiunsaulaludneasnasiaufivnisiiununnea
N3 HUgsAAUAIAINITAINRTI

uumwaanaomwmaumn u'maam.laéfam'sumwwfiaaﬂ‘lusﬂl,muamo‘lm
atngudlogodl

1. naenunuadansunindiaganalafoduilsenia aaenssun1saifu
ARIANUINMILNRANLAAULINITIANIT NBINUNINAFIUFTUNTNE

] 1
as Y%

2. niafiansaInuluadaniBuninagATadediuniu nguunaingransas
tagInssulunaIAnNu

3. foreign REIT
Wudgnfidiruaiaiznsenil iy 270 Suiuwsiuiaanviud

fuantdu (Bill of Exchange)

a

mﬂmmaanaamu doiflugaiinsaavdilsznavaavduinfinisiwaunsadng
m’mm’mu,auaamaaonuuiumﬂmsamuwaonaomuﬁu

yaAaFILl
1. URA.OUAHURUILINMERINNTNEURLORANONINNTNE UIa

2. gvinninfiuimsdanisnadnu CIS shviseina

dasndiunsasnuiidmaauanuiidinldidaludanisiamu

dasaiunisanuiigdaan

T o

amuuamaumnmmuuﬁaaa (Credit Rating Agency) 7A'lé¥una27u
Wingauarnd1wneiu uwaddivualiiiunisianwie audszaia
ADLYATIUNAITARIANU

derivatives ﬁﬁa‘”ﬂﬂms}ﬂumsmﬁaut’nﬂmmLﬁﬂoﬁwumsﬁmaam%wlﬂﬁuﬁ
TeFunisuszduanudavannadyandrantelddeddeyandndraniioanu
UATFIURINR ‘Imnﬂﬁmmwhwuosfioumsuwnwumaumaaﬁﬁuwu‘tmm
m%fzuzman&lwuuamammmmmsmmuwamamsﬁwsmu (credit event)
saInswaaunlasuni1sdseAuaiuidag avldsunanauunumnia
ArsssutfiauginiunsiinssnNuaINgT?

winnsaifAedasduainusnunsalunisiiseuiianuissuludannasuas
ATRTUIad AN
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Aarénni Aradunadnii

“credit rating” Juduanuinifiadafidnviniag CRA duiflunisdsuifiuanusuisalunns
sznilauasasusadyan

“currency risk” ANALdeaditu FX
“delta” fasl3amAsunisildaundladnadsaiasaisuiadaagi Fusnad
underlying aavas&@sradaan wauansol
“derivatives” foyadamaalonii
“derivatives on derivatives fidfaanaluaguediane derivatives
organized
exchange”
“discount rate” fandruanuasndnniueaniansarsiinisasnuiazlalunisaruio

YaAuaInINNTNENIan1/ITUY
“FX"” dasuanil@suduasisivlsanea (Foreign Exchange)

“GMS” UssimAnauaunfinnaauwiinTae (Greater Mekong Subregion) Ga'léun
A InTANNYEY d1515aud5sen sl e adssandual? 815155 una
guawtiaunig fssausgduaniianiaauy wasaIsIsausslssantulIu
(LW ITHUNREYUUIN)

“group limit” damdrunisasnuiidmaaunauianis Inannihdasaiunisasnuly
wearuI¥nNag TunguAaNIsUAIUIUTINAY

“guarantor rating”  dudualwindadavadgianszyniulugiuzdiusas gua1ia Gadnudv
wraA1lszAU

“international IATFIUNTIAYIN credit rating TuseduilduFauiauszuinodssna

scale”

“investment credit rating luseduaIunsaaInu'le

grade”

“10SCO” International Organization of Securities Commissions

“IPO” asiuaaaas&1saalsrauiiiunisiatdluafousa (Initial Public
Offering)

“issue rating” fuguanuidadazasndnnswavizanswegau

“issuer rating” fusuanuidadanasiaanasansvizagdaan

“market price” YAAIANTIAIARA

“MF” navnusin (Mutual Fund)

“MMF” navnusInaaIadu (Money Market Fund)
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Aarénni
“national scale”
\\NAVII

“net exposure”

“notional amount”

“obligation”

“options”

“OTC derivatives”
A\Y P/N n

“portfolio
duration”

“product limit”

“regulated
market”

“repo”

“retail MF”
“reverse repo”
“SBL"
“securities
lending”

“SET”

“share warrants”

“single entity
limit”

\\SIPI’

Aradunadnii

WASFIUNTIAYIN credit rating Tuseduilduieudauaialulssng
yarniwadugns (Net Asset Value)

yaa1nTaInugnaluniwdg&uliifunsamuleansensalaadanniu
nsasnulussnaswiadyagrnlvinanauunulnaaivdvag Aunsweadu a9
tunalinasnuianudaslunswadutu

yaAaunitn&eunuas derivatives

Ussanuardneazuasnindgduiidannasau credit derivatives d198989
(obligation category & obligation characteristics)

feyanfidnwarain (3) vaefiey “dyandaunaaraniin” lunias 3
wInsE Uy i f Ay diaunaadaniin w.A. 2546

derivatives f9dfaanauanguddanns derivatives

+
Y

My 129u (Promissory Note)

agRAanaINFNEGUARINY D'IENNNTAIUAIMNIIATFIUENA

danarunisasnuiidruaanulssanningau

Audnaaiindasmenisdasnssenineddiialiiinnisiasansasasda
21805181355 W AU uelidayacie q AAaAuasasiu 1aa
dudnalvavnallatnanalani1sArduganadInigniIsnIanilIasIunvin

'
aa o o

nindrduguadiundannindniansdsniidanwaizvinuadtfiarfy
nanniwg

g5nssunsnetaafideandadu (repurchase agreement)
nasNuUNINLRagaInuill (retail Mutual Fund)
g3nssuMsdataafiduananadu (reverse repurchase agreement)

ginanannInddsstanaanisaisiunasivliundanniwe (Securities
Borrowing and Lending)

§3055UNSITRENNINNIWE

ARIANIANINEURIUTELNAE TN

luadduuansd@ndiiavdariu

damdiunsasnuiidmaaugaannindduriagdean

o T o

Specific Investment Products
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Aarénni Aradunadnii

“SN” asansifideyandarnaalontinun (Structured Note)

“sovereign rating”  duduauiniiiadastdulssmanaclssnaiigaananaisiduiiag dodlu
Asdsziiumnudaslunsiatinirssutizagigurauagilssinaiu

“TBMA” suANaaIAas a1l lne (Thai Bond Market Association)

“TSFC” ua. Mlésuluaugnlsenaugsiandnnindlsaannisiviguidiaiiagsis
nanniwe (Securities Finance Corporation) @ uAuuNa3INMIaURINNTNE
LAYAANAUANNTNE

“TSR” luuandnilunisdiariuiiunuilau&na'lé (Transferable Subscription
Right)

“underlying” fuA duds ianannindaivde

“WFE" World Federation of Exchanges

1. 4a Uszian wazagaalasInIsEANISNAINUSIN :

1.1. #alasemsianis (ne) : nasnuillalnawdirtgaaundnaiingu 1YC vinnanagasnuse
tiag

1.2. #alasensdanis (Fenaw) : SCB Complex Return 1YC Not for Retail Investors
1.3. #iatia : SCBCR1YC

1.4. dsztaniasenis : nasnuiile

1.5. dszanaisune ;. anaaFoidn

1.6. NMsANUARILTATINTT | ATUUA

1.7. aglAsen1s : 1 10 wdau 0 Ju

1.8. angTasensdoiudl (nsdiAmuaaaiuzonan)

1.9. Jau'ly (aglasens) :
dszanas 1 9 (Teelsisinda 11 Wau uar'lidu 1 1 1 dau) Tuusiuaanzidaunasniwdgduily

NavINuUsIU u’%ﬁmﬁmmsauuﬁﬁuﬁﬁuama‘mimoms‘lﬁvﬁﬁauuwaomummmn’tu 15 auuumau.m
Juaanzidaunasnusiu °lunsm1numsmaﬂuuﬂaoaulmmnsmumamsaamumaonaamummL\m
aamu"tﬂao‘luﬂsymmuu 9 12U manawuﬂaa‘lmsawaonasumunma q AAmfiasfun1saINu
ludseinafinasnuldasnu ua”/mammsmsmmm.ln'lssi'\saawumu"luﬂs”mm i REREY!
Nansumnm"lunaamuluanmsnLLﬂaamwuaamunaumLﬂuanawumm”l,m IuauMﬂaomumnmﬂ
1A9n3 mam"lunaomu“l,ummsnﬁwsuwumu u,aumanmummj)anmmnmumim uaumam‘tvi
naomuuamimomsmnmmn‘mum“l,'a Woil ummmaaaauamwa”wmsm'\mwuaomuswm
Naﬂsuiﬂﬂumvl,mnmnwuaamumaanaomumnmﬂﬂaamumaiumwuﬁuma 9 maiusﬂunnau
10 lidafulsznadTnuamznssuNIsAiRundnnInguazaa andnnsneg woil (RaliAa

UsgTamigegadugasnuzasnainuavnan TaaudEnazvinnivdandslvidugfanihaasnunsu
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o

at9'lsAnuLE BNz uaIUNsaNina s lamivonuandudulifugdamiraaanuiag)

Aga lulanausnivssnansavinlé vsa

WB¥NInA1sa8uanifazyilasenistuthoiauaznanilaasnuasousn M%awa"amnz’ﬁuqml
szazAINsEuaTaniaaIny Tagazgiansandissiudulidugasnu Taa'liinniwdalun
InmihglalilRenadaunasusiu lunsdinyamuibaasnundiingldassusnuasnasnuiiag
131 1,600 aruun wialunsdalnusdnianishisninsaiitullasmulundnnindwianindau
au dutlavannidsunannasnuazildasnuiinisilasuuilasng seidisy way/viailaduaulanvin
Tnacauunuzasas@isnnasnuazinldasmuiliudianavadivfidasdgy wiaanuaauniia
2291U5¥NIANT Ladsylamigegauadgiianiiaainu Taausdnianisashuduliungdodia
nihaaInuaunzy13lulasensian1snaInusIn

v
[ =1

Ml nsafiun1sleg w¥nIanisazAivivdsylamigegaduiasnuiidunan Taaud¥ninnisg
agvinnivdavdeviduddaniiaasnunsiu aalu 15 Juvinastuusiuniinsilaundas

1.10. aneaug1AsnIg : namu'swﬁLauammawwﬂﬁﬁuamuqa
1.11. dnwagarsiguazng @ w@uaalulne

2. IIUIUNUADITASINISIANITNDINUSIN Y1151 31U Uszian shaaas
' |
nilgaInuntguaae :

2.1, wnudunuaasinsenis : 3,000,000,000.00 v

2.2, Wauly (Fnudunuuasiagenis) ;

TUSENINITLELIRINTLEUD AN ERINUATILSA LB NTANITAIALEUATN AN ERINULAUTIUIY
Wunuuaslasenislelutiu 450 aruuin wiadatiuiruuniiraasnuliliu 45,000,000 nide

2.3. yaAiasisaniie ;: 10.0000 un

2.4. wunihaainu : 300,000,000 il

2.5. ;Aaraswiaasnuiiauaznaaiousa : 10.0000 10
2.6. yaAfusaasn1sdedandousa : 500,000 10

2.7. yasdusraasnmsdediansodalal : Lid1nua

2.8. yaA1dusraasnisdemadu : Lifvua

2.9. Inumbaaimuiiusizasnsdeanadu : iduua
2.10. yammibaainuadmdaluayddus ; Bdvua
2.11. Snunihaasnuaandalutifdusi : Bidvua

2.12. uasdaarAndy

wnianszageudngasddsunlasyadidusizasnisdedaniousnldusyamrdusdona
agligninudninagisnundrdnuaaznssunig n.a.0. Ainue Netitvadseiaminasiiianiae
AN Teaus¥nianisasladsznauisligiaviiaasnunsualsuinlitdaasndt 1 junauiu
ttun1savna al drdnuzatudEnIanIsuariglusuunIsINawIaTudafunLie
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3. Janisravaaasinsin1sinn1sNaINUsIN AUANAINUSIU UstinnnasnusIu uiauna

AN5AINU AanEAULLNLAY A1TaINUluatvilszindg n'\saenu‘luﬁsysyw‘:viam'maiwnﬁ'\
s o I - A I o a -~ o aad
Uszinnuazdasidrunisasnulundnnintudaningdduiu vian1sinnanualaedsau

ATAINU :
3.1. TaniszavAuaslngans :

L‘W asvmmaumumnwuwummuaa 1/](51 AavnIsLEIIUITaN a‘tumssnwamammumnmsaomuua”

sfunsafuanudedld Taaazasuluasasuiniduduanuindadaadlududuilausaaonu
16 (Investment grade) waz/wiawudn uag/wiaanarsnivnisiuludvilssinauay/wialu
ﬂ’;”mﬁmuwamammumm s:mmaomuius’{mmvﬁamﬂmwm Aa deyaynasusuni (Warrant)
WiallaTanalunsuEIMIINAA AU WNURIULAN L6 ’Imﬂumasuﬂunmmsamuﬂ'summ 11

3.2, UsstannasnuamuUTLuNaNITAINY © WY

AsadnuradulanansaInuLLLK&EN: Bifinuadadiunsasnuluanasuivazdyandaune
a29uii (Derivatives) Ussiandaauniasusuii (Warrant)

3.3. UsEANNaINUNIUMUINHUSNLAY

3.4. Usziannasnuamunsaanuluaglsend : naanuiuivaenuuuuiinNudassidsang
3.5. ulaunansdiu (618) :

3.6. Msaanuludaadanaalonin (Derivatives) : aanu

3.6.1 Yagiseavduadnsasnuludyandaznaaront : ANldiTaadseaedifiaanauida
(Non-Hedging)

fiulaunanisavnulu derivatives : wuudiudiau

3.6.2 38n15Tun1sA1udu Global Exposure limit : VaR approach
suNAz Ul lunsAwI ;

1. szduaudiasiu (confidence level) 5aaag 99

2. szagiannisiiamsav (holding period) 20 juvinans

3. diayafiaundeldilunis (observation period) ‘lisnA3a 250 Fuvinans
szianaas VaR AssEnianstdlunisuimsuazaiuauanuidas Absolute VaR
TlaitAu 20% wa9 NAV

a

38n15¥ayamANuLdaIEuaaTe : Variance Covariance Method (Parametric Approach)
3.7. msaanuluanansifiduandamaarontituele (Structured Note) : asnu

3.8. nagnsn1sL3nIsnaIny (Management Style) : finaangnisasnuasaidian (buy-and-hold)
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3.9. qufldin/a1989 (Benchmark) :

1aifi Lﬁaamnnaamu"lﬁmmsaimwamfsmLﬁumu"l,mwsw“ﬁmmamauLmumaanaomu*"ﬁuar;i
Futdau'lun1sananNanauunu aaﬁmmw*ﬁamumwmﬂsumma“’mmn asusudl dofludnway
LQW'\“Lm“wmaswwuﬁmsunaamuuimmaw\”

wnianszasnudniasldouulasddia tunsubaufisuauivdsniansiiuaisuas
wiangan dagaalansauulaunanisasnuiniiuue lagudEnianisaslawadayaunasiiol
davnunsudninaivdaaudiviuninisasudm e datunanmAudIiin uasvanalu
Asldsudiindvnaricunsavdsznmaluivladuasdininnis aalunaNgaInuaiuisa
lilslamianndayalunisdadulaaanule

atv'lsAnu Tuasalnsuldouwdasddfaalimdullaudsena Waulauazdadiimuauag
FNNANUSENTANITAINY way/vda dsznd dafirnuauaddinonuaaenssunis A.8.a. LNaAy
nasgIunIsTananiIsaitiiueiunasnaInusIu way/wia Asuldsundasdriinlunisld
rauiaulunsaingaanciduiinasiia li'ladavinviatlawwadaya/dasnesvnananea’ly

Taau3¥NIan1Tazuion1sl dauunyl avavnaigianiiaasnunaualvniinmiunisdseanalu
Gu'leisuasudEninnis mﬂ“luna‘n‘/’lv@amummsa‘lﬁﬂsuiwumnma:gamsmﬁu‘laamu"l,e"\

3.10. SNHAULAITINUNRADLUNUAAINAINY | NENAAALUNULLUT IGAY
3.11. aanduaAmAuulaunansaenuuasdn sy ;

- NaY1NUusIN buy-and-hold

- nINUTPINATIANULEIFIWIaTiANduday

sEavdaaLRNLGY

(1) nasnuiiutaunansaanuluasasvi uay/wiadudin LLE\)“’/WSE]G]‘S’]&']‘SVI']\‘M']‘SL\‘JNVI t@ua
e lusvdszinduay/vialulssing smmuanmwwsamwuauaumamsumanwaimmﬁau
m"lummmanavimﬂ n.8.0. Tagduduanuinitadazasanaisviiviazasdaananaisadlududy
Agu1saadnuléd (Investment grade) syuAueduiszunalitianninsanas 98 UAIYAAN
n¥nddugniuadnasnu (NAV) taafitihvunaliduasnuluadiud wuladusasay 100 uae
YRANIWEFUFNEUDININY

(2) nasnuazwvuasnuitiuiaaas 2 sasyaminiwdiugniaasnasnu (NAV) asnulu
foueyrdiaanaalroniin (Derivatives) Ussiandayeuiasususi (Warrant) Afinnsanananauuny
a1vdvAueil SET 50 Index (SET50 Index) mmaau“lwmsamwamammu Wadatanalvidy
naomummsaumamwamammummwmmmﬂﬂawuﬂawaommmoaq SET 50 Index
(SET50 Index)

el v3¥minn1szasudniatanldaudyyrdasiaaroninasnuaindeaiiasusud
(Warrant) tfludeyeyraadiuls Taaagarvdeduauditiu

Taafinuauniunsdudosalyd
U 1 : 3UAU LAZNanauULNU

navnuazaInuluasm @ suiinag/viadudln way/viaanasnivnisuitguaanalusivilssindg
wag/vnaaludseind INNINIANTNE naansweaduau nian1siaannalagifdunlidaca
nQuUNE N.8.60.1agduduaNNTadiazasa dsuliniauaviiaanasdsa lududunaIulse
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aanu'léd (Investment grade) dszunalitiaaniisaaay 98 navyaAINSWERUgNTURINAINY
(NAV)

Tugrunrsasnulusrodseinaiiduasaisni Burdinuazasa15119n153u nasnuazLinmia
é’mmwsﬁamumwm (Derivatives) ‘Imﬂu‘ismﬂ'svaamwaﬂaanummlﬁﬂo (Hedging) 3nndas
wantldey (Forelgn Exchange Rate risk) #ea1uu Tasazasnuludyqndamaaloniindseinan
53133 FX Swap w%a Cross Currency Swap nnmﬁmm’mLﬂuﬁmmswwm'ﬁmwa 1) ilasfuminu
W&e (Hedging) mnammamﬂauummmu uay/visa 2) vih swap aasnanide LwaLLamﬂaﬂu
dameanidauadanasenvlsamaiiasmuiiludanaandasnaiduuin yanannfinasnuaiaay
ml'\amu‘t,umswmsmumqmam'lmq'iman'\s Taagtinyvinday a1 aas&1TA9NE1IR NN
tialviayaasdyandanndadiuaiglasenis tusu

Ul 2 : nanauLNURIULRAY

navnuazwvRuaInuhitAusaaas 2 nasyadvindiugnduasnanu (NAV) ldasnuludaan
1asusuvi (Warrant) Afinsanananauwnudtedefudas SET 50 Index (SETSO Index) A4l
asAmaadanlanisinananauwny Gedaaiasusur (Warrant) finasnuasnuazaan
fusas Suania wiaAndszAulagsuraswadading usaag'\yumiwu“hnwsaﬁmmisﬁ\nﬂvu
s12a9suIANEvlstina wWiadaun1siusvdsTine vl Notional amount navaeyay1ia
nadnINnaInuaINUILiiyafI sz atvinAuya A NSwEaRugns et Juaaneidiau

Wil tuasvindaueyasusuvi (Warrant) suAsadantunsiuanaladyaIvIaligiunsa
Aadszulvinanadnu’le dasnuidvarxfianuidasniialannadaaun (counterparty risk) ann
n15vindeyeyn Warrant

uananil nasyuataasnuludeadamesioni (Derivatives) taiiindss@naainaisusms
A1savnu (Efficient portfolio management) wag/wian1suanisauidag ol tialiaiuisa
aswwamammumnmsaamu”meu'uu uag/vraanaldinauasnasnu Huiivarasnumsalils
sﬁamswmsmua"’mmvﬁ‘amummumm (Structured Note) 16 u,mnaomuaduaomu‘lumwmmum
fiduduanuindadasininfiaunsaaanulé (Non-investment grade) wazasiansudinlailesu
Asiaduduminuitada (Unrated) Hiuivasaisnuilildaansdoulunarandnnine
(Unlisted)

wdniansanudniazsdnnasmulunsdinamulisnunsaasuiialildinanauunuiudsmv
FansRasanviviinsaunialy 1 daududeusdiuiiaansidauilunasmusiu uay/vialu
asdlngarunisalnsanuliingsu wu tieilgyuiduasdnuasiaanasnaisuasligiuisamn
anastminaunuled MzaarauaztasegialiaudunIu WIatiatansallidng

TunsAnadadIUNITRINUUDINAINUATUATITIALLVLTELANLRINAINY VFEHNIANTITaR T
vszazIARiNNmE TaaazaAfivdvisslamizasgasnuiiludidey

1. 2heszaznan 30 Jutuudfuiaansdawiunasnusiu

2. 2vszagnan 30 JunauasualglasinIsuIanautdnnatnusI

3. vszagnarisasldlunisanniranindfunasnanuiilavannléasuAmdvunaduniaduil{au
nihaaInumnIainislauiinanasnuinwiuuinmiatinasanisadny 1Mail daslitiunit 10 Juvin
g
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ilszanatnis
. Sudumindada | dadiuns | wasauunu | n1s163ududu
M58 NAINUAIAIIRINU szazgMAaYKaan | au at 3u | naasas | +FHasauunu
M35 aanzidau | ¢ail (THB) | a1 Suasuangy
Tas9n1s
dui 1
aa1suil 130 True 0 0 0
Corporation (TRUE) ~ ‘v BBB+ (TRIS) 10.00% 3.00% 10.30%
asd1suil UuS¥n Golden Land
Property Development BBB+ (TRIS) 10.00% 2.00% 10.20%
(GOLD) — 'lna
as&swidl 5. China Merchant BBB+ o o o
Bank (CMB) - 3u (FITCH International) 15.00% 1.80% 15.27%
as&swdl 5. Agricultural Bank A 0 0 0
of China (ABC) - 3u (FITCH International) 15.00% 1.80% 15.27%
asasuil 5. Bank of China A o 0 o
(BOC) - u (FITCH International) | >"00% 1.80% >.09%
a5 &@sudl 5. Abu Dhabi At
Commercial Bank (ADCB) - . 5.10% 1.85% 5.19%
o e e (FITCH International)
ansgansutaliisng
a5 &@sudl 5. Emirate NBD At
- &, & 0, (0] 0,
Iz»ank (ENBD) - ansgainiuia (FITCH International) 5.00% 1.80% 5.09%
s d
aasuil 5. Mashreq Bank A o o o
(MASQ) - ansgarunsutadiised | (FITCH International) 13.00% 1.80% 13.23%
AsETUl 5. Qatar National A+ o o o
Bank (QNB) - nna1s (FITCH International) 10.00% 1.85% 10.19%
as&@swdl 5. Al Khaliji Bank A 0 0 0
(ALK) - nens (FITCH International) 10.00% 1.85% 10.19%
59U (Lawwmswmsmﬁ) 98.10% 1.92% 100.02%
wnaldiane (Taadszana)* -0.02%
WUAU+HAINAULNY
Taadszunar auszagIanNg 98.10% 100.00%
aonuilszana 1 1
gun 2
Feyerdfaznaaronin
(Warrant) Ni&uniweanvag 1.90%

SET 50 Index (SET50 Index)
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* m‘lﬁ:hqﬁnaomm‘%ﬂmﬁumaLﬂ?iﬂw,l,ﬂaomummmmsau ‘IsmLﬁﬂ‘luﬁm’\”l,ajl,ﬁumnﬁjszu"l,i
TunilvRadzruduaaniiaainu delutivszasiaianglasinis wsdnianisaradiuiinmsa
andamAsssulaunsian1sBanAuadeld Watliiuweudandisssuiiaunisianisissy
Tlunivdadiznuiguaznaniiaaanu

w¥nragnuanilunisildsunlasmindduiasmuniadadiunisasnuldanisiaininu
funazaumisiiadneinailslamivasgaanuiiusrda donr1sldaunilasiiudadluvinlv
mwmﬁﬂwaamwﬂaumaamumauuuﬂm"lﬂamauuﬂz\hﬂm Taadszanan1sansINRAaULNUADY

smm'smaamumwmsmauuuﬂaa“l,m Wail n1911lA muﬂaamnmamam"mwnauumaomu
BildsuNanauLnuaNaaTIAdsznanisls

afunisiasduduanuindadafiuaaedinegu HuiiRasniluganiuasiaduduainuiniiada

Audnianisazlddsznaunisiansanadnu

2)

sraazduanasdauaiasusuvi (Warrant) inasnuasnu (fruf 2)

f211ia19a9 (underlying) SET 50 Index (SET50 Index)

gnawu ANALIULIN
dszanar 1 1 welaisnnin 11 dau waylitdu 1 1 1 dau Wy

aynsds . - . ca o
AnTuaanstiaundwaduiunasnusu

dans1drIuau .

. . . Jaaae 50

(participation rate)

WNANAULNUAA L2 L B
Jaaay 2

(Rebate rate)

dudufinnajuiiaaiandnndnduialsanainadavinduiia
liuanasEauLaraNtAdaulnizassmiuaiiay 50 dIf
uammmmmuaumssﬁammmmwaaaoaoamoaml.aua viu
faufillszian composite index AIALLULAININMITAGILYRAT
nanyingaunanaia (Market Capitalization Weight) daifii
A1sAsTANamaiLieInalaaavdlsznavuaazefiiuiln
20% wasinitnonua diifivingeanléun PTT PCL
10.25% (daya o 27 Jynau 2562)

ﬁﬁ"l,mnmswmuﬂmummwanmwmmaﬂ's andInadelailé
ANULAEITIA UL HNTANTI1TI0ViN U7 16 at19a/5231N

o o

13HNIRANT

e B2
O]
o2
2
2),
=)
e
2
oo
©
o)
e
[t
e
=]
=
I\

6
i

Hianiiaasnuarunsarinfviayadadil SET 50 Index (SET50

Index) wiladnudiayaifinidinlén www.set.or.th

namumauam%j’/’ia;mL?mmu‘f/’iamu‘luﬁffyzy'na%usuﬁvlﬂ
aonulunindduauinlndiday auaaaidauaIgInnIsNaInu
AuAsuatgnaInu laaaflvivnalsslavigegauadeifianiiie
AINU ﬁowamammummﬂauuuﬂaamnmmuumh unseli

,.4 . Wamansailawansaindilesadufianede
wign1saindynanscnuca Sasaaldl: '

ANSAINU - - . o oo ‘=

: 1) insanldnnsAuwiacaiinnasvualvdy
2) drlianvdsnganisaluna dutliasunnneaiaudnningn
thendavilavinnisiiasadu 3 Juvinn1s wragliuinisaziee
szndssauaavariifndaiu 3 Jurinnis .
3) nsuddsundavnqsyiiauniadvaulendonasanis
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sfluourasduiaedolugrushiainu wian1suldauulasdy
Tanaragdinansgnuniaaranaliiiaanuidanasanasnu
sudvnisiddsundasngssifinuniadvdulandonansznuea

'
o Lo v

FruzgasmusIuITaNIINsuantllaugnatdunauilateaeld
Tunsafiueu . .

4) iwan1saila 9nvinlvigaandeyay1iasusurininiging
NafauwnuavaIAusTiunasdniiatds iiausailasiuaiiu
WWavananisulaaunilavaasraiduiiaivaele Taadaan
Jdeyayasusunlaldanuwarauadrgdivngalunisudla
Haynudl udadr9lsAauiaandyqgasusurideadlasy
wWansEnuavea‘liil

a. higwisan &9 #591ni naunu fansag anldn wia
8§5055UUa RundndiiailasAuaiuieaa1usaiaiu
WaulawazdannWuintfedasAudeaiasusun du wia

b. hisusamansalilasunisiisziiuduannnisunagsnssu
WIafuninanaIny

sUNAITWIAL2E e wIaganTua1sduinawiasuialsdailu

Waana3sng . - . -
° fAA2IFUIATTENUSTINA W aRa1TuATLIUGIUSTLNA

Waulanisanawanauunuannnsanuludaaasusuv (Aausinarladang)

navNuazAmwIaNanauunulaailandtan 2 LR UIAUNINAMLAAIRNT LRLITINLNINALLNY
iRevAsILAeLaduaiy1asvns

1. ¢ufianvay Aa SET 50 Index (SET50 Index) Tudnaiuunn

2. amslasundasuasdniiareds = (szeunavdaiianede a JuRansaneuiianas / szeu
a9AAula1989 L JuBNAudyan) - 1

3. PR @a dns&rusru (Participation Rate) uavdufiatvdvannnisasnuludaiasusun
=50 %

4. Rebate Rate = 2%

Judududeyan fa Junnasnuduatnuludyanasusuni ninjudvnaaseduiuneauasfuil
81989 wia'lifinsAwiaaniia1vdsiu ual.aasudndlunisliszaunasauiianvavuasiuvin
A58 6 1l a1 nuasEaUAATaA19EaIAIBTIEN1TAUY

JuRasastianeay Aa ‘Ym’/’inaambuﬁ'onim'\szﬁmaaﬁﬁﬁé'\aﬁatﬁammmmmwamauLmuam
Asaanuludaaiasusuri Tagazdugailszuna 5 -10 JunAauiuasuangnasnu

o o4 '

1¥nIanIsazudviuBusudyauaziuRansanduis1vds ligianuraasnunsuniatiulaied
22013 Iansaaly 7 Juvinnsifuusdiuaansdaunindduiiunasmu usninfudenaninse
Autungaazi@autiluiuvinaisda’ld vell JuRansanduidisdvaratddauulaslduinaarunisal

nsasnuslunasvdasodsanalimunzaudun1sanu Taaual.azafiunisudoligianioe
nulaaiinuiuladuaszinianis

dns1&IusIn (Participation Rate) #3a Rebate Rate a1afinisil@auuiadld wnanizaanadl

astlasundasniailullaugasifiavasigianisnasnuuaazlicinindasnfnaivualilu
1A59n15 Taaazudeligianaasnunanunaivladuasizinianis
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s‘mamﬁummsn‘“\msuwamammumnmsaanuﬁauum

PuduLarNanauununa1ainazlasu

Wau'la 9
oL JuasuanyAsInIs

aFudududuifonuuiiavatndien

. p o (Tugrunisasnunsa@suil HBudinuay
Anstdasundasuaddutl o Junasan ATIEISNINITIIN)

Q/ al v = 0 . v

alla1vay < 0% nildsunanavunuarnnsasnuludyan
15USUN

1esududuAuioituiu (ludunisainu
AT&TUT RurdaLaasIa1snI9NTIu)
+ wasauunuInnnsaInuludgyanas

, r A WIuUn
A1nstdRauLlRInaIn il o TuRasan

Asdif 2 | Gufia19ae > 0% we < 12% wagszdu | Hanauunualnnisadnuludaaiiag

1%

fufianode e Sudududgyan uIUn

= (PR x A1n1std@auniaduaodadl
21989) X yaAIaIuauIauaIFyuIIas
WU

1) Ararsldauntdacuadudl o Ju “Lsﬁ%m‘\’ms"luﬁuﬁ’o:hmu (Tugrunsaanu
RATUNGUTE1989 > 12% wagsedu | O9&15U WudINLaras @1 n19nIsiu)
Fufidn9a an FuBududyan wia + NAAAULNULALAEIINATITAINUTY
| 2) dnsul@susdacuacduil o uvia | dyamasusun

nsoli 3 ms‘tmvﬁmsm’i\maammqimamsauﬁa RO ULVIUAA LA NATSRINUI U e eun
JuRsUduT81989> 12% 2a9Te6U | yp45ui

Audta1vae o JududuFan (nasnuay
‘LivAInsulaunilasuasduiianeae | = Rebate Rate x yammuzuinag
navaATuinAsEInaIINRAIsandn) | SaIMasuIuv

TunsRiasanidndanlanslidsunanauunuanunsdla nasnuazRansanAin1silasuulas
2adarda1vdennduiurinnig

lunsdifiinmanisailag vfiomaﬁNanszmum'aL‘\”'iaufl,“uu,azmsmmmwamammumnmsamu’(u
Jeyaniasusuni 1y adayaiinsanl@ndgyanduiiasnnanndgnnzaaafinisdunIuai19Tuws
au"l,ummsnaanﬁmm‘namsum‘mnaomumn’t,moau“l,mmu"l,ﬂ naomuaomaamaﬂuﬂﬁmmﬂuu
tiudu mimmmwamauumumnmnul,ﬂu“lﬂmmamnaamunh‘tuﬁmmnamsummnaamu
AINU bﬁoummmmsauuwLoau“lmmnma‘lmtfiwnaumﬂamummmuiu 15 Ju Wudousyui
AatgA1saitiug au Teaazudnuivldduasdsninnis

mau"lmmaaé’mmnamsumwmu"mmuﬁmamnnaomu”memsmnaosuununnmaﬁmmsmm
il mmnmmmmsaiﬁl,ﬁmmaonummmoaouawmsa wEnglvuiasautiatefidadnda 1y

o ,aa

uanmsmsmu‘smmﬁuumﬂﬂanuu,ﬂaa Autignantdn wag/wia g lRuIn1sautitlafanis
vlusiu f‘iiommﬂumm“luﬁmmnasusum fidudasduanIwAauiIua FUNANTAAIRTVINANTATUIN
sedyunasisun Lwa"l?.i‘tums:lmanz‘ifzumwnaumvium

17




navnutla'inaniaidtnannanaaiinsuy 1YC inuanaiasnusaciagl

H12e19N15 TASLINUAULRATHNAMALUNUITINNATITAINU

AUNAFIU
- WHuainunnua 1,000,000 1n wivdaRIunI1TRINUGIL
UsELANNINNSWE/ NSWETRU dasiun1saInu | e NRAAUULNY | LWUAULAY
o JuATUANE HAAALLLNY
1A9N19 AMaINaY
(Uszanen 1 1) sl
(siail)
fufl 1 : anansudl Wudhnuazasans 98.10% szanan 1.92% 100.02%
NINTLU
W ldanalaalszuna 0.02%
WUAULARTHAAAULNUIINATITRINUTY 100%

fHufl 1 ndeinAldnananainu

Taelszana
& 2 : deyaymasusuni 1.90% MatvNanauLnuaINFeyan
1a5usuvIUsINYAUAITY
ATURNY
- sydunasdufianvde doil
SLAUADIAANENEY | STAUFVANUDIAATE 1B sEAUARIGATNEN9EY
(-4 A AI Qs 1 s o Qs = 9 =3
oL Junzusud e 3:UIAYTATINNG oL SunsacaAiiavde
nseldd 1| 1,000 < 1,120 900
nsdl?i 2 | 1,000 < 1,120 1,120
nseifi 3
1) 1,000 < 1,120 1,130
2) 1,000 > 1,120 iAo

Asdif 1 Arnisildsuudasuaddud o Juiansandudisned < 0% ol

UG Laz/vsananauuny

§w1§uq¥uuazw anauwnNu
NInuaNnAIaINLIG5ULa

g 1 g 2
& o . - ASUAYTATINNS
A51A15%U U dayaynasusuni
Wrnuazans1ans
NIIAISLIU
1,000,000 v Ti'lesunanauunuannnIsasnuludyan 1,000,000 v
Ja5u5un
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Aseif 2 Ansilasuuilasuaddud ar SufiRsanduiiande > 0% ue < 12% wavsvdudaud

81989 o Jusududuan doil

WUsY Uaz/vdananauunuy SAUBUAUUAY
o~ — wamlammgﬁ’almmﬁ
as1a715uil Rurn deuaurasusun AnNaTlaiuiiaasy
HAZASIFNTNNY a11AsInIs
A15LUY
1,000,000 un TeFunanauunu nnnsaInuludyan 1,000,000 + 60,000
1a5u5uYi 60,000 1w (Aaiilu 6% eail) = 1,060,000 110
AUIUAA (Aatilu 6% safl)

1. Ansuldsuuilasuasdudianeds
(1,120/1,000) -1 = 0.12

2. HAGAUUNY

(50% x 0.12) x 1,000,000 = 60,000 u1n

sl 3 Ansildsunlasuasdudl > 12% vasseduduiianeds o SuBdusduduandoil

1) Amsldsunlasnasduil s JuRansanduiidiede > 12% wasseduduiianede e Judusu
deyeyn wisa

2) Anstldsundaszasdudl s fuvinnslavinmsuilenaananalasinisaudefuRansandet

81980> 12% va9sedudufiansd o SuBdududean

WUy uaz/vsananauunu FTIUIUAULAY
WANAULNUNINNANAA
dui 1 i 2 . i
s - . - INarlasuiiansuany
A51A15%U U dayayasusuni
Tas9nns
Wanuaras1ans
NIIAISLIU
1,000,000 vn Tesunanauunu nnsasnuludeayan 1,000,000 + 20,000
s I's a < 0, | o

1a5u5un 20,000 un (Aatilu 2% siall) — 1,020,000 1M1

AwIUAN (Andlu 2% siatl)

WRAAULNUAALAEI

2% x 1,000,000 = 20,000 v

grluanauinunnnsasnuludayaasusun

ASELTA Wauluuasnanauwny i 1 Ui 2 FIUIUGAUULARY
g - . NRAALILIN
Asd@nil 13U deyaunasg (f?uwn‘l‘/’li,;mﬁlﬂ;
AALRzATENS WU Fomuadianaiaa
MINITRIU o v
(1) 1é5uiilansuany
(un) :
1A39N13
1 Arnsildsunlasuasdadl o 1,000,000 0 1,000,000
Q/ = Q/ a v = < 0 _ _ . -
Juiasanaiiansas < 0% (Aanflu 0% | (Aeilu 0% siadl)
sail)
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WFau'ly

Al fsundavuavdad e
JuRasaustiaed > 0%
we < 12% uavseaunatl
21989 o JuBufudya

NRAAULLNU

(PR x Annsildauuilasaad
A2AT1E1989) X YRAIAIUAUIR
2a9FeyauIasuIun

1,000,000 60,000

(Aonilu 6%
aail)

1,060,000
(Aaiilu 6% sall)

WFau'ly
1) Ansil@sunilasuasdadl
a Juinsansiianea.

> 12% AITLAUAAUD19EY
o JuBusudauan visa

2) Ansul@auulasuagsil
o Jurinnslavinasutivaaan
g 1asInITAudviunansan
oafianvae> 12% wavsval
AAlE1989 L JuBusudyaN
NRADUUNY :

Rebate Rate x yamiauuuIn
2N IIATHIUN

1,000,000 20,000

(Aonilu 2%
aail)

1,020,000
(Aaiilu 2% satl)

A ENILAUNWURITULULAITINEIUAULAEHANDLULNU

szérudshn SET 50 Indes
e JuEusuFogeun

IaU lEA TSI S TS AL R AT L

drmsulSouulasesadefi o Tu
R EaMAE T a1 Ee = 0%

FrasulEeuulnansaded o Tu
FRNsMEYTEE 1 e > 0% we = 12%%

waassSusHRS 1 o Tuisududoua

li—-—l AAFUGEUAU we L& usan 2w

'I.sumtﬂumuﬁmm:hu':'u (Tuszunns
I aavuasiEsuil Gushawazasians

1} Al Sounlasuaodesil o Fu
AT LIS S = 12% uarssan

sl 1oEa m ".nutmmuai’cuq;\ wEE
2} aasnudfsunlasuaofsil e Susii
AsiavasuiteaaasaygTaseans
AubATwTE TRl a—ma«a> 12%c uaa
sTRUATTE TS o SulSududaan

WA ISIEU) 4+ HRADUWYTUITAATS
o ulud gy asusuyi

manauumu:ﬂnﬂ'ﬁaﬁnutﬂé’ﬂg TaEE
wIUwi

= (PR x oA svSounilasuaasisi
BEA) X YREIGILNUUAUEAS e IaS
wauwi

' 1AFuGudufufioduru (Tudiunns

' aavuaT AT BurkhawazasdEs
WIIATTIEU) 4 HRADUWT U RLEERA
arsaaviu Tudnga1asusui

S AELULTUSRLSER Aasaav i
douarraasusuni

= Rebate Rate x yadiaiuuimasad
Sopegrrasusuri
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dayadrdanaurfuduii SET 50 Index (SET50 Index) ndaueuasusunilaidrede

Lﬂumju'smmuvmmmvianwswmmoﬂ'svmmmﬂamm*‘umwa‘tajuamsvﬂmm“mmmaau"lm
2avsAIiusliay 50 mmuuamma'mmuaun'lssi‘iaw'mumwwmaaomamaamtama viusud
dszLan composite index mmmuunmau‘munmﬂuamvianmswumu‘nmmmm (Market

Capltallzatlon Weight) Fufifinnsnszanadiadrafisonalanadlssnauudazdrfiihngn < 20%
aaviuinionue dAfiiuingeaaldun PTT PCL= 10.25% (fiaya o 27 &9vnau 2562)

Gl dsuniswaiunlaaaalananninauralsanalnadeliléafinuimdasAuus¥nian1sie
vinnthn'laatrvddszannus¥ninnig

Afaviaasvuausatdndiviayacuil SET 50 Index (SET50 Index) Wiadnwdayatfiudinle
1 www.set.or.th

3.12. shgazidaanisasnuluavilssing :

futaunanisasnudedonaliifl net exposure MiAendiasduaudassrdseinatamadalusau
flieydilitiaanindasas 80 uasyaAINIWEIUFNGUAINAINY

'
ada

3.13. iszianuasndnninausansnaduiu vi‘%amsmmanwa‘imm%auﬁasaamu :

3.13.1. Ussianaasndnninauianswaguiu u“’samsumanwaimmﬁaumazmmu‘luﬂszmﬂ :

wEvniansazasnunsausvmlsslamiiawizanananning nindaudu viameannalaedd
avadvlnatronilanianargadvaunilsnidaaznssunis A.8.6. wralsendaiineu
ABLENITNATT N.R.6. Arnuadvaa’lldll Guualunsdlnaaznssunis n.a.a.usas11n9u
ALEATITNATT A.R.6. Danuiudaundaidseardudlavdaiuifndssianniadnwaizaad

aoa

naAnSwEWIansnagdurtanIsneanwalaedaiu
sufl 1 : @sans TS (transferable securities)

1. @989 TS ‘VIll']tlﬂ'J'm'J'] m’]a'\smwn'mou‘lm 9 uanmuamnmwaaumun‘tuma 3.13 defi
mmaunmmuuamnmmmmnmu Grofl

1.1 1 ifidadvuaniadanladvinidgasmuianseyniuunnninyasiduasnuluasmans

1.2 sunsawldausia'lé (saudensdiiiilu B/E P/N wida SN Afiidaulavinuildsusiausdnasnu'le
difiunsliifinssulaudnadaniaslunsnarsldainidnisnnguuiaiivua wiafiiaululiv
NAINURIUTAULAUNDANATIAITLA)

1.3 fdayaAmAuanarsigndasasudruwazinisdiudyoiulsgdiradivaninaua doudsn
Fanrsannsardindeldiiathundssnaunisiarsandadulaaouldadiosminana uasfidaya
s1anfigzviauyara@sssy Taadayadenaiddavdiedsanunaviayafidiadalédednvinau
nandznasauilufisansuluseduana

2. aasutiuazundninarilunsasnuaadanaisiiuduainiidivualuda 1.

2.1 lunsaiiflunisasnulu B/E w3a P/N flaanasansdenariiiiaznszuiinisén B/E wia P/N
agunatsiasiinissuarianiasusadinaymaaaail

2.1.1 sW. 9. %32 YA, MUNYUUIEIEIEFIAARANTUNITLIU

2.1.2 suasaaudu

2.1.3 suesa1ms®ILATIgh

2.1.4 suAsiian1sinEasLaannsainIsnEag

2.1.5 suesWanuignfauianavuasauiatanulssinelne

2.1.6 sumstilanisavaanuavindinuielsainaine

2.1.7 sunesadgaruuvividssindlne

2.1.8 aantfunisdusvlssmanfidnmagvinuaodeddugiuriney 2.1.1 - 2.1.7

o
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Wil nsarvanianisfusasdonaddaciilunisaniavisanissusasgfeanaviagaandiviodiiuiu
sdvaantie (6191) euiszy'liTu B/E w3a P/N

2.2 msainulu SN dasiluldaudaulaiudndodl

2.2.1 SNiinsdrananauunulaad19defu underlying Ussianidardu underlying uav
derivatives auszyludiui 6 dia 1

2.2.2 wiansaavulu SN azlinavirlinasnudasiunauninagdulag niwddusiudaoiu
nindRuinasnuaiunsaaanule viuusiiulianunassruanadisiiuaing International
Swaps and Derivatives Association (ISDA) uastiluniwddunausauldsuiialé aadaunns
aNU uaa. davdalifinisilawwadayacisdunisasnuinalavinlinasnudasdunauniwbgsu
Aonan I tunilvdadiziu

2.2.3 lunseiiilu SN defidiadvuavinadausia gaan SN dasBunauliinasnuaiuisaldaaau
SN @vnaNIAauAsualgy tla uaa. sadua’la

2.2.4 lunsdifiiilu SN doiguazalulseing uaa. dasafiunisintvifidannaddusaan SN
avsaldinaunisainu

2.2.4.1 Wigaan SN AwauazuiIvyadgfisssuuad SN 'luds TBMA nnui 15 wariugaving
aadusavidaun Wall Tluasdiniusvnarnduiungavinnisuad uaa. WA ILIALAZLIIYAA
gisssuaaluiuvinnisda’ly

2.2.4.2 lunsdiiinminnisalfidonansenusasianzas SN adrofitusday Wikaan SN F1ulo
wagwIvyamgfsssuuay SN 1udds TBMA viun

AanulwssantlelaiinantifduAunsaliiilu SN dotiunsifinudyu TBMA uariinnsiauaznaay
nannainirue LilulssmaaazassunisiiAuaana nuinaianisuaalgyianuaznsayaIa i
W@uaznaasasutinaanni

&2ufl 2 : niwdaulszianmiig CIS wiie infra wagniiie property asdiilunihafinnsaanag

amalaffeAunguuneing
Gavfinaantifuarndninarilunnsasnudodl
1. nsglifluniine CIS vl infra uaznla property

1.1 fiqauaniduasiduldaundninasilunisasnuiduideidudadivuadniuesans TS u
frun 1 da 1.1 49a 1.2 wazda 1.3

1.2 unsdifnasnuldasmulumniha CIS 2ad MF MF Fanadasfiulauranisasnudedl (Luld
Aunisavnuluning CIS aavnasnusrIunadmnatnuiunagaiiiiv)

1.2.1 finsasmulunswddudadulssianuazufiadenfuiinasnuanansaaonulé

va ol

1.2.2 ﬁmsamu‘lum's“wﬂamﬁ'a‘tmﬁfi*nuammué‘fmmu (pro rata) udrlematiulilau
unaninawai single entity limit aavnagnuilu

v ol

1.2.3 ﬁmsaawu‘tum%’wa‘amﬁa‘lmﬁlmmmmua’mmuv(pro rata) udrlawatdulueau
nantaaad product limit dansunswaduiiilu SIP uavnasnuilu

1.2.4 finsaonulu derivatives Miluldanundninaai global exposure limit aasnasnuiiy
(Fasrd@runisaanulu derivatives Adtwiaaulseianninegau (product limit) doifluaisidinvia
530551 derivatives Afilafian1saamuL&a9 (non-hedging))

1.3 Tunsdininasnusinfaiaasldasnuluniia CIS uas MF MF gunanidiaghildnasnusruie
Laas

2. asdfluniine CIS uanwmiiaanniidivualuda 1.
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2.1 fiqausuiiduaziiuldorundninarilunisasnuiduidmdudadiivuadiniunsians TS u
dun 1 da 1.1 4a 1.2 uazda 1.3

2.2 aanuiaudannalu SET
Ul 3 : nindaudsuanidudnuiaanasidauvindudin
daviluidushnviassansiiauvindusdnaasgFusdngot
1. 8W. w9. ¥3a uA. MuUAYUUNEINMEFIAIFANTUNITIU
fUIANTRANRUY
SUNANTANANTRILATIZU
sUNASIRANSINEASLAYEUNTAINTINEAST
uss¥naaIasadduLiiafiagande

2
3
4
5
6. suAITWRIUIRIUAAUIRNRWUREAUNALaNLKILsELNE TN
7. swasiianisavaanuanindinuedssnaline

8. suAsadauLvivdsEinalne

9. safumsduszuinvlssmandsanalnadusangn

10. &anifunisidusilssmanfidnwagvinuaadensugiusinay 1. - 9.
suil 4 : g5nTsnsziannsdiateafiduananadu (reverse repo)

3
s o o

Aasasnulu reverse repo dadtiluldauundninariaoi

1. dduen davilufiuaradeiifaunsainduaduanlu reverse repo Ldanunguanaine
1.1 sw.

1.2 wv.

1.3 ua.

1.4 ua.

1.5 vsEniseduds

1.6 sin.

1.7 nasnuiluy

1.8 ffiyananifinguunaanizindodu

1.9 ghrunanmsuarigianianunguunainaiaIaniseuilseuna
2. anasitilunisvia reverse repo dadifluasiansdot

2.1 andsaasglnanazanaisniasgavdsaivea Taansditfluamansniaigarvlseinddad
credit rating agluduau investment grade

2.2 B/E P/N tiastdusin Ann wiarudszasdu A sw. w9, wiasuiasiifinguunaanizindedy
tHugfinnsyyniu defiangaanda’laiviu 1 1

2.3 BJ/E vi%a P/N 7 TSFC \flugjaan fifiiivuaiuldduaiudrlidu 270 uluwsiuaandd uay
tiusndeAnualdduiianivaruvidadiialauiu

2.4 B/E P/N wi3adnn Afiang'LitAu 90 Juruusiuiiaan Gefi credit rating atinelnatironiosot

2.4.1 f{iissue rating w3a issuer rating aglududuusn Taansdifiilu issuer rating diaviilu
credit rating N'ldunannn1sam credit rating szazdudig

2.4.2 i guarantor rating atTugdudu investment grade

23



navnutla'inaniaidtnannanaaiinsuy 1YC inuanaiasnusaciagl

2.5 anasuiidefiargaavdaliiu 1 9 Adunadaulusaiadazraanasud wiafiidaya

s fadavardaivaslddeiinisidainasagisisatu Tnaas d1suiaenalidaed credit
rating atinvlaatyntloaail

2.5.1 {i credit rating szag é’uau‘tu 2 Juduusn uia credit rating szavenIMiisuidae'lé Ay
credit rating svazdudonanaiui CRA dufFauiau’ls

2.5.2 1 credit rating szaizaniagiu 3 dudusn

2.6 anamildfiaigaandaliiu 1 dauidunadauluaaradamaansswi wadddaya

s dadavardaivaslddeiinisidainasagisisanu Tnaas s suiaenaidacdi credit
rating atnlnattonilagail

2.6.1 §i credit rating seavduaslu 3 duduwsn wia credit rating szaza1IMiAsutdaa'lédy
credit rating syasdudvnaIaui CRA lawfzauiaul’

2.6.2 1 credit rating szaizanlagiu 4 dudusn
2.7 visndduduauiginoiuaaznssunis n.8.0. AuuaLiRuLGy

3. svagnainsFurnseuiiuag reverse repo dav'liiAu 90 Ju

a va

4, dafnuatiudug uas. daclfidarniunisasnulu reverse repo autnaaif&1Tno1u
ALENTINNTT N.R.6. UsenAAInua

&l 5 : gsnssudsuanasliinndnnine (securities lending)

gaadlulumundninaailunmsasnudoil

o

Tuavaalrdsenaugsia SBLimalunseivi

o 3
o

1. ddauaun davfiddauaundnsdravioiluy
ﬁum’amﬂuuﬂﬂa siingnnsadsznaugsnania

AdeyaunfunaInsErintnIslugIusAIL UL
gttiuAanslaaunguuneine

Wl65u
AL
1.1 §leé5uluauanailsznaugsna SBL

1.2 sidn.

1.3 nasnuiuy

1.4 sumstilanisindinuarnisaeaanuelseinalng

1.5 sw.

1.6 wv.

1.7 ua.

1.8 v3dnilseAuliia

1.9 nasnusiuyanafiyarninbgduuasiauusassadous 1 duundulyl

1.10 AasnuinwmilaliugdnTuag

'
a

1.11 fidyaradumuiiaiinauaaznssuns n.a.6. MuuaLRNLGN

2. wannsnanlify dasdundnnindiagluszunsudiandnninduasquasuninndnniue
wWianannswean sun. vinwihdduuangidaundnnsneg

3. msnevidadanudniszdu uaa. dasafiunsdodl

3.1 a@nfiunstifinmivusaBaandnlssAuanngiuiaciudssAuasvinndnnsng Taadag
tHundnilssAudvil

3.1.1 Wusn

3.1.2 and@saaiging
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1Y
3 1%

3.1.3 B/E P/N tiast3usin Ann vizaviudssazdu 7 sw. u9. wiasuimsifinguanaanizinds
au Hugfinnsyyniu

3.1.4 BJE waa P/N A TSFC ugaan Afidvuaulidduaiud?rlitdu 270 Suiuussuaand
waztilugndervualiduiiianvauvdaiialéuiu

3.1,5 B/E P/N w3adnn AifiarglaitAu 90 Suiiuusiuilaan 4ef credit rating adrelaatronds
Aol

3.1.5.1 i issue rating w9a issuer rating aglududuusn aans difilu issuer rating dasiilu
credit rating M'léxnann15da credit rating seasdude

3.1.5.2 i guarantor rating atlusdudu investment grade

3.1.6 amasuiliifl credit rating aglududu investment grade

3.1.7 wiedamuszAud sw. (Hugaanliudnasnuiiadulssdunisdundnnswdlviudnasnu

3.1.8 viuaanuifinulu SET ffisnadaadludui SET50 eil Tunsdiinasnulaufiuiauianis
INuluan&Inu nasnuaziunandsedusunain'li'le

3.1.9 wiaainuuas MMF

3.2 aflunishinasnuiinssudniviansauasasndniseduaiu 3.1 vidasfiun1sinedgdudeas
finaln uax. frunsatvauszutitanannnanidseAudinanNlalnawau

3.3 viumhudndseduanu 3.1 Anasnuinssudnsldlauwiaznasavdavinliligunsatoduaiu
nandszAutule viuusiiunisivauziseuiianudannaslugsnssunistifinnanninegiuiag

3.4 fsayasnanilseAu e &udu > 100% wasyamudnnIweaA ity

3.5 lunsdidndndseiuiluduan Wihduaadenaildamulaaviudlunswaaudol

1
o o

3.5.1 Wuehnlu sw. wiasuasifinguunaawiziadedu

1%
=l

3.5.2 iasdundnnda P/N 6vil

' v
al al o o = ar

3.5.2.1 1esdundin wda P/N 7 sw. w9. wiasuasnfinguunaaniziaaviutilugfianssyniu

3.5.2.2 P/N i TSFC \flugann Afidmuaiuliduaiudl iy 270 Suduusdiuaandr uwasiilu
MAdeAvualdduiiamearuniaiialéiu

3.5.2.3 P/N fifiang/'litAu 90 Yusfuusiuilaan defi credit rating atinouilvatnoladeil
3.5.2.3.1 i issue rating w3a issuer rating aglududuusn Taansedifiiily issuer rating gaoiilu
credit rating M'leiunannnisda credit rating ssazduaae

3.5.2.3.2 i guarantor rating atlugdudu investment grade

3.5.3 an&saaiging

3.5.4 reverse repo &115UaI&1TNAIATE Lne

4. dnwaguazasvafgyuavFyan °L1A°l?ja‘1’mmmﬂﬁnmmyuaymsumﬂmmaaé’mmmuﬂsymﬂ

o as

TN IUAMLATIUATAIALRAAMSN LR AR NTANSNE I da A ruaLA e AusTULNIY deyan
dunasliiundnniwduasnandseAulugsnssunisinuasTviiunannine

du 6 : §3n35UUsELAN derivatives aundnLnaiainIsaInuaIil

1. dszan underlylng derivatives finadnuazidinilugdayau'lddassi underlying atinolaatine
nilovdavaraatnodoil

1.1 niwddufinasnuanunsaanu'lé
1.2 dameanide

1.3 dasuantldaudu
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1.4 as@a Ly credit rating w3a credit event 1iugiu
1.5 wnasmn

1.6 1isfudiu

1.7 sufinaududriaafaad dudduda duiindavdlsznaumiuiudviadivilsenu 1.1 - 1.6
#9a 1.9

1.8 gufiffasdilsznauiluguiiain 1.7
1.9 underlying dumufid1inoruanenssunis n.a.0. AuuaALRNLAY

Tunseiil derivatives #1989Fus1A12a9 underlying 4196y swmmmaaamnmmaotﬂu'swm
flaqiiu (spot price) wiasedeyudauraalroniin (futures price) ity Wedl s1A11a9
underlying 8ui'lsiladf w3a underlying Ailluasdsenavuasduiidonad dasfluiaansu
advnIvvnatlawxealiatrgiunsvaia

2. Waulansadnu uaa. azsufiunisasnulu derivatives ldsiaiiia

2.1 nsél MF ldsvuiendunisaonuly derivatives way underlying zav derivatives fiazasnu'ls
atrvdaauluinsenis

a

2.2 dlunsudindlugdayaunlu derivatives atnalaatnondlogofl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &9l

2.2.2.1 nsdliilu OTC derivatives luilszina'lne savfigdeuandndanidoiilu sw. suralsNd
ANUINELAWITIAVTU dIunudiaune derivatives wiag@n derivatives

2.3 IunslzﬁﬁazrﬁaaﬁmsﬁwswﬁsﬁpnﬁmuauauﬁwLﬁa derivatives Augaay AudAuudasiily
nindunnasuaninsaaanulsd el ladnasyuasiilugfidanssunauniainindenauiudn
HUAM N

3. nannagitiuGunsal underlying tHugasd

lunseif derivatives §i underlying tlugufiann 1.7 — 1.8 dufigonadacfidnwazdod

a o al

3.1 Lﬂumﬁumumsmuumﬁmsmmmhar.ha?i’mau Taafinisssyunavdiayavas underlying
wrailadasg 9 muwm“hﬁumimmm wagfinmsawadrdliiduilagiuauanumunzauuag
asddsvnavuasdudl ol underlying wiatladadonandasfinisiadauluiaugnizaainatng
Hudasy

3.2 fluduiinfidneazatitelaatnndodod

'
a aa a aa o

3.2.1 gufififinsnszaadattaiaswa Taaduduiiifidneaslaansasniogil

3.2.1.1 @uiifiavdisznavusazdifiiniin < 20% wastinntinfonua

3.2.1.2 dufiiasdusznaudiladinilefiiinin < 35% vaniwminienualunsddiduliaiu
gnzaain TaaadAdsznausidudavsiinninluiudansndrvualy 3.2.1.1

ANTARAITAUNNNTATEANEEMITAATY 3.2.1.1 uag 3.2.1.2 LidasinasddssnauiiiAaidasdunagal
wIau T uAUNIRANTAUN

'
a aa

3.2.2 Fafiffiavdlsznaufonuaiiluvdalfardasdunavdrvsatiniudy wiadluduiisnainagdn

a

wialTudy
3.2.3 gufidulauanain 3.2.1 uag 3.2.2 filuldeudaulaasudiugeil
3.2.3.1 uduiiifiasdilsznauiluasasvisaduaninasmuaiinsaanulédinanse

3.2.3.2 dladwmaduasnuaudasiu (pro rata) Lamauviuannaomuaomu‘lumwmsmaﬁmm
Tulaaaseudrlduaiiuliaundninauai single entity limit aasnasnuiiu
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3.3 fuguiifléasuniswanunlnagaiuiifiaiuindadauazvinniini ldat198852310 Uaa.
Watll wndsngiaaiudenaniunddniuieiazas uax. uaa. tudasdalifinnasnisilasdu
ANNTALLEIVIINA LT Tamat 19 TUss&NEn N

3.4 fnsuaaeduiitug adresacianiudszinnaiurinnisiiudaniiaisisuadayaatienu
LANITOL

o o

3.5 lunsdiiflugufingududiinaduat duiigonaiddavaiuriaanndiuilsadroniivatnvlania

naeataf9il

3.5.1 s71a1ilaa1iu (spot price) M‘%aﬂmﬁmm'\sﬁ"amﬂmwﬁ'\ (futures price) yas&ud11nm
Neuad

3.5.2 ﬁﬂﬁﬁuﬁﬂﬂﬂﬁmeﬁﬁmmmmnﬂmﬂaqﬁp (spot price) w¥asnadauadaunaalenin
(futures price) vas&udrlnaduridua ladua1uty

3.5.3 meduandaznaareniininarvdeduduiidudinafaainiu 3.5.2

3.6 lunsdiiiluduiiduda dufidondandasdrniaiaaliuvasiayadinedoannsiaiuuad
nihavusunsuasdssinalnaniacsvlssind viasiuiaannAFUAILALUINITN UK. LAY
TiiulaindgnsAruauasiwaiuduriidenanausadzviaudanduiidaldatironunyau

4. wantnarinsAaTRInswaiuniinasnasnanisiiseutlarunisenwu (cover rule)

UK. m”aﬁm‘tuumwﬂaumaonaomumuﬂmmwLLauuamwnaaaiuﬁwmuﬁLﬁmwam‘amsu"'
naamumamaaﬁ'\s”uummamnmma derivatives &ugaadlinaanaii'ldasnuly derivatives
Hu waniuldauidninonuaanssunis a.e.6. Avua

5. nannaitiudnginiunsasnuniinglseaidtianisanminuLday

Tunsel?l uaa. asvulu derivatives 7 underlying Lil2&ufisrfunsndduilazanauies ns
aunulu derivatives sonangaviilulilaungrinuaazassunis n.a.60. Auua

6. nannaiudnaiun1saenuly OTC derivatives

v al o

uaa. davialvifidannaslu OTC derivatives gl

6.1 ‘luﬂé’mmmﬂphwuammmuauuaauamﬂmﬁ'ssmaa derivatives 1% uaa. mmmmum 15
wariugavinauavuaasifiau Wil °Lunimmumnmnﬂumuummmsmao UK. WAUIUURY
uao:gamqmﬁssumﬂ‘lummmsam"lﬂ

6.2 lunsdlfdninnnisaifidonanssnusasiaiuag derivatives atnofiaadday Widdaandn
fdantivAranazuIvyangfsssuuas derivatives 19 ual. nsuiuii

6.3 aduandndhanileBusanlvifinisdregiue derivatives fia uaa. sasua'ld
7. wannaindnd vsunsidiniugdeyanlu credit derivatives

uaa. dasdfiifanudaulaged

7.1 uinflugdeyanlu credit derivatives léawziitanisananuidaaivingu

7.2 vinflugdayanléanig credit derivatives Afidnwaraadgsnssuniaiauidnodugsnssy
atvuniivatnela duil

7.2.1 Credit Default Swap : @o'ldun msmnaa"lumuuﬁcﬁvaﬂsuﬁummLﬁmmumsﬁmﬁLr‘”imﬁaa
Auanuasatunisthszuiiany obligation uaviinWUaIN obligation Wy Taaadaaiiagly
sm“wmuﬂswnummLﬁﬂ\mms”wnwuma”maaﬂh'maummamnaaﬁaﬂ'svnum'mtﬁmmamm
credit event mu’imyauuwaluwamnaoﬁaﬂsmumwm@agmnnmummum (Lunsei‘litia credit
event ﬁamnaaavauam“tu‘mmnfi'mummuﬂnﬁ) ail 1331 obligation asfiviavsanisiéien
(Single Name Credit Default Swap) wsa obllgatlon fvarasanisdivualiguiadsziuaiiu
Lﬁﬂauuumﬁwsmumamm credit event 2ufu obligation sanslemanisuioilunausn (First
to Default Swap) w3aifiaiin credit event iufu obligation s1aa15tas1aa1srilelungu

27



navnutla'inaniaidtnannanaaiinsuy 1YC inuanaiasnusaciagl

obligation sfioa“umsvh'swnmnutawwviumuwaaﬁumwuswuuu widiamnavazasudtnuaLiia
vAim credit event Ziudu obligation nns1an1slungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @o'léiwn msmnaa‘lugwuz@ﬁaﬂizﬁumwLﬁﬂwaoﬁ'um_%wti
maa\'manmnm‘samawaawamammumawlm%umnaum%wﬁéwﬁa ToaduadsyAuauE
ms“wnwuma”mﬂwamafuLmu‘Luamsmommaammaﬂﬁaﬁéwaanuamwmanmﬂmumavmnao
i uavdufianae (d11) 2AIYAAIYATITNABIRUNTWED1989 WauanAun1sigdalszAuaiiu
tRevAETAUNRADULNULRERIUNLANTY (710) vavyaA1fsTsuaIRUNTNEa19a9 TR AU u e

UszAuaudad auninazie credit event vidansuinuadaan (nsdilaiiia credit event)

7.3 ﬁao‘tﬁs’{cycuﬂmmg'\ulmm’/’ifj'mumimu International Swaps and Derivatives Association
(ISDA) visadeyauunasgruauaungtinoiugansy delldasnnadsniianrasadail

7.3.1 fualdifvduldarnnguuie uazhidansaufivdunguurainmrandnninauacaain
NANNIWEUIANYUNBAY

7.3.2 Lifidadvuavinlianivdivualiluanasuiniadygrdauiaar9niing credit
derivatives duavasidaudely

7.3.3 ifldadnualvinasnudastalimnuidavinalvuna e

suil 7 : niwdadulsvinnmiag private equity

3
o a

Aasasnuluniing private equity tlulueundninauaiseil

1IEnIan1sazaInulunila private equity ﬁlﬁﬂmauﬁﬁLLazL*ﬂu"l,ﬂmuué“mnzusmumiamu
rdutdendudadiivuadiniuasas TS Tudun 1 da 1.1 da 1.2 uazda 1.3

TunasdlnasnusniudigniuauiiannadAuianisiusinaInu (private equity) uUs¥nNIaNI53L
aonuluniaa private equity “Lmimﬂ“meamuumusawau”lmmm‘twgaamummnwumnmw
AaanNRINUIUNUTUATNATRINU

]
=

3.13.2. Ussianaasnanninaudanswaauiu M‘%amsmmanwa‘imﬂ"‘;%ﬁ'umazaomuiumoﬂsmmm

IFNIANTATRINUNIAUIVW UL T AULRNIZINNURANTNE niwdduiy wiannannalaeda
duatrelaatronilndavatsadivaiuiidseniaaniznssunis n.a.0. uialseaAdinou
AOLENTINNTT N.Q.0. Aruadvsa‘lyd nuum“tummmmmmssums n.8.0.13a8110n9u
ALEATTUATT N.R.6. TAuiudaundaddseniaudlansatiufndssianiadnwaizaad

aad

NANNSNEWITaNSWERUVIANTUIAANNA TALIBAY

Woil asasnuluasdsusadyanlusivilssing smm'smaa‘:’mmmonmmaotauamamsan]u
msmz%fmmﬂuﬂsummmwuaﬂmumnumuamuuanmwﬂuaymmwanmwumL&Juamﬂnmuzy
aag I0SCO mamyn'\gsﬁamﬂ‘lumam‘ﬁamwanmwamaﬂszmﬁmﬂuamﬂnwao WFE wsaiilu
ANFITUILIHNTNIaAILaLRUaa Ty GMS

&7 1 : asans TS (transferable securities)

1. @998715 TS uutamndl  as&1sm19nisidule 9 uanmiaatanswddulugiuduuag
aManund dellnadudfsunaninaginasudiu Gl

1.1 ‘Lifdasvuaviadanlafvinidgasmuianseyniuunnnityasiduasnuluasans

o

1.2 sansawldauiia'ld (syudensdiiilu B/E P/N wia SN Afidaulavnuuldsuiiausnasnu
1esfiunslifinnssulaudnéBansasluanansldmuiznisingvanadivus wiaidaulalv
NaYNURIUTAULAUNDaNATIEITLE)

1.3 fidayaifieafuasiaisiigndavasudiuwazfinnsdfudgofludsedradrosinaua
iR uaa. mmsammo"l,mwammﬂsmanmswmsmmmauiaaamuimamoammua uagidaya
smmamauuamﬂmﬁssu immauamnmmaaawaamnLmawauamﬁaaa“Lmsfmammmu
nandnamsauiluieansulussduanna
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2. ﬂmaunmu,amanLﬂmm“lum'saamu*ﬂaaGmmsmmmumnmmuum‘luma 1.

2.1 lunsdifiilunisasnulu B/E wida P/N flaanasiansdonaiiiiaziseuiinnsédn B/E wsa P/N
Aunancaviinssuarianiasusavianaynnadail

2.1.1 swW. 9. WIa UA. MNNYUNILINIEFIAIFATUNTIU
2.1.2 aantfunisidusvlssmaiiidnwawvinuaadesugFuninaiy 2.4.1

Wil AnsanTausanissusasdonaigailunisarianianisiusadgdeanaviagaand Wesulu
smdvaantie (819) euiszy'liTu B/E w3a P/N

2.2 m3aonulu SN dasifluldaudanlaiindiudot

2.2.1 SN finvsanawanauunulaaaisdedu underlying UszianifadrfAu underlying uav
derivatives aunseyludiun 6 da 1

2.2.2 w»annisadnulu SN azfinavinlvnasnudasfunauniwalulag niwgduiudagilu
n¥uddunnaInuaIuIsaaInulé L'Juumﬂuvl,ﬂm’mu’mmg'\umnaeﬁomuumimﬂ International
Swaps and Derivatives Association (ISDA) wastilunswidduniarunsanldausiald Taadauns
AINU U] maoqmiymmstﬂmwﬂmauammm.lmsaamummam‘mnaamumaosuuanmswnau
aana N Vilunilviadiziu

2.2.3 lunsdifiilu SN desfidadivuavinuildsusia gaan SN dasfiunaulvinasnuanuisalanau
SN sunaAauAsualy la URI. 5a9ua

2.2.4 tunsdifiilu SN dGoiauaznalusiodseing dasdsingin SN fufisnnardsinglusvuudaya

Midadalddaduieansuiaarlduassssuiiond fidana wag uas. dassufiunsynlund
dannadducaan SN ausaldiinaunisasnu

2.2.4.1 Tigaan SN doswﬂwﬁLﬂuyamgﬁﬁsswao SN eﬁ"\‘:Lﬁm:nn"’;%mimmmtﬁmﬁuﬁ‘lmums
Auananugadlussuudiayaniitiafadena? 19 uaa. naiun 15 uasiugavinauadusae

wiau il lunsdidfudenarniuiungarinnaiszas uas. Widmauasuisyaagfisssunialy
Juvinnsdald

2.2.4.2 lunsdifiidnmanisalfidenansenusasiaiuag SN adrefitasdey Wikaan SN #951a7
Adluyargfisssuaad SN U9 uaa. Vi
&u 2 : niwddulszianmineg CIS wiie infra uazwiiie property asdiilunihafinnsaanag

¥ o o

aaldtvdunnguunaelssing

fasfinauauiiduazudninaailunisasnudoil

a g

1. asaifluniaa CIS wiag infra waguiie property

1.1. faasuiduasiiuldarundninasilunisasnuiduifaidudasiivuadiniuasas TS lu

3
%

gHufl 1 dia 1.1 4ia 1.2 uaviia 1.3
1.2 dlumihauasnanu CIS srvdlsenanfidnwagaod

1.2.1 m'saaml,a"nm,auam'matiﬂ'lﬂ‘lsﬁm‘sn"‘mﬁnmuawawuwmumaﬂs mﬂ‘t’/’imﬁumuaém
'viam/lswnu,a”mmmffiamwanmwmfial,ﬂuamﬁnammmao I0SCO wiaflumihauavnasnu CIS
mqﬂszmmmumsﬂﬁamﬂ"lummwﬁams;mamnswﬂmoﬂsummmﬂuam"ifnmaq WFE

1.2.2 CIS operator aadnadnudenaataraldnisAiiduguazasniiaoudifuguadiiily
gudnandeyuag I0SCO

1.2.3 lunsdiil MF llasnulumihauasnainu CIS srlseind nasnu CIS sollseinadana?
favatnaldnaninatginisAtAuQLA A1saan ANTLEUAUNY LayAITIANITAIRIUNaINULNaK
[QunuetiaauadlseinAly

1.3 dssinandrfuguanisiduauianilgdnaniunasnsiianuaAuasadiaInuailiaIna
il enusadialssindangrinaudinua
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1.4. lunsditflunisasnuuay MF lumihauasnasnu CIS fvlssind nasnudvndInaslinig
mnmmsnun"hLa‘wwvn'smummmmu‘tumsmmsamwmauﬂumsiﬁﬂ'snmmu wayiulaung
asaanudeil (LildAunisasnulumiraaasnasnu CIS adrvdsvmadoiiiunasnusiunasaii
aunulunavaILriv)

v al

1.4.1 ﬁmsaamu‘lum%wﬂautﬁa‘tmﬁmmmmuﬁmmu (pro rata) uaarlematiullan
nantaauad single entity limit 2a9 MF 1y vivll naninaugidvna bilddunsainsweaduiiu SIP

1.4.2 umsaamu"luwswﬂaumﬂmﬁmmmmné’mmu (pro rata) uarlematiulian
ndnunawai product limit dvsunsweaduiiu SIP aas MF fu

1.4.3 finsasnulu derivatives Aviluldaunaninaai global exposure limit a9 MF 1iu
(Fasd@runisaanulu derivatives Ad1wiamulseianniwegdu (product limit) doiflunisidinvia
590551 derivatives Afilaiian1sanAuLEae (non-hedging))

Tunsainasnu CIS fivdsuinan MF aonu éaqr‘ﬂunamuﬁathﬁuamu‘tum%wﬁﬁu*ﬁatﬂuﬂszmm
wazAdatfeIAun MF &u1saadnu’le uasiliainnsnagunligruisaasnulaundAruiaiau
daadiu (pro rata) walagsiag lutAusasas 20 uag NAV 2a9 MF dunad

1.5 ‘lunstﬁﬁnaomus‘mﬂmma%“lﬂaamu‘tuuumwaaﬂaamu CIS sivviseinda nasnu CIS

Gi'mﬂszmﬂoﬁ’onai'ns"lao"lai‘lﬁﬂamumuanwmvmuaammnunaamusmﬂmma% Vuusiflunsaii
fianudanfunasiulsslemidagdaniiaaonu Wil Taaldfuanuiurauaindrdneuing
Aaun1saINU uaa. dalifinsdawmadaya wgnannudndunazArsssudaniiiardasiy
nsadnuludnrazdanad’ i Tunitvadiuiuca

2. asailuniing CIS uanuiiiaanniidivualuda 1

2.1 figauauiduaziiuldauvdninasilunisasnuiduidaidudadiivuadiniuasans TS lu
g 1 da 1.1 da 1.2 uwazda 1.3

2.2 aanzfisulusaradamandnnindsrodsanaiiiusundnuas WFE

U 3 1 ninddudszanidurhnsilsang viaanassdsanaiidauvindudin
gaviuiduchnsrolseing vaasmassodsunaiidauvindudin vasgsurngod
1. §W. W9. ¥i3a UA. MUAHYURUILINMIEFIAAFANTUNITIHUY

2. sanfunmisduszuinodseinandsanalnadusangn

3. danffunsdusrvlssnaiidnwasvinuasdimdugsudnau 1. - 2.

A 4 1 gsnTsulstiannstialaefidayananadulusiolseing (reverse repo)
Taaduldaundninaaindinuanienssung A.8.6. AUUA

&Ufl 5 gsnssulseiannsiviundnnswglusiedlseina (securities lending)
Taaduldaundninaaindinuaaenssung .8.6. AUUA

82U 6 1 §5nTsUUTELAN derivatives Tus1vlszing auvdninaivinisasnudadl

1. iszan underlying derivatives Anasnuazidinilugdayaun'lédassi underlying atnalnating
nilynianaiaatinaavil

1.1 wiwdduiinasmuanansaadnu'lé

1.2 dameanide

1.3 dasuanil@suduy

1.4 wa36in 12U credit rating wia credit event tHugiu
1.5 wvavan
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1.6 1isTudiu
1.7 adtnguiuditandaat dutitdutila Fudiifiasdilsznauilududivsadiuilsenu 1.1 - 1.6
“Ia 1.9

a aa

1.8 dufififiasdlsznauiluduiiany 1.7
1.9 underlying dumufid1inanuanenssuns A.a.0. AMnuaALRNLEN

Tunseifl derivatives #1989/ us1A11a9 underlying 4196y s‘mmmmoaomnmmamﬂuswm
flaqiiu (spot price) maswmé’mm'\sﬂamumwm (futures price) vvi1ifu Wodl eRRE BN
underlying Auii'lsildieadl w3a underlying Aluasdisznavuasduiidonan daofuinansuy
atinondvuasiaweliatouwsnane

2. Waulansadnu uaa. azsfiunisasnulu derivatives ldsaiiia

2.1 nsdl MF ldsvuidendunisaenulu derivatives uay underlying a9 derivatives fagaanu'ls
atvdaaululasenis

Qs

2.2 dlunsudindluddauanlu derivatives atnalaatinondlogofl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &9l

2.2.2.1 nsaliflu OTC derivatives Tusnvissind Gﬁaoﬁﬁié’mmwﬁnmwﬁau‘]uﬁﬁnﬂﬂaﬁw"fn
aua e lidsynaugsia derivatives 1/|aﬂmﬂ‘lmmsmnnmua‘imwmumumnnmuamuuanmswn
uaummmuaﬂmwwLﬂuamﬂnammmao I0SCO mamﬂuamﬂnmao WFE

2.3 ‘Iuns_zﬁﬁ:m;"\aaﬁﬂ'ls?j'\swﬁmpnjsaiauauauﬁuﬁa derivatives &ugnav aué'\ﬁuéaatﬂu
niwddufinasnuaunsaasnuld el lidnasmuaziludgfiandfunauviafinihidenaudud
HUAM N

3. udnunariinidunsdl underlying (Hugt

lunseifl derivatives i underlying (Hudufiann 1.7 — 1.8 dufidonandasfidnmazeoil

a o al

3.1 dugufifisinisaiivuadgnisarualiatiedaiau Taafinissruunasiiayauad underlying
wrailadase 9 mumfh.iv‘lumsmmm wazfinsanwnadudldiduilaaiuauanumunzaunas
avAdsenavuasduil il underlying waailadadonandasiinistalaulmiaIuanzaainatng
Hudase

3.2 duduiiifidnwacatrolnatirondodot

3.2.1 dufiiifinnsnszanadatradiaona Taaduduiiifidnwasladnwasniododl

3.2.1.1 duiifiasAlsznavusassifinvidn < 20% vasihwiintonua

3.2.1.2 dufifiavdlsznaudladindefiiinniin < 35% wagiiniinanualuasaifduldea
gnzaain TaaavAdsznausldudasiuininluivdasndrvualu 3.2.1.1

ANTARAITAUNANTATERNENMITAeL 3.2.1.1 uag 3.2.1.2 LidavinavdlssnauiiiAedasdunaddl
wIauduAuNIRANTAUNN

3.2.2 FafififiavdlsznaufonuaiiundaiAardasdunasdrwsatinniudy wdaflugutisnainagdn

wialudu
3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Miuldeudauluasusrugail
3.2.3.1 Lﬂumﬁ'ﬁﬁﬁaaﬂﬂssﬁnamﬂumﬁmm‘%aé’mm'\ﬁnaamummsnmmu“l,mmum\a

3.2.3.2 dladwaduainuaudasiu (pro rata) Lauau‘nuannaomuaamu’(umswmsmaﬁmmw
Tulaaaseudrlduaiiluliaundninauai single entity limit aasnasnuiiu
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3.3 fuguiinlasuniswaunlaaga1iuifinuilidadawazvinniiifi'ldati19aaszann uaa.
Watll wndsngiaariudenailusdniueiazas uaa. uas. dusasdalifinnnsaisilasiu
ANNTALLEIMIINAR LT TamatiUss&Nan1neas

3.4 fnsuaaeduiitug adresaciiasiulszinnaiurinnisiiudaniiaisiuadayaadiony
LRANITOL

3.5 lunsdidduduiinaududTnadauei duiidanandasdrniaanndiulsatronilsadnelavia
nanaLvail

3.5.1 s1@a1ilaq1iu (spot price) M‘%aﬂmﬁmmvﬁamumwﬁw (futures price) uav&uM11inm
Neuad

3.5.2 ﬁﬁﬁﬁ'um’inﬂﬁmef/iﬁmmmmnﬁmﬂaaﬁu (spot price) w3asnadaundaniaaloniin
(futures price) vas&ud lnaduridua ladua 1ty

3.5.3 meduandaznaareniinfarvdeduduiidudinafaainiu 3.5.2

3.6 lunsdiiiluduiiduia dufidonaidasarniaisaliuvasdiayadnedaannsaunag
nihavusunsuasdsEinalnaniacsivlssind wiad1uaaNnTIARUAILRLLTNNTN LRI, LAY
Tiiulaindgnsarnazasiwaiuduiisenanausaseviaudanduiida’ldatironuyan

4. wannarinsan TRInsweaiuniinasnasanisiiseutlaruniseynwu (cover rule)

UK. 6”1aﬁm‘tuumswr;lau*’uaqnaomumummmwuauuamwﬂaaoiuﬁ‘mmﬁLﬁﬂowam'amsuﬁ
ﬂaamumamaaﬁ'\s"uummamﬂmma derivatives auamaovlmaamna'mvlmmmu‘tu derivatives
fu waznduldauig1iineuaaAssuAis A.8.0. ATNUA

5. uannaiindndIviun1saInuiiingseasdiianisanainudeas

Tunsel?l uaa. agnulu derivatives 7 underlying ‘Lilzt&udsrfunindduniazanniudes n1s
aunulu derivatives sunanigaviiluliaundrinuaaznssunis n.a.6. Auua

6. nannaiunasun1Taenuly OTC derivatives

vl o

uaa. davialvifidannaslu OTC derivatives givil

6.1 Widdyaunandhanflsdmurauazuisyanafisssuuag derivatives 1 uaa. nsunaiuil 15
uagiugavinauasusazidau el luasdiniudvnaniuiungarinnisuas uaa. lidwauag
wdsyamgfsssunaluiuvinnsdald

6.2 lunsdlfdnanisalfidonansenusasiaiuag derivatives atnofiadday Widdaandn
dranilyAuauasIsyangfiassuuay derivatives 1% uaa. nsuiui

6.3 aduandndranileBusanlvifinisdregiue derivatives fa uaa. sasua'lé
7. wannaindud viunsidiniugdeyanlu credit derivatives

uaa. dasdfiifanudaulaged

7.1 uinflugdyanlu credit derivatives ldawsiiianisananuidaovingu

7.2 influgdaueynldanig credit derivatives Afidnwairaadgsnssundatiauidnafugsnssy
atvuniivaenela duil

7.2.1 Credit Default Swap : @o'ldun msmnaa‘lumuyﬁcﬁvaﬂsuﬁummLﬁmﬁmmsé‘mﬁLf"imﬁao
AumAnuausatunisthszuiiany obligation uaviinWUaU obligation Wy Taaadaaiiagly
sm“wmuﬂs“nummLﬁmums”wnwumavmaa?hskummamnaasﬁaﬂsvnum'\mﬁmmamm
credit event muimyauuNa"lvmamnaaﬂ‘i\‘aﬂsunummL@‘ﬂgmunmummum (lunsdifilaitAa credit
event °i|amnaaavﬁuam"tu‘mmnﬁmummuﬂnﬁ) vail 131 obligation asfitiavsIanIsLhiean
(Single Name Credit Default Swap) wsa obllgatlon fvarasansdvivualigaiadssiuaiiu
Lﬁﬂouuumﬁwsmumamm credit event 2ufu obligation sansleamansuiiodusnausn (First
to Default Swap) w3adiatfia credit event Ziufu obligation snan15lasaAIsrilelungu
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obligation sfioa“umﬂj'\s”'smmmaww‘lumuwaaﬁumwﬂ'swuu wsifiannavazasunviuaLiia
vAim credit event Ziudu obligation nas1an1slungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : @a'léiwn m'smnaa‘tugwuz@eﬁaﬂszﬁummLﬁﬂ\‘maaﬁum%’wﬁ
maa\'man:nnmsamawaawamammuma%m%umn&‘um%wﬂé'mﬁa ToadualszAuaUE
m‘s“wnwuma“mﬂwamauumu"luamwmmmaamwaam‘hﬁéwaonuammanmﬂmuma”mnaa
fu wardruflanad (611) vasyadgfssINYaIAUNSNEaN98e tlauanFunisigdadsyduaiu
WevarTaunanauununaradiuiiindy (619) vasyarigfisssuuasdunswaarodelvidugais

UszAumudad auninazie credit event viiansuinuadaan (nsdilaiia credit event)

7.3 ﬁaa‘tﬁﬁfcycg'\mmgmmuﬁfj'mum’IM International Swaps and Derivatives Association
(ISDA) visadayauunasgruauaungineiuaansy delidasnasniidanrasaail

7.3.1 fiualdivdulaainnguuia uazlidanrawfiAun)uuIaInmIanannNInEaLazaaln
NANNTWENIANY UL Y

7.3.2 ‘Lifidadvuavinliandidinualiluasaisuiniadgygrdauiaaroniing credit
derivatives duavasidaudely

7.3.3 ifldadnualinasnudasdalidainuidamaliunadeyan
suil 7 : niwdaulsvinnmile private equity

13
o o

Aasasnulumiing private equity tluluaunadninaaisoil

1IEnInn1sazaInulunila private equity ﬁlﬁﬂmauﬁﬁuauﬂu“Lﬂmuua”mnmsr/‘i‘tumiamu
durdendudadiivuadiniuasas TS Tudun 1 da 1.1 da 1.2 uazda 1.3

TuasdlnasnunudignfiuaudannasAuAanisiusinaInu (private equity) us¥ndanisas
avnuluniia private equity lalaabifidadivuansadaulafvinlidasnudngawuninnii
AaanNRINUIUNUTUATNATRINU

3.14. danarumsasnulundnninavdansnadudu wWadunswaduuasnasnusiu:

fasdrunrsasnulundnninavianswaduiu wadunswddurasnasnusrnlulsenduas
fvlssind

wEFndanisazasnundaugimdsylamiianizannnanning nYwEdudY Wiammannalaeda
duatrolaadroviovntanaiaat19a1uilssn1@AmEnTINATT N.8.0. WiallszA1AETNIY
ALENTTUATT N.Q.0. ATNUAFIsa' L'Juum‘lunsmmamun_ﬁums n.8.6.13a811Tnv U
ALYATIUATT A.R.6. 1171mmLﬁuvjanu‘%aﬁﬂilzmml,ﬁvmu‘%aLﬁmr‘?\uﬂszmmu‘%aﬁnﬂmzmaa
NANNSNEVITaNSWEFUNIANTUIANNR TALITAU

Ul 1 : dasndiunsasnuilidrimaaugaanniudfuvidaddaan (single entity limit)

dia UszLannsneadu 2031&82U (% uay NAV)
1 | ed@isnedsing lidrfiednaiu
2 | a&@1sasgengdseing
2.1 n3elldl credit rating aglu 2 duduusndiuly LA fdndnsaiu
2.2 nseudi credit rating agluszau investment TlaivAu 35%

grade ugsnn31 2 duauLIn

2.3 nsdifl credit rating asglusedusnni TaivAu 15%
investment grade w3a'liifi credit rating

3 | wiha CIS muwszn‘l,u din 3.13.1 &ufi 2 a1 WiFAaan &I
wsa dia 3.13.2 fHuii 2 dia 1

4 | Yudinudassa&@siauvindudin 1aivAu 20%
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UsLLANNSWERU

aa51&83u (% was NAV)

anasifidnsaasudiudod

5.1 fluamansnil anashouiinonu SN wia
Ann Naandnctuanunguunging wiasnn
229 5W. avlssnanlasuauaaliilsznau
7503 oW, Tudssinalng

5.2 fluanssifidneazatnslaatitoniiogeil
5.2.1 daanduddnianzdau

5.2.2 faanfimallawwadayaiilunmsialdieed
Teaaidaamunuy filing
5.2.3 lunsdiifluanarsnifidiivuaiuzisyni

v o

< 397 Fu fuusuamu warlild@fidnwaway
5.2.1 vi5a 5.2.2 {liass AWUMNATIRNTAINET
daviluyanadil

5.2.3.1 sW. u9. 32 UA. MUAHUUILINGIE
G ARFIN TR EINATY

5.2.3.2 su1IAI52aNRU
5.2.3.3 sU1AT2IANTRILATIZU

5.2.3.4 sunasfian1sineasuLazannsal
AN AT

5.2.3.5 ussveainsasduitiafiatandn

5.2.3.6 sUNATWRILNIRINAIAUIANRIILRY
Auatanwrvdszinalne

5.2.3.7 sunaistiianissvaanuaziidinume
dszinalng

5.2.3.8 sunAsasaunmnvdssinalne
5.2.3.9 ua.
5.3 wuaznaludsyinalne

5.4 unsdduamansifiiivuaiuisend
> 397 Ju duuaiuiniainu daviungiliauniaat
Tusyuuuad regulated market

LitAudnndell udiuadaslaazgenin
(1) 20% w3a

(2) fintnuasanansiainu
Tu benchmark + 5%

niwdaudotl

6.1 asnssnuniaanasdoudazialy SET wialu
eatadananannindavlszing (welaisings
aEINUTNHaaNATIFTaLsTNIWEILTUNTS
uAlmgiaravinlifinsiinaaunisidu
nannindgdaunalu SET wialusaradiaug
nannIneevlsEIne)

6.2 anasnuiaantaudEnAdaaedulaii
aunguINglnawsanguunaalsEne 49y
Pavuidnavnandaunalu SET wialunainda
anannindanvissing (wibisudeanas
nunfaanasasatsenietiunisunluua i

AUl AUEAG T udueda e
AWFINN

(1) 15% w3a

(2) ihntinuasnindauiiasnulu
benchmark + 5%
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UsLLANNSWERU

aa51&83u (% was NAV)

anavinliiinsing aymaﬂuuﬁnm%w dgiaune
Tu SET vidalunaradaunanannsne
vdszing)

6.3 viudlagluszning IPO wansaanudeu
diazaau 6.1

6.4 eI M AUZATUE UG

6.4.1 uanasuil anasfoniidenu SN
wiadnn Niaandacvliumunguunging uas
wWuamaaasiuludvilseive wiagaan
Faavucunguanacvlsune (ue'lisiuanan
229 sW.e0vUsEnANlasuauaalilsznau
55A3 aw. luilsuna'lne) wialflunsiars Basel
III

6.4.2 fuanssfifidnwazatialna1onds
Aol

6.4.2.1 gaanifuid¥naansifiaulu SET wialu
AR U NNSWE BTN A

6.4.2.2 faanfimailawadayaiiunsinllae
fiseazdaaauuuy filing

6.4.2.3 lunsalAifluanansifidimuaJuthsemil
< 397 Fu duusiunasnunbiladdneagaiu
6.4.2.1 wva 6.4.2.2 FANTTHARUAINATIRTG
gonasadiluynnadail

6.4.2.3.1 yamamuda 5.2.3.1 - 5.2.3.9

6.4.2.3.2 &aifun1sduseninvilssinaiilsang
Wnedlugunan

6.4.2.3.3 a&anfunsdusvlsamanifdnsay
vinuasienAuyAranuda 6.4.2.3.1 —
6.4.2.3.2

6.4.3 Wnsdiduanasifisivuayusisend >

'
1o o

397 Ju uuwsTunasudasunsidaunsaag lu
syuuuad regulated market

6.5 DW
6.6 reverse repo
6.7 OTC derivatives

6.8 v infra wisanae property Afidnwauy
ATUAIU Al

6.8.1 ammuﬁﬂuﬁvqmw‘%aaaj't.ussmw IPO
tansaangtiiaudiavnalu SET wialusarada
Manannindanvilsaing (welisindonie
sunannagszninaiiiunisudlugnalavin
TifinsiinaaunihagnaaannnAsaang
u SET wialuaanadauandnniwe
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UsLLANNSWERU

aa51&83u (% was NAV)

avssing)

v o

6.8.2 L’ﬂuumﬂﬂaanamuﬁw%u@msrzuz
nszAENITRINUTUAINITIATIRSIINUSIU
adonsuning wialvninisizh udiuensdl
(diversified fund) auuuIMenginarunIiua

6.9 wih private equity Maanzidaudame
wiaaglusznine IPO wanmsaansiiinudang
Tunszaudiaznananningduas SET wianav
aaadamnandnnindavilszing (welisiuds
i private equity Nagszrineeifiunsui’la
wigNaravihlifinsiinaauniiaaynaaan
nnsaunalu SET wialusaadiaug
nannindsvdszineg)

6.10. wihe CIS auiiszyludia 3.13.1 &Hufl 2
iia 2 wia 1ia 3.13.2 dui 2 da 2 Naansiiau
dauaniaaglussniie IPO tWansaansiiau
daualunssaudiaanavanninguas SET wia
ravaaadaaanannindarvissine (ue'li
Sudemihadvnannagszniniunisua’l
wiganavihlilinsiinaauniiaaynaaan
nnstiaunalu SET wialunaradiaune
nannindsivdsying)

wiae infra W$awiha property 1adnaINuis
ANEAUZNTZALNMTAINUTUAINITTATIFE
Wugu adewsuning Wialninisitnudiue
nseil (diversified fund) auuuINR&EITNIUY
Avue wayilanwasau 6.8.1

TA1Aadn &I

niwddudunanwiiaannfiszyluda 1 - 4a 7
(SIP)

AU LAY 5%

winawig : lunsdiflunswdaudodl LifidadivuaAady single entity limit aag5unn gaan
AETUIaA Ay auLAILEiNTEL

1. Burhnwdasrasiisuvindudiatianiseiiiveuuag MF

2. derivatives on organized exchange

Ul 2 @ dandiunsasnuildiaeunguaanis (group limit)*

dia

Ussnnnswedu

809518u (% wag NAV)

mMsasnuluniwdfunasidinnnisiniaglu
axuAansdendunianisudiniugdeanlu
§3N5TUMINMTHUAULFENAINA

LitAudanladauilodod wdue
anlaazganin

(1) 25% w3a

(2) hwinaasnswaduiainuly
benchmark + 10%

1l °

* . a < (-3 o o & a % - .
nanae - Tuasalidunindfudell Lufidadrvuatdadsdiu group limit

1. Wudarsans@stiauvinudatiianisat v vaay MF

2. derivatives on organized exchange
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suil 3 : dandiunisasnuianaaulssanniwegdu (product limit)**

UTLLANNSWERU

aas1&3u (% was NAV)

Wudnniaasasiiauvintiudin B/E wda
P/N Afiyaaasunguunaing (lLisiudanan
lushelszinAnasiifiyanadunan) lukaan
H&9ane WrarAdya a9l

1.1 suasuragaun1sNUNInuuN LW
069U

1.2 aW.

1.3 uv.

1.4 um.

1.5 ussveaasadduLtiafiatande

(Linudonindduinasulésulaunssuanian
ANAFIAN reverse repo wia securities
lending #3a derivatives)

- HufuliAY 45% wanlusauiliydu
usitilu MF ffia1g1asens < 1 1 Wiads
ANTAUDENAINY

- Famdnvdulailddu MF Aananasnu
AILKAA < 6 Liau Il Lawiy MF Ad
anglasenns > 11

nindaudodl

2.1 B/E vi%aP/N Afidauluvinauldausiaws
nadnulasiumstifinisiulaudniBaniag
Tuasansldeudansninguunafiiviua wial
Wau'lulvinasnuaunsaznadukaan
5181516

2.2 SN (usliisandie SN doannsifiaudu TBMA
wazfinsiduanaaunaninagindinualilu
UszmAnazAsTuNSAIALARIANUINMIEATA
augnauarAIsaugIa litduanaas@snin
aanlni)

2.3 Burhnusaasasiiauvinidurniis
szazIRINsHALAY 12 whau

2.4 total SIP audia 5 aasdrudl

(ilaﬁ"l,mﬁﬁumsammaonamuswﬂm GH
naynu buy & hold Aaynulu B/E P/N SN 3u
Wnwsaa&stiautvinitdunin Nangy LAy
angnaynuMtasauMIaInuaay MF wiafinng
aonulu derivatives tialvinswea&usunai
anaFanmaadAuIaNAINY)

syAuliLAY 25%

rEverse repo

Lsiviu 25%

securities lending

LaivAu 25%

total SIP 4iv'léiun niwdfuauda 8 Tugiui 1
: AATIRIUNMTIINUNANUIUMUNDDNANTWERU
wInadeyayn (single entity limit)

swAuliAY 15%

derivatives g9l

6.1 AMsidinvingsnssu LiAuyasANuEaefisiag]

derivatives il
TnadssavAnansan
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Usznnningdfu 809518 (% wag NAV)

ANuLEa (hedging)

6.2 M5LdNvingsnssuy
derivatives Nfilzdia
NTRAANULELY
(non-hedging)

global exposure limit

6.2.1 nsdinaynubiifinsaInuwuududau!

ifie net exposure Ainann1saenuly derivatives Taadad'lyi
LAy 100% uay NAV

6.2.2 nsdinadnuinisaInuuuududiau

e net exposure AAnanN1TaINUly derivatives Taayan
ANNLBaagIRe (value-at-risk : VaR) uavnasnudasiiludvil
(1) absolute VaR < 20% uav NAV

(2) relative VaR < 2 wvin 1ad VaR wag benchmark

wnaug: “nMsavnuLuududan” wangauin asasnuluy
é’zymvﬁamﬂmwmmuﬂaummmnﬁwﬁau (complex strategic
investment) v¥an1sasnuludyandamaalevinifiaududau
(exotic derivatives)

paenng ¢ dnsunisaenulududhavdaanasiiauvindudhaiiianissfivouaadinasnu
laifidaduatdendu product limit

L2 sygagidaauagnisAnulo 11;]17\1‘-1']50,1.']6]']1”)]ﬁﬂLﬂm‘ﬁﬁdﬁﬁﬂdﬁuﬂigﬂﬁﬂﬁﬁﬁuﬂ

Ul 4 : dandrunsasnuitdrimaauanuiidiuldidaludanisianu (concentration limit)

dia Ussannsweadu anIRIU

1 ﬁuwaw‘%ﬁ’mswmmmuﬁo nn MF srufunalanisinnisuay uaa. 51
teenAudaiianuuiuuasudEnINgU < 25%
aavwIudndaanidasionuauasudiniiu

2 | anasudl anasfondfenu anars | 2.1 Bidu 1 lu 3 maouamuuaumommu

Basel III uasaAnnuavtiaansalase (financial liability)? aasaanasiassaiu a1ui

wil

awwe T Tusunisidud miusaussasan iy d

(Lisudanasniniaislng wdan | araa il lunsdifigaananasinilaumne

Asuilnasgaredsuing)

miL‘am‘/’iaan‘lmjﬁauﬂsusausvﬂvwmﬁmﬁﬁﬂw
uazdv'lidang lusun1sduaige uaa. a3
yaAuiaunensdudnannHufuyasuiay
mvomswummupwswumammﬂn"l,@’imma:ga
uﬁﬁumam'slﬁuﬁua”é\amﬂuﬁauaﬁﬁmsmqu,ws'
tHunsvina 'l uazlunsalngaanasans laifinilidu
memMsduemuiilaume i lusunisdudwiusay
seaznAtydange? Wilddasaruluhu 1 u3
maouammsaanu,aul,auamumwmsmumaumao
waansmumﬂusmmo Vuuslunsdiigaana
s5lafinsiiunuy filing ludnwawiuiasens
(bond issuance program) TwAasaLius e
1As9ng

2.2 lupsdliinasnuasnuluasaseudaiilag
dluesiansiaaniutuasd credit rating agluseeiu
a1nIninvestment grade wsa'laifi credit rating v
URI. aINULianasnuaalanIsinnisuad uaa.
sredendusruduluiu 1 Tu 3 uasyarinisaan
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UTLLANNSWERU

AnNdIU

Lgaztauam1ﬂms1a1sﬁona“mﬂuswﬂﬂ%ﬁ Vuuensel
Naananaslafinsiiuuuy filing ludnereaiilu
15915 (bond issuance program) 1#WasaUN
tlusalasenns

(Fasrdrueu 2.2 Lilddunsdiifluasansiaan
TaaunARAIT

1. 8W. 9. W32 UA. AUAYKUNEINAILFIAA
ga1dun1sdu

. UNANTAANRY

. FUIANTANATRILATIZU

. sUAsian1sIARATLATERATAINSIN AT
. UssHnaaasas UL iafiagande

a U1 A WN

. FUNATWRIUIRNUAAAUIAARIILASAUIA LI AN
wuivdszinelne

7. sunAistitanisavaanuazinidiuiilszine
1na

8. sumsddanuvvlsELnalne
9. uA.

10. &aifun1siduseninvilssmailsanalnailu
Jgu1n

11. ganfunsdusvlssanifidnsasvinuag
wWenduyaraan 1. - 9.)

e CIS maonamu‘lﬂnamuuﬁo

- ivhiu 1 Tu 3 aavdwuniiae CIS mvimmaa
MF #3anasnu CIS ¢vdseine faanniaiiu

- damdnvdulilddunisasnuded

(1) msasnuluniia CIS 2a9naINuUAfidnmay
AsuaIUILl Taer'ldsuanuiuaiauanngineu

(1.1) fuualan
(1.2) Fadodulvitaasiang iy 2 1
(1.3) w@uaznasafadnuiuiining

i infra 2a9nasnulanasnunile

BivAu 1 Tu 3 zaviunumiiig infra Wonueuas
navnu infra Naannieniu L'"Jul,wil,ﬂuuu'm infra

aa o

waonaomumuanmmumumumu Taa'ls5umnu
Windauanngineu

(1) fivualn
(2) Aadetiulnsilaafiaalaiiu 2 1

(3) wwuanasagasnululning

wiae property 2adnasnulanadinuwnils

LitAu 1 Tu 3 zavdanumie property Woviua
2adnavnu property maan‘numuu Guueidu
Wi property uadnasnuifidnazasudiugoil
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dia UTLLANNSWERU ans&IU

Tag'lésuanuiugauanngrdinau
(1) flaualn
(2) Yadotiulmitaaiaralaiiu 2 1

(3) w@uamasiafaInululening

winewwe 3 uilaumenisdu (financial liability) ’tuﬁmszmmummsg‘mmsﬂmﬁﬁQaanmswm?'
AonaNladavinvunisduaiuuiasgIunsiauduu TaamiduuinsgiunissaaiunianiIsidun
AualagaaenssuMsiIuauassIunsiyioungunaiimed i dwiliad wiauassriunis
Taunmvnsluiitilufisaniuluszdusnna iy International Financial Reporting Standards
(IFRS) w3a United States Generally Accepted Accounting Principle (US GAAP) tilugiu

‘5yudensalfaliasuAIuANTIAYinILNsuluaSIusnuadtaanas &S

Wodl nisdrmadagriuauuiaunianisasnuuazdanadiunisasnu Wiuldaudsena
AIENTTUNATITANALARIANUIIAILAITRINULAINAINY LAL/WIa NuATuLANLGEY

gui 5 : Msafiunsianindduiasunaaaauiivianisasuliduldanudasnsdiu

1. lunsdifinasnuinisasnuiiiuldanuvdninaeifdinue wesauninagduiaonuiinaauiiaf
LﬂaﬂuLLﬂaa"LﬂauLﬂummwmmﬂmau flunsiiluniwddunnasnusrursaanulédncala
w¥nianisazefiunsdesialld

(1) davirsaoulsassysnaasidaaidaiduda f1u3u ETmswahumsaomuLLa”iuﬁw?wt‘iﬁumm
AENITG uasdadenaoudadquanalsziadd analu 3 FuvinnstuuafuiiAnnsdidonan?
aaaaaudalALd e liRBEnIans

(2) Smihanindduinaqauauidaalulaniausniaaaifiedelsslamivadgasnuiiluddey
weigiavluitiundl 90 Julluus Tunninaduiumeaausulia tiuusiilunsdiauda 4.

o a

(3) Wavs¥nianisaursainninaninadduianaaauanld vianswadduiunnno aula
ﬂmauumﬂaﬂuuﬂaa“LﬂauLﬂu“lﬂmuuamnmmmn‘mumum UIEHNIANITILIAVINTEI I UTiay R
annuﬁa U FaNFIUNMTRINUTUNTWERUNINET subsuitldgdimnanswgduiuaanty
mmummwﬂﬁuumsmauuuﬂammauum RAILENTAL LarIndvTavIUucafguanNals el
ety 3 Suvinnaiuussuiitinnsdiganand

°lunsm1nusa:mamms"l,ummsaammwswuﬁummmmauumimﬂulﬂmu (2) v3nInnIs6ag
favinsaerudiayaniuissante wsaummmm"l,ummsaammﬂvlswr;laumnma LREIARY
89U a&ITNIIUAMENTITNATT N.R.6. uawmuawaﬂsviﬂﬁu aalu 3 Jurinnsiuwaiuasy
FEHLIRNIAINAI

2. lunsdiinsndgauluzazinasmuiimsamuiuldamudandiunsasnuiidiivus ussaunnis
avnubitfluldandangiunsasmuiilungl 5 Juvinnsdasdadu Taaf'ldiinarnaisasnuiiin
1FnIansazeaiunsaasia’lail

(1) Aevimanulegssysaazidaaticdulssan U dasnadiunisasnuiasiunnisasnuli
duldeudandiunisasnu uazdndenaudagquanadsyiand analu 3 Juvinnisiuusiu
ATUTLHZIANAINET aaanuTaLAuE LU TINUE¥NIang

(2) NiasnuAutdulunsngduniAvdasidrunisasnuauniiazaruisandlalvciullanuy
dasdiunisasnuniiiua

(3) walatviduldauaasdriunisasnuiidivuanialulaniausnlaadfiofedlse Tauina e
avnutiludrdusdiaslithuszaznaicoll uusiilunsdianuda 4

(n) 30 Fuuwsuiusauseaznaitayd uasddliduldaudandrunisasnuidiuiaaiy
Usztannind&u (product limit) &1usunrsasnuluturdnwiaasmastiauvintdulin anantdu
wiam a1 iy enudiun 3 Tutia 1

40



navnutla'inaniaidtnannanaaiinsuy 1YC inuanaiasnusaciagl

(21) 90 FutuwsfuasusTaznaIfIna1 davsunsdidulauanwitiaannnsdienuda (3) (n)

4) Lﬁau%ﬁmﬁ’mnwsmmsql,l,ﬁ"lmul,ﬂu“lﬂmn5mwmum'saomuﬁn”mumtéa UIENIANIIAL
Fnvinsaudayatiaddudia U desndrunsadnuluniwdduavnad srudeiungrunsa
uAlaldiduldarudasadrunisasnu udiudnsd uazdndonanudinadagquanailssiami
aalu 3 Suvinmsiuwsfuaunsaudlaliduldaudasdiunisasnu'lé

°lunszﬁ17‘iu"’sﬁv|ﬁmms"l,ummsaLm“Lw‘lM"l,iJmnam'\mum'saomumn‘mumm’m (3) (n) w3a (2)
n'sa:mammmaaammsmmumanammsmuuo w'saummmm”l,uanm'smm"lm‘mLﬂu“lﬂmu
A AUNTAINUAINRT LazdadsavuaadIinu uaziqguanadssland aalu 3 Juvinas
TuuaiuasuszaziIaIfIna?

(5) tunsdinnasnuiviuaaszinlatasliduldaudasdiunsasnuidrmaninanuisiu
To&alufanisnasnu (Concentration Limit) equiAavualudiui 4 uanannnsdficauda

o & o

(1) (2) (3) uay (4) uadr vi¥nIani1sazaLiuni1savtica

(n) daiunisli@ndaanidasluiuinnuiiiiudandiunisamu uwsdnsddniuwaraunaisian
TeFunisuaufuannad1dnuauenIsuNIT N.8.6.

(2) andadriun1sdariuniaannisiarunamuau viafudzasauiunisvindauada lunsdii
niwdduiluiuaasudynaangidau LLaun'ﬁ"l,mmsfimu"uaonﬂ:mmﬂa‘mﬂuwa’mnaamuvlmm
visanjuwnavmmaonswmuuqummamuqmmmaovnmLauasﬁa

ANulwssaniefi Wiinanlddunasnunudesalyd

(1) nasnusINANviuaInuiiasafofiorlaadanswdduiaomuliauasuiivuaaiguag
MINERU U3aATUATLURITAUNITAINUAAINDINUTIN KNIaATUANLUDINAINUTIN (AaINU buy &
hold)

(2) nasnunuflanad luadruiiiunisasmuluniloasnuuainasnusINUZaMIIEAAINDINY
maﬂsymmm"l,unJu“Lﬂmuamswmumsaomummmmmummumu”l,mLﬁﬂiunqmsmaomu
(concentration limit) Taa i fiunsaundninaifid1inauAasAsNATS A.8.0. ATVUA
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