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L BW. W9, 3 UA. enuaguINaaIagIAagantiunisiu

. SUNANTAAURY

. FUNANTANATRILATIEU

. FUNATRANTINHATULRLANATAINITIA MRS

. ussiveainsasduidaviatgande

. suAsWaIuI s nABUIAARWLREAUAtaN LA UsTLNE TN
. suAsianIsdvaanuavininwialssnalne

. suAsadauLdssinalne

9. aafunsiduseninvdsenaidsanalnaduaundn

10. aatfunsidusholseinaifidnwasvinuaadedusFurdaau 1. - 9.

O NO U1 A WN =

wiabiduldanassne
ABLZNIITUNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
NINUTIN

(an2a 3.13.1.2 anasuveniilulsend (2)
asdIsuvioniiiilal)
(2.7) ssnssunstiataafidayananady Wil

a va

wsEndanmseal i vitiluldeundninaad
AdTavIuAULNIINAIT N.R.6. A1NUA

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

1. ddan sasiufifuanagefinanunsaindugdauanlu reverse repo lamu
aguuelneg

1.1 aw.
1.2 1.
1.3 ua.

ﬂ'?uﬂu”amw“tmﬂuvlﬂmuﬂszmﬁ
ABZNITUNSAIALARIANY T
11.87/2558 1329 N1TaINUUAY
NaINUTIN




NUNELUR:

Basiualu s1uaTEanTATINISLAN suaziduainsenlsiiaaunia -
Jaauscavanisualay

1.4 ua.

1.5 viEnilseiusie

1.6 sidn.

1.7 nasnudluy

1.8 fifiuaranfinguinaanizindedu

1.9 fhusrunsuazigianniasunguunaindiaisnisulssuna
2. aansitalunisyin reverse repo siaaiilupsianseod

2.1 andsmesslnauaranaisniadgeavilseind Taansdliiluasansniniyg
aviseinasiasdl credit rating atlugdudu investment grade

2.2 B/E P/N 1fasidurn wsaudsse azdu 7 5W. U9, wiasuIAITRRnguNNe
LANIEAAAITU Lﬂuwumsuwnwu ﬁoumummaa“tmnu 11l

2.3 B/Ewsa P/N TSFC vlugaan AfiAvuaiuladiduaiudr Ay 270 Juiiy
weituaand wastiludAdedivualadiduidanivanuviadialeiviu

2.4 B/EP/N Afarg LAy 90 Suiiuusiuiaan fofl credit rating atinvlaatng
wilogodl

2.4.1 fiissue rating w%3a issuer rating atludusduusn 1munsm17|"l,ﬂu issuer
rating siavtilu credit rating Alaunannsda credit rating seel avdusn

2.4.2 i guarantor rating agTusdudu investment grade

2.5 m'sm'rsuumua’mmmaa"mLnu 11 mwummuu‘lummmsﬁamumﬂmsviu
mamu‘uauaﬂmmuuﬂanal,l,a“moao"lm.’ionmstﬂmwﬂmammsmﬂu Taaas
msuumnmmaou credit rating amo’(mammuamu

2.5.1 4 credit rating sz “ﬁuaﬂ‘lu 2 aum‘uu,sn u3a credit rating sTazenIN
Wisudea'leAy credit rating stazdudonannaud CRA leusauiiauly

2.5.2 {i credit rating szazamadlu 3 dusduusn

2.6 G\S']E'\i']iﬂﬂ‘ﬁ\‘)llEI']EIH\‘JLM&EIVLNLﬂu 1 maumwumumuu‘lummmifamnmwms
uumamuwauaswmmunﬁaaaua moao"l,meffoumsmmwﬂmammsmﬂu g
m'\m'mumna'rmaou credit rating amo‘lmammuomu

2.6.1 4 credit rating swmﬁuaﬂlu 3 aum‘uusn u3a credit rating sEaza1
Lﬁﬂmﬂuo“l,mnu credit rating svnzdudonanauii CRA leidfauieyly

2.6.2 i credit rating szazeniaciu 4 Suduusn

2.7 nindRuduauidtnoruaaassuns n.a.6. A1nuaRNLEN

3. szagnaInsFuiszuiiuag reverse repo siad'laitiu 90 Ju

a va

4. mamﬁumwmmumuswmmmsmaoﬂg fisigwiunisavnulu reverse repo oy
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NUNELUR:

Basiualu s1uaTEanTATINISLAN suaziduainsenlsiiaaunia -
Jaauscavanisualay
WNAITIEITAUAMEATINATT A.8.60. UTEAIAATNUA
- (an7a 3.13.1.1 anasuranuludseina) | gauid 5 : ssnssudsaannisvifiundnnine (securities lending) iwaliifluldeudsenne

. . o AMLEATTUNNTAIALARIANY T
U SANSNET sandwed | sanduldernudninaailunisasnued o \
(5) srnssumshisinndnniwealaananniwen , V1.87/2558 Fa9 nsaevuuad

Wit dundnnswdau (1)(2)(3) wia (4) 1. ddaan sasfiaduandndhaniadlugiasuluaugnallsenaugsia SBLIa: NBYNUSIN

]
o & a

lunsdifigduandonannsevintnslugiusiiununadsin fiusaoiuyanadod
gnsadsenaugsAandasitfiuAanislamunguuna’ine

1.1 le5uluauanailssnaussia SBL

1.2 siwn.
- (an%ia 3.13.1.2 anaswriond lulsenea 1.3 nasnuiluy

Wil aundnnariigTneuaensINATS
n.8.6. UseAdAInum

(2) emdsuraniingly) 1.4 suimsuianiniduarnisdeaanuielseinalng
(2.8) ganssun1slvinundnaniwedion | 1.5 sw.

ndnniwdibvifiaduasansuviondon (1.1) | 1 g 4.

(1.2) (1.3) (2.1) (2.2) (2.3) (2.4) w3a (2.6) 17 ua

Woll us¥ndaniseaaddfuatviiiulden | ~ 5 .
nannariidnounaznssunis n.a.a. | 1.8 WEmlseiudia

UsenAdviue 1.9 Non-retail PF

1.10 nasnuinwmiiatinuigi1suns

1.11 ffuAradumuidTnoui ARGl

2. ndnniwenilufia Gfaotﬂuué”nw?wﬁﬁagi‘lu;znu"s”mhnuﬁnm"fwﬁmaoﬂuﬂ"fn
andannFwe wianannine suv. vinmihiduunangidaundannineg

3. mMeusalanndnilszAu uaa. sassiiunisaet

3.1 Gi'uﬁun'ﬁ“tﬁﬁn'\sa'lwf‘saL%r;lfma"unﬂszﬁummjﬁmﬁatﬂuﬂssﬁun’rs‘lﬁﬁu
nanningd Taasaviilunanisyiudoil

3.1.1 Juam

3.1.2 an&snadging

3.1.3 B/E P/N iasidurnn viavudszasdu v sw. 9. wiasuiasifingvane
wzdaavdu ilukinnseyniu

3.1.4 B/E w%a P/N 1 TSFC \flusjaan Afidivuaiuldiduaudr'liidu 270 Su
Huueiuaanmuaziludmnfeivualadiduianvaruniaia’leiiu

3.1.5 B/E P/N #ifians'liiAu 90 Susiuusiuiiaan dedi credit rating atnala
atinvnfioavil

3.1.5.1 diissue rating ¥3a issuer rating atluaduduusn Tmunsn@ﬁtﬂu issuer
rating eiaaiilu credit rating M'l6u131nn1936 credit rating syazduss
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suazidan1IATINISLAN

P -
sraaztdaninsenisnaaunnia
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Jaauszavanisualas

3.1.5.2 i guarantor rating a&lududy investment grade

3.1.6 asa@snilid credit rating aglududu investment grade

3.1.7 wiledamdseAuid sw. Hugaanlviudnasnuiailulsedunnsdu
nannsndlviunnasnu

3.1.8 vuaanufiaulu SET Adsadangludud SET50 il lunsaiinasnulaif
ulainansaanuluaasnu nasnuazfunanilssAuaenandli'le

3.1.9 wiaainuuas MMF

3.2 mLuums"mnaomuunssuamwsamauﬂsamanﬂsunumu 3 1 %3a
fiiunsiagizdudeaziinali BsEvdanisanunsativduziszuiitanain
nanUszAuaIna N lataana Y

3.3 viuihudnidseduaiu 3.1 Anasnufinssudnlllauviamasansavinlul
gusavAumunandsyAutule tiuwsiiunisisdudssuiianuiannaslu
g3nssumMsIiBunannineg duLag

3.4 esayamndniszdu o &udu > 100% wayamuannIweEAlwaN
3.5 ‘luﬂsnifimﬁnﬂszﬁutﬂutﬁum Tiiduaasvnanldasnulaaiuiilu
NFNeRuavil

3.5.1 W¥udnlu sw. wiasuiAsifinguaneaawiziadedu

3.5.2 iasidushnusa P/N ﬂ”oﬁ

3.5.2.1 1fiasduen wia P/N 9 aW. u9. maﬁmmsmunaummawwuamﬁoﬂﬁu
Lﬂuwnmsuwnwu

3.5.2.2 P/N 1 TSFC \flugaan ifidimuaiulaiduaudabiiu 270 Juiuueiu

aandh uazfludderimuatadidudansanvdaialeiu

3.5.2.3 P/N vifiang/lsiiAu 90 Juifuusiuiiaan dedfi credit rating atinondloacing
Tagvil

3.5.2.3.1 4 issue rating w#3a issuer rating asglududuwsn 'Imunsmw,ﬂu issuer
rating siavtilu credit rating Alaunannsda credit rating seavduse

3.5.2.3.2 4 guarantor rating atTuadudu investment grade

3.5.3 asasanigineg

3.5.4 reverse repo &1 usuasaIIAATTIng

4. Fnwaruazanszdrduraddauan Wlddyaifidnwasuazassddauad
feyanauilszaagiinuaugAITNAIAIAUNIANTNELRLARIANI ANTWE TG

dafuatAmdussuunudyanfuuasliinvanninduasnandszAulugsnssu
Msfiuuaslituvanniwe
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NUNELUR:

s1uavidaninsenlsiuaunla o .
Janilscavanisuala«

- = P P
Bavnunlav s1aaztdanInsINISLAN

3.13.1.7 feyandiaaaar9oniii (Derivatives) | auii 6 : gsnssuiszian derivatives auundninaiainisasnudoil wialvitlluldeuilszna

iatindse&NEn1WAITUTUITAITAINY
(efficient  portfolio management) a1
nantnauYrin&1TnIuAMUENITNNIT A.R.0.
Aua Taadyardaznaaremindnasnuay
winugdanlddasfidudiviadiuisadineg
Teatvnfioniaviaruativcasa‘luil

(1) nannswe
(2) daseanide
(3) dauantl8auldu

(4) aumnmmmLﬁanamammmsmmuwa
mamsmawuu‘uaomwmmmmu niadayan
dauraar9eniin wianagaanasialsvsa
AdYaAINE1

(5) sulinguaudlandaad autliduia dadl
Adasddsenauilududiutadiudsaiu (1)

(2) 3) (4) uae (7)

(6) dufiifiasAisznauiluduiiniuaa (5)

(7) &udrvadrulsdulaidrinonu
AQLYNTIUAT N.8.6. ATVUA

“tunszumammmamﬂmouu'\moaonuﬁm
‘uaaﬁummamLLﬂsmmssc-muoﬁmmmaaa
mona’nmaotﬂuﬂmﬁaauumaswmammwa
anaaniviniiu Wil snauacdudi dauils
Sunlulddud msaﬁummsamuﬂ;mﬂu
avAlsynavnavauiidinaisaiilunaansy
atrvnivanvnastilawneliatgrouwsvana
Gel

1. idszian underlying derivatives Anasuaziniluddeyaniasacd underlying
atinvleatonilaniavianaataaail

1.1 niwd&uiinasnuanunsaasnuls

1.2 daseanids

1.3 dasuanildaudu

1.4 wa3fia 2 credit rating w3a credit event tHusu

1.5 dufinqududiiandauei dufiduda dufiifiasdlsznauilududviadiuls

o 1.1-1.4%%a 1.7

o aal

1.6 dufiiifiaveusznauiludaufiony 1.5
1.7 underlying AuauidinoIuAEATINAIT N.Q.6. ATWUALARNLAN

lunsdif derivatives d1989Ausauas underlylng 201961 sm’ma’maomnmmao
dlusianilaqifuniasiauag derivatives winifu il sanaas underlying Aui
sileddfl wda underlying viiluaseisznavuasduiigona dasfluiaaniuacng
e lawwe liatouwsraraeae

2. Wau'lanisainu uaa.avanfiunisasnulu derivatives lesiaidia

2.1 nsdl MF lasvuiAendunisaenulu derivatives uay underlying zad
derivatives Magaynuliatrvdntauluiasenis

2.2 dlunsuindluadaanlu derivatives atnglaatrondodofl
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives sl

2.2.2.1 nsmn]u OTC derivatives °tuﬂsumﬂvl,1nﬂ maouﬂamm'\anmwuotﬂu
sW. sUIAITTinguunaanisIadedu frunudauia derivatives n3aA
derivatives

2.3 ‘lynsa‘iﬁw@faoﬁmsﬁjswﬁmumsdouanﬁumtﬁ'av derivatives &ugaav
Juartudaviilunswagdunnasnusnuisaasnu’le et Lidnnasnuaziiued
dvasunauunsafiminidonaufuatiuia

3. ndninaiifisdunsedt underlying ludard

lunsdlv derivatives § underlying (flugafiau 1.5 - 1.6 dufidonardsiasd
aneag il

3.1 luduiiifinnsAamuaisnisdruialiadretaiau Taafin1sssuunasiaya
2ad underlying maﬁaaumoﬂmu'\m"tﬁ“lun'ﬁmmmquzﬁn'lsmu'amﬁﬁﬂ“tmﬂu
fafuauanuuizanzavasdlsznavuasdail el underlying wiaidada
gunansasfinisiedaulmauannaainativiiludaszes

AYNTTUATSAIALARIANY TA
FTRINUUDY

1u.87/2558 13a9 M
NRINUTIN
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o

3.2 luduiiiifidnwavatnolnatnonile doil

3.2.1 Fufiifinisnsyanadiadrouiaona Taalududl
ol

3.2.1.1 gufifiaselsenavusazdfiivign < 20% vasthwiinieviua
3.2.1.2 dufiiavelsenaudiladimnidodtinign < 35% wanimidnionua

unsaiduldaugnnzaaia Tasavdlsznaudrdusasfiininluiudns i
dvualu 3.2.1.1

njsﬁmsm'ln'lsn'sza'mﬁ'mﬁnmu 3.2.1.1 uae 3.2.1.2 ‘Lisasinavdlsznauii
tAendaddunavArnzaiduAuInITUN

3.2.2 dufiifiavdusenauionuailundaifedasfunasdinatintudy wiadu
faflsAmnaaInIatiufY

3.2.3 dufidulauanann 3.2.1 uae 3.2.2 Miuldenudauluasudiu dodl

3.2.3.1 LﬂuwﬂﬁﬁaomjsmanLﬂumﬂm'swsaammmnaomummsaaomu%
Tnans9

3.2.3.2 Lﬁamu'sm}ﬁuamumuﬁmmu (pro rata) &fiaunilennasnuasnuluy
asdsusadaniulaaasuarlanatiuliamnadninaad single entity limit
2adsnaynuilu

3.3 ludufidlasuniswaulaagariuiianmindadavazvitninileang
A852310 ual. Ml uinlsngitaaiudeaailuusEnluieiazasuaa. uaa.
fusiavialiifinnesnisilasduanudautdntonadsyiamiacoilssdnaaneae
3.4 fimsuaasdudisiurattesadlaoilulssimaiuvinmsriudaifiimsisuataya
atinvviune nsal

a

fidnwazladnwaenti

3.5 lunsdiAfluguiinguiudrinadae dufidonansdasdruiaanndiusacing
unilvatrlandanaraadng 6ol

3.5.1 snanilaqiiu (spot price) wiasedaandaunaaloni (futures price) uav
Audrlnasauai

3.5.2 duflfur1laafaeiidrnaainnaiiayiiuniasadyaidaanaaronin
wavRuA tnAf iR uA ladum1ndle

3.5.3 nendygndfarnaareminiardedududdudriaadaainiy 3.5.2

3.6 lunsdidiluduiiiduida dufidonansasdrimaiaaldunastayadiefoann
319UV EI U TNTTAVUTEIA InauTas v lssnd uiadIuIaaINTIAN
AuAuarusni1si ua.uaaliiu'ldinidnsarurauasWauduiaina
gsassviaudnnduiidaladadrinungau

4, ndninaainisialufinswdduiiiaenasanisirseniiniuaisenniu (cover
rule)
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URA. m”aoﬁm’(ﬁﬁm%wﬂﬁuwaonaomuﬁﬁﬂmmwua”uamwaaaoiummummewa
mamsumnaamumamaamsmummamnaoma derivatives ﬁuamaahmaamamm
1esiasnulu derivatives Hu wazfuldaudsinouaaenssunis A.e.6. A1UUA

a oo

5. 1/1amnm‘mquwmmmnmsaomummmnﬂszaomﬁ' DRAAULEEIN

‘Lunsmm uaa.a9nulu derivatives 7 underlying ‘lsil2i@sidienfunswdfuniazan
m’mm&mn’rsaomu‘lu derivatives @anansaviiullauiidrinounaienssunis
1.8.6. AINUR

6. naninaaiindusniunisasnulu OTC derivatives
ws¥nIanssasinlvifizannaslu OTC derivatives gofl
6.1 ‘mﬂé‘fmmanvhwuammmuawuwuamumﬁﬁmao derivatives 14 uaa. nu

a oo

nAJun 15 uariudgavinauasusasdau el lunsdiniudenarniuiuvaavinais
229 ual. Bidwaazudvyaagdsssunaluiuvinnisdaly

6.2 °tun'szﬁ17‘iLﬁmmG]f\'l'a‘:liﬁaiowanszmnsiaﬁﬂ'mao derivatives atinefitiag1Aay
Maduandandraniladruianazuivyaagfsssuaay derivatives  TWussEn
Fansnsuiuvi

6.3 aduanandhaviioAunanlvfinnsaregiuy derivatives iia uaa. sasuale

7. udnnasiiudusniunisiniluddauanlu credit derivatives

a oa

uaa. savUfifeudauladed
7.1 uindlugdqanlu credit derivatives lalawziiamsananuidaawingiu

7.2 vindlugdglaianie credit  derivatives 7Afidnwaizuasgsnssunia
WisuLAeAugsnssuadonivatnale foll

7.2.1 Credit Default Swap : doleiun do'leun nsanaslugrusdalszAuainy

W&u omumsmmmanﬂuaom.|ﬂ'a'ma'lu'rsa‘lun'mj'lsmum'm obligation wav
pHAWUAIU obligation 1y Tmuﬂamzu'nnau‘lug’mmmﬂﬂsynumwmaﬂoumgu
R uma“maomswwumwamnao{iaﬂswnummLé‘ﬂamamm credit event 2u
T,muauuNa‘mmmnao{iaﬂsunummLﬁuom‘umv]ummum (Qunseinlaiiha credit
event mamnaomauam“ﬁuauﬂsnnmummwﬂnm) ol aidn obllgatlon azfiviies
5780151687 (Single Name Credit Default Swap) w3a obligation fivalgsianis
dofivualiguiadssduanudaeimindadrseuilifiaiia credit event wuntu
obligation '5'1ﬂmﬂm'\umwuomusmusn (First to Default Swap) ‘wsamamm
credit event fudu obligation shan15lasanisuilelunau obligation mavums
msuﬁmnutawwu‘tumuwaoﬁumswusmuu usiiannadazasufivuaiiiaiia
credit event fdufu obligation nns1anslunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnao‘lug’mumjaﬂsvnumw
devuasdunindareaeiAinannmsanaduadnanatunuiayiayuannfunine
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NUNELUR:

a198v ‘imuwﬂu'\ﬂﬂsunummLaﬂoumsuwnwumymuwamammu"tuamsmomma
amsmaummmoaonuamsmamuﬂmum"mnaonu LLa”mumamao (a1dl) wav
yargfAsssuuaIRunIwdga1vay Wawandunisigdalsyduainudasaziay
wamammuuaumpmwuwu (dd1) ‘uaouamqmﬁssmaoﬁumswnmaao‘mnn
WunelszAuaINLEaY aundnaviie credit event wiaAsuituada (ATl
Liim credit event)

7.3 mao‘hjamm'lmmsg’mmumn’mumimﬂ International Swaps and
Derivatives Association (ISDA) ‘ma6‘1‘mm1mmmuaumummunmur;lam‘u dofi

oo o

wamnaomnanﬂm”mu

7.3.1 finaladifvdulsamunguung uaylidandandsfunguunaingianannineguay
ARANINNIWENTANYUUNEIAY

7.3.2 "l,mn.lam‘nummm‘mﬁmﬁ1/|m‘wum“h“‘lumwmmmuumaﬁmmwifamﬂ
29T credit derivatives ifugnedeidaudaly

7.3.3 ‘hifidadmualinasnusasraldanudamalvungdeyan

3.13.2. dszianuasnanniweavsansweaguau

wian1suInanualaaidduviay aonulu
AvUTEING :

UFHNIAANITAITRINUNIaUIIN U Tand

LWITANIANTWE m%wﬁé‘qui‘iu wianiman
Naiqﬂﬁﬁﬁuamo‘lﬂar;houﬁw%ammuazho
MUAdszAAAUZATINAIT N.R.6. UIadsen A
817N IUAMEATINATT A.R.0. AIUNUA
ausialddl tTuuslunsalnaanynssunis A..6.
wiad1nIuAMEATINAIS A.R.6. THAIIN
Winrdaundafilsemaudlandatinidnissian
wiadnwazuaInAINVINduITaniwdIunsa
AMTnanNaTatIaau
uigunianisaraasnuluniwdIulu
svdszinalianasvu letvisuvindulssian
niwduludszind Taansaulssinananu
faviinauaulid godl

(1) fimsiuanaludseinanfiviiaounidu
quatilusudnaiayuas I0SCO wialszine
mmmﬂuaﬂmswmﬂuamﬂnﬂao WFE

(2) msasnuiiusdasbivihilinsdanisnasnu
wavtuuldanaienilsssaad wiaulaulanisg

=

UszLanuasndnnineauianiwegduiu viansvinanwalagd ‘“uﬁwaomu‘(u

fvdssng :

U3¥NIAn1TaTaINUNiausIMILsEIamiawIza nuaanswe niwddudyu wia
meanwalauifduatiivlnatronilonianalaatleaIulsznIAAMLATINAIS
A.8.6. Wialsynmad1dnuAUYATINAIT N.8.6. A1uaadsalld LTuuslunsdif
ALYNTTNANT ﬂ.a.Im.m‘%aahﬁﬂmuﬂmzﬂssnms n.a.0. Wauiutauniad
dszmauAlaniatiufulssinninsadnazuasndanninduianindIunsanisud
AannalaIfdu

ol amsaanulussiaisviadauanlusdivdsung asnanswiadauandinaidsag
wuauansatilunsvirdauanluldsswmandnilaouiiduauas I unannsweauway

parananniueitlusundnaiuuas I0SCO wiatifinisdamalunaindauis

nannfuesnvdsnanifluguidnuas WFE wiafluasiansuasusiniindonay

w@uaueiu GMS
guii 1 dssianuaraaanifuasasansmenisiduriail

1. Uszianuavaassvdseineg 1eaun
1.1 esnamugvlssind

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnalunaisylaming underlying 1fluvfuviia share warrants

walitfluldenudsena

ALEATINNITAIAUARIANY 7
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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funuuadnadnuuazluvinlnasnuuianu
tHuyasigonnyacsiainu

(3) ysEndanisaasdIuisatdnfeaya
aAuundnnswausaninddudonarniu
MEFINgMHIUTTULSULe sl 6

4 mlauamamuswmmaumauuamumﬁssu
Tautfusiaviinidada 8198006 uae
faamAaavaundniznnisauiiluieansulu
FYAUFNA

(5) finsAuasavdszlanduafainu
(investor protection) WAa‘la3viauivindu
AsasnulunannsweanIansweaunfidnway
adaduludssinalng

(6) idnwardulaidiinonuannssunis
N.8.60. AAIAMRUALANLAN

3.13.2.1 “ilgaInuUuaINaInusIN
fvdszinaninasnuazasnuusailile dav
Huldenandauladvea’lud

(n) m“aon,ﬂuyiumaomumaonaw!usm
dgdszinanatgaralanisAirduqguauas
whgumduguasunanninduazaanda
randaanindiidugurdng1dauna
International Organizations of Securities
Commission (IOSCO) w3anulaaInuuay
naomuswmoﬂsvmﬂmﬁn'\sﬁaﬂumiummm
daurandnnswddiduaurdnuas World
Federations of Exchange (WFE)

() m”aoLﬂuuumaolmumaonaomusm
shoﬂs::mﬁﬁﬁm”'wﬂﬁuﬁaomutﬂuﬂszmmuaz
dfiatAenfunineadunnasnuaraasnuniai
16 uuaifluviiaasnuaasnasnusiu
gvdssinanfiutauranisasnulunagen
a9

(n) Tunsdldiiunisasnuniadiidaiy
niwdiuzavnasnusIutiaaInunll

(retail fund) wiraaINuAaraINuWIadlile

sadtiluniiaasnuuasnaInusInevlszing

oo o

1.1.5 mwmsmuaumuan‘lzrm”muaommn‘umwmsmumu 1.1.1 - 1.1.4 aui
finUAALLATINATS N.&.6. ANNUALRNLEY

1.2 enasuiisiedsuna

1.2.1 Wusing

1.2.2 fnduadd

1.2.3 viua (lusruvuduilasanin udauwus uasasans Basel III)
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeyuansdnaniazdaniug

1.2.7 luuansdnalunalsylaming underlying (luwusinsusaviug
1.2.8

mﬂmwuaum“ﬁﬁnwmymuaomenum'\msuumu 1.2.1-1.2.7 @i
AINNUAMEATTUAT N.R.6.ATVUALRNLEN
1.3 anasAmiifenusiedsuna (lisruasians Basel III)

1.4 DW givilssind

1.5 SN ghvilssine

2. aaulidiuadaI@IsuasnantnailiunIsadInu
mswuaumnmmmmsmmmsaaomu“l,mmu 1. saviinauaudfvasns ®sau
ndnnaifinsudiu dotl

2.1 ‘Lifidadivuaniadaulaivinlvigasnuiaisewaiuannnityasduanu

Tunsas

2.2 swsawl@uufiale (swdensdiviilu B/E P/N wia SN vifdaulavian
tl&audiausnasnulasniiunslifinisiulaudnsizansasluanaislaaiuisnis
Anguunadiua wiaddaulalnasnuausaanafuraanasansle)

2.3 m.lzmaLnmﬂnmwmsmnswmammsmmmme"l,mwammﬂsunanms
Asadadulaaonulaadlosingua u,a"wuauasm'\ma"mauuamﬂm'ﬁssu
'imm.lauamnm’maoa’maoa’ummao‘uauamﬂuaaaimsﬁoammmmmam?j'm'\sau
uRsansulussduanna

2.4 msaanulu SN daailuldaudaulasiududod
2.4.1 SN fimsaranacauunulaaaiededy underlying dsuaniéendu underlying
2av derivatives auissyludiun 6 2a 1

2.4.2 vinnsasnulu SN azfinarvinlnasnusassunauniwetdulag mswnauuu
gasilunswdduinasnuaiuisaaanu'le nuu,mLﬂuvlﬂmummmumnaifo
Amualag International Swaps and Derivatives Association (ISDA) uagtilu
nindiunarnsatddaufia’le TaaAaun1sainu uaa. dadialvfinnsiilaine
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Nindoduiiaraonuimliiuiu
(9) siavluldnurIaaINUAAINAINUTIN
Uszianidadfus (hedge fund)

3.13.2.2 andsuranuenvdssing laua wu
nianiraavnuiltauasalucvlseineg
avea‘ludl

(1) iuiidamalunaradazandnnindiag
amalanisArduguanasnilraniiusudn
#deyuay International Organizations of
Securities Commission (I0OSCO) w3awiins
damalunaradamandnniudenolseinadi
tlusudnuae World  Federations  of
Exchange (WFE) sﬁomaomummsmmm
wauammnmﬁumona’mﬂummaonqwmu
szuuduieasiia

(2)  vuraswd¥nidadeludsundnguay
Afiaawiiniag (Greater Mekong Subregion

vl o

: GMS) uwagusvnaNnuldidnerauzauda
(1)
3.13.2.3 as&1suvaniisrodssing leun
nannsndviIansId1siaanlaauAma
grvdseinAuasiduauralusrvdseind
ausia‘luil

(1) esasnasgenvdseine du'leuna

(1) Wustiasuiansa@rsunoniinssuia
AUt avAn1TUTanUIEIIUADITTUNR
DR BMEFARL: ‘maaommssumwﬂsummﬂuw
aanuiaAlseiu defiduduarnmindada
a9 anagaanadTaL lududun
gunsaaanule (investment grade)

o _a

(1) Wusinsusansia1sunoniinggiannia
mungumumoﬂs mmﬂuwaanmamm
Usedy dofiduduanmindadazasasansi
aglududuiiarunsaaonule (investment
grade)

(2) asasursniiniaianau du'ldun a5

ﬂ).[aagaLf“imﬁumsamuﬁ'm:n/h“tﬁnamum"aﬁuuaum%wﬁé‘mﬁonamvlﬂuuﬁoﬁa
AaruaIn

2.4.3 taan SN fAusaulnasnuauisalaaau SN donannauasuaiy ila
uxa.Ta92a'le

2.4.4 lunsdidiilu SN momuamm“tumwﬂsvmﬂ siavils1ngi1 SN Husisran
ﬂswng]‘tusunnwauammL{fana"l,wffoLﬂumuamniﬂum‘lﬂwaoﬁsmLuunﬂgnm
f1Na way uaa. sadafiunisinlvifidannasduraan SN desaldfinaunns
AINY

2.4.4.1 Wijaan SN aoﬁmmﬂuuamﬂmﬁssuwao SN ﬁOanamaﬁmsmuum
mmnnm‘l“)ﬂun'\smuamﬂﬂ'\muamiu'suuumauamu'\maaamona’n 19 uxa.

nnfudl 15 uazudgaviazasusavifau viedl lunsddiudonarniusuvaavia
AMsad val. WWawmanazudvyamgfsssunaluiuvinnisdaly

2.4.4.2 lunsdiiiAnanisalidonansenusasiatuas SN atrefdadday e

aan SN emaiiiluyadiadsssuuas SN ude uaa. Viuf
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ssuviniiiaaninafiduanasvlssing dof
duduanuiniiadiazadasiansuiaaanns
ssadlududunainnsaasnule (investment
grade) Wil gasnusasanunsatindetaya
A AumsidIsuoniidonariilu
MEanauEIusTUILduLaasiinela

lunsdidasiarsuioniinnaansuniulssa
uisiluesaseaadnaiiatuiidudunasnu
frvdssind asiaIsavndIIdavidnMas
tduLfarAuasIdIsaaadndidatuilu
WunasnuaulsznAauzAssuAMSAALAAIA
NUINEILATLAUAUBAIIRITAAUINELNA
Tuiludunasnuuassurarswieiae

3.13.2.6 fuaniiu s?aéiagap‘(ﬂ@u wWur wia
‘lnammuamﬁw&maueﬁauun MAguaualu
avissina 1mﬂmqaqtﬂuumuﬂﬂammmmu
aunguuelne el udaenainlisiude
Wunudasaninuaziiunaunus
Tupsdiiiasasuioniidonarniluduaniiu
niamdyaldiuinfiasanananaunwnu
Namammuuumaoau‘lusﬂamsmanmumm
wiadnseanidaaaadivingu

As5uTas Suanda dannav wiamseAuaag
yaaanAmueliluza 3.13.2.6 siavtiluns
Susaveaan’ly Suariarivanuiu aannaviau
Uszianfiansdladaiaghifidaiivuaauae
W3ad1AAANNTUANAINIRNUAY 13aAN
ﬂ;zﬁum”ul,ﬁuuamamﬁmﬁnﬁmmunﬂu‘ﬁ
Wau'la

3.13.2.7 asnd1suadnasnuadonizuniwe

moﬂ'szmﬂﬁnamuazaomuu%aﬁ“ﬁ”’tﬁ fiav
Huldenudauludvsa’lad

(1) asad@1suavnaInuadouIsuniwe

fvlse mﬁﬁaaimu‘Lm”msﬁwﬁnmLawao
i) HONUNAITLQUAA I UNAANTHELRTARA
sﬁa‘u’uﬂuanMSWﬂmﬂuamﬁnmummao
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International Organizations of Securities
Commission (IOSCO) uazfiulaunananly
Asasnundailidonswealuavaa’lail

(A) ado3unTwe

(1) ﬁumﬁzyﬂuaou%ﬁ’mﬁﬁsmﬁ'aagi‘lyumm
Wanuradeurfunindluaaradiauns
naansweadnidusgurdnuas World
Federations of Exchange (WFE) w%au
glyuasusEnnidnwazgsAatiauldals
AURUIAWUUIARINBUNTWE

(2) mwmsﬁonaﬁnﬁmseﬁvamu‘lummwﬁvamﬂ
vnannsweadnitdusurdnuas World
Federations of Exchange (WFE) w3aiin1s5u
dafulauiaanadns

(3) tunsdinasnusdagaonuiald as
msm“azaomuu%aﬁ”tf’tefm"aoLﬂumjm'{mgo
nagnuafInIunIndeavlssinandnnadu
tWaKaInuid ldidudu

3.12.2.10 msmﬁﬁﬁéni&mwaoﬁmapsﬁa
AIARIINUIUNY IunIALAUYIAR 1T NAITU
ALLATITNNT A.8.6. UseAAAINUaGil

(D) msaomu‘tuu‘%aﬁ"ﬁeﬁomﬁsﬁﬁ\‘)ﬂandao
TivinlWarsdanisnasnutdaviuuliann
T0UssaAnIaulauenNITRINULAINAINY
U uagsiav Livih iwnasnuaenuiiluyaaige
NINYAAINTAINY

(2) anasavunaninisinananauunulan
drvdvAviudinsadiudsNndrdneu
AOLYATINANT N.R.6.A1NUR

(3) lunsdiinrsasnuuniadlidensians
sgondazduarinlwnasnudasiuuay
ninddu niwdiusvnanedaatiludsziani
AaYNuaUNsTaaINuUnIailile

asasnuniaflideluasansiidnwazuad
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ammwamummu’m&lomuam:rmumma"l,ﬂu
Widainlesuanuiutavarndriinousaiia
duldeundninarilurssands (1) uag (3)

- mswmsﬁ’aanimﬂamﬁumﬂ@umunaﬁmr;l
1Tnea maamnumswumoﬂsumﬁﬁﬁa”um‘u
m’mu’uLﬁaaaaﬂ‘luaumummu’rmaomuim i

fdnwazdosalald
(1) ea&savnaIEatdaIvaIiuTIAIiuU :1A

waguavnauuIanstiauluaariandannine

uwvvidssivalnavianarauanniwe
awlssind asasuveniiludssing wia a5
ssnildvdssivd aulinguudnning aud
nauIuAlnafuad dasaaniis Suduaiy
mLi‘ianausammmsmfﬁﬁwamamsmswuu
maomﬂa'ﬁu,m‘mumamaowaanmswms
eunNa1 uazarilliuia woil tunsaluagduil
pavdanwrazauiiivualudsyaadrinu
ALgATITUAITAIAURAANTWEUREARA
nanniweImanisasnuuarnsidlitnacilu
nFWHRUnaINAINUGIEL

(2) tnsdiAiuaansitidnudgaanas
fslunisiiavahseuiianuanaisnauasuaiy
@3571&15 (callable) vsEvnIanislaidainaaiu
WluefliAeddasungadny andl uia
AQLENTIUNITNAINY LAIUENTEL ABUVINNT
AINU

Wil nisasnuludgardaziaaroniiurle
uanuiiaannanrasioeu WENIan1sasiu
Arramnuiurauaiusduuuuayisnisv
finvuaaenssuNs A.8.0. dvua luse
nsdinazAaunsaINUluaTI&ITAINET?

13ENInn1Tazdavatiunsinliidannay
fuddaua1dndravdenruiidrdnenu
AMYNIINATT N.Q.0. AnU. uaziawaau
WRuediAmdasdugadnu domnnusdnians
Tlagfiunseavnan nMstianuiudauiu
auauamaomumumunmmaomu Taafi'le
@Lflunsavna?
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3.13.2.13 as1@sAouiiaenu leun ug

wURIRATW

3.13.2.14 luddyuaasdndauius a9
tlulderuvdninanaizad&r1Tnony
ALLATINAT A.8.6. UsesnAAIUa
3.13.2.15 niwddudunfidnwazvinua
henduda 3.13.2.1 de1a 3.13.2.14 1an
eFuanuLiutauangineu

- (:1n7a 3.13.2.2 a9 &1suriInuaglseLng)

(3) MEAINUAINAINUTINEAILTLNAT
tHunaInusmIuATIRITUKINY BIauaINaINY
furfulaunanisasnuluasnasuionu
navnuTINKay Hudy dodluldenudanly
Aua 3.13.2.1 eae

- (an2a 3.13.2.3 anasurandseilseing)

(3) asrasurtontidu duldun wihaaonu
gavnasnuNUavlsnaniliiunamusmIne
fsuranil wiazavnasnusInaUNTuaune
A1TAINULRANWILLITIUAIN ATIRITULUIUT Usa
AsuIeanNalaaIfdundridneny
ADLEATINAIT N.R.0. ATrUuaAnIalalIu
Wiudau Ly nasnusiuealatdu usdu dv
tHuldenudaulua 3.13.2.1

-3.13.2.11 iaaINuuaINaINUTINNaIA
UIANUILRINUADINAINUTIUGWUTLLNA ©9
tlulderuvaninangizasdrinonu
ALENTTUNIT N.AQ.0. UszAAiInua

-3.13.2.12 umﬂﬂaoﬂaoimoaﬁoﬁugm a9
tlulderuvaninangizasdr1nonu
AOLENTTUNIT N.Q.6. UszAAiInua

guii 2 1 nindudszianmiieg CIS wiie infra uaswiile property aseiilu

wiiainsaanagaalafodunguunalusielseina
sasfinauaniifuasundninaailunnsaonudod

1. finaruiifuaziiuliorundninaeilunisasnuiduifedudadiinuadiniu
mswmsmomsﬁuﬁa“tﬂ“tua”auﬁ 12@02.1-23

luminauasnasnu CIS snviseina (invested fund) iiludodl

2 1 msaanuay msmuamuaumﬂ‘lmmsmnnmmﬂaomummumoﬂsumﬁm
mm.umLtamuuanmswﬂu,a"mmwuamwanmswﬂmtﬂuamﬁnmummao
10sCO usatﬂuuu’mmaonaomu CIS envisgine (invested fund) Afinsdame
Tuaaadauandnningsnsdssnaiiflusungnuas WFE

2.2 CIS operator 2avnadnusvndNagnalansiiAuguanaIniIe Uiy
quantiusurgaaieyuas I0SCO

2.3 ‘]JS‘”L“I/Iﬁ‘l/lﬂ']ﬂ‘]JﬂLLaﬂ']iLE'\iuail']F;I‘Viu')ﬂﬂ\‘lﬂa'nllll']ﬁiﬂ']ialﬂﬂ')'lllﬂllﬂia\‘lN
aamuamomuowamu muﬁuﬁaﬂswmﬁmmuﬂmummum

2.4 tunsdliflunsasnulumitauasnasnu CIS fvlssind nasnudananisag
ﬁmsﬁwﬁmmsn”ﬁu"h”tawunmiﬁmmﬁnﬂu‘(umsn‘%msamwmaamﬂumsiﬁmn
winifu LLauuuiﬂmﬂmsaomumu (hildfdunsasvulumiiauasnasnu CIS
moﬂswmﬁeﬁoLﬂunaamusmmaommaamu‘lumaomum)

2.4.1 finsasnuluniwagudodludlssnnuasufiaderdud MF (investing
fund) aunsaaunulaludadiu = 80% vavyamnindsuaniuavnasnu CIS
AUsznatu

2.4.2 fimsasnulunsuddudaladdddmuaaudagiu (pro rata) ualdxa
Huldeuvadninauad single entity limit aae MF (investing fund) 11u

2.4.3 fnmsasnulunsuddudaladddmuaaudagiu (pro rata) ualexa
Huldenuvadninauad product limit dnsunsweduniilu SIP uas MF (investing

wiabiduldawassne
ABZNTTUNSAIALARIANY T
1u.87/2558 1329 N1TaINUUAY

AINUIIN
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fund) tu

2.4.4 fimsasnulu derivatives Aifluldanuvdnineaai global exposure limit
aa9 MF (investing fund) 1u

2.5 nsdii MF 7Aldasnu (investing fund) flunasnusinflanas nasnu CIS
svdssnadegnadnu (invested MF) siaehildnasnuifidnwagvinuaafaddu
navnunuiaeas Vuwaiilunsaifianudniunasiulseiaminasianioe
RINU Nl T,mu"lm”%‘.ummLﬁuﬂanmnmunmuimuﬁaumsaomu UAR. 6i293A
Lifimsidawwadaya wanaanudniy wazAsssuLilauAAmdasAunTRINY

ludnsazdonan Tilunildatudn

3.13.2.8 Wudnlusardunisiduevilseing
ﬁnaumnmmunﬁaaaaﬂiuaumnmmmm
aanu'la (investment grade)

fAui 3 : vingduilsziandudhnlugaidunisduanvlssinaniansians
FvlssnANLAaULIN NN

sasfludurhaviasnasiisuindurdnuaseFurndotl

1. 8W. w9, U3a uA. MNAYUNLINIEFIARFANTUNTLIUY

2. fatfunsdussuinvdsanadidsanainadusundn

3. d@ontunsdusvlsemanfidnwasvinuaadeAusFusinay 1. - 2.

wiabiduldawszne
ABLEATINANTAIALARIANU T
1u.87/2558 1329 N1saINUUAY
NAYNUTIN

3.13.2.4 ﬁsnssums{iaimnﬁmmwmﬂu
Iﬂmﬂu"lﬂmwnuanmm‘mmawunmu
ALLATINAIT A.Q.6. ANNUA

g1l 4 : gsnssuiseiannsdtalaafidaanunady (reverse repo)
Taefluldaundninaaidd1inouaaenssun1T n.a.0. AINUA

wWiabiduldeudssme
ABLZNTITUNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
ADINUTIN

3.13.2.5 ganssunmsliiiuvanniwe Tag
Huldeundninasinginoiuamuenssunig
N.8.6. ANKRUA

gl 5 : 5snssudlszianmsiviiundnniwe (securities lending)

Taefluldanuvdninariiidiinoiuaaenssunis n.a.6. ARue

wWialiduldanudssma
ADLEATINNATAIAUARIANY 7
11U.87/2558 1389 ANTRINUAAY
NaJINUsIU

3.13.2.9 dygrdaviaarontiiiianisiiy
UseRNEAIWAITUTUITAITAINY (efﬁcient
portfolio management) _UNANLAMUAN
f1iTnorudInue Fyandauraalonini
nasnuaziduilugdanladasidudruiac
wisatnvlnatnenflonsanaiaatrvavaalail

(1) nannswe

(2) dasreanida

(3) dasruaniildauidu

(4) a”uﬁ”nmwymLﬂaﬁam%ame}pﬁmﬁﬁwa
sian1siseniiuavansIsuviani wiadaan

#ui 6 :

§50550UseLAN derivatives  Tuavlssing anundninatsinisaInu
mail

1. dszian underlying derivatives mnaomuaum’\ flug
underlying atin9lnatineufionsanaraatinododi

1.1 mwnaumnamummsaamuim

1.2 daseanide

1.3 dasuantldaudu

1.4 aséa L2ty credit rating w3a credit event (Hlusiu

e l66iaad

1.5 sufingududitnadoaed dufiduila dufindasdlsenauiluduviadius
au 1.1-1.44%3a 1.7

wialiduldanassne
ABZNITUNSAIALARIANY T
11.87/2558 1329 n1TaINUUDY
NaINUIIN
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Zdaunaalvnil uianavaanaIIdITUIa
Adua6InaN

(5) sutinguaudlandaad autliduia daidl
Adasddsznauiilugudmiadiudsan (1)
2) 3) (4) uaz (7)

o aa

(6) dufinfiavelsznauiluduiiannaa (5)

(7) dudntadiudsdulaidiinou
AQLYNTIUAT N.8.6. ATVUA

°tun'sm1/|ammwjamﬂmwu'\moaonus'\m
aavRudviadindsaiurssanily s1a7
a‘maomna’nmaomuﬂmﬂawuusaﬂm
ammwjaﬂmﬂmwuumuu Wail snm1a9
ﬁummuﬂsaum"lu‘lﬁmﬁu VERG RN ERLR)
Ltlﬂsﬁl,ﬂuaoﬁﬂ?ﬂanﬂaomjﬁﬁonmmaonJu
Agansuatranitvanvuasiilainaliacng
UWNINRREGE

o aa

1.6 sufivifiasAlsznauiludufiatn 1.5
1.7 underlying uauidinauamenIsuAT N.8.6. ANUALRNLEY

lunsdin derivatives d1989Aus1AuaY underlying 21961y s1A1a198FInaN
sagiflusiailanifuniasiatuas derivatives winiiu el shaaae underlying
Auii'lailaddaudl wia underlying iluasAlsznavuasduidonard saoiiudi
gansuattendnunvnasilakelianownsnaiaa e

2. Wdaulanmsainu uaa. azsiunsasnulu derivatives lasaidia

2.1 nsal MF leszuiAmiAunisadnuly derivatives wag underlying  uae
derivatives Mazasnuliatvdaiauluinsenis

2.2 dlunsuindluadyanlu derivatives atnelaatironiogot

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ol

2.2.2.1 asdiiilu OTC derivatives tusvilssing sasiaduandndhandoduas

yanalasuauanallsenaugsia derivatives via umn‘lsfmsrhﬁn@uaimu

nihavudrfuguasiIundnninguazaarananniwaniilugurgnasiyuas

I0SCO w3atifluaungnuas WFE

2.3 lunsdlflagaasinisthssnisianissdonanduaila derivatives Juanav
aumuuma\nﬂumwuaumnaomummsaaomuim Wil “Binnasnuanilugiang
funauvdafimiidenaugueniuAniu

3. udnunaurivisdunsed underlying 1ilu
Tunsaii derivatives i underlying 1ilu
Aneag il

3.1 Lﬂué\”ﬁﬁﬁﬁn’msri’mumﬁ%njsmuam“b"aai’mﬁmau Taadnsseyunavtaya
a9 underlying wsailadaenegnutunldlunsaruia uazinsarwiaauiiliitilu

faifuauanuuNranuadasdlsenavuadduil Woil underlying w3ailadn
genasiavfinstadaulmmuanneaainatitiludasyean

3.2 Lﬂuﬁﬂﬁﬁﬁﬁnﬂm“amomaaho*nﬁo drofl

3.2.1 ¢finfin1snssaafiatneIwa Taeiluegaid
Fofl

3.2.1.1 gufiiiasdsznavusasdifiinin < 20% wasimiinionua
3.2.1.2 sdufiiavelsvnaudmladiviefiiinidn < 35% waanitvidnionua

tuasdiiiuldaugniizaaia TasasalsenauddusdasfiingnliAudas i
dvualu 3.2.1.1

njsﬁmsm'\msnszmuﬁ’mﬁnmu 3.2.1.1 uag 3.2.1.2 Lisavinavmilssnaud
LA aIAUNAIAIKI TN TUAUNIN AT

o

il
fign 1.5 -

UG
k| 1.6 srutisvnaNIGaYd

o

Afidnwazladneazni
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S oaa

3.2.2 gufivifiasddsenavfanuaiiluniaidgidasdunasainiatiniudy viacilu
A2aflsIAmnaAIIat UG

3.2.3 gufidulauanain 3.2.1 way 3.2.2 Mmiuldeudauluasudiu dod

3.2.3.1 fluguiiifiasdusenauiluasarsusaduaiinasnuauisaaenu'le

1aans9

3.2.3.2 Wadwanduasnuaudagiu (pro rata) @fiaunieinnasnuasnulu
asansadyaiulaaassuallanatiuluaundninaad single entity limit
AagNaINUIU

3.3 luduiAlasuaiswaiuilaaganfuiifianuindadawazvinninilaadng
Ax85za1n ua.L inlnagitdaiudenaiuisEnluieiavasura. uaa.
fusiavia liifiunasnisilavduanudautdnivnadsslamiavilssdnanineae
3.4 finsudavdufituqadreaaifaoiflulssinaiurinnisiiudaiinaisiaua
dayaatiuinansal

3.5 tunsaidiluduiinguiudrinadael dufidonarisasduiaanndiusadng
unilvatralanianaraadng gail

3.5.1 s1@111fu (spot price) wiase&uandaunaalvnia (futures price)
waRuMIlanfuai

3.5.2 gufidud Taafaeiiduaainsaiiaaiiuvianadygdamaalonin
wavRuA nniuaiiualaduainily

3.5.3 nendgndarnaareminiarddududdudriaadaainiy 3.5.2

3.6 lunsdidiluduiiduia dufidonansdasdimaiagldunasayadiedoann
319UV EIIUTITNTTAVUTEINA InauTas v lssng uiadIuIaaINTIAN
AUATLAZUAITA URA. udaliiulaInIgansAuIauadfWauIauidenaT?
gsassviaudnnduiidalaatrainungau

4. ndnnaainsialvinswdduiiiaonasanisiiseniiauaisywniu (cover
rule)

URA. maoam‘luumwuau‘uaonaomumuﬂmmwuauuamwﬂaaoiumu'sum
mewamamsvmnaomua’mmao?ﬂs"uum'\mamnaoma derivatives &uxaagly
aaaaa1laadnulu derivatives u wasiiluldauidriinounasnssunns
N.8.6. ANUR

5. 1/1aﬂl,ﬂm‘f/lL‘INlILﬁlllE'\i'lﬂiﬂﬂ']ia\‘)“l/lu“l/m]G\ﬂﬂié‘fﬂ\iﬁtﬁ DRAAULAEI

’Lunsmm uaa.a9nulu derivatives 7 underlying “ail2i&sifenAunindduiazan
ANudaansagnulu derivatives danansaaiulilauddriinouaaznssuns
N.8.0. AKUA
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6. uannariiuduaiviunisasnuly OTC derivatives
wsEnianssasialifitannaslu OTC derivatives &ofl
6.1 Wﬂamm'\anmwuomuamua u,:fouamﬂﬁﬁssumao derivatives 1% uaa.

a oo

mmmmum 15 uagiugavinauasusasifiau ol ‘lunsmmumnm’nﬂu‘mﬁqm
vinnsuay uaa. dunalazudvyamigfassuaaluiuvinnsda’ly

6.2 ’Lunsniﬁtﬁmm;mmiﬁdowanszmnm‘aswmﬂao derivatives atinefiviagnAsay
Tiadyanandhantisdinnauaziivyargdsssuuad derivatives 1 uaa. nau
Ui

6.3 Adansndhandefusanlvfinnsarogius derivatives 1fia uaa. sasua’lsl

7 vdnnaeiiadusdniunisieiniuddauaniu credit derivatives
uaa.avdfiidaudauludod

7.1 windlug&eyaunlu credit derivatives eawisianisanaudaoivingdu

7.2 windugdanleiawiy credit  derivatives Afidnwaraadgsnssunsa
WinudavAugsnssuadnantivaenole @il

7.2.1 Credit Default Swap : dho'lsiun m'smnao‘lug’mu"ﬁﬁaﬂsvﬁumwLa‘imm"'m
Lﬂ‘a‘ﬂ@l‘l/lLﬂEI'J?.Ia\‘]mJﬂ’J’IJJSI’IJJ’I‘Sﬂ°luﬂ’I‘S°IJ’I‘SuMuGI'\3J obligation wavyARUAY
obligation 1iu 'Imumﬁmmmau‘lumuuwmﬂﬂsunummLé‘ﬂoumsuwnwumaumao
iRk Loumuwamnaomaﬂs"numwLammamm credit event fulasasfinalu
ﬂuamnaowaﬂsunumwLamﬂsun'mummum (“tunszum“l,umm credit  event
7.|amnaoauﬁuam‘lmumnmmummﬂnm) el ‘L33 obligation agfilweysans
v (Single Name Credit Default Swap) w3a obligation n‘nmﬂsmmsq’.’io
AvualvganedssAuanudeeiminddrseviidacia credit  event wunn

obligation 51ﬂms’tmwumsmuomusmusﬂ (First to Default Swap) MSEILlIEILﬂﬂ
credit event dusu obligation s1an15lasaAsuilelunan obligation ﬂoa“ums
ﬁ'\'suﬂmnutakuiumuﬂuaoaumwusmuu usdannadazasuiuaLiialina
credit event fiufu obligation nasian1slunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiud msmnao‘lug’mumjaﬂsvnumw
Lauwaoﬁumswumoaomnmmmsamawaowamammum%mnmnﬁumswﬂ
g1989 ‘imuwu'mﬂ'sunum'mLaﬂoum'smnwumwmuwamammu“tuamsmomwsa
amsmaumvlmoaonuamsmamuﬂmumumnaonu LLaumumamao (GRIDEEN
yaAgasssunaIRunIwdga1vay Wawandunisigdalsyduainudasaziauy
wamammuuaumpmwuwu (d1d1) ‘uaouamqmﬁssuwaoﬁumwumoao‘mnn
WunelszAuaINLEaY aundnaviie credit event wiaAsuAtuada (ATl
Liim credit event)
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4 - - e 4 uunaia:
Basnuala s1LATALnNTASINANSLAN siuaziduninsynIsnaannlav o7 -
Janilscavanisuala«
7.3 savldfyarunasgiuauddivuaiag International  Swaps  and
Derivatives Association (ISDA) ‘ma5mm1mmmuaumummunmur;lamn dofi
Aannaanifidnwadod
7.3.1 finaldivaulaaunguung wasbidaniawtdedunguuraingranannine
LAZARIANINNTNENITanguuaaY
7.3.2 "Lu'ﬁﬂu”ari’mum?u’vh“mamwn’mumvl'a”‘lum'\a'mm\mﬁu%a Jeueudianne
a7 credit derivatives fudnodeidande
7.3.3 "hifiradualvinasnusdasaaldaudamaliungfuan
dasaiuns 3.14.1. dasarunisasnulunannindnsa dandrunmsasnulundnaninavianindgfuau tiaflunindduaasnasunuly | - walbiiluldaudseana .
aanulu nindduduluilssine : Uszindanazsinvdsyine ABLZNITUNSAIALARIANY T
WANNSHEYEa | y3¥mianisazasnuluniailidendnning | Bd¥nianisazasnuniausiomilsylamitawzarnudaning niwddudu via | M4-87/2558 (3av nsanuas
nindauay wianindfudu wianismnanwalanitdu | neanualaeidduadreleaironfondanarnateamuilssnidaasnssunis | NBINUTIL
wamf} viafunswd&uaasnasnusiu auilasy | n.a.6. wiadssnmasinouaasnssunis n.a.0. Avuadeealufl Yuualunsd | - fadudaidas nsdl
niNeIua9 % Fm 3 o p— PRI o : % P o cm .
ANULAULAUAINFITNIIUAMENTTUNIT | NAMLNTIUNT N.8.0.WTaATNIIUAMENTINNS N.Q.0. ‘ij-jnuwl,mfzjmimau niwdduitasnulaiiullay
Aavnul A.a.0. lunsdlndilnouaaenssunis n.a.6. | dszndudlaniaiuidulssinnniadnyasaasndnninaniansweagsdunianis

dsgaraudlaiddnunlasdnsidiunaisamu
¥ nIanisazganuliiiuliauilsearan
wAluse

3.14.1.1 vd¥ndansaraasnuluniai’lide
niwdiudvsaldd twarfdunsweaiuuas
AU Taahidsidndasiu

(1) as1d@15a1a5sinan1uada
3.13.1.2(2)(2.1)

(2) asr@1sanadgatvdssindaInda
3.13.1.2(2)(2.2) ﬁﬁﬁumnmmunﬁanaaﬂiu
dagduduusn maﬁzyzyvﬁamumwumu

guAunsmassanan

Tunsdlaavnasnusiule yad 1229051815
Madgevlssindaanssanildaslitiusan
ay 20 2adyaA1as1dIsiulunaaysuy Luue
LﬂunaomusmLﬂmmumsmuuauswﬁ‘aﬂu
MUIBRINUAINATFIAI0UUdITEYLIRN
wiuau (auto redemption)

3.14.1.2 u%ﬁ’mﬁmmsa“aomuu%aﬁ"b"ﬁom'l
SRR R RE S EH mﬁmuanmuamnﬂa
3.14.1.1 (2) wiadeyq1daunaar9ninid

agd

‘Vi']ﬂEIﬂNaT,GIEI'JﬁEI‘Ll

guii 1 : dangrunsasnuiidmuaaugaanningduniaadauan (single
entity limit)
2ia sziannsweadu dn5182u (% uav NAV)
1 | ed@isnaising liddAndassiu
2 | en@sanasgevlssing
2.1 nsaifl credit rating aglu 2 Tidrdednsaiu

Suduusndull

2.2 nsdldl credit rating aglu TaitAu 35%
586U investment gradeuwsisinnin

2 JuAULIA

3 | v CIS 1aitAu 10%

TaivAu 20%
wia'livAu 10% aflunnsasnu
Tuavlssinaniagfiniseynwudl
afidtunadavlssindg e
18anla credit rating uwuu

4 | Wushnusaesasiviauvingu
fnfigFurdnusaaanasasdl
snraryativlnatanitdoaail
4.1 4 credit rating atluszeiu
investment grade

national scale doifluluauineauad

A0T1&IUMNMTRINY LAzNTaiATT
aonulaifuldenulaunanis
RAINUAIUNTIALLIUTELAN LD
A2INU
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fuaflupsansavnan Lwatﬂumwuaumao
navnu'le 1m|uuamsmnumaumamuam
Lawwuogaanmamﬂu@ﬁzyzyﬁwuu TaivAu
Faaay 35 yavyammnindiuaniuavnasnu

Tunsalaavnasnusiude yad 1229051813
Mefgevdszindaiulssanilodashitiusan
ae 20 maouaﬂ1m51a15uu1uttma"su LIuue
LﬂunaomusmLﬂmmlnmsmmtausneﬁ‘aﬂu
NUILRAINUAINAIFIAIINUILITEULIAN
wiiuau (auto redemption)

AsAwIadas & unuIssants Trituas
f1sauIssAnanasniwdunndssanie
aanma@Lﬂuaﬁzyzyﬁwmonapmu@aan A1
Fusav fiuanda fadnudv WailszAu wia
adaugndenasnulaasnuniadliideninegsu
Watu NUTUAANRIUNTRINUAINRNEIE

3.14.1.3 nswmammsmaaomumauhm

mswﬂﬁuﬁﬁa”umnmmmLﬁanaauiuauﬂnm
mmmaomu"lﬂmma"l,ﬂué.’ioﬁuwmsmu
AgUINELaNIEIndedy ﬁ}!’lﬂ'\‘SW'lm‘ﬁﬂ wia
vsEndunuiiluaan §&9ae §5usas AR
a1¥a HaSNUA9 WAlseAu maﬂﬁmmw v
Lﬂumswmumaonaomuvlm mﬂuuam'swnu
maumamu’amtawvﬁu'\mswsauswm
Wunusratu LiAusasas 25 vadyadn

nFuHdRugNGuaInaINu

(1) amasuvioniilulsaing euza 3.13.1.2
(2) asdsAeniiAonu auzia 3.13.1.3

(3) Wudnluagariunstiuarunguuneineg
Auda 3.13.1.5

(4) fyagaaaalniin aua 3.13.1.7
(5) aTaTRdanwasuasdyandaus
fnLKY enuza 3.13.1.8
n’rsmuazué”m';'\daummsswﬁo Tduyaed
aa9nSndiunnasnuasnuniailidesa’luil
desurnsuiauiEnidunusiafedduciug

aan &9l {FUTa9 HFuaia Haanuae i

o

4.2 \Husuasaaudu vefl
WITHUAUTan I 1TNT5UNR
Huilsydu
(hisaudushansaesasviauvin
WHudnnfiingdsesedinanis
tiiuauuadnasnu)

AdiTnIu A.8.6. Usgnaiinue

oo o

anAsddnrazasudIudadl 3
5.1 Lﬂumﬁmmu mwmsﬂwﬁ
nmu SN maaanammﬂuumu
Aguunelna wiaanuuag sw.
avlssinanlaTuaugialw
dsznaugsAa sw. ludssinalne

5.2 ig@uamnaludssinalne
5.3 41 credit rating atlusgéiu
investment grade

5.4 L‘ﬂumﬁmsﬁaq‘(uswn
organized market w3atviguLvin

LitAudas69il uaIusddns1laay
g9

(1) 20% w3a

(2) tiwiTnaasesansiasnuly
benchmark + 5%

niwegRueodl

6.1 mswmgnuﬁammtﬁﬂuﬁamﬂ
‘lunszmwfﬂamwﬁnw‘fwr;i’ai’m"s”u
Wavnuiililuag SET wianav
mmwﬁ‘amwﬁﬂm%waim'joﬂs::mﬁ
(wa'lismdvanasnuiyaanes
f&1satssninvafiunisualutnan
maﬁﬂﬁﬁqﬁtﬁnnaumﬂﬂu
nanniwddanalu SET wialu
paadaunanannIwe
aUszing)

6.2 asENuiaanTaauzEn
amozlu"l,mmmn:_mmuvlvm
wianguinaselsuine 49y
maonmpmna’nsﬁam'\ﬂ"tu
ﬂszmusﬁamﬂuﬁnm%wﬂdm%n
agnuiililuas SET wianav
paadauanannIwe .
svdszind (welisindousdnn
atsznivstfiunisualuna i

Liiudandet usuddaslaag
9N

(1) 15% (via'livAu 10% ia
tHlunsasnulusivlssinaniag
asznNuiiniadtuna
sviszind Taalanly credit
rating wuy national scale v
Huldensnauaiddsineu
n.8.60. UszndadInum) nia

(2) i wmiinuasnsndduiiasnuly
benchmark + 5%

=]
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Alsyiu viadduannuludandiudenad
(1) nFwetluanuza 3.14.1.4 (1) (2) »3a (5)
(2) nFweRuanuza 3.14.1.5 (1)

"tupszﬁﬁnamuﬁt@umnfluﬁﬁuﬂﬂammssm
uily Taafiinadssavdtilanissntiiuoiunag
nagnu  AlvlTuyarizadudnaundTIN
Tudesgruaulssandls

3.14.1.4 n%ﬁmﬁ@njsmaaonuu%aﬁﬁﬁo
niweddudveallil ﬁnﬂﬂa"tmﬂuv{avan AGH
A8 {usa9 Wiuania fadnuay Hatdszdu
niagdaan Lwatﬂumwuaumaonaomuim
1mmuamswnumaumammmtawuwaan
m&‘aam W¥usa9 f¥uaria WEFNUAY §AN
UszAu maaﬁzyzyﬁwuu lLuiAusaars 25
Pavyamnintdiugnizasnaanu laun

(1) adswiInululssine auda 3.13.1.1
AusEvaanedauilukaanviagdoya Wil
Linudeasiansurenuuadus¥naansiaun
agsgninvatdunisivinauienisiinaay
nua'l

(2) WurlaaznssuniIsaalandnniwebdosy
Hundnniwdaansdouluaarandnniwed
wrvdssine'lng desjaaniudvnanatssning
ATaLdunIsATEINaNITAau LAl AY
dafeduaarananningurvlssindlnadd
granisfuudaIdaviaviuyindnsiilu
nannsneaangiieau

3) m'\mﬂmmu‘luﬂsumﬁ auza 3.13.1.
mamwmsnomunomu aua 3.13.1.3 Wiy
wnsifisuduainuindadaaglududy
gransaanule (investment grade)

(4) MihERINUBBINAINUTIUAFIMIUNTWE
wasnuIanIgsuaInsssdiianisasnulu
adonnsunineg (REITs  luidsgind) auza
3.13.1.4

(5) luddguansdniayius auda
3.13.1.6 Mifiduduanuindadazasaana

SR=AN

anavih lifinsuinaauvuaan
a’mmssﬁaﬂumiu SET w3alu
aa1adazanannswe
avseing)

6.3 Mumau’tusumw IPO wiia
msaanadaudazaniu 6.1

oo o

6. 4 ATIRTNAINBOUTATULIU
mu

6.4.1 Huamasui asansho
uiiAonu SN

6.4.2 4 credit rating atluszéiu
investment grade

6.4.3 \Huanasigaanings
Tumunguinglnauasisuauy
aaaslulusvlssing wiay
aanIaAIduUANANKUNE
aviseina

(wa'lisuaLIVAY SN.
avsenanlesy auaaluw
dsznaugsAa sw. Tulssind
1na)

6.4.4 Lﬂumswmsﬁaq‘i,usznn
2av organized market w3a
WABULYIN

6.5 DW 7l issuer rating atlu
5¥6U investment grade

6.6 vy infra wsaniiie
property ¢uil

6.6.1 wiha infra wsanie
property Maanzidaudianialu
Aszautfauaudnnndsuiy
Wasnuliduas SET wianay
AR AN ANTWE
svdssina (welaisiudioniae
sunanNagsznieiiunisg
uAlmmananvinlvdasian
aaunihasIna1IaanaIINNTda
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ssaglududunaunsaaonule

(6) é‘zyapeﬁ‘yamumomﬁw aua 3.13.1.7 1/‘1:
Aaduaiduduanuiidadaadluduauni
gransaanula (investment grade)

(7) m"la1sﬁﬁ§nwmzmao§mm1ﬁamu
sruinusly eua 3.13.1.8 Vifiduduau
Untdafiaadlududunaiuisaaonule

(investment grade)
(8) nihaasnunasnusIunadal 3.13.1.9

(9 umu;laonaoimoafwﬁugm AN D
3.13.1.10 iflundnniwdaansidaulunaie
nanniwduvlsvina’lne wianamenssunsg
patananniwagasFosutiunanninedan
neiiauluaarananninadurivdssinalnauag
atsgnIngnisatiunisnsgananisiianiag
anuANAaivAuARIAUANNTNE LY UsELNA
a8 I55UULALLAN DA UNUILRINY LAY
AsLlANEENTRULNALININUTINTATIRGIY
Augu

Wl asasuienuan (1) uazasiasuno
nilan (3) AlvnanaanusuianiIaaInu
‘uaonaomusmﬁqnimimﬂumwmsgmomu
auta 3.13.1.1 (2) uaganasuviniaua
3.13.1.2 (2.6)

msmu'smﬁmswaﬁwmmssmuﬁo Ty
nindluarussavilouasnindlIunuda
3.14.1.5 (1) ﬁuﬂﬂaﬁonmnﬂuojavan W&
g KFUTaY {IUaNTR HRANUAY WAnlseAu
wiagdauadenasnulaasnuniafilisiulu
dasdrudvnanee
°tunszﬁ17|"nalmuamuuf‘saﬁvljfﬁmm.ﬂﬂuaonao
TasvasNugIuauIssanils (9) Nidnway
svsialuil TviTuyadiriiauanaslnsadsy
WUFIUAINE IUTUFIRIULaIUAARAIN
15sautlsiiiluidrnasfanisiasedsviusu

(1) walszlamiiinasiasoasonugiuazlasuy
duatddumnugiuisalunisuinishAanisg

a1alu SET wialusaiadianne
naNNFNE v UsTLNA)

6.6.2 wiha infra wsauiiey
property Miatluszning IPO 1Wa
mMsaangtisudauaau 6.7.1
6.7 g3nssudivil Ngdeyed
credit rating agTussau
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

nindduduuanmiiaanisyyly
2a 1 - 2 6 (SIP)

1aivAu 5%

nanenug : & udun1sasnulu derivatives on organized exchange lsifitadiinua
LA (single entity limit) wava&eyan

guil 2 : dasFIunTRINUTIAIMIMAINARNARINIS (group limit)

o

Aa

Usztannswedu

dns182u (% aas NAV)

1

Asasnuluniwdunasusdnyn
s nnaglunguiAanisifarfu
wianstdflugdayanlugsnssu
NN UL ENAINATI

LitAudanladasvitiedad waiue
danlaagganin

(1) 25% w3a

(2) diwiTnaasninedduiiasnuly
benchmark + 10%

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

guii 3 : dandrunsasnuiauIaaNlssanniwg&uy (product limit)

o

aa

szinnnswedu

dns1au (% aas NAV)

1

Wurnnsaanasiauvingu
#hn B/E wi3a P/N fAfifiunnany
nguanelne (lusrudegranlu
avlssinAuasiifiyanafInaTd)
tilurjaan ojﬁodm wiaAdaan
ofl

- nassiansnduliiAu 45%
waslusavilieud (v3alusau
angnaInuIvTunaInuitany
Tasunms < 1 1)

- dasesiulildfunasnui
angTAsvAITuIaanaduan
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1@soa§1oﬁu§1uimma”waoﬁan'lsiﬂsoas‘m
Augiu wiauiEnivaniausEneaauas
UAARAINAT

(2) uﬂau‘uaonaoiﬂsoa§1oﬁu§1u1ﬂﬁaﬂnd1
sanay 10 vasdnwIuniianinitalaua?
vmvmmmaonaoiﬂsoaswowugwuanaa‘imﬂ
1Waadfian1sTiaseasaiugu wiausEning
NIDUTENEALUDIYAARFAINR

AsHAsaUIENInajuazuiEntannuITia
& ‘mwmsmwmummmumsnmﬁm &0
S dwiiydavuaAedunsiarvinounisidu
57

3.14.1.5In%ﬁmﬁmn’msa’uaaqmuu%aﬁi’iﬁo
vinduduuanniiaannnsdainaiuualilula
3.14.1.2 7ia 3.14.1.3 uazda 3.14.1.4 Wa
tluniwdluuasnasnusiuaiudasiaiu
aaesia 'l

(D) msaomumsau"l,womswuaumnmwo
yanalailugaan W9 Wiusas fiuarva
EREGVRS wmﬂsunu maﬂé‘fmmw siagiiyan
swAufsduiiiaduiananizgaan gdoann
W3usaY Fuanda {RANUAY Ansedu w3a
AadeyaysiadulitAusasay 5 uavyaan
nFuHdRugniuavnaInu

(2) msaomumauhﬂomwuﬁumu (1) uia
Autasiunnuaaaiiugaan g
H5usav Kiua1ia Waannas Nmﬂs"nu n3a
AduaIual saofinansiudufeduluiiu
Faaay 15 yayyarmnindguaniuavnasnu

mm‘lmsmmuou‘mmmwnom.lnlmmr;l
AINUURY ‘lnmﬂmuamﬁ‘mmq {iamum
RINUA aonaomusaumammo‘uu(ﬂ'm

WU G NI NITWELREARIAUNANNTNE

W.@.2535 ue'lisrudeniiiaasnuuatnadnu
ulaseaFefugs Ut biilullauinvua
Tuda 3.14.1.4 259auily (9)

Winanluda 3.14.1.4 155a& wayissau

1.1 suasusasanfunisidung
AgVINELANIEIadoty

1.2 sw.

1.3 wv.

1.4 ua.

1.5 nssﬁmmmmsaoﬁutﬁaﬁaq
ande
(Lisyudvldurnnsansans
Winuvindudnifiinaseaod
WansaLfiuuaINANY UaL
nindduiinasnulssuiay
AssudNEINNAGFya a1
reverse repo #ia securities
lending w3a derivatives)

ALMAR < 6 Liau Walllawie
naINuRfiagneTasINITnda
angiadeyeyn > 11

nwdRudofl

2.1 BJE P/N wi3a SN 7ifiidau'la
vuldnusiausnasnulaaiiung
Wifinssulaudnidzansasluas
5laauisasinguunadiiviue
viafidaulalvinasnuauisaany
Aunaanaasle

2.2 Wudhaniaasid@stiaunvindu
dnifiszazainisriaiy 12
Liau

2.3 total SIP auaia 5 vasdiufl

nndsgansiudu
TaivAu 25%

reverse repo

13itAu 25%

securities lending

13ty 25%

asa1se9el (total SIP)

5.1 asasilildaansidauily
nannswedaualu SET wazly

nadseLansiudu
laivAu 15%
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11T AUAUNSITLTINSAT @I UAINITIANLY
e Taaaulau

3.14.1.6 nswmammsmaaomumauhm
nindduninguaanislallukaan maoznu A
Fusas W¥ua1¥a adnudo Arlsedu wia
AN Lwatﬂumwuauwaonaomuvlm Taaf
uamswnumoaumaonaunamsuu“l,mnu
dasnatr9laatrvuilodesa’lddl waiuadns
Taazgunin

(1) asaz 30 aavyarINswEaIUnaINAINU

(2) amsmmmm“l,mmnumunwaonaunams
fonanlumiia (benchmark) aasnasnuiiu
sAusasay 10 zagyarnindIugniuag
nadnutiu eil mﬂummnmmaotﬂumﬁu
vwiaavdlsznaunasdufl Mfin1sinaunsatineg
ATIAIIURTRAAANDIALUTELIHAITRINY
ADINDINUTY

WinAua 3.14.1.4 255A&uaIssan un
TddvAudun1stiusiudasgruaiurssands
@8 Taaaulan

3.14.1.7 msaanuniafi lidensndfuitussim
Iuﬂduﬁamﬂmﬂuojaan EAERIIRED!
Adaya tiatduniwd&uvasnasnu vwin
1/|"s”wﬁé‘iuﬁonaﬁ’nLﬂuaoﬁﬂs"nauﬁ‘lﬁums
Aadia (benchmark) ﬂaonaomuuu
UTENIANITAY aomumauhsﬁomwuauuu

muuuamswnumaumamu’;mtawv i

aan maoznﬂ wiagdaasaiu LilAumasu
wastuiinuasningdudonanludidiouas
50882 10 vasyamnindIugninasnasnu
Woil unudasahuidvuatiluda 3.14.1.2
1ia 3.14.1.3 va 3.14.1.4 w3a1a 3.14.1.5
waausinsel A'le

TWdrauluda 3.14.1.4 asmﬁuamssm{w
i lAdfeAufunAsTusIndas&ruanIssants
e Taaaulau

wsEnIanisiasanaNnuiunguianisaiu

ARIALAI NI ANSWEENILTELNA

5.2 anasililadaunaagiy
nsvaudamandnningsniug
aunuiialiduag SET uarzadnain
dauavdnniwdanvlseina

5.3 anaisfidazalunsyaiuda
andnnudsiuranuiia
doatszrinuluiaiaravinlvid
AN UATIRITAIARIIAANANA
asdaznalu SET wialunaiada
AARINNTNEGIUTELNA

5.4 anasudl asarstendifenu
7A'lsi'lsiag lusyuuuag organized
market wiatAauLvin we'liisiu B/E
uay P/N

5.5 asnansuiindauduaiiy
idlafaridnenansuaziaanas
fsenNAInsaaInu'ls (Non-
investment grade / Unrated) e#i
atlusyuuuag organized market
waghilaatiluszuuuag organized
market wiaLAauLvin

derivatives &l

6.1 hedging limit :
N15L2N1IN§5155U
derivatives 7
Taniszaodiianns
anAMULELY

TitAuyaA1ANULEENTA A at

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : A75L2Yin
131354 derivatives
Afildilansan

6.2.1 asginasnu'laifi
nMsadnuuuuduay

d1i@ net exposure

TaivAu 25% wag NAV
(Lilddunisaenuuad
naINU Aafl)
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22 3.14.1.6 wazda 3.14.1.7 auyun1siu
sundinsdavinuasidainaaige tJuualu
ATAIN ludn1s3avinvunIsiusIn TiRansan
muﬁﬂmummauumﬂswng‘tunmﬁsmﬂaw
fariuANFANRIAANTZNTIOW AL El

3.14.1.8 U3HVAANITNAINUTINAARINUUIA
Fidedusn dasidurn duandu wsam
deyaunlaiidu muﬂﬂamma"lﬂu lugaan W
g wiaadaan tdudruuniyadinuiag
Ra'litAy sauay 45 aavyadIniwea&u
anduasnanunulusaussazandad wia
TusauangnasnusIuRINTunaInusIUNAlaig
Waanin 11

(1) swasifinguaneaamzindadu

(2) surmswaiaE

(3) vIEnuUNU

(4) v3EniAsinwasdias

(5) ussEveaInsavduitiaiagande

(6) sanfumsiiuinguanaanieindadu
(7) swasavissing

ASAUIATATIRIUNITRINUMINITIANTY §
Tiduyarr1zasnsnddudvsaliid srulu
da91&IUMAINA

(1) Juehnlutgdiducdinuianisstdiveu
UDINDINUTIN

(2) nintunadauanlussnssunisdalaad
Jeygyrznaduiaunssudnalunnasnusiu
LNamsIYaAIGINTTNaNUTTAAAINUA

Fasnahuanadssanied it ladteduluae
FLUELINT 6 LhaunauTuAsuAIRUADIY
TasvnsuasnasnusIuniaiglasemsaoue 1
Tl4ual

lunsdiAdushnuiansansuioniinddnm e
ﬂmmouvhnmnaomusmaomu‘luwsau“bmu
amwmummuummmsmuuo TWusEn
FanisasnuniafilidenswddudonaiInd

ANULR e

AAaarnn1saanuly
derivatives 1afeiag
TlitAu 100% uav
NAV

6.2.2 nsdinasnud
AsaINULUUTUADY
A1A® net exposure
Afaannsaenulu
derivatives Taayaa
ANULREMNEFIRG
(value-at-risk : VaR)
wavnasnusatilu
ofl

(1) absolute VaR <
20% uag NAV

(2) relative VaR <2
LN wa9 VaR uav
benchmark
KUK : “NITARYNU
wuugfuefau”
BUNELAUIN AT
aonuludeyadaue
Smihifinaang
wuufuaiau
(complex strategic
investment) w3a a3
aonuludaadfaune

(1) nasnusnuila

(2) nasnu buy & hold
(3) nagnufinsudms
Fansuialilvfiaiu
WHevsugnIwARag
vdu ladnlvifidannag
Auadeyanlunisa
Fruznasdayanlenn
AMULAINIANEATITU
(fair value)
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yar1ulaaadnliitAiusasas 45 aasyan
ninddugunizavnasnusiunielu 30 Juidy
uafudusaufldaydau Wil TvWd1uIeu
daasdiunsasnuniailigdeninddudonan
Taatadaavusiuusnaavsaviigydiuauds
Junnswadudufiyariullorudansigiu
AYNATI
WavsEnian1sldlfidauissasinuay 19
viEvnIansnauliyquanaissiauiuag
navnusINns A aluiuvinnisdaarniui
niwddullufiyarnnieaadahiutiusaaas
45 vavyaAInSndRugniuasnasnusiu
tialdquanadssiagiuagnainusiu
aadaunsUfifdenary il usEnIanis
savatfiiunslinquanailssiaminasnasnu
At Tno I uns unaly 5 Juduue
FunlaFusauannuiEninnisene

a va

wnusEndans i msadfitauissasu
o &1nvruanenssunis A.e.6. a1ado W
UIEFNAANTLANNAINUTIUTTY

Wil dasdrudenanntreduliiusiunis
fanunvlunazevlssind

3.14.1.9 tunsdiifmadndunaraunisiiia
Auasavilssladduasffianiraasnudu
tlavunannifegvinanufuniu (fluctuation)
aadnaratiunaraatanuiulenitelusavil
Heydile vs¥nianisnasnusualrnanauiu
sasdinouLiabisasinnsasnulunsadly
datdurn Wesdunn AIUANLTU N3N
deyeyn 1y TudivnaiNniAamulunduy
GUARINITINATUWIAUERSIRIUNITRINUAIY
2 3.14.1.8 ‘ladmiusauilveydiu

3.14.1.10 v3¥nian1saraasnuuntailide
nigaInuaaInaINusINaFIuITUNIW
niuransdgduaIniaditianisadnuly
adewduniwd (REITs Tuidszine) uazas
fsnavnuadovsuniwdenvlssing tiailu
niwdduuavnavnule Taafiyaa1siudu

aninfiau
dfuaiau (exotic
derivatives)

AINUTINTATY ﬂf’]\‘lﬁuﬁﬁu

ity 15%

Ico

NAYNUTINARINTUNSWE / REITS

ity 15%

o

v v
&

e CIS Midadodusmungvuneing

ity 20%

(concentration limit)

#1uil 4 : dandrunsasnuidwiannauisulatiudaluianisianu

7ia Usznnnswedu dn91872u (% uav NAV)

1 | iuzasusEvsale | nanasnusnudunalsnisinnisuag uax. 518

sandle taenfusiavidnurviuuasuidgnsiudu < 25%
a9 udndaanidaeriovuauasuidniiu
(Liusrunsiaviuuasnasnudneinig)

2 | anasudl asansae | biAu 1 lu 3 zasuaAviigusiu (total
nilfenu vaviaan | liability) aasgaansaiu (auidlaweliluoy
shalasands NI URIFA)

(linudensiansvil | nanewe: yadAmi&usiu (total liability) il

aadglne TusIusran1sidtuiinisdr se'lasualonia

wiannasuiiniasg | Arldanad193e wazniiduaasduidiiaiu

sinvilszine) e dadAuusEn 1y WSudiuainAanisi
Aenaaadu (s

3 | wida CIS aav "ailfiu 25% wavituruniia CIS anuauag

nasnulanasnumnde | MF usanamu CIS svlssind Aaanuiaiiu
Guuws'ldFuanuiurauanndiineiu n.a.0.
Taasaotflumideg CIS 2ad nasnuidadedu
Tmiffizuadn wazfinsauaznasasainuly
19319

4 | v infra wav aitAu 25% wasiwiuniie infra Weuuauad
nasnulanasnunile | nasnu infra Maanwihaiiu

5 | v property 2a9 | 'Lty 25% wasituiunida property Wenua
nasnulanadnunile | uasnasnu property Aaanniresiu
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WeduliiAusasas 15 uasyamning&uans

AUDINAINUY

3.14.1.11 nmmammsnaomuswmaaomu

mau"l,wwu'aﬂaomuua”“tnmﬂmu,amam
ueﬁ‘amumaommwamumwuauwaonaomu

526 LivAudandiudesa’ludl

(1) aomumau"heﬁwmﬂaomuuauinamm
wandnavazdaniraasnuuasusaznasnu
suAusEniansduilukFufauauaniiunig
LivAusanay 10 vasyamnindIugniuasue
avnaInusunusEnIanisiilugfufinuay
@Lfiunig

(2) aomuusau“bﬁwmﬂaomuuauinahﬁm
waavdnavazdaniirnasnuzasnnnainu
smAusEniansdudusFufinvaudiiunis
LitAusanay 20 aasyamnindIugniuasue
avnaInusunusEnIanisiilugfufinuay
@Lfiunig

wihaasnuaulssanile YUILANINI U
AINUABINAINUIINNTAAITUAIN
wsgsuteyaifvanniwe w.a. 2535 vindlu
uelisrufionirgasnuaadInaInusIn
adousuniweg wiansaduaInsasiianis
avnuluadomsuning (REITs  Tuilszind)
LaznaINUNUIATIRIINUSIU

3.14.1.12 nswmaﬂmsmaaomumauheﬁo
ammwamumouu'\ﬁﬁ‘maﬂsvmmwam's
anAULELY (hedging) Lwatﬂumswuaumao
navnu'le 'Imu“l,umuuammwmﬁmmumm

navnudiag
3.14.1.13 ’Luﬂsmmnaomumuﬂuﬂﬁmmﬂu

ammmamua’muu'l'imﬂu“l,efﬁj"maﬂszmﬂ
WanTsanAuLElY (hedging)  TvWu3sEwn
FansaiunstufinisAuniananninglu
maonaomumuﬂmmwmuamwmaao“tu
a’m’;ummewamauamam'ﬁmnaomumw
msumaomsmumamsumﬁummaﬁuam

fyadauiaarenin (fuly  covered) 13

Py

d')ui/l 5: msmtuumsmams !
AUBRTIRIUNTARY nu

1. ‘lunszﬁﬁnaomuﬁnjsamutﬂuwmuwﬁmnm%ﬁﬁmumwﬁoﬁau'm’s”wﬂ&“u
asnuiaaauiarildsundasllaudumalvianaaaanidlunisiiunswegdu

nasnuaInsaasnuladnaalyl vsEniansazafiunisdesa‘lud

(1) Favimanulasssusnaasdaaieiduda 1w a”mwdaumsaomuuaﬁuﬁ
niwddurnaaaduld uasdadesianudadIineIu SINMITARIGaNQUA
watszladd nalutuvinnisdaaniuiiiiansdidondd aaanaudatduadiiun
U TIAUsENIAng

omummﬂmaunmman'\saomuvlmﬂuvlﬂ

i
i

(2) FIhanindfuiuenaanifnialulaniausnlaadifiodosyTaminags

asnuiluddny we'liivAunin 90 Jusiuussuiningduinmaaaauidiuwsiiy
AselaNa 4.

(3) dausEnianisaansadnminaninddunananauauld viansndduiiuia
ﬂmaunmuﬂman1|mLﬂaﬂuu,ﬂao“l,ﬂamﬂu"lﬂmuuamnm‘vmmuumu,m UFEHN
ammsmamms’mmumauaannmja AU dasrdrunsasnuluniweddu
GuNa sufeuilasininaningdduiuaanluniaiuiinswdduinig
iRsunlasqgaanla uduansel LLaz‘Lﬁﬁﬂdoswumusiae\hﬁnmuﬂmzlnssums
A.8.0. NNITaRTWHquanalssTadd araluiuvinnisdaanniuitiansel
AINR

2. lunsaiiinindduluaazinasnuiinsisasnuiiluldaudasgrun1sasnui
Arnua ussauinsasnulifuldeudnsidriunisasnuiiluniai 5 Juvinais
Gasadu TaadldiAinannnsasnuiin vEnIanisasafiunisdesa‘lud

(1) ammsmmuimuszuswﬂamaﬂmnmnnﬂszmm AU FaRIUATRINY
LLam”uﬁmsaomu“LﬂLﬂu"lvﬂmua”mwmumsaomu uazdadusaviusagiinoiu
ABLZNTIUNT N.8.6. PINTadvsaguanalsslasianaluiuvinnsdaainiuvin
ANTRAVINEUDITLELLIRN 5 TUrinA15a9Na1T ananuTatAudiiuisiasiuliva
1IEFndans

(2) “UBiasnuRnidulunwgduiiAudandiunisasnuauninazaansaudlu i

duldeudasngiunsasnuiininua

(3) wilalvidluldamudasdriuasasnuiduanialulaniausnlaadifiode
dsylaaiuag Haonuiluddey wadaslitAuszaznaidofl uusilunsdiaiuaa
4

(n) 30 j”uﬁmwh”uﬁvusanszﬂznmﬁzyﬁ TunsdiA liduldaudnsngiunsainu
nannaeudszianningsu dandunisasnululdudhnuiaasasiiauvinguy
Wn naniuniamdgygldidu

(1) 90 Jusluwssugavinauasszaziian 5 Jurinn1sdena1d damsunsdaidula
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aaanIaf laaenundafilidedeaiu el
MUNINLAUYITRNITNITUAUZATINATT A.R.6.
ANUR

3.14.1.14 nswmammsmaaomumauhm
mﬁmsﬁﬁﬁnwmuﬂaoﬁmmwﬂamumwm
wH9 Uy Lm'n,ﬂuﬂamm'\“tuamm'maﬂu'm
mo‘mu’mnsvmuanﬁuﬂwamﬂammmamﬂ
mouuﬂmummnﬂsumﬂuanmuammwams
anANuLEEY Taafiyadisinduifeduluchu
saaae 25 AavyamnsnEaRugnsuadnaIny

7
AN lwIssAntafilininanlaedudy

(1) naomusmLﬂmﬁﬁm'smﬂﬁuuumamu
MmuAIFIARUITITEYLIR LU uaY (auto
redemption)

(2) nasnusrutllauuuidivuassaziian
(interval fund) dofiviuarer1suasTuvin
asfudadumihaainuaienauuazaiolu
gNINNALUAIARITUTaFYYIfuna1d e
JuasuAIvuaatguavnII®ITUTa Ty
genanatludreviieiiu

(3) NaINUTIUARIALIU

(4) nasmnusnuilae

lunsdlaasnasnuniudafidivuaiurinnis
dauraviulraasnunniuvinais (daily
redemption  fund) nasvusINLTauvud
Arnuassasian (interval fund) Arnuaiu
mms*uamwuaﬂaomuﬂsonauuauﬂso‘mu
WvAudagnI&uriniu manaomumsamaﬂo
AW mnmsaomuusauhmmﬂmsﬁﬁﬁnwmv
maoammvnaﬂu'\ﬂmwumdomu‘lﬁuun
ayWusuadnaInudvnaLAudas1driui
AnuaN9eu LLa”al,winszﬁ Taaidlstinainnis
anumsalansid@suiutdn uiEninnis
aomumau“hsﬁomwmsmnmu‘luunam
smnumau"lumuamwmumomu aaluy
fruduutuuaiuiasiarsiuiyadiiiy

uaniflaannnsaianu (3) (n)

(4) manmmmmsmmmLm”“l,zlqul,ﬂuvl,ﬂmuamswmumsaomummuumum
uswmammsa"ammsmmumauammnnﬂua AU desdrunrsasnulu
ningaudonan Hudsiuidaiusaudlabitiuldaudasigiunsanu waius
el LazAARITeIUaadTnIUY sauvfoama\mawmuawaﬂsuiuﬂumﬂlmum
asdaannTuifinsualaauiuldaudasdiunisasnuiiu

(5) lunsdifinasnuiviuaasusynialaa liduldaudasndiunisasnuiAiuim
auaNufidiulai&alufanisiiasnu (concentration limit) uanainn1sulfda
AMuUN 5 2@a 2 (1) (2) (3) uag (4) uar vIEnIansaadsLiunsaviiale

(n) saviunstd@ngaani&aoluriuinmuiiAudasadiunisaonu tiuusnsel
funazaunisiaaldsunisiauduanngiinou

(‘).I) amammumsnawuusaammsumuwmuﬂu Msaﬂummawauwumsmm
Lauaeﬁ‘a ‘lunsmmmswﬂﬁmﬂuuuﬂaonsaﬂmmm weu uay ms"l,mmeffoviuﬂao
nsz:mmnmaLﬂuwa‘luﬂaomu"lmmmal,ﬂuwaa‘vguﬂaonswmuuaummawmqmm
favvindauada

3. lunsdinnasnufinisasnuiiluldemdasdriunisasnuidinuaussanifinged

dosalddl auflumaliliduldaudasndiunaisasnu v3Eniansasl AW

Huldenua 2 Teaaulau

(1) nsdidnasnuiinsasnunsaladangainnsillugdandnnindaudasruid
agLANTIY

(2) nsdidinasnulasuningdurnainnisuianm

4, ‘luns;ﬁﬁﬁmma{m"jﬁwf‘sam6115'1Lﬂui‘iuimij“lﬁu%ﬁmﬁmnﬁvlﬂmmsamtﬁums
uAladalwarsasnuiluldawndninasinaivualuca 1(2) wiaza 2(3) wia
wsEnIansianuiuinnsafiunsdsnanazlidludsslaudsagaonu usEn
Fansanunsalanasidasidunsauanumnnzanlalaasasddodolss ozl
maosjamutﬂuahﬁcy wagazdvTavutimfunisatfiunisuasudEgninnisiu
1329A9NRNAARIUNINUAULATIUATT A.R.6. NAAUUIURINULILHAUR

nalsylamizadnasnusinnauasussaznatsasudlaitiuldaundninaad

fana1d el lunsdagesiaeudenanBvidugdaniiaainuy us¥nianis
gunsadfiunsiaadanmsinannsuulivladuasusEnianisunu'le

gruii 6 : nsaenuliiluldauulamamsasnuainnsiaulslseianuag
navnNu

1. nsdiinasnuiidagiunsasnulaidiullauulauiansasnuaiun1siaus
Usstanavnasnu viEFnInnsaavaiunisausalyidl

(1) FavirsraonuAsidunisaonuibitiluldauutauianisasnuy wiaue
wanavinlviia1sasnulitiuldainutaunanisainy wasdngesiaviusa

36




Basiualu

suazidan1IATINISLAN

P -
sraaztdaninsenisnaaunnia

LR
Jaauszavanisualas

Fas1&Iunfi1ua

3.14.1.15 13¥nIan152171iI155A550N1T4
Taafidyararaduluuiunasnu’le Taad
uamﬁsnssm'mnumau”l,mnusaﬂa" 25 a9
yarnintfugniuasnainu

3.14.1.16 nsasnuniaiilidegsnssunisda
Taafidyaaraduliusgnianisaiula
gnsIdIUNITAINUAINYE 3.14.1.3  uavda
3.14.1.4 Didlulderundninasinginou
AOLEATINATT A.R.6. UsendfInue

3.14.1.17 y3Eniansalavingsnssuns iy
nanninduasnasnule Inafiyana1gsnssu
s:unumoau“l,umusauau 25 uavyam
n¥wddugniuasnanu Wotl na1sA1uIm
YAAI§INITUAIAET TULTENTANITATUIN
Taaldyasmudnniwdn vty syunadssloud
ARV IATUAUd9TUNAIUIUYRAITINTTN
AYNATI

Tunsdligsnssumstiiundnnindlunausi
navnuLanvingsnssu dyashiliudasaun
Amiualulssanily winaangInssunsTviln
nanniwdduiyaditiudasaiudinaniog
TleinannnsvingsnssutAuL AN UsEnInns

avfvaufilidegsnssunistdunannswed

ganaeallAile
WusEnianisiarinsaeuinassyyui
ninddutufiyamitAudasidiun1saanui

ANUANT ARG LardIT a9 UAINa N T

Hauanalsglamizasnasnusrunsuaialu
mmummwuuu,mum'ﬁ'snssums“muu
nannsndiuiyardudnsidiuidinua
wsanmammmLmsmmumﬂmﬂmnwm
Fanstialddnousunsansagales

3.14.1.18 ‘L‘M‘uswmaﬂmsmuamamwmums
aomuusau"l:mo‘luLLamawﬂuwaﬂsﬂﬂﬁum
tiaanandnaniwdaivasineg ludrdgusang
ﬁm'ﬁylauifavm ’Lmtamﬁmﬂumseﬁ‘aumwu
nunlaudnd'le ludrdyusasdniayWus

Ainou SIuivindesasauanailselamian ﬂ‘lu‘iulvhmsﬁmmn‘iuﬁvlain‘Ju“LaJ
MUUTALNEATRINY AxaauIaLALE LB U TR ¥nIans

(2) sufunsudlalvdadiunisasnunasnagnuiuldainulaunanisainu
waastfiunisiddaundavilszianaasnanu Mell enunaninatrinAualula
2

2. lunsdinnsasnuaadnasnunn liduldauutaunan1saenuaInAsInuL
Uszianuasnasnu ivsEndanmsaiiunsudladagiunisasnuuasnainusiu
Widuldenuutaunanisasnunialu 90 JuluuaTundasgiun1sasnuuadnadnu
suhiduldeuulaunansasnu unduiEnianisaylafundanngdaniog
aanuliitddsunilasdssinnuasnasnusriuanalumnualaIaIna

Iunwstﬂﬁnuuﬂaoﬂszmmwaonaomusmmmsmuﬁo vsEnIanIsaacdnlud
EmstunishidgvdungfiavibaasnuianiunisnazaanannnasnusiuAaunaig
tlaguudavdssianvasnasnusinazinaldiody Iaaidnisdvnanieaed
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