asvasUnsuAlaniduiasenisinnisnasnuaralanisusinszasusinianis

danainu

1. nasnuiilalnaweiae SET50 INDEX (SCBSET50)

2. nasnuiilalnawndize SET BANKING SECTOR INDEX (SCBBANKING)

3. nasnuillalnawigiael SET ENERGY SECTOR INDEX (SCBENERGY)
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NANNTNEl NAYNUTIN

A I wiatiiiluldaunananuan 2

Usztannadnuy | - nasnusIuNiinisaszanIsaInulaanil -

Fuaudnray | inauaiunasgiu (Specific Fund) (label fund) wasiszma
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11U.87/2558 1389 ANTRINUAAY
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Uszianuag 3.6.1. ﬂszmmmamﬁnm%wﬁu%am%wﬂﬁuﬁ"u 3.6.1 Usuanuasndnningvianindduiu viamsmeanuatlagigduiiavaomu | - aliiduldenuseaia .
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3.6.1 Ussianuasndnniwevianswaguau
wianisvinanwalaadfauiazainuly
Uszine

3.6.1.1 and@surdnuludssing lawa a5

&3 wiadan Mauaznalulsena wiadiy

aanniandyaniufifunna Adadedunix
nguunelne dusia’lail
(1) vu

3) ‘lnmﬂmuaNQMﬁﬁau{iaﬁu winluusag
amﬂumwa‘mutwumum‘iauamﬂm Taesag
duldenundnunaidesaladl

(n) Msaanuluasansdenansaiilunisiiy
Usg@ngainwnrsuinisaisasnu (efficient
portfolio management)

(1) viEnIansaavaiiunsfinisAunsa
wann¥wd&uzasnasnuiifinaawdodanin
asasluinuitiaonasayar1n1slddng
AuasI&ITavna1D (fully
maamnmm"l,maamumau“l,ueﬁomwmsuu
Wil aundninasiidrinouanzassunis
N.8.60. AUUA

(4) "tuu,amoal“mﬁ“tuwlaﬂsziﬂﬂuﬁﬁtﬁmmn
nanninda19delneg Adudnningarodoiu
vunsaluddyuaavdniiasdianiu

3.6.1.2 asnd@1suronfiludszing leun
uIANSNE mI 19 M‘%aﬁmmwﬁtauamﬂm
Uszine ‘nsanNaanmaﬂﬁmmnﬂuuﬁuﬂﬂaﬁ
Indodiuaungvanelne ol

(1) asasuroniinidnwaraaradudin
oA

(1.1) fMuanidu drdaanladidu Tasidudin
wiavudseavdu Misuna1sidingrunaaniy

covered) 17

gl 1 : dssinvuasaadnifuansansmanisiduraly

1. Ussianuagasans lewa

1.1 esasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdndlunaisylaming underlying (fluviuva share warrants

1.1.5 esasnuduiifidnragvituandmiuanssuain 1.1.1 - 1.1.4 i
SINUAMLENTIIANS A.8.6. AVUALRNLEN

1.2 enauid

1.2.1 Wusing

1.2.2 dndundd

1.2.3 vund (hinyuuduilasdnin unauwus uasasans Basel III)

1.2.4 B/E

1.2.5 P/N

1.2.6 luddeyuansdnaniazdaviug

1.2.7 luuaasdnalunadselaming underlying (Juiusiinsusaviusg

oo o

1.2.8 mwmsmuaumnan‘]:rmumuaommn‘umwmsuumn 1.2.1 - 1.2.7 anuvi
ANNUAMEATTUATT N.R.6.ATVUALRNLEN

1.3 anasAmiinonu (lisuesians Basel III)

1.4 DW

2. AENTTRUAIATIRITUREUINLAAUYTUNITRINY
mswﬂaumnmmammsaummsaaomu“l,mmu 1. saviinauaudfvasns ®sau
ndnnaaifinsudiu dofl

2.1 ‘Lifidadivuaniadaulaivinlvigasnuiaiseyaiuannnityasduanu
Tuasans

2.2 swsawl@unufiale (swdensdlddlu B/E P/N dfdaulaviuilduufiaus
navnulastfiunislviinsiulaudnsizansasluanasldauisnaisnaguuie
Avua wiaddaulalvnasnuausaaafuraanasansle)

2.3 m.lzmaLnmﬂnmwmsmnswmammsmmmme"l,mwammﬂsunanms
ATadadulaaonulaadlosingua u,a"wuauasm'\ma"mauuamﬂm'ﬁssu
'imm.lauamnm’maoa’maoa’ummao‘uauamﬂuaaaimsﬁoammmmmam?j'm'\sau
uRsansulussduanna
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(1.2) mu,anmuusamammﬂmoumnwm
Maﬂmswumﬂsunan’asnaﬂummmﬂmﬁutﬂa
vagsAavanniweaidlugaan eﬁomuumuw
W¥uanudliiAu 270 Juliuwsiuaandl uay
luddamearunzadialeiu

(1. 3) mu,anLoumamamm'l“tmoua'm“l,mnu
90 muuyl,l,mumaan Fofiduduanundada
avea‘ldl

(n) a”um”nmmmLﬁaﬁaﬂaovm@mw‘%afz.lao
Waanasasaglududuusn et lunsaiviilu
aumum‘mmmaaamaowaanm'\ms saatilu
aumnmmmLﬁaaam"l,mmmnmsmaumn
aninviiadassuvdu (short-term  rating)
G738 U3a

() 5uﬁnﬂ11uuwt°ﬁgﬁawaosj¥nsao Wiuaia
Haannude wiagaidseAu aglududun
funsaaenule (investment grade) vivil
Taansinduduanuiniadanasdnniudn
duduanuindafianialdda Standard &
Poor w3a Moody’s w%a Fitch wiasaduau
frifnouaaznsTuNs A.Q.6. AUUALANLAN

(2) asasuvioniiill 1eun

(2.1) asa@sandglneg duleun

(n) FIuado

() WusdesiguIa KIaWusinTsUIATTULAY
Ussinalng

(A) Wusas duanidu mﬁmmw‘lmou wur
niatluddAauuanddnaiavdaug
mnsumaomsﬂaomanaomumamwluwu,a”
Walnssuuagarfunisiduiilugaan vgs&“c:nu
f5usay 3uania wiarAlsedu

(2.2) andsnmeigevdssing auleun 6
fsdsduuuvinvasdnduanaisaiaiging
Af5uNac1vlssing avanITuIantILI U
Fsunasvdsring S§idnAaniunguune
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svlssing wiaavanisszuInvdseineg tilus

aanudagadseiu viell asansdvnasad
fnsazaudauluvinada 3.6.1.2 6

(2.3) asr@sAuldaufia’le dovuiade
Wusiins suandu sdyanldidu wiawudgi
Tisdsvudulavdgarnuazvunayuwus 7
fdnviuaaznssunls A.a.0. ayge lvlaua
analudne i ldvialudnwaside wian
aannaldtanafuidiivuauazauanaiae
ATLNITINANTARY maﬁﬁﬁuﬂﬂamunaumu
Lawwuammwutﬂuwaan vidar dundnnswei
aan‘tuuﬂowaanmanmswu“l,mauamu
nannsweiaanlviiuisnuasagfaruiae
“l,msumswﬁmmuuammmuamma'\nwﬁawfu
il asa1sildaufialasacfidnwasaiu
Waulaviheaa 3.6.1.2 6

(2.4) luuansdndlunailsylanmiiiinain
‘Miﬁnm%wt‘ia’woﬁo"lylﬂﬁﬁuﬁnm%wﬂa”wﬁ\nﬂu
Wusies wiaudnluldviunauwus

(2.5) duaniiu mé‘fmmﬂmou wur ia
°tumﬂmuammnﬁmawuauun Asuaanaly
srodsenalaafaanillufifunnaidndodu
aunguane'lng woil unddonarrluisinge
Wudulasaniwuasudauwus

Tunsdldasasuianilanuaa 3.6.1.2 (luda
wantduniadIdayau1ldiundnisineg
HanauWnNy Hanauwnuiudataglugldn
pantiinasiviadneaniiaaaadivintu

As5uTas Suanda Aannav wiamseAuaag
yaraviAvua’liluda 3.6.1.2 gavtilunsg
Susaveaan’ly Suariarivanuiu aannaviau
UsziandidndladeleaBifidaivuaauany
WIadIARAINUTUAADDINIANUAY WTDAN
ﬂ;zﬁum”ul,ﬁuuamamﬁmﬁnﬁmmunﬂu‘ﬁ
Wau'la

Wau'ly : asa1sa1asgeanvlssindainda
(2.2) wagasasvildaudialdauda (2.3)
saviidnmayavaa‘lilil
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(1) dWuanarsfunsdaulugunauaainns
g5uillng

(2) fnamnsaumuisANAaIAATIANS
wil'lnafvua mauwuammumanﬂﬂamﬂﬂ
Iwsauasiauanadavaziudansansiu lu
31evnan (bid price wuy firm quote) e
PuLaIinsisuauaaIaas @il lne
Avueatidgua Tagladedtuisainasguau
aaaaTEnsuil Inanaananguasasasiu

(3) Lﬂ‘i{m'\msmLﬂu“l,ﬂmu‘mamnmsvi'

aaesialuidl

(n) ‘lunszﬁﬁtﬂumswmsmﬂ"fgm'joﬂ'szmﬁ bl
fsdenandasiiuasiaisnidduduainy
L'nL{faﬁaﬂaomwmm%awaosjaanmwmsatj
Tududunaruirsaasnu’le (investment
grade) L'J“uum'sjaanmsm'\sﬁonmuﬂu
fRiauAauAguunac1vlsEng asEsIu
savfiduduainuinidadavasasidrsagiu
duaunausaasnule (investment grade)
Winilu

() "tunszﬁﬁﬁaanmﬂmﬂﬂuﬁﬁuﬂﬂa
frvlssind as1aIsHusdaIfidudualnu
indadanavasiasaglududuiaiuise
aanu'le (investment grade)

(a) lunsdlfinasnuainulunsizisdy
uanifiaann (n) wag (a) Tunsiauaunandy
wsn wanasIdITevAaI LdduduaIu
UdiafianavnsdsuianadiaanasdsaL
lududFuiaruisaaonu'le (investment
grade) m'a"la'\suumaouummamn'lsvlumn’n
susflugdansiaisdonardiiaciy
nFudiunavnasnunalenisinnis

3.6.1.3 anasiondiaonu leud

(1) ﬂufjuﬂaoamwlﬁl,auamuiuﬂszmﬁ a9
pavfignazantdaulaluvinada 3.6.1.2

(1) uag (2) vivfl lunsdlinasnuasnuluug

wdasanweavndNlunsiguaneaiiusn yu
Awdavaniwtusadtduudulasaniwad
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Juduaiuidadaaglududunaiunse
a9nu'le (investment grade) w3aifluviug
Ltﬂaoamwmunwmmmﬂnmnnmmm
vludansaisdenaridaiiluningguaas
navnuaalanisinnis

‘Lunm‘iﬁﬁuﬂLLﬂaoamwmmssmmuonmsm
dseAu a1sedsedudonaiisaaiilunisen
dseAusutdunazaantdaiduiturunuulaig
WFau'ly

(2) Vududasanwitduaznalusrolssing
Taafigaaniilufifuarandadduaiunguuns
Tnea

3.6.1.6 ludAgyuansdndayius doiiuly
aMuLnausida 3.6.1.1 (3)

oo o

3.6.1.9 nindRudunfidnwazvinuagidedAy
9ia 3.6.1.1 {&v2a 3.6.1.8 TaaldSumiu
Wintdauanaineu

- an%a 3.6.1.1 & suianuludssing guit 2 1 niwddudszianmiie CIS wile infra waywile property vialviluldeudsena

. s 4 ol Guazna; 1 <o & ﬂmznssum'smﬁnmammuﬁ

(2) mirsasvundaluddnuaavanariazda savfinaguiifuaznaninaailunisasnuaail g
) U 1. flaasutiduaziulueundninasilumsasnuduieddudamiiviuag usuas Wu.87/2558 as Arsaenural

NULRINUADINAINUTIUATIRITUUINUY 3D ek o - : ARINUTIN

oo gsmensduinlllugiui 1 1 2.1 - 2.3
2avnavNuINAUNiulaunansaInuluns
, , . 2. lunsdiiflunsasnulumidg CIS nasnusaudegnaimu (invested MF) Gl
ATUKINY LU NAINUTIUNFN LTusy

ulenamsaanudadl (Lilddunisasnuluming CIS 2a9naINuUINNaIAT
- 2n2ia 3.6.1.2 anasuwivuiiludsana (2) | asnulunasaiuv)
asIETWInil 1) 2.1 fimsasnuluninddudadulsuanuasaiiaudaddui MF (investing fund)

, . s 4 gusaaanule
(2.6) mihaasnunIaludAyusaadnNinag . o e 4 e . e
o 2.2 fimsasnulunindfulaladisgauiaeudnsiu (pro rata) uadlawariluly

LEMDAINUAINAINUUANTWBUAINY | 4350100197 single entity limit 2ag MF (investing fund) 1fu

viazagnasnusmaunfiulgnansamy 2.3 fimsasnulunindfudalaidiuanudasiu (pro rata) uarlanaidull
@wwsdudn aEsuonil sanisuinan aunanLaad product limit &usunsweaduiiilu SIP uay MF (investing fund)

add

nalauiaaunatnoudivuauialiiaiu iy

Winzay 1ty nasnusIneaIady usu 2.4 finsaenulu derivatives Miiluldaunaninauad global exposure limit uag

- 3.6.1.4 B aRINUUAINAINUTIN MF (investing fund) tiu

. a P . - & o < P
adovsunEnd Weambansasuasnidaiia | 3+ Nainnaguldasu (investing fund) tlunasnusuilawnas nasnusiudegn
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3.6.1.8 wihauasnaslaseas19fiugIu wie
229029 TATIFTIINUS I MLaUazNawdY
fonansiagasnuiiiunisiialy wiafiilu
nannindangidaulunaianannsweniio
Uszinelne

aunu (invested MF) siavhildnasnusiudainas

3.6.1.5 Wurdhnlugarfunisiiuaiunguune
1ne

Auii 3 : indRudsuandudhaniaaasiauvindudin
sagifludurhaviasnasidisuindurdnuaseFurndot

1. 8. W9, W3a UA. AMUAYUUNEINIEFTAAFANTUNTLIUY

2. sUNA1TAaN&U

. UNATAIAITRILATIZU

. FUNATRANTINHATULRLANATAINITIA MRS

. usT¥veaasasduidadiagande

. suesWaIuI s nABUIANRWLREAUAtaN LA UsTLNE TN
. suAsanIsdvaanuazininuvalseinaine

. suNAsadRNLvUsELnAE e

O 00 N O U1 b~ W

. @antfunisdussrninvdsenandsanalneadusunda

'
oo o

10. gardfunisiiusvissinanidanrazvinuagidendusiurdinau 1. - 9.

walidluldawdssme
ALzNTIUAITANALARIANY T
11U.87/2558 1389 ANTRINUAAY

AINUIIN

anva 3.6.1.2 anasuraniilulsung (2)
asdIsuvioniiii )
(2.7) ssassunstateafduanunadu Wil

wsEndanmseaslfida vitiluldeundninaad
Ad1dn9uALEATTNAIT A.R.6. UseAd

ANUR

il 4 : gsnTsussannsdalaafidiyanunady (reverse repo)
asadnulu reverse repo siadiilutldaundninauaisod

1. ddan sasiufifuanageiinanunsainiugdauanlu reverse repo lamu
aguuelneg

1.1 an.

1.2 1.

1.3 ua.

1.4 ua.

1.5 uasnilszduds
1.6 sidn.

1.7 nasnuluy

ﬂ'?uﬂu”amw“tmﬂuvlﬂmuﬂszmﬁ
AZNITUNSAIALARIANY T
1u.87/2558 1329 N1TaINUUDY

AINUIIN
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JaauscavanIsuAlux
1.8 fifuanaifinguunaanieiadadu
1.9 shusrunsuasigiannaaanungrunainalaisniseulszana
2. aansitalunisvin reverse repo siaaiiluasianseod
2.1 andsamassinauaranaisnadseavilsend Taansdiiiluaansninisg
aviseinasiasdl credit rating atlugdudu investment grade
2.2 B/E P/N finstdundn ‘ma‘nuns” pgdu 7 oW, u9. maﬁmmsmuﬂgmuw
wwgdadedu ugfiassyniu defiangaanda’liviu 1 1
2.3 B/E wsa P/N 7 TSFC (flugjaan A vuaiuladiduaiudl iy 270 Suiiu
waiuaanda waziilufndedvualadidudaneanuniaialsiviu
2.4 B/E P/N Afarg LAy 90 Suiiuusiuiaan Hofl credit rating atinvlaating
nilogodl
2.4.1 fiissue rating w%3a issuer rating atludusduusn 1mﬂnsmmﬂu issuer
rating saviflu credit rating Alsiunainansda credit rating szazduse
2.4.2 {i guarantor rating atilududu investment grade
2.5 mﬂmmusﬁoua’mmmaa"l,umu 11 ﬁﬁumutﬁﬂuiummmsﬁamumﬂmsuﬁ
mamuwauaﬁmmmnjaaauma’maoimﬂoun’mﬂmLwﬂmammsmﬁu Taems
fsuildenadsiad credit rating atholaatrondlodedl
2.5.1 i credit rating sva uauaﬂ“tu 2 duduusn wia credit rating 5YHYENIT
wisuLAee'lefiy credit rating sea pzdudanaImuT CRA latBaufiou’y
2.5.2 i credit rating szaizeniaciu 3 suduusn
2.6 m'\mwumua’mmmaa“l,mnu 1 maummumtﬁuu“tummmﬁaﬂu'mm'\ms
uumamuwauaswmmunﬁaaaLLa dedeladefinsiiamasasnsisaay Tag
asasuiifonasasd credit rating atholnatrondodofl
2.6.1 4 credit rating swalwa?uaﬂlu 3 duduwsn usa credit rating sEaza1
mammuo"lmn‘u credit rating svazdudonanauT CRA letBauiayly
2.6.2 4 credit rating szaizeniadiu 4 duduusn
2.7 nindRuduanuiaiinauamenssunT n.8.0. AMUUALRNLEN
3. szmznaimsiurhseviiaas reverse repo siag'liiAu 90 Yu
4, w”an’mumLﬁuLﬁuﬁn‘%ﬁmﬁﬂmsmoﬂﬁﬁﬁaim%nmsaomuiu reverse repo A
WnaigtinuaAMeAsINg N.8.0. UssndAfirue
- an7a 3.6.1.1 anna@suanuludssine #uil 5 : s3nssudszianasiviiinndnniwe (securities lending) Lwa‘(,mﬂuvl,ﬂmumwﬂsznm .
e e oo | gmoufiutll . r.t o ALEATINANTANALARIANY 1
(5) ssnssunstvdiundnnindlaandnningn | HaILLULLAUNRNLAUT FUNTIRINUAIU nU.87/2558 1389 N1sadnuuas
Widudundanswedain (1)(2)(3) wia (4) | 1. adaan saviadyandndhaviiodugldfuluauanallssnaugsia SBLIOE | Aasnusiu )
.. ) Y o j e iy ve va v o o & :
ol aunSnIna TR TN uAmeAssuAls | unsainadyandenainsyvinaslugiusiiunuzasiiu fiueasiuyaaacain
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N.8.6. UseAAAINUR

- a1n2a 3.6.1.2 as1aEsuvendl tudlsaina(2)
ATIETUInN 1

(2.8) ssnssuarslvduvdannindlon
nannsweantauduasrasuvisuiianu (1.1)
(1.2) (1.3) (2.1) (2.2) (2.3) (2.4) w3a (2.6)
Wl ui¥ndanisdasdfualviiulaequ
nantnUYNg1TnIIUAENTINNIT N.R.6.
UszardAIua

gnsadsenaugsAandasitfiuAanislamunguuneine

1.1 {lé5uluauaailssnaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sunasamsinidiuaznissdvaanumeilseindlng

1.5 sw.

1.6 wv.

1.7 ua.

1.8 w3¥wnisyiudia

1.9 Non-retail PF

1.10 nasnuinwmiiatinuigi1suns

1.11 9fuaradumuidinuivuaRuLdu

2. ndnniwenlutia Gfaotﬂuué”nw?wﬁﬁagi‘lujsznu"s”mhnué”nm"fwﬁmaoﬁiuﬂ’fn
Wnnannswe wsandannine sun. vinwiidluuangidaundnnine

3. Mavialdaandndsedu uaa. dassfiunnsdoil

3.1 Gi'uﬁun'ﬁ“tﬁﬁn'\sa'mu%aL%ﬂfma"ynﬂszﬁummjﬁmﬁatﬂuﬂssﬁun’rs‘lﬁﬁu
nanniwg Taasagiundnilsziudot

3.1.1 Juam

3.1.2 anasnadging

3.1.3 B/EP/N dastiurn Wiaviugsvasdu 7 sw. w. wiasuasidnguane
wiwzdnaedu urinnsyyniu

3.1.4 B/E w3a P/N 7 TSFC \flugaan AifiAmuaiulaiduanudaluiiu 270 Su
Huueiuaanmuazilumnfvivualadiduianvaruniaia’leiiu

3.1.5 B/E P/N fifiarg'litiu 90 Jutfuusiuiiaan defl credit rating athola
aeinvnfioavil

3.1.5.1 i issue rating w%a issuer rating aglududuusn ‘imﬂnsz@ﬁlﬂu issuer
rating siaviilu credit rating M'lennainnnsdm credit rating szazdusae
3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asd@swuilid credit rating aglududu investment grade

3.1.7 wiledaadseAui sw. Hugaanlviudnasnuuiailulsedunisdu
nannindlviunnasnu

3.1.8 Wuaanufoulu SET Mifinadaatludui SET50 foil lunsdiinasnulugd
ulgunansaInuluasI@1u nasnuazsunanilseduainanlu'le

3.1.9 wiaavnuuay MMF




Basiualu

suazidan1IATINISLAN

P -
sraaztdaninsenisnaaunnia

NRUNEULKG6 .

JaauscavanIsuAlux

3.2 mLuums"mnaomuunssuawﬁusamauﬂsamanﬂsvnumu 3 1 w3a

ffiunsingdadudeasiinaly Bisniansanansatioduaseniianain
nanUszAuaInI N IdTaanaY

3.3 viuihudnidseduaiu 3.1 Anasnufinssudnlllauviamasansavinlul
snsamduaundnlszAuitule uusiflunisidudissuiianudannaslu
g3nssumMsIiBunannineg duLag

3.4 sseyarnaniseiu o §uu > 100% wasyamuannIweEn ey
3.5 ‘luﬂsnifiuﬁnﬂszﬁutﬂutﬁuam Tiiduaasvnaldasnulaaiuiilu
nFWeiRuavil

3.5.1 WJurnluy sw. wiasuasidingvnaaniziadoduy
3.5.2 1iasdushnuia P/N doil

3.5.2.1 Wasidunn via P/N 7 sw. 19. udasunasiinguinaanieindodu
Lﬂuﬁﬁmszwnﬁu

3.5.2.2 P/N# | TSFC (fluaan ﬁﬁﬁjuumu’hﬂﬁummﬁ"lmﬁu 270 Futfuueiu
aanda uanfudideAmuataidudameanuvdadatlediu

3.5.2.3 P/N Aiftang LA 90 Jutiuusiuiaan doi credit rating atinondloating
Tagail

3.5.2.3.1 4 issue rating n3a issuer rating atlududuusn Imunsmmﬂu issuer
rating sagiflu credit rating Alsunannnisda credit rating szasdusian
3.5.2.3.2 4 guarantor rating atTuaduedu investment grade

3.5.3 as&sanidgineg

3.5.4 reverse repo & uFuasasaasgineg

4, &nwavuazanszardauaddaan WMlddygifidnwasuazarszadguad
feyanauilszamagiinuaugAITNAIAIAUNIANTNELRLARIANI ANTWE TG

o

darnuaAmAussuunuduanfuuasiiundnninduasndniseiulugsnssy
astuuazlviuvannsne

3.6.1.7 fygurdauraareninidanisifi
Use&NEAIWAITUTUITAITRINY (efﬁcient
portfolio management) _OUNANLAUIAT
f1iTnorudInue Fyandautaalonini
naomuautmmuaﬁmmﬂmaouﬁummam
wisadrvlnatnentisnianaraadtsfona’lalil
(1) vannsnduiaduiinaunanniwe

(2) dnseantie ammamﬂauuwu Wedl lu

oo o

nsmmLﬂuﬁmmwﬂamﬂmwumumLLﬂsLﬂu

y A - o < o &
dHun 6 : ﬁ‘iﬂiiuﬂigﬂﬂ‘lﬂ derivatives ATHURRALAUNANTRINUAIU

1. idszian underlying derivatives Anasnuazinilugdeyaniasacd underlying
atinvleatonilaniavianaataaail

1.1 niwd&uiinasnuanansaasnuls

1.2 dameands

1.3 danuanildaudu

1.4 a3éie 12 credit rating w3a credit event tHusiu
1.5 navan

wWiabiduldeadssme
ALzATIUAITANALARIANY T
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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dasuanilfauidu nanuaz vinlugdean
°tunsmmnma"l,maw1utwan'rsamm'\mam
(hedging) winiiu

(3) aumnm’mu’uﬁaaamammmsmmuwa
mamsmsmuwaomﬁmmmuu wiadaan
dauraa19nin wiavavaanns1d1Tsa
ARy AINE1

(4) navdn tnudu wiaddiinguiudilnm
fauai (commodity  index) m"l,msuum'nm
lugdyanludyagrdauiaarominiigud
niamulsliadvdataululasenisdnnisg
NAINUTIULR?D

(5) &udusamulsdulaidriinuivun

1.6 1sTudiu
1.7 dufinguiuenadouai
1.8 underlying AuamuigiinIUAMENTINAT A.K.0. ATUUALRNLAN

lunseilii derivatives an9dafusnazas underlying 296 smmmoaomnanmao
HlusailRatiunianauag derivatives winiiu el aaas underlylng Auii
Lilddufl w3a underlying Miiluaselsznavuasduiidonan sanfluieansuacine
ATwaNvuastlaineliatunsuanase

2. Waulanisainu ual.avandiunisasnulu derivatives lesiaiiia

2.1 nsdi MFIVLm"szqu‘iﬂ'Jann'lsaomu‘lu derivatives uay underlying uav
derivatives Miazasnuliatvtdarauluiansenis

2.2 dumsuinilugdeuenlu derivatives atinolaatnovidlodod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &afl

2.2.2.1 nsmtﬂu OTC derivatives Tuilssima'lng siasfigdeueunandhandodiu

s9W. sUNATTATngvInawIziadoduy grunudane derivatives nIaK@E
derivatives

2.3 lunsalfagsasfinstnssuilsamssonavduddia derivatives dugaav
fuenudasiflunindfuninasnuausaaenula viodl lannasnuasi e
AndsunavndafiminAgonauRuarTudianu

3. ndnwnaaiinsdunsdl underlying Hlugais

lunsaivi derivatives it underlying (fludufianu 1.7 dufidonansasfidnweas
fail

3.1 flugufidiinnsainuaisnmsaruialiagieiaiay Taafinnssvuunastaya
229 underlying 3ailadasnegiinunlalunisdiua uavinisAwaduilviiy
fduauauINEaNYadadAdsenauuadfuil eil underlying waailade
genansaviinistrdanlinauaniizaainatitaiiudsssenn

3.2 \dlusuiiifignwazatrolaationds ol

3.2.1 duiififinnsaszaradataiana Taedludufinfisnrasladnwazuds
mail

3.2.1.1 dufiiasAlsznavusazifitiingn < 20% wasitwiinfonua

3.2.1.2 dufiiavdlsznaud ladudefitinin < 35% wasnimiiniifonua
unsaiduldaugnnzaaia TasavdlsznaudrdusasfininluAudas i
ivualuy 3.2.1.1

mswmsmmsﬂs“mnumunmu 3.2.1.1 uay 3.2.1.2 “Lidastitasmlsenaui
VAEAasAunadaIrEatTufunnRiansan
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o aa

3.2.2 dufiifiavdusenauionuaflundaifedasfunasdinatintudy wiadu
fafisAmnadaInIatiufY

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Mifluldeudauluasudiu dodl
3.2.3.1 dluduiidfiasmlsenauiluasansviaduaninasnuaiunsaaonule
1aans9

3.2.3.2 damwmanduainuanudnaiu (pro rata) waiauniieinnasnuasnulu
anawladygiulaaaseudd lanalduldaunadninaad single entity limit
2adnavnutlu

3.3 dluguiiilasuniswamn laasgafiuiiauindadavazvinminilsaeng
Aasyann uaa. el windsiaghaafudonaidluniEnluieiazasuas. uaa.
fusiavialvifinnasnisilasduanudangonisnalsstadiacitefidss&nanaiwera
3.4 fimsudavduifuattsafiaoilulssimaiuvinmssiudaifiimsisuaaya
atinviutua nsal

3.5 lunsdiAfluduiingududrinadae dufidonandasduiaanndiusading
utlvatnvlanianiaruadig avil

3.5.1 snanilaqiiu (spot price) wiasedaandauaaleni (futures price) uav
ECRIGEH Rt

3.5.2 duflfur1laafdaeiidrunaainnaiidayiuniasadyaidaanaaronin
avdumnadauridualaduaA1ndls

3.5.3 nendgndfarnaareminiardedududdudriaadaainiy 3.5.2

3.6 lunsdidilududiduia dufidonansasdrimaiaaldunasayadiadoann
s1e9IUTaY KD eI IUTITNsTavssnd Inansasiivlssing wiad1ulaaInga
AuAuarusni1si ua.uaasliiu'lainiansarurauadgWauduiainad
fusadzviaudasuilaleaatainungay

4, ndninaainisialufinswdduiiiaonasanisirseniiniunisenniu (cover
rule)
naa.m”aoﬁm’(ﬁﬁm%wﬂﬁuwa\maomuﬁﬁﬂmmwuazﬁamwmigo‘l,u:hmuﬁtﬁﬂowa
faniszNnasnuanlsavinsznilaudannaviiia derivatives Jugaavlinaaaniain
1eaenulu derivatives 11 uaztiuldauAsiinouanuznssunis A.e.6. A1uUe
5. udnnariiindusiviumsasnuiiinnilssasdiiaannnudes

Tunsdli uaa.aoulu derivatives v underlying itr&udmAunindduiiazan
anuLavnisadnulu derivatives dvnansadiilulilauindrinounazassunis
N.8.60. ANNUR

6. vannaaiiuduamiunisasnuly OTC derivatives
wsEnianseasialiifizannaslu OTC derivatives dofl
6.1 Winduandnsdhaniodnauasuisyariefisssunas derivatives 11 uaa. nu
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nafuni 15 uaviudgavinauasusasdau vieil lunsdiisudonarnduiuvaavinais
229 ual. Bidwatazudvyaagdsssunaluiuvinnisdaly

6.2 °tun'szﬁ17‘iLﬁmmG]f\'l'a‘:liﬁaiowanszmnsiaﬁﬂ'mao derivatives atinefitiag 1Ay
aduadandraniladruranazuivyaagfsssuaay derivatives  TWusEn
FaMsnsuAuai

6.3 aduanandhaviloAunanlvfinnsaregiue derivatives iia uaa. sasuals

7. udnnaaiiudusniunisiniluddauanlu credit derivatives

o va

uaa. savlfifaudauladed
7.1 uidlugdqanlu credit derivatives latawziiamsananudaawingiu

7.2 wvinflugdalaianie credit  derivatives 7Afidnwaizuasgsnssunia
WisuLAeAugsnssuadonivatinale foll

7.2.1 Credit Default Swap : do'lsiun msanaslusiugsdailssiuanuduosu
mmmmmmﬂaom.lmmmmm‘lumsmsmumu obligation wavsnWUAN
obligation 1fu ‘imUﬂamm'mau"tug'luvwmﬂﬂs"nummLaﬂoumsumnwuma"mao
ms”wummamnaosﬁ‘aﬂswnummLﬁ‘mmamm credit event dulaaagfinalu
=uamnaoeﬁ‘aﬂsunummLﬁuomnmmummum (‘Lunsmm"lmnm credit event
?Jamnaoa"auamiuaumnnmummuﬂnm) viedl 13i37 obligation ayflitiagsans
w6 (Single Name Credit Default Swap) waa obligation u‘ma’msmmssﬁo
AvualiganadssAuanudaeiminidhseuilidacia credit  event ‘uunn
obligation 51ﬂms’tmwumsuuomusmusﬂ (First to Default Swap) MSEILlIEILﬂﬂ
credit event fudu obligation shan15lasanisuilelunau obligation mavums
msuswmnutawwu‘tumumaoﬁumwusmuu usiiannadazasufivuaiiiaiia
credit event fdufu obligation nns1anslunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leun mmnao’tuﬁwu”w{iaﬂsunumm
Lauomaoaumswua’mamm,nmmnmsamaomaowamammumm”l,msna'maumwn
a19a9 T,muwmﬂﬂsuﬂummLﬁﬂoumsuwnwu‘maumuwamammu‘luammamu’sa
dnsnaaadiiarvdsdudasinaniiaauiiazanasiu u,a“mumamaa (a1dl) wav
yaAyAsssNuaIRUNIwganvas WiauandunisigdalssAuainudasasiau
Namammuuaumpmwwu (814l) 2avyamgfisTsunaIRUNINEa19a9 T Ay
WunedseAumINLEeY aundnasiia credit event wiaasuAviuadeyay (nselila
Liim credit event)

7.3 saslddyauinssruaiuidivuaiae International ~ Swaps  and
Derivatives Association (ISDA) m‘aamm'lmmsg’muaumummuno'\uﬂausn ol

Aa o

mamnaomuanmm"mu

7.3.1 fimalddvdulaomunguing uashitausautdvdunguminaitsananninguas
ARANRNNIWENTANYUUNEIAY

7.3.2 ‘hifivadivuaiivinlidnaidivualiluasiasunoniiviadyandauns
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2 4 » _ » » UNLILG):
Basnunlay UL LATATINITLAN siaaziduninsinsnaanan lu4 -
JaauscavanIsuAlux
a29min7 credit derivatives fuanodotdanudely
7.3.3 ‘hifidadimualinasnusavraldanudsmalvungdeyan
dasdiuns 3.7.1. dasd@runisasnulunanniwduia dasnahunisasnulundnninduiansndduiy adunswddurananusin | - tlalitfluldansznna .
aanulu nindguduluilssine : Tulszinauazavdseing : ALzNTIUAITANALARIANY T
WANMSWEWSE | ys¥ndamsazasnuniafilidondnning via | visniansazasnuniausiomydsylamitanizainndnnind niwddudu wia | M4-87/2558 (529 Msanuzay
WanddUau nindfudu wiameannalaniddwdadly | meanwalaoidduatrolaatvflonianaizaivaiuilsznidaagnssunng | NBINUTM
waa“f}l nindfupasnasnusiu auAd1Tneu | aa.e. wiadssmadinnusagnssuns a.a.e. Avuadesaldd Guualunsd | - fasudadas nsdl
Ll AQLEATINAIT N.8.0. WiadszaddiTnou | Aaaenssunis a.a.a.u3ad 1N uAMEATSNNS A.8.0. IWauiusauwiall | yswdauiiasnylidiulleny
AU AMLZNTIUNTT A.R.6. Uszmaniruasvea’ladl .

“tunszf‘tﬁahﬁnq'\uﬂmznssums N.8.6.
Uszmaudlaiddsundasdnsaiunisasnu
s nIan1sazaInuliiiullauilsearan
wAluse

3.7.1 dasrrunisasnulundanniwegunia
nFweiudu — Tudszind

3.7.1.1 us¥nianisaraasnuluniafilide
niwdiudvsaldd tdwarfdunsweaiuuas
naINuN Taaliindednsaru

(1) asd1sansfglnaainda 3.6.1.2 (2)
(2.1)

(2) anasaiaigavlssinAaiuta 3.6.1.2
(2.2) ﬁﬁa”umnmmmL{fanaaﬂluaaoauﬂn
wsn wiadyandaeareminiiduaniues

SRF ARG RP]

Tunsdlaavnasnusiule yadr2a9nsds
Aefgevlssindaiuda (2) wasiuduus?
siav'litAusaaay 20 sasyamasasiuluue
avsu uuaidunasnusnudaifinisanauas
FudfaAunulaaINUAINAIFIAIINUNLITIY
nawliuau (auto redemption)

3.7.1.2 n%ﬁmﬁmn'lsa'maomuﬁf‘saﬁvl'ﬁfimﬂ
g15a1a5561915¢ mﬁmuanmuamn‘ua
3.7.1.1 (2) vidadeyendamaareminddgusn
tuasiansdvnana Lwatﬂynswpaumao
nanule Taadyarisiuduiduiliadiuiu
tanizyaanniapilugda ety LAy
saaay 35 vasyamnindIugniuasnasnu

ﬂszmmm”’lwmal,wumuﬂszmmmaanmmwawanmswnmamswnﬁumams

meanwalaniadu
1 > o a o o o 's & ] .
drun 1 : dasngrunsasnundinaenuaannintaduniaadaan (single
entity limit)
2ia sznnnswedu da9182u (% uav NAV)
1 | end@snasging i dadagru
2 | an&snadgevdssing
2.1 nsdifl credit rating agjlu 2 i dadagru

Suduusndulyl

2.2 nsaidl credit rating aglu
56U investment gradeuwsisinnii
2 duAuwsn

aivAiu 35%

5.1 Hluaasudl asarsasnd

e CIS TaivAu 10%

4 | Wuihnuiaasasisulvinbu TaivAu 20%
hatieFurhnwsaaaneasansd wia'liiAu 10% waflunisasnu
snwauzadlaadionioeoil Tueviszinandaginaiseynawud
4.1 4 credit rating atluszsiu afidtuadervdssing Tae
investment grade tdanly credit rating (IS TRT
4.2 fusuraisaandu Wi national scale doiflulalenuinaai
wzdudhaniansasisgLa 1""‘““”\?"“"““ ¥NIIUNTT N.Q.6.
Fluilseau UszmdAinunm
(Limududnusaasiansiiauvin
Wushnifiiagiseaeaianis
AfiuauuasnaInu)

5 mﬂmsmuanwmuﬂsumumu liiudandet usuddnslaag

g9

ARTIRIUNTRINY LRLATAANT
aonulifluldeuulaunanis
AINUANNTIAULIUTELAN U
N2INU
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ATAIMIATATI@IUAINITIANTY 1TTuas

f1sanussanlonasninggunnlseianig
aanusaiiilugfyasadenariiluiaan i

fusav giuaria Jaanua A5y w3a
ﬂﬁmmw ﬂonaomu"lmaomuusau“heﬁo
nindaunan iy uludasidriunisainu
AYNR1IGIE

Tunsalaavnasnusiule yad 1229051813
Ma¥genvlsznaaussanily daghitAusan
az 20 aasyadIns@sIulunaazay Ljuue
tlunasnusiuidaifinnsuauasiudadu
NUILRINUATNATFINIINUITITLYLIRN
wiiuau (auto redemption)

3.7.1.3 uswmammsmaaomumauhsﬁ'o
mswﬂﬁuﬁﬁa”umnmmmL“ﬁanaauiuauﬂnm
mmmaomu"lmmma"lﬂu ﬂoﬁuwmsmu
AgUIELaNIEIadedY sUNIANTWAELYAE I
wsEndunu uaan wmznu W3R U
a1¥a NN WAnlseAu maﬂé‘mmw v
Lﬂumswnﬁuﬂaanaamu"lm Tmﬂuuamsmnu
moaumamu’amtawvﬁu'\m'swsauswm
Wunusaty Litdusasay 20 walyam
nFuHdRugniuavnaInu

(1) amasuvioniiludlssing anuza 3.6.1.2
(2) asasAeuiiAonu anuia 3.6.1.3

(3) Wudnluaadunsiduanunguunaing
(4) él”agcyvftuaﬂmﬂmwm A uza 3.6.1.7

AsAwIada&Iud niuniwdgunnoeu 1w

uuuammaovlswﬂaumnaomusmaomuﬁsau
idvsalld mﬁu'\msmauwmoumusm
wieAudlugaan §&931 ¥usas H¥ua1ia
Wadnn&9 fAaldsedu wiaaduan sulu
209 1&IUAINR

(1) nFwd&uaua 3.7.1.4 (1) (2)

(2) viwd&uauaa 3.7.1.5 (1)

‘LuﬂszﬁﬁnaomusmﬁLﬁlumnluﬁﬁuﬂﬂa
e TaafiTaalssaedliianisatfiuoiuuad
navnusIu dlvtuyamiuadidundindunain

Aonu Mejaandndoduniy
Aguanelna wiaanuuag sw.
avlssinanlaTuaugialn
dsznaugsAa sw. ludssinalne
5.2 ig@uaznaludssinalne

5.3 {1 credit rating atiluszau
investment grade

5.4 L‘ﬂumﬁmsﬁaq‘(uswn
organized market w3aviguLvin

(1) 20% w3a
(2) tiwmiTnaasasansiasnuly
benchmark + 5%

NEWLRUGIT
6.1 anasnuiaanadaudanis
Tunszarudauandnnswe&1 sy

w"aomqv?ﬂﬂwao SET vi3auav

mmwﬁ‘amwﬁﬂm%waim'joﬂs::mﬁ
(wa'bismdvanasnuiyaanas
dsatszninvatfiunisualutian
anvih lufinsuinaaunisidu
nanniwddanalu SET wialu
aaIALaUANIANTWE
aUszing)

6.2 an&EsNUTaanlaauFENT
amozlu"l,mmmn:_mmuvlvm
wianguinaslsuing 49y
ﬂuaonmpmnmwamﬂ“tu
ﬂszmui{amﬂuﬁnm%wﬂdm%n
Wavnuiiliuas SET wianav
paadauanannIwe .
dvdszine (welaisudousEni
agszunvsidunsunaluan
anavilvfinnsiinaauliuaan
nmsdiaznalu SET wialu
ARIALA BRI ANSWE
aUszing)

6.3 vutiagluszning IPO ila
mMsaangtisudauaau 6.1
6.4 asEsTddnwaeAsuaIU
fodl

6.4.1 \flussransudl anansfe

Liiudandet ududdnslaaz
g9

(1) 15% (w3a'liiAu 10% la
tHlumsasnulusivdssinaniag
asznNufinidtuna
sviszind Taalanly credit
rating wuy national scale g
Huldenuinasiidineu
ALEATINATT N.R.6. Usznd
iviun) wia

(2) i wiinuaIniwea&ui
benchmark + 5%

=]

Aagnulu
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smludanarui
3.7.1.4 us¥vndanisaraasnuniafilide

ninddudosaluf Aynnadenarilugaan

foa18 {Fusag fiuarda fanud9 KA
UsyAu usaﬂéfmm1 Lwatﬂumswuﬁuwao
navnusINle ‘Imunnamsmnumoﬁuma
AN aan @aomu H3UTAY K3UDTR
HRANUAY fAdszAu niaadaausiadu i
tAiusasay 25 aasyaminsweadduansuay
navnNu

(1) asra@surenuludssineg an%ﬁmam
naiauilugaanuiagdyan Med Lisiude
AsIRITUUINUAavuTENIangLdauiag
8N AUNTTULNAUKINTLRAD AUNUA
51|

(2) A unAaaznIsUAITARIANINANT W 95U

Hundnniwdaansdouluaarandnniwed

wivdszina'lng desjaaniudvnaagszning
ATaTLdunIsATEINaNITAaus LAl AY
dafvAuaaIanannIndursdssinalnein
fran1ssuusidaniauysudnsiiu
nannIweaanegLdau

(3) m'\mﬂmmu‘luﬂsvmﬂmuma 3.6.1.2
Woil Langifiduduanuindadaaglududu
Asusaaenule (mvestment grade)

(4) mwmsnouunomumuwa 3.6.1.3 il
Lawwvmuaumumwmmaaaaﬂ‘luaumum
gransaanule (investment grade)

(5) TudAguaadniayWus AdufuaIY
indadavavaanasiaisaglududun
gaunsaanule (investment grade)

(6) ﬁmm’mﬁamﬂmwﬁjmuﬁa 3.6.1.7 1
Adgyafiduduanuiidadavasiaanas,
gsaglududunarunsaasnu’le (investment
grade)

(7) MiERINUADINDINUTINARINFUNTWE

wasnianiasuasniasiianisasnuly
adensunineg (REITs  Tuilssind) auza

nilAenu

6.4.2 i credit rating agluszau
investment grade

6.4.3 \duanasiigaaningg
duemunguanglnauasiguany
aad@stulusvlsang wiag
aanInAITdUAIUNHAUNE

avseine

(we'ldsIuEI U UDY EW.
avsetnanlesu auaaluw
Usznaugsia sw. Tulssina

ne)

6.4.4 Lﬂumwmsﬁaq‘tusznn
2ay9 organized market #3a

WAgULYin

6.5 DW il issuer rating aglu
5¥6U investment grade

6.6 Wi infra w3anUe

property gl

6.6.1 wiha infra wsanie
propertyvmmvl ieudauaty
nszaudaTnandnNIwaR NI
Wavnuiiliuag SET wianav
aaIALaUANIANTWE
svdszind (welisndoniag
sunanNagssniveiiunisg
ufluugiaravinluiinnsiin
aaumihadenanaanainnsia
aalu SET wialuaaiadaune
nANNFNEGUTTLNA)

6.6.2 wia infra wsanidy
property Miatlusyning IPO 1ia
Asaansiiisudiaznaau 6.7.1
6.7 §3nsINGAEl Nedeyad
credit rating atluszau
investment grade

6.7.1 reverse repo
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3.6.1.4

(8) uﬂaqwaonaoimoafﬁoﬁugwu AINAD
3.6.1.8 Miilundnniudaansiiaulunaie
nanniwduvlsvina’lne wianamenssunsg
aarauannindazFesuiiundansnedan
neriauluaaranannineaduvivdseinalnauag
atsgnIngnisatiunisnsgananisiianiag
anueNAaIAUARIAUANNTNE LY UsELNA
a8 155UULALLAN DA UNUILRINY LAY
AsLlaNEENTRULNALINDINUTINTATIRGIY
Augu

AEITUMONUATIN (1) WaTaTEITUVINTAIN
(3) AlvivungauTINGIUUIBRINURAY
namusmﬁQﬂﬁm‘tm‘ﬂumwmvmu'omumnﬂa
3.6.1.1 (2) wIaas&suraniiaua 3.6.1.2
(2.6)

msmu'smﬁmswaﬁwmmssmuﬁo Ty
nindluarussauilouasnindluaiuda
3.7.1.5(1) ﬁuﬂﬂaﬁonmuﬂm{aaﬂ AGSERH!
W3UTaY W3UaNTR fRANUAY fAlsedAu uia
Adeua dunadnulaasnuniailisiulu
dasdrudvnanee
°tunszﬁ17|"nalmuamuuf‘saﬁvljfﬁmm.ﬂmaonao
TasvaswNugIuaussanils (8) Nildnuay
svsialuil TviTuyadiniIaaanaslnsIdsy
WUFIUAINET IUTUTAIRIULaIUAARAIN
15sautlsiiiluidrnasfAanisiasedsviusu

(1) wadsylamiinasiaseasonuguazlasy
duagAumnusiuisalunisuinisianis
1ASIRTINUFIUTAELAI2BIAAINTTTATIFG Y
Augiu wiauidnivaniausEneaaua
UAARAINATI

(2) uuauwaonao‘iﬂ'soa's"'loﬁuyg'luvlaiﬁaﬂn'h
sagay 10 2avdrwumibandining’laus?
mivunuavnaslnseasviugIugniiaien
WAavAANTTAsIE A USIU WIausEnTnal
NIAUTENLALUDIUAARGINR

AT ENTnauazus¥ndaanIulsa
& LRaTanInuIasgIun1siaydnann

6.7.2 OTC derivatives

7 | viwd&uduuanwmilaanniiszuly | ‘Lildu 5%
2@ 1 - 2a 6 (SIP)

winewg @ d&usunsasnulu derivatives on organized exchange ‘Lifidianinuua
LA (single entity limit) ava&eyan

guil 2 : dasF@IunTaInuiAIMAINARNARINIS (group limit)

o

2ia sziannswedu dns182u (% aas NAV)

1 | msasnuluniwduzasuisivnn LitAudanladasudedod uaius
usEnnaglunauaanisidalrdu | dalaagganin
wianstdflugdayanlugsnssu o
MINsLUfuLsENaInaI? (1) 25% va

(2) diwmiTnaasninedduianuly
benchmark + 10%

wineng : dusunisasnulu derivatives on organized exchange ‘Liflsiarnviua
AenAY group limit uavaRaan

fuil 3 : Fasdrunsanuiaruaaudssanniwegdu (product limit)

2ia Uszinnnswedu dn91872u (% uav NAV)
1 | Surdhnaniaasa@siiauvintdu - nassiansnduliiAu 45%

#1n B/E wi3a P/N Wififumnaniu wanlusauihieyd (w3alusau
nguanelne (lusrudegranlu angnaInuIvTunaInuitany
avlssinAuasiifiyanafInaTd) Tasunms < 1 1)
lugaan e wiaddaan - dasanesulilafunasui
aoil . a1 lasunsusaanadan
1.1 suaswiasgatiunisiiund AdLda < 6 1dau Weliane
nQMINERNIEARRITY nasnufianealasenisvia
1.2 &w. angiodeyeyn = 1 1
1.3 wv.
1.4 ua.
1.5 nssﬁmmmmsaoﬁutﬁaﬁag
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S dwileydivuaiisidunisiavineunisidu
3

3.7.1.5 y%ﬁ’mﬁmn’rsa’maomuu%aﬁﬁﬁo
vinduduuanniiaannnsdaniuualiluta
3.7.1.2 2ia 3.7.1.3 uazaa 3.7.1.4 tialily
nFuHdRUnaINaINUTIUMNTATRIUGIGa Tl
(1) msaomum%aﬁ"tjifom%wﬂﬁuﬁonaneﬁo
yanalalflugaan f&eate w5usas Wiuaiia
HERNUAY Nmﬂsunu wiagda dasiyad
Hufuisduidaduiaanizyaan m&‘o:nﬂ 71
Fusav Wiuaria {aRANUAY WA1lseAu uia
adayausratdu LutAudasay 5 vavyamn
nindIugnauasnaInu

(2) msaomu‘lumauhmmwﬂaumu (1)
dladmanunayaeadilugaan gdodnn
Fusav Wiuaia Haannav wmﬂs“nu “3a
Aduaua? ma\muamswnumau“tmnusaﬂ
ay 15 aasyammnswtdiugniuasnainu

mw“tuasmmuou“tumm‘lﬂunom.lnn‘mu’ar;l
aomuuavinmﬂmuamamﬁma sﬁawum
AUNUAAINAINUIINTATadIdun Y

WL UTY AR NIANITWELREARIAUNANNTNE

W.A.2535 ua'laisufoniiaasnunasnusiu
Taseasofug ulaiiduldauidvualusa
3.7.1.4 155anil (8)

Wiihanuluza 3.7.1.4 155a8 wazlssari
T AuAUAITTUTINTAITIRIUAINITTANTY
e Taaaulau

3.7.1.6 uswmammsmaaomumauhm
nindduninguaanislallukaan Naoznu A
Fusas W¥ua1ia adnudo Arlsedu via
Adeuan Lwamumswuﬁuﬂaonaomuvlm Taaf
uamswnumoaumaonaunamsuu”l,mnu
dasnatreleatrvuilodesa’lddl waiuadns
Taazgunin

(1) asaz 30 aavyarINFwLaIUnaINAINU

2) am'rmm'm'azuvl,mwmu'munmaonaunam's
sonanlumiia (benchmark) aasnasnuiiu

ande
(Lisyudadurnuiansans
Winuvindusdnifiinaseaod
WansaLfiuuaINAINY UaL
nindduiinasnuleasuiau
AssudNEINNAGFya a1
reverse repo #ia securities

lending “3a derivatives)

nwedudodl

2.1 B/E P/N Afiidaulavinuil&eu
fiausinasnulesfiunisliifinngsu
Taudndizansasluasarsleaniu
Emsnguunaivua wiad
Waulalnasnuanansaznadus
hhilobaEabalol

2.2 Wudhaniaasd@stiaunvindu
dhniifissasiainisdniy 12
Liau

2.3 total SIP euaia 5 vasdiufl

nndsgansiudu
TaivAu 25%

reverse repo

13itAu 25%

securities lending

ivAu 25%

asa1sa9il (total SIP)

5.1 asasilildaansidouily
nannswedaunalu SET wazlu
AR LA ERIANSWEENILTELNA

5.2 anasililadauaagiy
nsvaudaunanannineda1vius
aunuiialduag SET uarzadnain
dauaudnniwdanvlsena

5.3 asasvidaunalunszaiuda
NaNInNSNEINFURINUAN T
dvatsznitsualunaiaiavin iy

nndsgansiudu
TlaitAu 15%
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uAusanay 10 vagyamnindIugniuag
nadnutiu eil mmmmnmmaomumﬁu
vwiaavdlsznavunasdutl Mfin1sinaunsatiineg
ATIAIIURTRAAANDIALUTELINAITRINY
AaININUTY

Wiihanuluza 3.7.1.4 155a8 wazlssari
T AuAUAITTUTINGAIIRIUAINITTANTY
e Taaaulau

3.7.1.7 msaomuusau"bmmswnaumuswm
Tunaufanisiaiiluiaan Nﬁoammaﬂﬁmmw
iatflunswddunasnainu nINNENHRY
mona’nLﬂuamﬂsunanm“tﬁ“tun'\smuam
fde (benchmark) maonaomuuu U3EN
ARN1TY aomuusanheﬁomwuﬁuuuimuu
uamsmnumaumamu‘amtawuwaan Nao
A1 wiaRdeey1snaiiu ludAunasinaay
umunwaomwuaumnmﬂumﬂmua“sau
avdurasyasninggugniuasnanuy ol
unudangiuidvua'liluta 2a 3.7.1.2 %a
3.7.1.3 7ia 3.7.1.4 aia 3.7.1.5 udruensel A
16
Wus¥ndanisiarsanmnuilunguianis
eua 3.7.1.6 uagda 3.7.1.7 a1u9unIsiiu
srndinsIaviuasiilainaaige Liunaluy
nsdAlifin1s¥avineunisiusu TS
mm&‘ﬂmummauumﬂsmaiunmﬁsmﬂaw
fiaviuangaidasianszngIon iz

Wiihanuluza 3.7.1.4 155a8 wazssari
T AuAUAITTUTINTAITIRIUAINITTANTY
e Tataulan

3.7.1.8 nsmmammsnaomuswmaaomuma
f13d93urn Tasdurdin druanidu wsam
fyanladu Auanadesalid ukaan 680
Ane wiaAaN Lﬂumuaumﬁuamsm‘im
wan'litAusasasdduvinuasyasiningdu
zqmﬂuaanamusm‘tusanssuznmnmﬂ "3a
Tusavargnasnus I niunasnusINiliaiy
Waaninudeil

(1) smasidnguanaawisiagedu

AMILNNAAUATIRITAYARIIAANINN
nsdaunalu SET visalunainda
A EUNANNTNEFIUTENA

5.4 amansuil anansAeniifenu
7A'lsi'lsiag usyuuuag organized
market wiatAauLvin wea'luisiu B/E
uay P/N

5.5 asasuiindauduaiiy

it fladaidienasuasiaana
fs7snIRansaaanuls (Non-
investment grade / Unrated) 9%
atlussuuuay organized market
wayli'lsacilussuuuas organized
market #3aLiauLvin

derivatives &afl

6.1 hedging limit :
N151211iN§31055U
derivatives 1l
TaniszaoAiianns
anANALEEY

TitAuyaranudanfiag

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : Asnvin
531554 derivatives
Ailzduianisan
AMALAEY

6.2.1 psalnasnu'lif
nsadnuLuutuAay

A1i@ net  exposure
Ainannaisaanulu
derivatives 1aaeiag
TiitAu 100% wav
NAV

laitAu 25% wav NAV
(lilddunisasnuuay
nasnu doil)
(1) nammusnuia
(2) nasnu buy & hold
(3) nagnufinsudws
Fansuidaliluiinu
degsuanIwAaaY
1y ladnlvifidanna
Auadeyantunisaie
Fruznasdayanlenn
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(2) suneswaiue

(3) WFENLUNU

(4) vsEniAsanvasdias

(5) nﬁﬁmmmmaoﬁutﬁaﬁar;jmﬁu

(6) dafumsiduiifinguanaanizindodu
(7) suasenvissing

m'smuazué”m'ldaumsaomummssgﬁﬁo fi
TWduyamrzasnswddudsalufisrulu
da&iufIna

(1) Wurnlutgydidurdnuianisanifiueu
AAINDINUTIU

(2) n¥nddunadualugsnssuaisdalaad
deyeyranadutaunssudnilvinanasnusiu
LNamsIYaAIgINTTUNaNUsTAAAINUA

a"m'r\a':mm‘ry’assmmﬁoﬁ“ﬁﬁﬂ’mﬂﬁﬁoﬁ‘\”unﬁu
ABINUTINTANITAINUADILTATINITAIUG
uivlldulyd vedl tawzlussaziiaivntfiau
AaUTUATUAIVUADELUAITIATINNTIAATT
AINUTIN

unsalidudnuianasuioninfidnmas
ﬂmmoumnmnaomusmaomu‘luuf‘saﬁ"l,'i Au
amwmummuummmsmuuo TWusdn
ammsnaomusmaamuuslau“heﬁomswﬂﬁu
aenanTvliyarinuiauwdsbitiusaaas 45
2a9yaMININEgRuUgNEvavnaInusIuaely
muﬁmuunumuﬁusanﬂnmﬂuu Wodl 1
mu’azu,am'lmlun;\saomuusau"l,womwﬂs{u
dunanTaaadadousiuusnuassauilieydiu
aufiviununiwgdudufiyaritduldean
A5 &IUAINR
WausEninnisnainusinlalfidaiuissa
guund? usEnanulvauanadssad
2a9naINUIUNNIIUAETUTUYiINITdaaIn
Junndwegiutuiiyaminuiaaadaliifudas
8y 45 pavyamnIndgIugniuasnasnusIu
tialdquanadssiadiuasnainusiu

a oo

msaaaaumsﬂaummnmu VIO’L! usENE a9

e

6.2.2 nsdinasnud
AsaINULUUTUADY
A1 net exposure
Afnannsaenulu
derivatives Taayaa
ANULR ML FIFA
(value-at-risk : VaR)
2avnasnusatilu
gofl

(1) absolute VaR <
20% uag NAV

(2) relative VaR <2
1N wa9 VaR uav
benchmark
KUK : “NITARYNU
wuugfuefau”
KUNELAUIN AT
aonuludegdaue
Smihifinaang
wuuuaiau
(complex strategic
investment) w3a a3
aonuludeadaune
snifiau
dfuaiau (exotic
derivatives)

UTAINIIAEATTTN
(fair value)

N

NINUTINTATY ﬂfWOﬁﬂﬁ'\u

LAy 15%

Ico

NAINUTINARINTUNIWE / REITS

LAy 15%

o

v CIS Midadefiuaungvung'lng

LAy 20%
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gfiunsliguanailssiaminasnasnusiu
w9l Tavrunsruaraluvriutiuwsdun
165U NUTENGIE

winusEnIan1snasnusInliguisal fiic
AUITTARINLG munmumaﬁo‘mnmma‘n
nasnusINiiy

3.7.1.9 tunsdiifmininiunazauals via
Auasavilssladduasffianiraasnudu
tlavunannifegvinanufuniu (fluctuation)
davaaraiuvnazaarianululvaitvlusauil
yfila vs¥NIanIsAaINUTINAIAUAKNAURY
mamunmmwa"l,umaou’mmsaomu“tumauh
dotdurin Tasidunin druanidu niad
Feyaun 123y ludrenatiiiaaiuidundu
GUATINININAIUIAUTATIRIUNITAINUAIN
%ia 3.7.1.8 laawiusauiliiadiu

3.7.1.10 us¥nianisanaasnuusailide

NUILRINUADINDINUTINARINTUNTNE

mianiaduaoniadiianisasnuly
adewduniwd (REITs Tuilszine) uazas
fsnasnuadousuniwdenslssing tiaiilu
niwdRunadnasnu'le Taaiyarisiudu
WoduliiAusauay 15 AIYRANNTNLRUFNE
UAINAINUY

3.7.1.11 13E#NIAAITA2INUTINAIARINUNTA
u“l,'amviu'aﬂaomuuaviumﬂmuamam'ﬁma”
{ia‘nuaﬂaomutwmﬂumswuﬁuﬂaonaamusm
1o LitAudasdrudesialyil

(1) aomumau"beﬁwuauaomuuauinmmu
u,amqﬁm'ﬁmaw{iaumﬂaomuwaouma“namu
swAvsEnIansduiusFufinvaudiiuns
LitAusasay 10 vasyasnindIugniuaue
azﬂaomusayﬁvn%ﬁmﬁmmstﬂusﬁnﬁmia‘u
@itfiunis el asasnuavnalusIude
NUILRINUADINDINUTINARINTUNSWE

(2) aomumau“l,wouumaomuuauinmﬂm
waavdnavazdanilraasnuzasnnnainu
smAusEnianmsdudugFufiavaudiiunis
TutAusaaay 20 dasyarInsnaIugniuaIue

#1uil 4 : dandrunsasnuiAuianuauisulatiudaluianisianu
(concentration limit)

2ia sziannsweadu dns182u (% aas NAV)

1 | iurasusEnnala
auile

nanaINuNINAuUNalanNIsTIANITLAY URI. T8
taenfusavidnurviuuasuignsiudu < 25%
a9 udndaanidaeiovuauasuisniiu
(Luitfusrunmsiiaviuuavnasnuneing)

"aitAu 1 u 3 aasyamuiidusiu (total
liability) vavejaansiadu (euitlauwealilusy

2 | asasudl asansae
uilAvnu uaveaan

sralasandle MIIUIFA)

(linudensiansvil | nanewe: yadAmi&usiu (total liability) il
aadglne TusIusran1sidtuiinisdr sa'lasualonia
wiannasuiiniasg | Arldanad193ne waznilduaasduiiiaiu
sinvilszine) Ve dadAuusEn 1y WSudiuainianisi

vAgzagdy 1Husiu

"aifiu 25% wavituruniia CIS anuauag
MF wianaiu CIS slseind aannuiasiu
Guwa'laFuanutiurauarngiineu n.a.6.
Taasaotflumideg CIS 229 nasnuidadedu
idruadn wariinsiguaznasagaonuly
191319

3 | wida CIS aav
naynulanasnunile

WitAu 25% paddnuuniiie infra WenNAaY
naINU infra Maanniiadiu

4 | v infra wav
naynulanasnunile

TaitAu 25% maomu’auuu’m property Wanua
2a9naINy property Maanuiaiiu

5 | % property uad
naynulanasnunile

guii 5 : nsafiunisiianindfunainunanasuifivianisaenulaidiuly
AUFATIRIUNITAINY

1.lunsdiiinasnudmsasnuiduldaavdninagidiinuauaaauininddun
aanuiaaanianildsundasllaudumalvanaaaanidlunisiiunswaduni

nagnuaInsaasnuladnaalyl vsEniansazafiunisdesa‘lud

(1) ﬁYmhswo'mimmzuﬂﬂamﬁﬂmf“imﬁuﬁ'a AU ETmswai'JuQ'lsamuuaﬁuﬁ
indRuaaaaduli uazdagesiadiusadrinoiu uITadenalqua
wadszlaad aaluiuvinaisdaanniuiifinnsddonad ARaAAUTALAUFILUN
U TIAUFENIang

(2) FImhaninddunnenaauifnialulaniausniaadifiodosyTamiuagsy
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aznaInusIunusEndanisidukufiauau
@Lfiunig

WihaaINUANITIANTY UUILANINTT WU
RAINUY aonaomusaumammo‘uum’m
wsgaTeyafdudnniweg w.d. 2535 winifu
wellisInfonUIBaINUABINAINUTIN
adousunswg wihansaduansdsdiianis
avnuluadonsuning (REITs  Tuilszine)
LAZN2INUTINTATIHIINUFIU

3.7.1.12 lunsdiinasnuiiniugdayailu

vl o

ﬁmmvﬁ‘amumwuﬂmﬂu"l,ﬂmmqﬂssmﬁ

tan1sanmINLiad (hedging)  TWusEwn
FansafdunshiiasAunsananningsu
‘uaonaomuﬁﬁﬂmmweﬁoﬁamwmaao‘lu
mu’;umwﬂowamauamawﬁmnaomumw
msmaomsmuusamsumaummaauam
fyardauraarenin (fully covered) 17
maamnmm"lmaomumau"hsﬁaﬁmmmu Wil
MUNANLNUYITARITNNUAIUA

3.7.1.13 y3¥nian1sanavingsnssunis iy
nanninduasnasnule Taafiyana1asnssu
smnumaﬁu“l,mnusaﬂa“ 25 waIyaAn
n¥ndgugniuadnainu el n1sdruIn
yaAgasAssuavna iusEndanisaruia
Toaldyaduanniwdn iy syunassiand
AN IATUAUAITUNAIUIUYRAIFINGTTY
AYNA1I
lunsdliigsnssumsiviiundnnindlunas
navnuLanvingsnssu dyambiAudasaiui
Amualuissanily winsaungsnssunsluiu
nannsnegluiyartfudasigiudinarniae
u"l,mmmmmsmﬁsnssmwmmu UFEFNIANT
avfoneifilidegsnssunisividiuvanniwe
ganansialuAile

"tﬁu%ﬁmﬁmn'\sﬁmﬁ'\smmuimﬂszm"uﬁ‘:
niwdRutufiyaatAudasi&Iun1saInun

AUANTaNFILNG Lazdesaouavna

Hauanalsylaniuasnasnusiunsiuaialuy
gdruduvinarsduunaduigsnssunislvidiu

asnuiludday we'liivAiunin 90 Susiuussuiningguiumanaauidiuwsiiy
nsdiaua 4.

3) lavdFnianisaunsadminanindduizianaaniia wandnwdduiuia
aadulAfiaauautfldsuwdasllauiuldauvdninasindiivuauay usEn
qmmsaummswmuﬂauammnn{fa AU dasrRIun1TaInulunsnegsu
F9nand srubetunlaitninaniwdduduaanluviaiuinswd&uinasg
Lﬂaﬂuuﬂaommaunm wdusnsdl uarliidadesavirusadrinoiuaayassunisg
n.8.6. saumamao‘l‘m@Quawaﬂ'suiwu aaluturinnisdaarnuiiinnsd

AINAT

2. lunsaiiinindduluaazinasnuiinsisasnuiiluldaudasgrun1sasnui
Anua wssaurnsaInu'liiuldendasidrunisasnuiiluian 5 Juvinais
Gasadu TaadldiAinannnsasnuiin vEnianisasafiunisdesa‘lud

(1) qm/nswumuimusm.mﬂamaﬂmnmnnﬂszmm AU FaRIUANTRINY
wariunnsasnubiduldeudandiunisamu uazdadesasudadineu
ABLZNTIUNT N.A.6. PINTadvsaguanalsslarianaluiuvinnsdaainiuvin
ANTHAVINEUDITLELLIRN 5 TurinA15a9na1T aaanuTatAudiiuisiadiulivi
1IEFNIans

(2) BiasnuAnidulunsndduiidudandiunisasnuauninazaansaudlalw
Huldaudnsngiunsasnuiniiua

(3) wilalvidluldamudasidriunrsasnuiduanialulanausnlaadifiode
sylaainad gaonuiludrda uasdaslitAuszaznaidoll uueiilunsdianuaa
4

(n) 30 Fuduusiuusavszazardad lunsdiAliiuldaudnsngiunisamu
nannaeudszanningsu dandunisasnululdudhnusaasasiiauvinguy
Wn naniuniamdnygldidu

(1) 90 Jutluussugavinauadszaziian 5 Jurinn1sdena1d damsunsdidula
uanilaannnsaiau (3) (n)

(4) LuanmmammsmmmLLn”’l,muLﬂu"Lﬂmuamswmumsaomummmumum
us¥NTanisardavinsiaeiudayatisdrduda 31uru dasdrunisasnulu
NIWELRFUAINR smaoauma'\u'\saun“’l,q"mLﬂuvlﬂmuamsmaumsaomu w6
nsel uazAAKITIEvIUcadlnIIY FIUNvIARIGAaNquanalsyTamiaaluiuvin
msnﬂ:nmumummn”’lwautﬂu“l,ﬂmuamwmumsaomuuu

(5) ’Lunsmmnamuuv]u‘uaonsz:m‘lmiﬂﬂ"lmﬂuvlﬂmn dasiahunisaenuiduIn
auaNufidiulaidulufanisiasnu (concentration limit) uanlnATUHIG
AMuIUN 5 29a 2 (1) (2) (3) uag (4) uar vIENIansaadsLiunsaviiale
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