asvasUnIsuAlmiduIasen1sianisnasuataldnisusinsaacusinianis

nasnuilanansiatididani da3é Wus (SCBSE)

navnula'lnawaiztiiunuiluna (SCBDV)

navnuila'lnanwaiztisuaiiue (SCBDA)

nasnuila'lnansiztivinnasiuae (SCBPMO)

— » _ » " UUEUG:
BasnuAla s1LATALATASIANSLAN sngaziduniasynAIsnaann la4 2
Januscavanisualay
RERRT PRI Lt Lot} . . Walviduldaudseaa .
FafunadwiitiasnisasnuzasnasvuiialssnaunsaiinadtalarAmINKINg | AUZATINAITAIALARIANY T
aavata Sudvadwrindanglumidiadssinnuazdasgrunsasnulu 1U.87/2558 1329 ANsRINUUAY
NANNIWE NAYNUTIN
NN UEHLAL SCBSE SCBSE valvidluldauaanun 2
- navusINfinisnszaansasnuiiaanin | - (label fund) zavilszmed
tneuviunasgu (Specific Fund) AENTIANTTMIAUARIAVU T
11.87/2558 1329 nsasnuuayg
A2YNUTIU
uazdun SCBSE SCBSE valvidluldauaanun 2
tRenAuulaung o v . 4 o avx s . o S < | (label fund) uavisend
aanuluniafilideasiarsuvionulaaadaly | asnulumiadligeasiaisuiinulaad net exposure Tuasia1savnad TaaLade . o o
NTAINULRY e o . . ot o . y e - - ALEATINANTANALARIANY 7
N o saullidihitiasniifasas 65 vavyadd | lusauilfiudbitiasninfasay 80 yasyamInInGgiunadnadnusIn doastiiunis o y
NN OUTHLAL 11.87/2558 1329 nsasnuuad

NINHRUNDINAINUTIN Foazttiunsasnuly
nannsnddssianifulansifiaulunaia
nanniwdunodssinalvna 3rurulicAu 30
nanniwd Luudlunsdalniiainaannisalnig
Lﬁswﬁﬂaﬂﬁﬁumﬁmﬁamsaamu‘tummm
nanning uay/udanravnsiu uaz/wialu
AsAlNTIAIAAIAVAINANNINERARIALY
Juusy Wil tiadnenailseianifgianiae
AINU TaauiEsnIan1sazuIvlvdrineu
NIUTALNAY

fudmdaazasuluanssuviont uag/wia
ATIRITAINTAINY LAY/ NIaATIRITNITLIU

asnulunanniwdiszianiuaavziiauluaaaudnvindunvdssinelng 3uiu
13itAu 30 nannswe Lﬁuum"tunsmmmmnqmmsmmoLﬁswﬁﬂaﬁﬁﬁﬂdmmma
ATINUTUARIAUINNINE LAL/UTBNNIERIATIN way/vialunsdifisnainaia

gasndnnsndanavadioguuse vell tlasnwnalszlamigaaniraasmu Tag
wEnIanIsazudeIRainunuinanay

shufmdaazasmuluanasuimni way/viaesnasinifomu way/wianans
Asdudu 9 uag/w3adurin uay/viandnnindwdanindiudu wianisuiean

nalagdaduatrolnadioniionianataatisauid1iineuaaznssunis n.a.0.
dsgadAua wialvianuwiuzgay ludadiuftunsauaadudazaronan

Wil nasnuataInuludayandauaalentia (Derivatives) tlaifindse@ndain
Tunisuanisnisasnu (Efficient Portfolio Management) e uaaaifiauayg
HAAN19NaINUTIN uasasIRIsATdnazaasdaua1dau1a829utILNg
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auq LLau/mawumn LLau/ﬁsamanmswamsa
mswuauau wiansvneanwalaadsduadng
taadrvflandaviaraatrvaufidrinenu
AMZATINAIT N.A.6.U5eNIAAIUUG wali
ANMULTULAY TUFARIUNLUNIERUAAIUGRY

i NP
ol nasnuatasnuludyndarraalondi

(Derivatives)  tfiatiudsz@ngaiwlunis
u3n15n1sadnu (Efficient Portfolio
Management) PruaauRianaIfInnIs

aa o

ARINUTIN UATATIFITAAAN Lz uaIdayaun
damaaremtituee (structured note) 6

S oa o

naoy!uw"lu'amu“lumwmwumuaumnmm
iniafiazavesiasusagaan (issue/issuer)
a1nIINaEINIsaaInule (non-investment
grade) asasuiinhildsunisiaduaualinu
ufrafia (unrated securities) uazasI&@ITNUY
nhildgaanzidsuluaarananning (unlisted
securities) ot nasnuaafi'lidena1Tuili
uaumnmmmL“ﬁanammmmmsnaamu"lm
(non — investment grade) wiaas&@sNui
Lildaangidaulunaraundnning (unlisted
securities) lawiznsalnas@suiitulasunis
Fndudumuiltiadanarnisaainule
(Investment grade) wiaaanzidaulusaia
wanniwe (listed securities) uaiueinsel
luragNnnasuaInu uddanlfinig
wldsuualasiilu non - investment grade
3a unlisted securities 1viniiu

(structured note) 16

naovguaz“t:iamu“tumlﬁm'mumuaumnm‘mmLﬂi‘iaﬁamaomswawsu“saﬁagq
(issue/issuer) endAauITaaInula (non-investment grade) as1&sUilN
Tildsunsdadusuauiiiiiafia (unrated securities) wagasd@Inunlilaan

sfisuluearavanniwg (unlisted securities) viail nasnuaaflidensasvil
Afduduanunindadasinindiauisaaenulé (non — investment grade) Wi
asansnulildaansidaulunaiandnnind (unlisted securities) LanznTeli
anasuidulasunisiaduduanuiiiadafiarnisaaonule (Investment
grade) wiaaanziiauluaaravanning (listed securities) uaauensel Tuaqueil
nagnuasnu uasaufinisulasuuiasiilu non - investment grade w3a

unlisted securities Lviniiu

SCBDV

asuluniafVideasiasuvionu laaadalu
saufldaflildanniiiasay 65 uadyaa)
vinduuavnadnusIn deaztiunisasnulu
naaniwdlssianiunaansidaulunaie
nanninduivdseinalnanfiulauiansail
AsAaduilunaadiosindna SHruniudas
aunulundaninduasuidnenaangidiau

SCBDV

amu‘luuf‘saﬁ“ﬁsﬁ!’om'lmsuviwgu 1aadl net exposure lumsiansdunald lag
waglusaufiaydlitdasniniasay 80 aasyaAINIWERIUAINDINUTIN FIAY
viumsasnulunanninddssianiunaansidauluaaiananninduiolssing
Inanfiulauewiafinisitaduilunaadvdiigua druniuldaazasnulu
uanmwwaonswmmmamm vieunasbildaansidauluaaiandnning
maamumwmsmsgouau 9 ‘Luﬁmduummmzamapl,mlazmonm ol naonu
aaInuludaandauraarentin (Derivatives) LNatANlse&NEAI1NAITUINNS

- Wialviidluldaunianuin 2
(label fund) wavdszne .
AaLzATsuATTAIAUaRIANY 7

nu.87/2558 B3ag NTRINULDY

AINUIIN

- wA'lunsasnulu Derivatives

\fia Non — Hedging ‘léiau

nivdadauaiinou

A.8.0. 7
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uazhildaanzidauluaarananning
ARANAUAIIRITNITIIUAY 9 Tudasdrun
WMNNERNUBIUARZAINNIAT IV a1aRAITan
aonulumialiliddyandauaaronin 1ag
fiagussavdinailasAumlinui&againnis
AN uazazliasnulunsaliligoasasng
AnrazuaddFayadaurasdlontinundg
(Structured Note)

nsasnu (Efficient portfolio management) viofl ilaliig39nanauunuaInnls
aonulainiiu way/wiaaammldinanadnadnuy uazaraadnuadnuluduanda
1882910 (Derivatives) tiausnisanutdey wasasliasnulunialiligns
fsnfidnwasuasdayagdauaalvntitnes (Structured Note)

nan.nu.(3) 29/2559

SCBDA

unIsaINnulunanniw a‘iﬂszmmﬁu‘f/’iqm
nedisuluaaianannindunvdssinalnand
Tadufugud wasfivnliunaziasgyiuia
fetiuluaurne 1laaadalusaulliudlitias

SCBDA

Lﬁunjsaomu’tyuﬁnmwa‘iﬂszmmﬁuﬁlaﬂmmﬁw‘tummquﬁnm%wr;iLL*vioﬂszmﬁ
Inanfilavafusiud wazfivuTiunaziadyiduiadetiuluauiana_Taadl net
exposure luasansdvnan Taaadalusauilidlitiannitsanay 80 uadyas
NIWEFUADINDINUTIN mummaaa”aomuiuuanmswwaouswmmmamm (e

m'ﬁauaa",IGS AAIURATNNTWEARUADINDINY
520 &runivlaazasnulunanninduas
wgnnaangidau uazlildaansidaulu
ARIAUANNINE ARAAAUATIITAITIIUAY
Tudasrunmunyauuagisasadlan

Wotl anafiansanasuluvdaiVidedgyanda
aawui Taafiingissavdaiiailasiuniu
LREYAINAITAINY UAZITANITAINY UAZAY
avnuluniafilidessig1sniidnwaisuay
Jouaundazaarontituee (Structured Note)
Aldfuminuitiuravaingrineiy

AUSATINNIT N.K.6.

warlilgannsdauluaaiandnning aaanauns1&1sn1sduiy 9 ludasiud
MNERENARILEAREAIIIAN

ol anafasanasnuluwdafilidedyandamadrmin teadiaglssavdiiia
ilasAuauEEIINNITAINY waztian1saInu uazazasnuluwsaliligensans

Afidnwazuasdyandaunaarontiune (Structured Note) MAld5uauiuzay
NnaATnIIUAMLATINAIT N.A.6.

Walviduldauananun 2
(label fund) wasdsznne .
ABLZNIINNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
N2YNUTIU

SCBPMO

n"’sﬁmﬁmm'sﬁuiumﬂj?‘iauﬁumsaomu‘lu
nanninddssianiunaansiisulunaie
nanniwdunivdssinalnaniiladanugius
wasfuw Tiunagazyduiabdsiuluauina
hidasnitfanay 70 aavyadInindgluuag
NINUTIN HIUNRIazaINUTUNIANTWE
aavuzEnenaanstiiau uazlilaaansidau
lunarananning aaanaunsIz1snIsdU
Ay 9 ludadruNmusauuaILaasaIvLIAN

SCBPMO

u"’sﬁmﬁmmsﬁu‘iumﬂﬁaztﬁum;amu‘lyué”nm%wﬁﬂsztﬂmﬁuﬁammmﬁﬂuiu
aalaudnnindusdssinalnaniadanugiud uazlunTiunazasyiuie
Bvtiuluaunan_ 1aadl net exposure luasiansavna Taaadalusauiliiasdlai
iaanddfasay 80 uaIyaAINIWERUAAINDINUTIN &IUTILRRaIZaINUTY
nannindaasuidvenaansiiiou uazlilaaanzidouluaarauannineg
ARAAAUATIFITANTLIUAY 9 TudasruAtnunzgutaILaazdIIIAN

Wedl anaRasanasnulunsafilidedyandauaalonin Taafinglssaediiia
{flasAumnuLdevannnsasnu uastfansasnu wazazasnuluniafi'lideasans

'
aa o

Afdnwaruasduandaniaarentituele (Structured Note) MldFuaduiuzay

valvidluldauaanun 2
(label fund) wavdssae
ABIZNITUNSAIALARIANY T
1u.87/2558 1329 NN UL
AV UTIN




— » _ » " UBUENUA:
BavnuAlav s1uazidan1TAsIANSLAN snuaziduniasvnNsnaannlav . -
IanilscavanisuAla«
Vell anafiasanasnuluniailidedaanda | anndiinauaaznssuAs A.8.6.
RN Iﬂﬂﬁiﬁﬂﬂsuaomwaﬂaonumm
LHE931NNTTRINY LAYLHANITAINY WALAY
aonuluniaflidensiasifidnwaizuad
foueundazaarontiuels (Structured Note)
Aldfuminuitiurauaingrineiu
AQLYATINAT N.R.6.
Uszinnuay SCBSE, SCBDA, SCBPMO - Uszianzasmndnnindudanswddudu viansmnannalasddduiazasnuly - Walvidluldauisene
nannIntduia o a4 s | UTYING angnssuMITAIAUARIANY 7
o P - Ussianaasuanniwduianiwdiudu wia | . . e 87/2558 2
MINEUaU asmeannalagdtdudazasuludsuna ;| BEndanisasasnuniawsimilsylaniiamgannnanning ninddudu wia | M- / L3 AIRINUAAY
waamsninan ‘ o meannalagidduarslnatonilsniavargativnuilsznidamenssunls | NAINUTI
WalaaIaaun 3.6.1.1 mwmjl,mw!u’luﬂ‘im‘vm laua a5 0.8.6. WaalsznaainIuAMeAIINNIST A.8.0. Aruacvsalll Lduuslunsdl | - tAuAsaInulunsans Basel
ALAINY fsvradygniiduanaludssinaniadifaan

‘m%ac-jﬁcycyuﬂuumnﬂﬂamammwumu
agvanelng desia’lad

(1) %u
(2) wihaasmunsaluddyuansdniiazda
MIIERINUAAINDINUTINATIFITUNINY 13D

°uaonaw!usm5'u17iﬁu‘1umﬂmsamu"lumw
Asuanu 1y nasuTunan tiudu

(3) luadyuaaanifiazdanu wialuuans
ﬁm'ﬁ‘lums‘ﬁauumumum‘iauﬁmﬂm Taesiag
duldenundnnaaidesialadl

(n) Msaanuluasasdenandaiilunisii
Usg&naa1wnisuinisaisadnu (efficient
portfolio management)

(2) vs¥nIanisaasetiunisliiinisiunsa
uanninwdgRurasnasuniaanwdelianin
asavludruruitiaanasayaminislddna
auasIITeenad (fully  covered) 13
maaﬂnmm"lmaomumsau"trfmmwmsuu
Wil aundninasindrinouanzassunns
N.8.60. AUUA

4) ‘lnuamoﬁm%iulwaﬂsz‘iwﬁﬁtﬁm:nn
ndnniwddrvdslnanivdnnindgarodoiu
Bumraluddgyuansdnanasdianiu

ARaLENI5UAIT N.R.0. W3adTAIIUAMLNTINAIST A.8.6. WAyt unsad
ﬂ'sumﬂunvl,mmaltwumuﬂsummmaanwmuﬂuamanmswwsamswnaumams
mnanNataedaadu

At 1 : dstianuasaaanifuansansnansduly

1. dssianuavasans léiuwa

1.1 es&@snu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuans@ndlunaisylaminid underlying (fluiunia share warrants

1.1.5 esasnuduifidnragvituandmiuanssyuain 1.1.1 - 1.1.4 e
ATNNUAENTIINT N.8.6. AMUUALRNLAY

1.2 amnanswni

1.2.1 Wusiing

1.2.2 fdundd

1.2.3 Hjud (hinunudulasdgnin iudautus uasas1as Basel III)

1.2.4 BJE

1.2.5 P/N

1.2.6 luahduans@naiavdaiug

1.2.7 luuans@ndlunaisylamiiid underlying luwusiinsusaiug

1.2.8 enansuilduifidnwaigvinuasdedduasiansniionu 1.2.1 - 1.2.7 il

IIT wazann

SCBDV : lifiasnulu SN
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(5) gnssumstifiundnnsndlaandnniwegi
Wislmdundaniwdenu (1) (2) 3) wia(4)
Wil aundninasindrinouanzassunns
N.8.60. Uszmafi1nua

3.6.1.2 mﬁmmﬁ\mﬁ‘luﬂs;mﬁ Tauwn
naNNINg 091813 wIadygniauauialy
Uszeind wiafidaanwiaqduaiuisuaaai
Fnavliucunguualng dvealidl

S da

(1) easwrioniiifidnwavadradudin
1eiua

(1 1) fuanidu mﬁmmw‘lﬂuwu fiast3unn
wianudszay fu Mﬁmmsmnngummawwu
Fadodiu sunaswidine viaud¥nidunu lu
@aanﬁﬁomﬂ #H5usa9 f5uaia gaanunay
waagedsyiu

(1.2) duanduniadmdualiduiuisn
vannindilsznaugsAadseannsividuita
vagsAandnnswaiilugaandedivuaiuld
Lgumumvlumu27Q'3uunu,muaanmu,aumu
Mdianvanuvsadialéuiu

(1.3) mu,anwuusaméfmmw‘lmouam"tuLnu
90 Jutuusiuilaan defiduduainuittada
fosia’lai

(n) a”um.lmmmLﬁaﬁaﬂaogs]mm‘%awlao@
aanasdITagluduauusn il Tunsdiniilu
duduanuindadavasiaanaans dasiilu
duauauiiadianlauiannnisiadudy
anullLttiafiasyayau (short-term  rating)
fle U3a

(2) dudumnuiniiadazaciFusas §Fuaiia
HEXNUR Wsawmﬂsunuaﬂ‘luaumummmsa
a9nulé (investment grade) Wil Taansda
guaumNiIdafianaddaITuInsUAUAIN
uziafiannalafia Standard & Poor u3a
Moody’s wa Fitch wsadaniudaunaiiineu
ADLENTTUNIT N.Q.6. ATRUALANLAL

A1TNNUAMLEATTUATT N.R.0.AVUALRNLAN
1.3 anasdmiidonu (Linuasians Basel III)
1.4 @91&15 Basel III

1.5 ¢@nn
1.6 DW
1.7 SN

2. aasuifuasnsIgsuasndntnairilunisasnu

nindaunuisnianisavanuisaasnuldain 1. dasfiaaaniifuainsiarsany
nantnauinasuaIU il

2.1 ‘lifiadivuaviadaulafvinlvigasnuiaiseyaiuannniyafdduaInu
Tuaans

2.2 dunsavldsufialé (sHudensdiiuilu B/E P/N wia SN fifiidauluviny
Lﬂaﬂuuau,mnaovlu”l,mmmun’rs“luﬁmﬁniauﬁm%t%un%ao‘lumswaws“tému‘i%ms
Anguanaivue wiafdaulavinasnuaansannadugaanasansle)

2.3 ll‘l.laﬂ;lal,ﬂEI'Jﬂ‘.IJGl‘S’IN'\‘SV]‘.IJ‘Si:fVIQﬂﬂ'\‘a‘&’lll'\‘iﬂL‘).I’IQOVLG\ILWau'm‘]ﬂ‘i%ﬂa‘uﬂ‘]‘;‘
Asadadulaanuldadrvginiagua wasiidayasiamAdsnauyaf1efiassu
Taadayasvnandavavdsannundviayanidafaldddavinaunanizinissgu
Huneansuluszduanna

2.4 nsaanulu SN daoiiuldansdautuiadndgod

2.4.1 SN fimsanananauwnulaga1ededu underlying dseianiéiendu underlying
22y derivatives aunszylugiui 6 da 1

2.4.2 winnsadnulu SN aginavinlinasnudassunaunsndaulag nindauiu
gaoiflunswdduiinasnuauisaaanuld Guwsiduldausuiassruainade
Amualae International Swaps and Derivatives Association (ISDA) uasiilu
m%wa‘iapﬁmmsmﬂﬁﬂluﬁavlé TagAaunITaINY ual. aadaalivifinsidaine
dayatierdunsasnunalavilinasnudasiunauniwdudenanlilunilvia
Hauaae

2.4.3 gaan SN Ausaulvinasnuauisa’ldaau SN donannauasuais ia
ual.5avua'lé

2.4.4 lunsddidu SN dosuaznalulssing uaa. dasstiiun1syalud
dannasfugaan SN dusia’ldiinaunisasnu

2.4.4.1 igaan SN dnnawazuivyadigfisssuuas SN lids TBMA nnfud
15 uaziugaviauasusazidau woll luasdiniudvnaniiuiunaavinaisua
uaa. Widnauagilvyaradsssuaaluiuvinnisda'lal
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(2) asasuvioniiilal 1éun

(2.1) as&@snasgine sulaun

(n) FIuade

(2) Wusiiasdguna wianuslinssuImIsuny
Uszinalng

(n) Wusins dauanidu drdayanlidu fudg
M‘%a’tndwﬁzyuamoﬁm%ﬂ.awﬁaﬁuﬁﬁ
AsENIIINITAAVUIaNaIuLNanITiuuas
Wmmsznuamﬁumst?gutﬂu@aan EAERE
H5usa9 H5uania niadelsedu

(2.2) eandIaadgarvlssina duldua a5
fsndfigduuuvinuasibmduanansnieigina
Af5uNac1lsEINA avAnITUIaNUILI UL
Fsulaevdssind FgidnAanrunguune
fvlszing wiaavAn1ssEuivlssineg cilug
aanusagAIlssiu il asasavnaciacll
anwagenuauluvinada 3.6.1.2 ¢

(2.3) mswmsmﬂaﬂuua"lm ﬁoumum
Wusias duandu ddyanldadu usa‘mumnl
Tiusrufiviuduldasdatwnasiudauwus 7
fdnvuamznsTuAIs A.8.0. auanea lhidaua
naludnasmldnialudnwardinde wian
aanaalddagniuiidinuauazauginiae
ATENIIINTAANY maﬁﬁauﬂﬂamnngumu
wwrdndetuiiugaan viadilundnninega
aanlwidedaanvannind'ldiguauns
ndnnsudfaanlmiiufonuasadgiaviuiae
"lmmhswnmmuuammauamnmnwﬁav’;u
il as1a1silasuiialddasfidnwaizaiu
Wau'luvihada 3.6.1.2 6

(2.4) quamamﬁmwaﬂsziwﬁﬁLﬁmznn
ndnnindarvdsinaifiudnnindarodoiu
Wustling WiaVudnluladvudauwus

(2.5) fuanidu mé’mmﬂmou “ufd wia
‘lndmtyLL&M&Mﬁmauﬁamuﬂmauamu‘Lu
svlsvinalaasigaaniufifurnaiiindediu

2.4.4.2 ‘lunsmmLfmmmmsmmdawansumnmaﬁmﬂao SN ateiiiag
aan SN FnaLasuIvyarafsssuuad SN g TBMA viui

al
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aunguunetng Wil iuddonar'lisinge

Budulasgninuasiudauiius

Tunsdifianasuioniinmda 3.6.1.2 1Huda
wantduniaddyyr1ldidunidniging
NRAAUWNY mamammuuumaoau‘(usﬂamw
aaniduaeiivdadasaaniiaaasdivindu

A153UsaY Suanda JANUAY viaAseAuuag
yaaafidiuualiluda 3.6.1.2 davsifluns
Fusaveaanly Fuarianviiuiu ganuaviau
ﬂszmmﬁamﬁ"l,a'Lﬁuiﬂﬂ"lﬁﬁilaﬁmumané]o
wiad1AaANTURAURIRIANUAY NIaAN
UszAuduiduuazaantiatfuinuiunuy'lisi
Wauly

Wauly: anasaasgatvlsandanuda(2.2)
wazarasiuldnudaldania (2.3) daedl
fnazavsaluil

(1) Lifjumwmsﬁummflﬂuiuamﬂumammw
fsuillng

() faAnsguaUAFNANAAIAATIFNS
wil'lnafvua usaumuammumauﬂﬂamw
Jwsanazisuanadauariudaaaniulu
51Aevnan? (bid price wuy firm quote) e
FULANENsAFNIANaaIaa &ITUE Ine
Avuaatidgua Taaladeditursianasgunay
pa1aasEITuilinanaanatguatnsI&ITIY
WRY

3) l,vﬂumswmsﬁtﬂuvlﬂmuuﬁnmmwi
aasialyil

(n) ’Lunsniﬁtﬂumwmsmﬂ%gsijoﬂszmﬁ bal
f1sdenaridagiiluasarsisiduduaiiu
Wnfiafiavavnsd@sniauadiaanasIalsat
lududufigruisaadnu'la (investment
grade) L'Suum'cgaanmsm'\sﬁonmuﬂu
FFIsvAmuAgUNaa 1 UTEINA AsIR1TUY
fasfidudumnuiiiadarasnsnaisadly
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ﬁuﬁyﬁmmmamuw (investment grade)
Lwintiu

() ‘lunszﬁﬁ@aanmgmwsn‘]uﬁﬁuﬂﬂa
frvdssind asidITdudavfidudualIIn
dttiafiazavnsidsatdlududunaginisa
aanu'le (investment grade)

(m) tunsdifinasnuasnulunsiarsiuy
uaniiiaann (n) wag () Tunsiauaunansy
usn ninasIdITavnaI ifidudunliu
Unfiafiavadns&Tniadadfaanasidsas
lududuiiaiuisaaanu'le (investment
grade) asasiudadfitdEnianislisinia
frusreiugdansigarsdonariiiaciuy
ninddunavnasnuaalanisinnig

3.6.1.3 anasfondifonu léud

(1) Vugudasaniwiiiauanialudssnd 4o
gavlianwazainiaululuiiada 3.6.1.2
(1) uag (2) vivll Tunsainnasviuasnuluiug
udavsaniwavndNlunsauanIeaiILn #u
fjLtﬂaoamwﬁurﬁaotﬂuﬁufjuﬂaog\imwﬁﬁ
duduauiittiafaaglududunainisa
a9nu'lé (investment grade) w3aifluiud
wlasanIwnfivs¥nianishiainiiaiusg
tuggdansiasdenaivatdunindfunas
navnuaalanisinnis

"tunsmmwunuﬂaoamwmmsswuoumsm
UszAu n1sAdseAudenaindaiiunisen
Usediu guduuazaanidaifusituiuuun'lsd
Wau'ly

(2) ﬁufju,ﬂaoamwﬁl,zqumpq‘lumoﬂsmmﬁ
Taafigaaniiluifuarandaaatiuaiunguuns
Tnea

3.6.1.6 ludAuuansdndauwus dotiluly
aMuLnaugidia 3.6.1.1 (3)
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3.6.1.8 asiasiifidnrarnasdayadans
89ntudy arundninasindrilneiu
ALLATTNNT N.8.6. UseAAAINUaGIil

(1) msaomu“tuu“saﬁ"l,ﬁ‘fiomﬁ;nsﬁona"nﬁao
Tivinlvin1sdanisnasnutdavituulidann
TnquszavdnsaulaunenIsaINuuaInaIny
T uavdavbivihvnasnumenuiiluyadige
NINURAINITRINU

(2) enasivnaMdinTINanauLnulag
drvdvAvdudinTadriudsNndrdneu
AOLLATINANT A.R.6.AINUA

(3) lunsdiinisasnuniaflidensans
gondasiinavinlvnasnuaasivnay
niwdau niwddudvnandaaiulssiani
nadNuausaaInunIailile

nsasnuniaflideluasansifidnsasuas
Jeygrdavadrninudiniianwazaiole
atvuilvavealyil Tidainldfuanuuiuay
anarfnsudaiaduldaundninaeily
199audle (1) way (3) asnasfiaalaasaniiu
A uaINngRuelng wiada1dunisiu
dvdssivanfiduduanuidaiaagludusu
Adsaaanu'le Niidanwrazdasia’laldl

(1) mgmwsﬁona'raﬁmﬁ'\ﬁu‘lugﬂLmum'\ms
wieniipnuda 3.6.1.2 (1) u3a dia 3.6.1.2
(2) (2.1) (2.2) (2.3) v3a (2.4)

(2) ®31&813609NFIADIANEIAUTIANRY 51A0
wlauadnguRuIansLiisuluaaIanannsne
uvdseinalng wianartananniwg
avlszva anasuianiiludssivg wsa an
grsulisvdssind anilszaradiinenu
ABLEATINNITATAUNAANTWEUREAR A
wnananiwdgimanisasnuuarnsiliiaciu
niwdiunavnainuy aulinguuanniwg auil
nduluAIlnadaal wiadnsieantds dudu
AU adiansatvgsalniinasdanisunge
nilyadnsd@suIniiniauadiiaannsds
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f9na1d wasdufdua el Tunsdluasdad
paviidansazamunivualu dszandgd1iineu
ABLEATINNITATAUNAANTWEUREAR A
wnanniwaimianisasnuuarnsiliiaciu
NINARUBDINDINUGIE

(3) enasdvndnidadiivualigaaniige
Auldudutduduuliuanasnuiiiansuaiy
ATIFT Liul,lm'Lﬂumwmsﬁ"l:iﬁﬁzﬁutﬁuéu
udrwutliansuangadsdedrirnouly
ANUiuauud) uasuiEnlddalvifidannas
Auadeyandndavdearungrfnenudiviua
CH

4) lwnsdiluanasAlidnduigaanas
g1slunisazdiseniianuasissnaunsuany
@585 (callable) wsdEvIanslatdainaaiu
LRevLAdadARINUAaUuintn1saInNu

Wil Asasyuludgyadasiaaroniiudy
uanilaannaneasdau WEnIan1sasiu
Arraanuiutauausluuuuasisnisi
dinuaagnssuns n.a.e. Avue tiuse
nsiazAauNsaINUlUaATIRITAINET

v e

n%ﬁmﬁmmsazﬁaoﬁ’uﬁymsﬁm‘;uwamnaa
AuAdayadndraundonrungrineny
ABLEATINAT N.A.6. AUUe wastdainaa
L&evAtAdasfugasnuy daninuidnianis
flddnfiumsdsnan nmstianusiutauiy
dudugaanuiuiiluiainasnuy Taaf'la
ALfluAITAINET?

3.6.1.10 n¥weaduduiifidnwarzvinua
ienAudia 3.6.1.1 fedia 3.6.1.9 Taa'l6sy
ANNiutauangTnIU

SCBDV

- Ussianzasudnninduianin daudu wia

msmannalagigduiavanululseng :
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ui¥nIanisazasnuusaudanidssland
LNIZAIANAANINE NISWERFUDU BFan1nan

agd

Nammﬁauaaho"lﬂar;iwmﬁw’sammuaai'm
MUAdszAAAUZATINAIT N.R.6. UIadsenA
dwﬁnowyuﬂmznssunjs N.8.60. ATRUR
ausialddl Iuuslunsalnaaynssunis A.x.6.
wiadnouaaznsIuNIs A.8.6. fdsenia
wAlanIatiuifudssianniadneaiyuag
NANNTNEUTaNSWEFUNIANTUIRANNR AL

aad

DU

3.6.1.1 as&suranuludssing laun a5
f13 wiadgy e Mduaaaludszing wiaily
aannsagdauaiuiidyrranianetiuniu
nguunelne dusia’ladl

(1) iu

(2) wihaasunsaluddyuansdnaiazda
WHERINULAINAINUTINATIFITUUINY U3
AavnadNnuINAuNfiulauanITaInuluas
fsuanu 1y nasuTunan tudu

(3) luadyuaaanifiazdanu wialuuans
avdlunmsfiaiuiAuvuniaudnile Taadag
tHuldenuudninauaidasialali

(n) Msaanuluasasdenandaiilunisiiy
Usg&naa1wnlsuinisaisadny (efficient
portfolio management)

(2) windanisaavalunistifinisAunsa
uaANIWERURaINaIUNTaaA T WTITEA TN
adadludruruNniiasnasayarinsldansg
auasIRITAvnad (fully  covered) 13
aaaanaInlaasnunsaiilidensiasiu
el mundnnansinadrinonuaaienssunis
N.8.60. AUUA

4) ‘lnuamoﬁm%‘lu;«aﬂsz‘iwﬁﬁtﬁm:nn
nannindar9delng Adudnninddrodoiu
umraludAgyuansdnanasdianiu

(5) ssnssumslifiundnnudlaandnniwgi
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n faflundnniwdan (1)(2)(3) w3a (4)
wod tHuldatundninanaifidrinenu
AQLZATINAIT A.R.6. ATNUA

3.6.1.2 anasunandiludszena 1éun

S aa

(1) en&suraniifidnravadradudin
16

(1 1) fuandu drdyanlidu Tasdusin
wiaufssay fu Mﬁmmsmﬁngummawwu
adodiu suIAITWIALE WiaLsENRUNY vy
@aanvvgﬁomﬂ fH5usa9 f5uaia gaanunay
wragAlsyAu

(1.2) G?mam,?‘)uu%aﬁuﬁmmwiﬂt@uﬁn‘%ﬁm
nannindnilsznaugsfadsztannisliduida
vagsAaudnniwaiilugaan ﬁonmumu‘l*ﬁ
mumum“l,mnu 270 Juuusuaand uay
usglamearuvdadialauiu

(1. 3) mu,aﬂwumams’fmmﬂmoumﬂ“mmu
90 mungtmumaan defiduduanuiiiada
aasialyil

(n) a”um.lmmmLﬁaﬁaﬂaomwmm‘%awaoﬁ
aanasasaglududuusn Woil lunsdiiiiu
fuduannindiadazadgaanaans daailu
aumnmmmLﬁaaqm"l,mmmnmsmaumn
anuulLiiafiasyaydu (short-term  rating)
fle U3a

(2) Fuduanuinfiadauasisusas §5ua1ia
Hadnnde uiagardsedu aﬂ“tuaumnm
susaasnulé (investment grade) ol
mﬂn'\'samaumym'\umtﬁag\amaoamuuam
duduauiiafianaladia Standard &
Poor w3a Moody's w5a Fitch wiaganduaun
grlnudInuatRuLAL

(2) asasuvioniiila 1éun

(2.1) as&@saasgine sulaun

(n) FIuade

(2) Wusiiasdguia wiawuslinssulImIsULny
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Ussnalng
(n) Wusins dauanidu drdaanlidu fudg

wialud Weyuaaodnddacdaiug 7
AsENIIINITAAIUIaNaIuLNanIsiuuas
Wmmsznuamﬁumst?gutﬂu@aan EAERE
HFusav §3uania wiakalsedu

(2.2) eandaadgavlsaina duldua a5
fslisduuuvinvasdmduanaisaiaiging
Af5uNaaA1UsEINA avAnITUIaNUILI UL
Fsunasvdsring S§iduAanunguune
G1vUsTind N3aavANI95EnILsTINA tilu
HaanusalA1lseAu vl asaisavndfag
fidnwagauaulavinada 3.6.1.2 daa

(2 3) mswmsmﬂaﬂuua"lm ﬁoumum
Wusias duandu drdaanldady mauunv!
Tiusrufiviududasdatwnasiudauwus 7
fdnvuamznsTuAIs A.8.0. auana lhiaua
naludnasmldnialudnwardinde wian
aanaalddagniuiidinuauazauginiae
N3ENITIINTAANY maﬁﬁﬁnﬂﬂamunaumu
wwrdndetuiiiugaan viadilundnniwega
aaﬂ"muﬁpmaaﬂmuanumswu"l,mauamu
nanniwdnaanlmiduivuuadagiiaiuiog
"lyﬁ%yﬁﬁzswmlﬁuyamﬁl,auamﬂmm@ﬁaﬁu
Mll eIl asufia’ladasidnyaisaiu
Wau'luvihada 3.6.1.2 6

(2.4) ‘tnuamﬁm%‘tywaﬂsﬂuﬂﬁﬁLﬁmmn
ndnnindarvdsinaffiudnnindarodoiu
Wustians wianudnluldvudaunus

(2.5) luaduuananaasdaniug

(2.6) fmuandu ddayanlddu fug fsua
mq“tgsiwﬂszmﬂ‘imuﬁ@gamﬂ ufifiunmat
Fadviiuaunguunelne el Rud sonanlai
Fudvriuduilataniwuasiudauwut

uj
fiy

lunsdifnsasuvioniiauda 3.6.1.2 1iludh
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wantiuviadidygaldiiuiidniging
NRAAUWNY mamammuuumaoauiusﬂamw
aantiinaviivsadnsaanidaaasdiviniu

A153UsaY Fuanda JANUAY viaAseduuas
yaaafidiuualiluda 3.6.1.2 davsifluns
fusavaaanly Suariavivinuiu adnuaviau
Uszianiidndladeleabifidaivuaauane
WIBAIARAINUTURAVDINIANUAY WIDAN
UssAududunazaanidaiauituruwuy’laid
Wau'ly

Gaula asIdITAIATAvUssInAaTuda
(2.2) uwazeanasnilaauiialanuda (2.3)
faviidnmaizavea‘lildl

(1) Lifjumwmsﬁummﬁﬂuiuamﬂumammw
g5uillng

() ﬁswmﬁmmzaumuﬁamﬂumammjms
wil'lnafinue wialljuaasausdaynnaiialy
INWsauaziduasIAdaLasTudian @iy lu
51Aevnan? (bid price wuy firm quote) e
PuLaIEnsiauauaaIaas @il lne
Avuaatidgua Taaladeditursianasgunay
aa1anE1Tuillnanaanaiguasnsian iy
Wy

3) Lvﬂumswmsﬁtﬂuvlﬂmuuﬁnmmwi
aveia‘ldl

(n) wnsdiuasarsniasgaredlsang an
f1569na1 AdadiiuasrarsAiduduainy
u’nﬁaaawaomwmsmamaovgaanmswmsaq
Tududungruirsaasnu’le (investment
grade) Liuum‘ojaaﬂmﬁmsﬁoﬂmnﬂu
FPamfaauaguunacvlssng asansilu
faviidudualinuiiiafiavasesidisagiu
guaunausaaenule (investment grade)
Wintlu

() ’LunszﬁﬁQaanm’gwmstﬂuﬁﬁuﬂﬂa
Grvdszind asia1Tdudasfidudunliu
dNttiafiavavnsidsadlududunaginisa
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aanu'le (investment grade)

(m) tunsdiinasnuasnulunsiarsiuy
uaniiaann (n) wag () Tunsiauaunansy
wsn winasIdIsEIAaTII LU AuGuAIIN
Wnfiafiavavnsd@sniauadiaanasiansat
lududuiiaruisaaanu'le (investment
grade) asasiudadfitdEnianislisinia
frusrefugdansiarsdonariiiaciiuy
ninddunavnasnuaalanisinnig

3.6.1.3 anasfondifonu léun

(1) Vugudasaniwiiiauanialudssnd 4o
gavlianwazainiaululuiiada 3.6.1.2
(1) uag (2) vivll Tunsainnasviuasnuiuiug
udavsanwavndNlunsiduanIeaiiun #u
fjLtﬂaoamwﬁusﬁaotﬂuﬁufjuﬂaog\imwﬁﬁ
duduauiittiafaaglududunainisa
a9nu'le (investment grade) wiaifluviud
wlasanwnfivs¥nianishiainiiausg
tuggdansiasdonaivatdunindfuuas
navnuaalanisinnis

“tunsmmuunuﬂaoamwmm'sswuoum'sm
UszAu n1sAndseAudenaindastiiunisan
ﬂ;mumuwuuamanmumnmmmmﬂuu
Wau'la

(2) ﬁufju,ﬂaaamwﬁtz\quaqwq‘tumoﬂszmﬁ
Taafigaaniflufifuarandaatiuaiunguuns
na

3.6.1.8 nindduduiiidnwazvinuasifieddu
3.6.1.1 §iv 3.6.1.7 Tae'l@5umnutiugauann
fUnAvIUAULATINNIT A.R.6.

SCBSE

- (andia 3.6.1.2 anasuviondiluilsuing
(2) asE1sWvianiing'ly)

(2.6) wihnasmunialusduudnsdniiag

dauit 2 : niwddulssanuile CIS wile infra waswia property asetiilu

v oo

wiafinisaanagaaldtodunguanalng
sasfinaautifuasudninaailunisasnudod
1. figasuiiduaziullounaninaeilunsasnuuid endudaiinuag1nsuns

wWalmduldaulssma
ABIZNITUNISAIALARIANY T
11u.87/2558 1329 n1TaINUUAY
NaINUTIN
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NUNELU6:

IanilscavanisuAla«

sﬁauﬂmamumaonaonusmm'\m'suﬂ\mﬁ
wiazavnaynusINaUNiulauanIsaIny
@WITRUAIA ATIRITWLUIUT WIan1TUIAaN
Waleadddungrdnorudivuanialiiaiu
iuzay 1y nasnunnea1adu tiudu

- 3.6.1.4 niaaINUUAINAIVUTIN
afonmTunIwe IanuranidduaIniaLNa
nsavnuluadenizuniweg (REITs Tu
Uszine)

- 3.6.1.9 wihazavnasiasvaiviiugiu 7
wwuamaniadinansagasnuliunisilal
wiantdundannindaansidaulunaia
nannIwauvivilszinelne

SCBDV, SCBDA, SCBPMO

- (andia 3.6.1.2 anasuviondiluilsuing
(2) asE1swrianiingly)

(2.7) Mmﬂaomuu"’sainmﬁmLtamoam%ﬁmg
LaniurgaINUUBINAINUTINATIEITUUINT
wiazavnaynusINaUNiulauanIsaIny
@WITRUAIA ATIRITWLUIUT WIan1TUIAaN
waleadddungrdnorudivuanialiiaiu
Winzday 1y nadnunInea1adu tiudu

- 3.6.1.4 NUILAINUAAINAINUTIN
advnTunIwe wIanihanstduasnidsdiia
nsadnuluadenizuniweg (REITs Tu
Uszine)

- 3.6.1.7 wiinuasnasiaseairofiugiu
wwuamanibadinansagasnuliunisilal
wiamiflundnniwdaanziiisulunaia
nannIwgduwvivilszinelne

famensdunldlugiud 1 4a 2.1 - 2.3

2. tunsdliflunmsasyulumida CIS nasnusINGIgnaInu (invested MF) Giavdl
ulawnansasnuaell (Lilddunisasnulunila CIS wavnasnusIUNaIAIN
aanulunagaivia)

2.1 fimsasnulunswddudeiulssianuazufiafeiduil MF (investing fund)
gusaaanula

2.2 finsaanuluninddudialiiddrunanudasdiu (pro rata) ud?ldwaiiull
amunanLnagd single entity limit aav MF (investing fund) 1iu

2.3 ﬁmsamu’(um%wﬁautﬁaiiﬁ%mmmmué’mdm (pro rata) ua?'leimatiulyl
aundntnaed product limit & usunsweduiiilu SIP aas MF (investing fund)
U

2.4 finsaynulu derivatives Aduldanundninauai global exposure limit ua9
MF (investing fund) 1lu

3. nsdifinasmuitllasnu (investing fund) unasmusuilawmas nasnunudegn
adnu (invested MF) davlildnasnusiudaiaas

3.6.1.5 Wudnluganiunsiiuaiunguune
InaviaanasniAauvinliuge

it 3 : ninddulsuandudhnwiaanasiisuvindudin
gavifludurhavdasnasiisuindurnuasisurndol
1. 8W. w9. u3a uA. MNAYUNIEIIaFIARFATUNTLIUY

2. fUIANTAANRU

3. sUIATaNATRILATITU

valvidluldenudsena

ALENTTNNNTAN ﬁnmmﬂv]u n

o

nu.87/2558 B3ag NTRINULAY

AINUIIN
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SUIAISAANTINEATLALAVNTAINTINLAT
uss¥nnaasadduLiiafagarde
suATHIUIANUATUIANRLRZAUNAL NN sEIVA TN
suAsansavaanuazinitwielssmalng
suAsadaLisdszinalng
ganfunisduseninvdssinandsanalnadusundn

da o

10. ﬂﬂ'\ﬂuﬂ'\it‘\;‘luﬁh\‘)ﬂ‘jm‘lﬂﬁ‘VIlIaﬂ‘]:l'muVI'lua\‘lLﬂﬂ'Jﬂ‘]JNiiJN']ﬂﬁ']ll 1.-9.

© N vk

(andia 3.6.1.2 anasuvieniiluilsena (2)

asdIsuvioniiilal)

(2.8) ssnssunstiataafdauenunadu Wedl
wi¥nianisdaslfialviduldeundninaai
A&1dnvIuALENsINNIT A.R.6. Usend
finnua

i 4 : gsnTsulssannsdialaafidaanunady (reverse repo)

asagnulu reverse repo gaailuldanundninaaisod

1. gdaan dasfluifyaradeiinausadiniugdoyanlu reverse repo Léau
aguanng

1.1 sw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 v3EnilseAudn

1.6 sidn.

1.7 nasnudluy

1.8 fifiyaraiifinguanaawizindediu

1.9 shusrunsuassgiannasunguunainaiedsniseulszana
2. aansilitunisvin reverse repo daaiiluasianseot

2.1 andsaasslnauaranaisniasgeavilseind Taansdliiluasansniniyg
sviseinagiagdl credit rating atlugdudu investment grade

2.2 B/E P/N umsmumn @ann mauunsu asdu 7 sW. u9. uiasu1AITd
naummawwvammmu Hugfinseyniu sﬁ'aumqmmaa”l,mnu 11

2.3 B/E w¥a P/N 7 TSFC flugaan Afiivuaiuliduaindslivhu 270 Suiiy
usSuaand uaziug ﬂﬁomuum‘(iflﬁutﬁamomnm‘%al,ﬁa"lmﬁu

2.4 B/EP/N vigaﬁn uam"l,mnu 90 Jutuusuiiaan defi credit rating ating
Taatinvnilvavil

2.4.1 fiissue rating w3a issuer rating aslududuusn 1muqszﬁ17‘il,ﬂu issuer
rating siaviLilu credit rating N'ldunannn1sda credit rating seasduding

Usudaanulvidulden
szmAaasAssuAIsAiALARIA
nu 7N nu.87/2558 1329 N3
AINUADINAINUTIN
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BaviluAlav s1uazEanTnsINISLHN sruazidaainsynisitaaunfia »
Faniszavanisualay

2.4.2 i guarantor rating agTusdudu investment grade
2.5 mﬁmsuuﬁoumﬂmmaalnmu 1 1 Adunzfisvlusaradaznoasaisud

aa e

mamuﬂauaﬁmmun‘ﬁanau,a“maaa"lﬂﬂann’mﬂmwﬂmammsmwju Taams
ansuumnm'maou credit rating amo“lmammuomu

2.5.1 i credit rating sz ua’uaﬂiu 2 duduusn w3a credit rating 5YEYE1IT
WAauAeeléfu credit rating seazdudonanianud CRA 1uFauian'ls

2.5.2 i credit rating szazeniadiu 3 suduusn
2.6 anasviidefiangaovdaliiu 1 auddunsdaulusaiadaznansans

aa o

uumamuﬂuauasm’muuﬁaﬁau,azinoﬁo“léﬂfioﬁnjstﬂm}mﬂﬁamﬁ'ﬁmﬁu 1ae
aasutiaunandaeil credit rating atnvlaatrontivaoil

2.6.1 §icredit rating seezduagiu 3 duduusn wia credit rating 53aLeT
wawAeelédy credit rating syasdusonatiniuin CRA lawlaauiiiayu’ly

2.6.2 i credit rating szazeniadiu 4 suduusn
2.7 MEWd&UAUMUARIITAIUAMLATINATT N.R.6. ATUUALRNLEN
3. szaznaINiusyriiuag reverse repo Giag'laitAu 90 Ju

4, diafvuaiuduiidEnianssaiidaiviunisasnuly reverse repo ax
tnainadrinnuaaenIsuAIT A.8.6. UssnMafInUa

(andia 3.6.1.2 anasuvioniilulsena (2) duf 5 : ssnssudseiannsiiiundnnine (securities lending) vialviduldeuilszaa
asIETWrInii 1) gaofluldanundninailunisasnudt AQLZATINATITANNUARIANY 1

. . e o 4 & ew s " - 1nu.87/2558 B3ag NTRINULAY
(2.9) 55055un1s R Hundanindian | 1. aduan daliddyandndhendoiuglaiuluaugelidsznaugsha SBLIaa R
wdnnsndilituduasasuviontion (1.1) | Wwnsdinddayandenannssvinnstugusiunueasdia giudasiiuyanadoin '
(1. 2) (1.3) (2.1) (2.2) (2.3) (2.4) w3a (2.6) | MwWmaUsEnaugsiavtasniufiamslaamunguuneing

a va

Wl i¥ndanisdasdfialvivduladeu | 1.1 §lafuluauanilsenaugsia SBL
nannariN&TNIUAMULATINAIT N.R.0. | 1.2 g1,

dsenAfitiua o
1.3 nasnuiluy

1.4 suasianmindnuasnisavaanuvielsundlng
1.5 sw.

1.6 wv.

1.7 ua.

1.8 v3EnilseAudia

1.9 Non-retail PF

1.10 naynuinwmiiatinuigdinsuns
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1.11 fifdyaaaduamungrinoudinuatinuLiu

2. udnnswen gy dasfundnnswednaglussuuiushnndnnswauasaueiu
Wnnannswe sandannswei sdn. vinntiduuansidaundnnswe

3. MmvuIaannanilsedu ual. davatfiuniseail

3.1 snfiunstifinseusadanudndseduanngiuiaciulseAunis Tty
nannswe TaadadilunaniseAusol

3.1.1 Juan

3.1.2 ana@snadging

3.1.3 B/E P/N iaswiurn dnn visavudseavdu A sw. we. viasurAsid
agvInawzdndetiy (ukfiansenwu

3.1.4 B/E wa P/N i TSFC \flugaan Aifidimuaiuliduaiudaludu 270 5u

Tuudiuaanduaziudideiuatddutiameanuvdaifialéuiu

3.1.5 B/E P/N wsadnn fifiangbitiu 90 Suliuusiuiiaan defi credit rating
atdlaatentodatl

3.1.5.1 {iissue rating wa issuer rating aglududuusn Taansei iy issuer
rating siavtilu credit rating N'léunainnnsdm credit rating szasdudae
3.1.5.2 4§ guarantor rating a&luaudy investment grade

S da

3.1.6 aasullidl credit rating aglugdudu investment grade

3.1.7 wiedamusydud sw. Hugaanlviudnasnuiiaiulsedunnsiu
nannsnalvinanasnu

3.1.8 viuaanufieulu SET Afisadaagludut SET50 Wil lunsdifinaonulais
ulgunansaInuluasI@1su nadnuazsunanisedudinan'lile

3.1.9 uuaaInuuas MMF
3.2 mtuumﬂunaomuunssuawﬁusamauﬂsamanﬂsunumu 3 1 w3a

aod

FfiunsTaedddudeasiinaly BB¥niansauisaivdutnseuiiiaiann
nanUszAuaIna N A Taanau

3.3 vinimdndseduaiu 3.1 finasnuiinssuanalllauviamasdaniavinlla
gunsadeduarundndseuiuld Vuusidunsieduirseniianudannadlu
g3nssumMsIRBunannineg dulag

3.4 @svyamunaniseiu &u¥u > 100% waauamuanmswum‘lﬁ

=i

3.5 ‘tunsmmuanﬂsunumuwuaﬂ Wihuaasnanldasnuiaaiuiiluy
nyweaaui

3.5.1 Wurdnlu sw. vdasuwiasifinguanaawizindediy
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NUNELU6:

o

3.5.2 iasdunnnia P/N mu

3.5.2.1 fiasducn w3a P/N
Lﬂuwumszwnwu

" oN. . maﬁmmsmnn:_mmmawwuammmu

3.5.2.2 P/N #i TSFC Hugaan Af A vuaTuldduaiudr iy 270 Susiuweyu
aane LLauLﬂummmnmum"tmouLﬁamoa’mu”‘smﬁa“l,éuﬁu

3.5.2.3 P/N iflanelitiu 90 Suliuusiiuiaan 4edl credit rating atheniloating
Tasoll

3.5.2.3.1 {i issue rating w5a issuer rating asgluduauusn Tmungzﬁﬁvﬂu issuer
rating éiagilu credit rating M'léu1a1nn1s3q credit rating svazdudla
3.5.2.3.2 4 guarantor rating atluadudu investment grade

3.5.3 as&1snndgineg

3.5.4 reverse repo ahusuasasaasging

4. Fnwaruazanszdrduuasduan WilddayaAfidnwaruazaisedndayuag
Jeyananulszmdaiinouaasassumsidundanninduazaaiananningineie
dardrnuatdmduszuuanudyaniunuastridundnnsnduaznaniseAulugsnssu
nstuuaslidunanniweg

walmduldaaszne
ABIZNITUNSAIALARIANY T
1u.87/2558 1329 n1TaINUUAY

SCBSE
3.6.1.7 dyqurdauaalrontiniianisiiy

SCBSE
d2ui 6 : 55nsusziAN derivatives aundninaLvinIsaIN U9l

UseRNEAIWAITUTUITANTRINY (efﬁcient
portfolio management) e uuANLAUIAN
g1nvrud1num s’fmmvﬁaﬂwmovimm
nasnuaztintlugdaanlasasifudrusac
wilsatnolaatnonflondavianuatrodsialyd

(1) nannined wiaduingunannswe
(2) daseanide
(3) daTuantldsudu

(4) duduarnnidadaniamgnisaliifing
sanisrsenflaasasiansuviont wdaduan
dannadlr9uniin uiavadgaannsna1snia
GATRTRLSHERE!

(5) &udmamulsdulafadiinuiviua

lunsdlfidqqdasiaaroniindrdedusian
YadRuAInITadILUIaI1NITIAUTY 1A
d1vdvdvnatisadiilusiarilaaiuniasan

1. yszan underlying derivatives inasnuazdinilugdeaanldgacsi underlying
ativlaateniisvizanaiaadigsail

1.1 niwddufinasnuanusaasnu'lé

1.2 daseanide

1.3 danuanldauwdu

1.4 askie 12U credit rating w3a credit event (fluéu

1.5 underlying umuaiinouanznssunis n.a.0. Avuatiindy

Tunsalf derivatives 198vAusIA LAY underlymg 96iu swmmmaaomonmmaa
Huseilaqiiuvdasiauas derivatives ity viodl siazas underlylng Aufi

Liladf w3a underlying MiluasAlsznavuasduiidonan daailuieansuacine
AvaNvuastlaineliatunsuanace

2. Wau'lanisainu ual.aganfiunisasnulu derivatives 1ésaiiia

2.1 nsdi MFfloﬁszm?‘imﬁnn‘usamu‘lu derivatives uay underlying uav
derivatives Nagasnuliatnadaauluinsenis

2.2 dumsudindludduanlu derivatives atnglaatnovidlogot

AINUIIN
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feyardavaaroninniidu et sazag
fuardmulsaunlildedid wialuainsacm
wilsiifluasddlsznavuasdufidonarddasiilu
fAgansuatronitvanvuasiilainaliacgng
UWNINRTEANE

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives il

2.2.2.1 nsdiiflu OTC derivatives Tuilssine'lna savfigduanandhantodiu
8N, sUNAsNInguINELaNIEIRAILU Munudiaune derivatives wiagan
derivatives

2.3 lunsdifiazdaciiniszhseniidhanisdenaududiiia derivatives &ugaae
Audniudasiflunindduninasnuaunsaaenuld vedl laiinasnuasiiudd
fvasunauniafintinnaonauduaiufieoy

3. udnnaainisialifinsnaduiiinonasanisirseuiiniuaisenniu (cover
rule)

uaa.ﬁaoﬁm‘lﬁﬁmﬁwﬁﬁumaonamuﬁﬁammwuazﬁaimwmaivao‘lu:huauﬁ SN
dansznnasnuannavissuilanudannadiiia derivatives Rugeaavlinaaaain
e ulu derivatives u uaziiluldaungriinuaaeassunis A.a.60. AKUG

4. nantnagitiuLiNaInsunITaINUNiiinalssRAtNaaamULREN

Tunsel il uaa.avulu derivatives 7 underlying ‘Lilz&udedunindduiiazan
aNuLdavnisadnulu derivatives dvnatisiadiilullaundriinounazassunis
N.8.60. ANUUR

5. uanwnaitiudusmiunisasnuly OTC derivatives
w¥nIansdasinlvifidannaslu OTC derivatives g9il

5.1 Iﬁg-jéfzyzy'lﬁn&'J'mufiommzuuamﬁo:gvaﬁj'lqﬁﬁsswyao derivatives 1% uaa. nsu
nATuN 15 uariugavinauasusazidiau vl luasdiniudvnariuiunaavinnais
229 ual. WA wakazidsyamgisssunaluiuvinnisdaly

5.2 lunsdifiinmanisaifidenansynusasiaizas derivatives atnofianaday
WiagdayadndhanfivAruianasuisyarigfsssnuad derivatives  11iusdn
N5 NIUITUT

5.3 aduananehavilefiuaanlifinnsdregiug derivatives iila uaa. savua'lé

6. nannariiudnsvsunisidinfluadauanly credit derivatives

uaa. davufiifaudauladed

6.1 influadayanlu credit derivatives ldanziianmsananudaoingu

6.2 infugdaldianae credit  derivatives Afidnwaraasgsnssunsa
auAaefugsnssuadantlvadnole gl

6.2.1 Credit Default Swap : Go'ldud Asanavlugiuegdassiuaiudoodu
tastataendasdumnusgiuisalunisansenilanu obligation uaviwnwWua1u
obligation 1iu Teadduaniiatlusruzguradssdumnuidaeinisennaiuiiagéiag

21




BasiiuAla

s1azd N IATINISLAN

a pu|
sgazidaniasvnisinaannlac

UBUENUA:
Faniszavanisualay

MszduauiannasdalszAuaudaadiaiia credit event fduilanazfinali
dannavdalszduanuidavasuivuaiui (lunsdain'liiiia credit  event
dannavaziugaluiuasuiuaaiuilng) il 13id obligation agfitieysanis
\6igd (Single Name Credit Default Swap) w3a obligation finaiasianisdy
AnualiguiadszAuanudasliviinnadiszuililiaiiia credit event  Zdudu
obligation 51ﬂms‘lmmmwﬁ\nﬂuswusn (First to Default Swap) w3atfiatfia
credit event fiudu obligation s7an15lasansuilelungu obligation eﬁoa“ums
ﬁ'\'suﬂmnutawv‘lumuﬂuaoaumwusmuu usdiapnadazasufitnuatiiaiin
credit event fiufu obligation nns1an1slunau (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : €elédun nsanaslugiuzgdailszAuany
W@ Auningdndsfitinannnisanaduatnanauunuiaglasuanndunswd
a1989 'imlNﬂumﬂsunum'\mﬁmumsuwnwumaumuwamammu“luamsmomwsa
dnsaaudifidredsdudnsaaniiaauiiazanaddu uazdruanas () wav
NAAIYRTIINUDIRUNTWE D989 iauandunisigdalssduainuidasaziau
Namammuuaumlumwwu (8181) vavyamgfsssuuaddunswadatvdelvidu
duadseAuninulday aundiasiia credit event usamsuiviuadaa (nsdl'lai
Lim credit event)

6.3 6”1ao‘(iié’mmwmmmumuﬁﬁmumimﬂ International Swaps and
Derivatives Association (ISDA) ‘Wiaemmmmsmuaumumdmnmur;lam‘u Gofl

Py

mamnaomuanwmvmu

6.3.1 finalidiivauldemunguing uazlidaviawfdofunguuneinaiandnninegdiag
ARANINNIWENTANYUUNEIAY

6.3.2 ‘Lififiadmuadvinli§naddmuatiluanasuoniiviadaadann
3917 credit derivatives tuanvdardaude

6.3.3 hifidadvualvinasnudavialdaudavalviungeyan

SCBDV
3.6.1.6

&eyeyndiaunaaireniin (Derivatives)

Wansanauday (Hedging) eumaninaad
AF1NNUAALLNIIUNTT N.R.6. ATUUA

SCBDV

ai‘ayﬁ 6 : g5n3sudszan derivatives Tusinvdssind aundninaainisasnu
Avil

1. idsgian underlying derivatives  finasnuazidnfuddyaladasd

underlying atinolnatnoviloniaviaraatradofl

1.1 niwdduiinasnuauisaaonule

1.2 dammanida

1.3 dasuanildaudu

1.4 a36ie 12U credit rating wia credit event (flugu

- wabiduldamdseaa
ABLZNITUNSAIALARIANY T
1u.87/2558 1329 N1TaINUUAY
NaINUTIN

- uflansasnulu Derivatives
viva Non — Hedging 16au
nilv&adaugrineiu n.a.0. 9
nan.nu.(3) 29/2559
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1.5 wnagen

1.6 1insTudiu

1.7 dufinguudinadausi autdiduida audn Afiasdlsenauflugudiuadiuis
aul1.1-1.6%a 1.9

Saa

1.8 dufiffiasAdsznauiudufion 1.7
1.9 underlying AumuidinuamenssuAT N.8.6. ANUALRNLAN

lunsdifl derivatives d1989fAusAuas underlying 4196y s1A17d198edInaN
gasiflusiailanifuniasiatuas derivatives winifu viefl shaaae underlying
Aui'lilddudl wia underlying ifluasdisznavaasduiidenarn daviiui
gauduadrenvuvuastiiawweliatnaunsvialaaie

2. Waulanmsainu uaa. azsfunsasnulu derivatives ldsaidia

2.1 nseal MF 1dszulAmiAunisadnuly derivatives  wag underlying  uav
derivatives Mazasnuliatrvtaauluiansenis

2.2 dlunsudindluddaanlu derivatives atnslaatroniogot
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ol

2.2.2.1 nseliilu OTC derivatives Tusingilszine ﬁagﬁ&jﬁmm’mé‘m‘l'\wﬁmﬂuﬁﬁ
yananlafuaygalnilssnaugsia derivatives naganalanisiiAuqualog
wihanuiduguadundnninduasaarandnnindidusurinaiguas
I0SCO wianifluannfinuay WFE

2.3 lunsdlfazdasfnmstsenidionisdonauduanda derivatives Hugaas
fuattudaviilunswadunnasnuanuisaaanule ol Liinnasnuasidugfians
FunaumwiafintAgenaufudiuiaiu
3. ndnunauaiiudunsed underlying 1ilu

lunsdifl derivatives fi underlying ilu
Aanwag avil

3.1 luduiiffinnsAamuaignisdruialiadredaiau Taafinnsssyunasdaya
229 underlying w3ailagas19qvinanldlumsaiuia wasiinsaiuadui vy
faqduamuanutnusguuadaddlssnaunasd il ol underlying n3ailadn

Fanamdasiinistadaulimaugnneaainatriudaseenn
3.2 luguiififidnwazatnalnatondls dodl

3.2.1 dnil Afinnsnszanadadiaiaswa Taamduduiidfidnwasladnwasnils
grotl

3.2.1.1 dufiflavddsznauusdasdrfiinin < 20% wasuitniinfonua

o

2l
fign 1.7 - 1.8 sfisvnacasll

UG
o2
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3.2.1.2 dufiflasddsznaudiladiuiiefiinumin < 35% wasimitnifonua
tunsdiduluaugnizaaia Taaavdlsenaudidudasfiivinlududas
ivualy 3.2.1.1

ﬂjsﬁmsmwmsﬂszmqﬁmﬁﬂmu 3.2.1.1 way 3.2.1.2 ‘Lidavinasdisenaui
WAendasfunasAuniatiniuduaniiaisan

3.2.2 dufififiavdsznauionuailuniaiimdasiunasawsaiaiudu wiadu
Aufistanaservdalntudiu

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 dlulueudauluasudiu doil

3.2.3.1 fluguiiffiasdisenauiluasarsusadyaninasnuainisaasnulé
1aem59

3.2.3.2 Lﬁamuum}?‘)uaomumuﬁmdm (pro rata) i&Siaunileinnasnuasnulu
anasuiadyaiulegaseudrldnacduliauudninaai single entity limit
AavnaInulu

3.3 dludufidlésunswaiuntaadgarfiuifaumindadauazvivninfildadie
Axszan ual. el winisingiaantfudenaiiluiddniuieianasuaa. uaa.
Husavialifinnasaisilasduanudaufisnivuadsslamiatoilssdnaaineae

3.4 fimmsudavaufidugattvsatiadtiulszdiinaiuvinaskitudanfinnsisua
dayaatiuinansal

3.5 lunsdififluduiinguaudrinadas duiidonandasdruraanndiusading
uilvatralansanaraadng 6ol

3.5.1 s1Ailaaiiu (spot price) w¥asiAducundannaalontin (futures price)
wavdudlnasaa

3.5.2 gufldudTaadaeifidruaainsaiilaafiuvianadgadamaalonti
2a9RuA InAfuriuA ladud1nily

3.5.3 nendgndarnaaraninidardedududdudlandaainy 3.5.2

3.6 lunsdifluduiiduia dufidonandasdrimaiaaldunasdiayadiedoann
319UV KA U TNTTAVUTEINA InanTas v lssnd iadIuIaaINTIAN
FUAUAZUINITN Uaa. udaIlRLiuldIndIEnsAuIauaIfWauIfuidInaT?
funsadeviaudasidudalaatraiiungsu

4. ndnnaainsialifinswdduiiiaonasdanisiiseniiauaisywniu (cover
rule)

uaa.ﬁaoﬁm‘lﬁﬁlmﬁwﬁﬁumaonaamuﬁﬁﬂmmwLLazlﬁamwmaao‘ly:i’wmﬁ
LiggnasanIsznnavnuatafdasdiseuilaudiannadtiia derivatives fugaavli
naaaIaINnlaadnulu derivatives du uwasillu'ldonuiidrinoiunaenssunis
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N.R.6. AMUUR
5. ndnnariindudiviunisasnuiifiinaseaediiaanninutdes

unseilf uas.aonulu derivatives 7 underlying ‘Lila&oidsnfunsndduiazan
AaNuRaInIsaInulu derivatives donanidiadiilulilauigriinounaiznssunis
N.8.60. ANUUA

6. uaninaaiiudusniunisasnulu OTC derivatives
wniansdasialifidannaslu OTC derivatives &odl
6.1 ‘L‘Mﬂﬁmnnanshwuommmuawuaouamﬂmﬁ'sswao derivatives 1% uaa.

a oo

nsunniui 15 uariugavinazadusasidau ol unsdiiudonarniuiumnaga
vinnsaad ual. Wdnanazidsyasgfsssuaaluiuvinnisdaly

6.2 ‘lunszﬁﬁLﬁmmqmmﬁ?‘imNan'smusia'smwao derivatives atinefittasndey
Wiadayaandranfisrruiatasnivyanigfisssuuay derivatives 11 ual. nsu
Wuii

6.3 AduanandhandeBusantifinnsdregius derivatives 1ila uaa. sa9ua'lé

7 ndnnariiadusmsunsdiniugdaaniy credit derivatives

a va

val.azlfifiaudauladod
7.1 vinnilugdeyanlu credit derivatives ldangiianisanaiudaoivingu

7.2 vinflugdqaldanne credit  derivatives Afidnwaizuasgsnssuvia
nun@avfugsnssuatnantivadnole gl

7.2.1 Credit Default Swap : 49'ldun n1sanaslugiusfdadlsziuanuidaediiu
memmnmmaonnm‘mmmsa“lumsﬁ'\smumu obligation uaviynRUAIN
obligation 1iu mﬂﬂa“’zum'maﬂ‘tug'mvwmﬂﬁ'i"nummLﬁﬂoums"wnwum"mao
hszidumndannasdiatseduanuidaaiiiaiia credit event fulaaazfinal
7.|amnaoﬁqﬂsmum’mLﬁuoﬂsnn’mummgmv(“tunsmmvluan credit event
“ﬁamnaoa”ﬁuam“i,u‘iuﬂsnfi'mummuﬂnﬁ) 11941 13731 obligation agdfitievsans
16ien (Single Name Credit Default Swap) w%a obligation uumﬂsmmsﬁo
muum‘l‘nvgmuﬂsunummLﬁponmumﬁﬁmumamm credit event fudu
obligation '5'1ﬂn'l'simsmm'mﬁon‘]usmusn (First to Default Swap) wiaifiaiin
credit event fufu obligation s1an151as e suilelunan obligation Gfioauums
ﬁwsuswmnutawwu‘tumuwaoaumswusmuu usdiannadazasufivuaiiiaiia
credit event fiufu obligation nns1anslunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : Go'léun msmnao‘lug’mvwﬁaﬂsvnumw
W@avaasduningansdiiinannnisanasuasnanauunuiagldsuaindunsue
d1989 Taagualssduanudaeiniseyniuiavirananauunuludnsaiivia

25




NUNELU6:

Basiudla« saaridanlasinisiiu sraavidaninsenisiuaudlas .
Faniszavanisualay
dnsaaafdedsdudasinaniiomuiiazanasiu uardiunanas (%) wav
yaAafaTINYaIRUNTNEa1989 iauandunisigdalssduanuidasaziau
HanauunuuardIuNLANdy (A1) vavyamgfsssuaaIdunsneda1ede vy
HanadsyAuanuidas auninagiia credit event wiaasurivuada (nsdila
tim credit event)
7.3 mao‘lﬂuéfmm'mmsg'lumumn’mumimﬂ International Swaps and
Derivatives Association (ISDA) ‘Wiaemmmmsmuaumumdmnmur;lam‘u Gofl
fiannasfifan agdodi
7.3.1 fmalidvavlaaiunguuna uazlidansawdedunguanaiinaiananning
LRZARAUINNINEUIanUUNLAU
7.3.2 ‘Lifidiadwuafivinliandddivualiluanasuisniiviadygdauns
3917 credit derivatives tuanvdardaude
7.3.3 lifidanduualinasnudasualidanudamaliividduan
SCBDA SCBDA Walvidluldauisene
3.6.1.7 §yqurdianaaroniintianisiiia | @ 6 : g5nssuilszian derivatives anundninarinisaonudioil ﬂmzsf;szusr;'gndjnnma‘mwu n
uB o 2 o . L ; . C . nu, 1329 NMTAINUUDY
ﬂsuﬁnﬁmwmsnsmsmsaamu (efﬂuent 1. iszian underlying derivatives Mnasvuandiniuddaanladassi underlying / :
portfolio management) euNANAMYN | fenglaatinaniionEanaiaatteded Aavnua

f1noudvue Jygrdanradalronting
nasnuavidilugdaanladacfidudrviac . p
wilsatnelaatnondlowsavatuadredvaalyd | 1.2 ansaanida

(1) nannindniaduinauunannswe 1.3 dasuanilfnuduy
(2) dasnanifis dasuaniddoudu fod u | 1.4 tA36a 1 credit rating vi3a credit event (lusiu

nm‘imLﬂué‘mmwﬁamﬂmwmﬁﬁmLLﬂiLﬂu 1.5 nagen
Sasuanilanuidu naonuasiiniluddaan | 1.6 vsudy

"tunsmmna'n”l,mawm,l,wamsammwmﬁm o oo . o .
1.7 dufingududrlnaduai
(hedging) winiu

1.8 underlying dupufidiinuAmensIuNg A.R.6. ANUALRNLAN
(3) dusuaruidadaviamanisalifing

samstseniinasasiasuiond Tunselil derivatives drvdeAusauas underlying nveiu nenfiavdedenaidiag
lusinilagtiuriasimaas derivatives winliu wstl siazas underlying aud

o Lo o

1.1 niwdduiinasnuaansaainu'lé

(4) navA UTuhL wiaduiinguaudilnag
Lilatdf 3a underlying Miluasdlssnavuasduiidonan daailueansuacine
fawad (commodity index) 9'ldsrunisLdin

avasuanilawwaliagounsviaradoe
dlugdyanludygrdaziaaroninAdaudn . o o L
wradiudsliatedatauluiansenisianis | 2. Waulanisasnu uaa.azandunisasnulu derivatives 1ésaliia

NAINUTINLA? 2.1 nsdi MFfloﬁszm?‘iu‘;ﬁnn‘usamu‘lu derivatives uay underlying uav
(5) Audwiadudsdulafidinouinua derivatives Nazasnuliatrvdaiaululasenis

2.2 dumsudinilugdueanlu derivatives atinglaadrondlogoti
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2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives il

2.2.2.1 nsdiiflu OTC derivatives Tuilssine'lng sasfidduanandhantodiu
0. sUNAsNIAguINELaNIEIRAILU Munudiaune derivatives wiagan
derivatives

2.3 lunsdifiazdaciinisahseniidhanisdenaududiiia derivatives &ugaae
Audniudasiflunindduninasnuaunsaaenuld vedl lainasnuasiiukd
&vasunaumiafintinNgonauduaiiufeay

3. udnunaiiudunsed underlying (ilugait

lunsdlil derivatives § underlying (flugufian 1.7 Fufidonandasfidnmas
Al

3.1 Lﬂuﬁ?jﬁﬁﬁn‘msri‘mum"’;%‘n'lsﬁ'\uazuvlﬁar;hoﬂﬂ’mau Taafinmsssyunaviiaya
a9 underlying wiailadasrvqMinunldlunisaruian uazfinnsaruradadilviciu
fRadueuanumnnzanzasavdlsznaunavaail vivll underlying wiailada
genasaviinisialaulinauaniizaainatlaiiudaseeae

3.2 luduiififidnwazatnolaatnonile dofl

3.2.1 dufififinsnsyanadiadiaioowa Teaduduidfidnsaslndneaisnis
Aot

3.2.1.1 guiiflasdisznavusazdfiiviin < 20% waasthwinfonua

3.2.1.2 dufifasdlsznaudiladintdeiiinmin < 35% wasthwmtnifonun

unsaiAduldausgnnzaaia Tasavdlsznaud dusdasfininluAudas i
dvualu 3.2.1.1

njsﬁmsmwmsnszmuﬁ‘mﬁnmu 3.2.1.1 uae 3.2.1.2 ‘Lidavitavdilsznauil
LAgndaviunasavdatufunfansann

3.2.2 dufiffiavdusenauionuaiiundafendasfunasdnsatintudy wiadu
AauflsAmnaAIvIauNuRY

3.2.3 dufidulauanann 3.2.1 uag 3.2.2 Ailuldenandauluasudiu ¢t

3.2.3.1 dluduiifiasdlsznauiluasanswiadaaninasnuaiunsaaenule
Taaasy

3.2.3.2 Lﬁammm}%uamumuﬁmmu (pro rata) afiaunileinnasnuasnulu
anasiaduaniiulaaaseudrldnaiiulleundninaai single entity limit
2adnaynulu
3.3 iluguiifile
855310 LRI

')

nsWauT Teadadunfinnutitiadawazvinniian'léatng

u
1 wndnngiaantiudenanifluisinlueiazasuaa. uaa.
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TudasdabifiunasnisilasAuanudautiononalsslamiadnefilss@naaweie
3.4 fimsudavdufifuradtsafiaoilulssimaiuvinmssiugaiisimssuatiaya
atinviune nsal

3.5 lunsdififluduiinguaudrinadas duiidonandasdruraanndiusading
utlvatnelanianiaiuadig Avil

3.5.1 ;anilaatiu (spot price) vi¥anmdauandamaalontn (futures price) uag
fudnlnasfauai

3.5.2 duflfud1laafdaeiidnaainnaiilaiuviasnmdgandaanaarontii
2aIRUA AN UL RUA TARUA KLY

3.5.3 nendqndarnaaraninidardedududidudiaadaainy 3.5.2

3.6 lunsdifluduiiduida dufidonandasdrimaiaaldunasdiayadredoann
sIvIuaY KD e IUITNsTavlssnd Inansacvlssing wiad1ulaaIngAn
FUAIUArU3N1TN e uaalitiu'ldi13ansaurauasgwauduisinad
fusadzviaudanduiilalaatiainunzay

4. ndninaainisialifinswaduiiiaenasanisirseniiniuaisenniu (cover
rule)
naa.5”1aqﬁﬂ’mﬁmﬁwa‘iﬁuwaonaamuﬁﬁﬂmmwu,azﬁamwadyao‘tu:hmuﬁLﬁﬂowa
siansznnanuanadiasinssuniienudiannaviila derivatives &ugaadlinaaaani
16iaenulu derivatives 1 uaztiuldauAidiinoiuamuznssunls A.e.6. A1UUG

5. ndntnatgitintiungrniunsasnuniiinadsssudiiaananuLie

TunsdlA uaa.avulu derivatives 7 underlying lailz&udmAunindduiazan
aNuLdavn1sadnulu derivatives dvnatisiadiiluliaundriinounazassunis
N.8.60. ANNUR

6. uaninasiiudusniunisasnulu OTC derivatives
w¥nIansdasinlvifidannaslu OTC derivatives gvdl

6.1 ‘t‘ﬁy»js’fzyzywﬁﬂquuﬁoﬁmamuamﬁog&@wr;!ﬁﬁssuﬂao derivatives 1% uaa. nsu
nATuN 15 uariugavinauasusazidiau vl luasdiniudvnaiuiunaavinnis
229 ual. Widwnawazudsyaagdisssunaluiuvinnisdaly

6.2 °lunszﬁ1’7il,ﬁmmmmszﬁ17iaowansmnsiasmwao derivatives atinefifag1Aay
WiagdayadndhanfivAruianasuivyarigfsssnuad derivatives  1viusdn
AN UNUTA

6.3 Aduanandhanilofunanlifinnsd1egiuy derivatives iia uaa. sasua'ld
7. ndnnariiudusmsunsdiniuadaanlu credit derivatives
uaa. davlfiteudaulaged
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7.1 dinflugdeyaunlu credit derivatives Tanizianisananuldasvingu

7.2 vinfuddeyalaiany credit derivatives Afdnwaraadgsnssumnsa
memuonnmnssuamwuoama‘tm Grofl

7.2.1 Credit Default Swap : go'ldun nsanaslugrugidalsyduainudassiu
Lﬂsﬁmﬁtﬁmﬁaof’\”nmmmmsa"lumsﬁ'\smumu obligation wavKKARUAIN
obligation 1iu Tmma"mmmaﬂ‘tugmuwmﬂﬂiunummLﬁﬂoumsywnwum fav
hszidumndannasdiatseduanuiiasiiiaiia credit event fuTnaazfinal
wamnaoﬂﬁqﬂsuﬂummLﬁuamnmmummgmv(luns A'l%LAn credit  event
dannavazRugaluiuasuiuuaauilng) il lidn obligation azfitievsanis
\6igd (Single Name Credit Default Swap) w3a obligation fivaiasianisdy
AnualiguiadssAuanudasiininniissuiiifiacie credit  event  Ziudy
obligation s1an1slasianisudeiilusiausa (First to Default Swap) wialfialia
credit event fiudu obligation shan15lasanisuilelungu obligation eﬁoa“ums
whsuswmnul,awv‘tumuwaoaumswusmuu usdiannadazasufivuaiiiaiia
credit event fiufu obligation nns1an1slunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : Go'léun m'imnao‘lug’muuwﬁaﬂsunumw
@ Auningdndsfitinannnisanaduatnanauunuiaglasuanndunswd
d1989 T,muwmﬂﬂsunummLaﬂaumsmnwumaymuwamammu‘tuammamu‘%a
dnsaaudifidredsdudnsaaniiaauiiazanaddu uazdruanas (6d1) wav
NAALRSITNUDIRUNIW 198 wanandunisigdalseduanuidasaziau
NafauunuLasdIUNANY (618) vasyarigfsssnuasdunindgdrvaelnduy
duadseAuninuday aundiagiia credit event usamsuiviuadaa (nsdl'lai
LAm credit event)

7.3 daslddaanuinssruaiuiidiivuaiae International Swaps and
Derivatives Association (ISDA) wsaéfmcu'lmmsg’muaumumaﬁuno'\uﬂausn dofl

Py

mamnaomuanﬂmumu

7.3.1 fiualddedulaounguing uashidansautoiunguminaitcmananninguas
ARAUINNTWEUIANHUUNLAU

7.3.2 “Lififiadmuadvinlddnaddvuatiluanasuoniiviadaadann
819uiini credit derivatives tuavavidaut&ely

7.3.3 ‘hifidanvualvinasnudasraldanuidavinaliungdaan

SCBPMO

3.6.1.7 &y dauraaroniiniianisiiy
Usg&nEarwalsusnisaisadnu (efficient

portfolio

management) @ unAnLNaLIT

SCBPMO
#2uit 6 : 55n570UsELAN derivatives aundnLNYINITRINUGFIT

1. iszan underlying derivatives Minasnuazdiniluadayanlddaci underlying
atnvleationiiynianaiuadnvfeil

walmduldaassne
ABLEATTNANTAIALARIAYIU T
1u.87/2558 1329 NIV UL
NAYNUTIN
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f1Tnoud1viue Jygrdauiaalronting
nasnuaztiniuddyanleasdasidudiuiac
wilsatnvlnattonfiondanaluatnssialuld

(1) vannsndwiaddinduunanniwe

(2) daseanide dasuanild@audu edl u
nsmmLﬂué‘mmwﬁamﬂmwumumLLﬂiLﬂu
Fasuanildsudu nasnuastinfugdayan
lunsdidanandldaniziianisanainudes
(hedging) winiu

(3) aumnm‘mu‘uﬁaaamammmsmmuwa
sianisnssuiinasanaswviond

(4) nadAl UTudy wiaduiindududilna
fawad (commodity index) 49'ldszynsidin
lugdayatudyandaznasroninnfidudn
niadunlsliadrvdaauluinsenisianis
NAYNUTINLA?

(5) audusadudsdulafdiinudivua

1.1 niwddufinasnuanuisaasnu'lé

1.2 dameanide

1.3 danuanldauwdu

1.4 astie 12tu credit rating w3a credit event (fluéu

1.5 wnaven

1.6 dnsfudiu

1.7 dufinquiudilaaduai

1.8 underlying dumuA&nIUAMEATINAT A..0. ATUUALRNLHN

lunselil derivatives anv9fofusauas underlylng pIghIoy! swmma‘maomnmmao
lusianilaatiuniasiauad derivatives winifu veil anuag underlying Audi
aildddl vida underlying iluasAisznavnasdudidonan dasfiuiaansuatine
AvaNvuastlawneliattsunsnanasie

2. Wauwlanisadnu uaa.avanfiunisasnulu derivatives 1ésaiiia

2.1 nsdl MFﬂészmﬁmﬁnmsamu‘Lu derivatives wag underlying uav
derivatives Mazavnuliatnedatauluiasenis

2.2 dlunsudinfuddayanlu derivatives atnalaatrondodiof
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ol

2.2.2.1 nsmn]u OTC derivatives Tuilszima'lna maouﬂﬁmmmnmwu vilu
s9W. sUNATATIngvInaawzdadetiu dunudaune derivatives vidagdn
derivatives

2.3 lunsalfiagdasfinstnseuiidiamssdonavdudiia derivatives dugnav
fuattudavilunsnddunnasnusnuisaasnu'le Mall ludnnasnuazilugfigng
FunauniafintinNnasuauudiufiaiu

3. ndninaiiisdiunsedt underlying (ludard

’Luflszﬁ‘f/’i derivatives i underlying tfludufionu 1.7 dufidendacasfidnmes
Aot

3.1 dlugufififinsinuadgnisarwialiatrediaiay Taafinnssvuunasdaya
2ad underlying usaﬂaaﬂmaqmmm‘lmun'ﬁmulmVu,azﬁn’rsmu'smﬁﬂuﬁwtﬂu
fRaduauanuinsauzavasAdsynavnaseail vivil underlying wiailade
dendandavfinmsiadaulmandgnizeaiaataiiludaszeng

'
adda o

3.2 \fluduiififdnwazatrolaationde ol

ada

3.2.1 dufiffinnsnszanadiadnaiiaona Taedududiisian

wagladnmandls
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Grotl
3.2.1.1 sufiflavdisznavusaziifiiinin < 20% wavitniinifoniua
3.2.1.2 dufiflasddsznaud ladudefiinnin < 35% wasimiinifonua

lunsdifiuldeuanienana Taaasdlsna dugavfmiinLilAudas i
dvualu 3.2.1.1

ﬂjsﬁmsmmsnszmnﬁmﬁnmu 3.2.1.1 uag 3.2.1.2 “Lsidiaginasdisznauil
WAendasfunasAvizatinfufiuufiansan

3.2.2 sufififiasdusznavonualundaiinmdasdunasandatiudy viadu
AufistanaganIainudiu

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 Mdluluamudauluasudiu dodl

3.2.3.1 dlugudififiasdlsznauiuasansuiaduaninasnuaiunsaasnule
1an59

3.2.3.2 damwauduainuaudaaiu (pro rata) wafiaunileinnasnuasnulu
anasviaduaniulaaassudrldnaiiuladaundninaad single entity limit
maonamuﬁ’u

3.3 fluguiflasuniswaun taegantuifiauindadawazvinviiniléang
axszain uaa.vieil mndsingiaantiudenaniudinlueiazasuas. uaa.
Hugasdialufiuasnisilasfuanudauionionaiselamiagofidss@ngaiwe e

3.4 imsusavduiituqatvsaifiasduilszinnaiuvinnseudaninsiguadaya
atingriuLe Nl

<
U

3.5 °lunszumﬂum.mnauauﬂﬁﬂﬂﬂzum aafidgvna1fasAIuInINNGILUTaENY
nilvatvlawdaviaroadng G9il

3.5.1 ;anilaatiu (spot price) vitanmdauandamaaloniin (futures price) uag
fudTansfauad

3.5.2 ﬁﬂuﬁﬁum‘iﬂﬂﬁm%ﬁmmmmnsm'ﬁ]aaﬂuu’%asmﬁmmw%amua"muﬁ'l
Pavdudlnadausidudrladudinis

3.5.3 adgndamaareniiniaedsAududidud tnadaaianu 3.5.2

3.6 lunsdiiluduiiduia dufidonandasdimaiaeliunasiiayadiedeann
sevuzasnibagIuIENsTavlsand inaniasvilssing wiadulaaInan
Auduaru3nisi uas.udadliiuldindignsAuiauasgwauiduidonan
gsassviaudnnduiidaléatrinungau

4. nantnasinisialhfiniwaduninasnasanisiiszuiiainnissnniu (cover
rule)

uaa.dasdalvifininddunasnasnuiianannuasiianiwaaas luinuiiaowa
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sanseinasnuanadasiseuilautiannasdia derivatives Sugaaslinaaaaii
1eaanulu derivatives u uaziiluldaungriinuaaenssunis A.a.60. AUUG

oo

5. 1/1anmmsmquLmuai'msum'saomummmaﬂszmmﬁ aammwmﬁ"ﬂo

‘lunszujn uaa.a9nuly derivatives # underlying ”Lai‘lﬁ?io;ﬁmﬁnm%wﬂauﬁazam
anuLdavn1sadnulu derivatives dvnatisiadiilullaunadriinounazassunis
N.8.60. ANUUA

6. udnnariiuduaiviunisasnuly OTC derivatives

Y-

wniansdasialifidannaslu OTC derivatives &ofl
6.1 °l1/1ﬂéfzuanan&hwuommmuauuwuamﬂmﬁsswuao derivatives 1% uaa. nu

a oo

najuil 15 uaziugavinauadusazifiau Wedl lunsdiAfudonarniuiuvgavinnns
229 ual. WA wakazidsyamgisssunaluiuvinnisdaly

6.2 lunsdifinnuanisalfidenansenusiasia1uag derivatives atnofitasday

<o

@

Wigdeyarandhaniledmuiauazuisyarigfisssuuad derivatives  ussm
AN1TNIUITUT

6.3 Aduananshanilofunaniifinnsd1egiuy derivatives 1ila uaa. Fasua'ld
7. ndnnaeiiududviunisidinduadauanly credit derivatives

a . va

uaa. dasufiifeaudauladed
7.1 vinnilugdeyanlu credit derivatives ldangiianisanaiudaoivingu

7.2 vindlugdalaianae credit  derivatives Afidnwaraadgsnssunsa
nun@avfugsnssuatnantivadnole gl

7.2.1 Credit Default Swap : €o'léua msmnao‘lugwuuwﬁaﬂsunummLﬁmmu
memmanmaonnm‘mmmsa"lumsﬁ'\s“wumu obligation waviKARUAIN
obligation 1fu Tmﬂﬂé’mmmaﬂlumuuwmﬂﬂsunummLaﬂoumsuwnwumaumaa
hsziduaudannasdalssAuanudaifiaia credit event fulazasfinal
7.|amnaoﬁqﬂsznum‘mLﬁuoﬂsnn’mummgmv(“tunsmmvluan credit  event
°ﬂamnaoauﬁuaﬂ"luiumnn’mummuﬂﬂ@\) 1191 'laid1 obligation agdiviegs1annsg
v6ien (Single Name Credit Default Swap) w3a obligation uumﬂsmmsﬁo
n’mum"mvgm'\ﬂﬂsvnummLﬁﬂouwumﬁ'ﬁvuumamm credit event fiuAu
obligation 51ﬂms‘lmmmwu\nﬂuswusn (First to Default Swap) v3aiflaiin
credit event fufu obligation s1an151asansuilelunan obligation Gfioauums
ﬁws”ﬂmnutawv‘lumumaoaumwusmuu usdiapnadazasufitnuatiiaiia
credit event fiufu obligation nns1anslunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : €eldun nsanaslugiuzgdailszduany
WBavaasfuningansdiiinannnisanadsnasnanauunuiayldsuatnfunsue
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d1089 Taaganalseduanudaeianssyaiuiavinananauunuludnsaefivia
dnsaaadiidvdsdudnsinaniiaauiiazanasiu uazdiufianas () wav
NAAIYRTIINUIRUNTW D198 iauanfunisigdalseAuaiuidasaziau
Namammuuaumlumwwu (61%) vavsyargfsssuuaddunswadaivdelvidu
duadseAunnuLdeay aundiagiie credit event usamsuiviuadaua (nsdl'lai

tim credit event)

7.3 daslddaauinsgruaiuiidiivuaiae International Swaps and
Derivatives Association (ISDA) ‘Wiaemmmmsmuaumumdmnmur;lam‘u Gofl
fiapnaoffidnwaaot

7.3.1 finalidiivauldeunguing uazlidaviawfdofunguuneinaiandnninegduiag
ARANINNIWENTANYUUNEIAY

7.3.2 “Lififiadmuadvinld§naddvuatiluanasuioniiviadaadann
3917 credit derivatives tuanvdardaude

7.3.3 hifidadvualvinasnudavialdanudavialviung ey

dns&iung
aanulu
nanniwdusa
vindRuau
wadlu
nIWEFUADY
ADINUTIN

SCBSE, SCBDV, SCBDA, SCBPMO

gandiumsasnulunannindnianiwgdu
auludssineg :
n‘%ﬁmﬁmmswamuﬁamiﬂﬁwﬁnw‘?wr;i w3a
NIWERuUIU u‘%ammanwaiﬂﬂ"‘;%ﬁutwmﬂu
NYWHRUVDINDINUTIN ATNTA&TAIIY
AOLLATINAIT A.R.6. WIalsenardd1Tneu
ALENTINAT A.R.6. UseniddIuadvsia‘ludl
TunsdlfdrdnoruaaznssunIs A.8.6.
Uszmaudlaiddauudasdnsaiunisasnu
v3¥nIanisagasnuliidulianisenain
wAlugae

3.7.1 dasndrunisasnulundnnindunia
ninegudu — Tudsaina

3.7.1.1 n"‘sﬁmiTmmsmaaomu‘tuu‘%aﬁ“Liﬁo
nind&udvdaludl (Wardunswd&uaav
naInuN Taaliindednsnaru

(1) esrasnasging audia 3.6.1.2 (2.1)
(2)  Wudinsrasdunsansanssrasduil
Wguvintduaalusivdsging anudia 3.6.1.5

dagrunsasnulundnninduranindduduludssinduazsrvdseing :
13¥NIRNITATAINUMIaLEIMIYsE TR nIzAIInndnNTWE niwddudy wia

meannalaadIdduatrvlaat1vnuilanianaiaatilInI1uy UssnAIAAMENIINNIS
n.8.6. WialsznaAsiingIunaensIums n.a.0. Mnuacvsalilid Buudlunsed
NAMENTTNNIT A.Q.0. W3BdITNITIUAMULNTINNIT A.R.0. Wianuiutaumniadl
dsgnduAlanTatiuLfnUssLaNnIaan U sAININNTWENITaNTWEFUNIANS

P

mmanwaimmﬁau

gt 1 : danadrunsaenuiiduaanugaannintdduniaddoan (single
entity limit)

%ia sztannswedu da51872u (% aav NAV)

1 | en&@snasging lidAndaaiu

2 | an&@snndgavlsEineg
2.1 nsdldl credit rating aglu 2 lidAndaaiu
duduunsnzuly
2.2 nsaifl credit rating aglu lsivAiu 35%
5¥6U investment gradeusifnnii
2 duAUwIN

3 | wuaa CIS LidrAadasaiu

- watiduldaudsena
ALEATTNNITAIAUARIANY i
11U.87/2558 1389 ANTRINUAAY
NaJINUsIN

- WRadiu single fund limit nseiians
QINUTUMNERINULBINAINUTIN
au dubidhdAedenaiu
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(3) anasmadgavdseing aluda 3.6.1.2

'
aa o

(2.2) muauﬁup‘nuuuﬁ'aﬁaagi‘luaaoﬁuﬁu
usn wWiadgadaznaarninnfidudiues
#15A9NAN

lunsdlaavnasnusiuie yadr12a9nsas
MAFFEAUTELINANINITIARTY HasIuAULAD
gavhitAusaaay 20 aasyadianasduluud
AU Vuusiflunasnusniuilafiinisanauay
FudiafunulaaInuaUuAIFIa19nNTdITEY
nRIkiuau (auto redemption)

3.7.1.2 ‘u%ﬁmﬁmmsmaapmuu‘%aﬁ“ﬁﬁwﬁ
frsaradgetvissinafuaniuiiaannida
3.7.1.1 (3) wiadgyandamaarniinnigudn
tluasidsdenald tlatdluniwdiuaas
navnuld Taadflyadisudumduiliadiuinu
anizgaanniagiilugdaasaidu 1Ay
Faaag 35 yasyRAmINGRuUgnauasnaInu
Tunsdlaavnasnusiuile yad 1229051815
MesgavlszvaaIussanils davlitiuias
8z 20 pavyadIndIsiulunsasay Liuue
unasnusrudandaisunauasiudadu
NUILRINUATNATFIRIINTUIGITEULIRN
wiuau (auto redemption)

msmuama”mjmummsmmﬁo Tiduas
grseussavfivnasninddunnldssiani
daanwiafilluddyansnadnaiiiugaan
#iusay giuanda Aadnuav gandssdu wia
ddagyeyn donavnuldasnuuiadligs
nFnddunardu suludasidiunisasnu
AVNA1IGIE

3.7.1.3 u?ﬁmﬁmmsawqowuu%aﬁ%sﬁq
nindRunfiduduanuinadaagluduaun
frunsaasnulacesa’lid Gosura1snd
AQUNIELANIZIAGITU SUIAITWIALLE 3D
UIENLIUNUY Lﬂu@gan NE9ANE {iusay {3y
217a dadnnay {eArdssdu wiaad&ya tiva
tilunswdduravnasnule Taafiyaa1siudu

HuAnIass &SI LN Y

'
a o

rhnigiurhnusagaanasansi
dnwrazativlnadontodvil

4.1 4 credit rating atluszéiu
investment grade

4.2 \dusuiasaaudu il
NERUAUIanI®ITNSSLNA
tHuilseAu
(LisdudnrassasiiauLin
WNuhnfifagiseaedianis
tliuauuadnasnu)

TaivAu 20%
vialaiiAu 10% adluaisaanu
Tusinvdssinandagiinsewniudl
afidtunadarvlssindg 1ae
tRanld credit  rating  wwuy
national scale doifluldeuinauad
Ad1lineIuALENITUNIT N.R.6.
UsenAdviue

da o g

mwmsmuanmm%mnmuﬁoﬁ 5
5.1 luasiasuil asanshondl
Avnu SN wiadnn Naaninng
fuenunguinelng wiasnan
A9 W.619UsEINEN AT
auanaliilsznaugsia ow.lu
Uszinea'lng

5.2 w@uaznaludssinalng

5.3 {1 credit rating atiluszéu
investment grade

5.4 \fluasansiadlussuy
organized market v3atAguLvin

LitAudandoil wdusdnnlaay
gonin

(1) 20% w3a

(2) fimnaasasansiasnuly
benchmark + 5%

nEwa&uF9Tl

6.1 enasnuiaansdaudane
TunsgaudiaaanannIngs1niy
davnuiialaduas SET wiauag
aaladauanannindervsuine
(wa'bismdvanarsnuigaanas
gsatszninvadunisudlune i
a’mw‘i'\“tﬁﬁq'mﬂnaaun'mﬂu
nannindannalu SET wialu
AN ANRANTNED
eviseing)

6.2 anasnuiaanlaaud¥ni

LitAudandotl wduddnnlaay
9N

(1) 15% (v3a'litAiu 10% iia
tHumsasnulusdrvidsanansagil
aMsenWuiiglianunag
avlszing Taadantdy credit
rating wuu national scale 4
tHuldenuinaginanineu
AOLEATINATT A.R.6. Usend
AnUA)U3a

(2) dwmiinzasnindduiiasnulu
benchmark + 5%
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Faniszavanisualay

WoRULaA1UIAMLANILEUIAITUT AT EN
Wunusradu lutAusaaay 25 aadyamn
NINARUgNauaInaINy

(1) amasuvioniiludlssing anudia 3.6.1.2
(2) asasheniiAonu auda 3.6.1.3

(3) Wushnluganfunsduaunguinaine
wIanRITNLALULYINLIURR anuda 3.6.1.5
(4) &eardauraaroniin auvdninaaii
griinoudiue enuda 3.6.1.7

(5) enasAfidnwasuasdygyrdans
FINTLHY arunantnasingrinnudIvua
auda 3.6.1.8

AMsAwada U I NTUNITNEFULnaciu %
HuyaA1uaninbdudonasnusinasnumnsadl
Vidusa'lld desurarsuiauidnidunuse
ienduilugaan §&93ne §3usas giuarva
HR&nn&Y fArdseAu wiaddauan saulu
205 1RIUAINAT

(1) wiwd&ueuda 3.7.1.4 (1) (2)
(2) viwed&upuda 3.7.1.5 (1)

‘LuﬂszﬁﬁnaomusmﬁLjumnluﬁﬁuﬂﬂa
dvau Teadfiingiszasdtianisentfiveiuuag
naInusIN ARduyadInasldud1naana
Tuludasgrutl

3.7.14 n‘%ﬁmﬁmm;maaomuu‘%aﬁ%io
niwdducvsalild Nuaralaiilugaan §&9
Chlil

Susav giuarda gaannav gansedu via
deyan Lﬁagﬂymﬁwﬁﬁumaonamuw Taad
yaduAuivAuLladiwIaanIzigaan {9
8 Jiusay {Iualia dadnuay gatdssiu
wiaadeuansatdu LilAusaaas 25 uagyan
NINEFUFgNDEUaINAINY

(1) esasuvanuludssing aauda 3.6.1.

%

nudvaanziiauiludaanniagdaa W

o
G

1
i}

Fadodulieunguunaing
wianguInaavlsEnE DRy
2avs¥nmInaNdanaly
AsTAUtaTNANANNIWER IS
Wasnulduas SET wiauag
AR NI NNINE .
svdszine (welisudusdnn
agszninvsntiunsuAlaviai
anavi vfinsiinaauiuaan
annsdiaanalu SET wialu
AAadaUaNINNTNE
fvlszing)

6.3 Vudaglusgnine IPO ia
mMsAangidaudiaznaniu 6.1
6.4 asaEnsifidnaeAsudIU
Aot

6.4.1 \fuasiansuil anasie
uiiivnu SN wiadnn

6.4.2 fi credit rating agluszau
investment grade

6.4.3 \duanasiigaaninng
Tueunguanalnauaziguany
adsTuludvlszng wiag
aanIncIAUMUNHVUNE
fvdszing

(we'lisuaILIVAY SN,
vsenANlasy auaa i
Usznaugsia sw. Tulssina
ne)

6.4.4 fuasansiagluszuy
2ay9 organized market #3a
ARV

6.5 @515 Basel III 1§ credit
rating atilusgdu investment
grade uagzagluszuuuag
organized market w3atiguLvin
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sgazidaniasvnisinaannlac
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UinudeasansurienuuadusEnaaniaun
agsgninvatdunisiviiuanenisiinaay
el

(2) vuflAazassunsaaIandnnIngdosu
dundnnindaansifisuluaarandnnine
whvdszinalne defaaniiudvnanatsening
ATaTLdunIsATEINaNITAaRi ULt lAY
dafvAuaarananninduvivdssinalnein
dranisFuusidaniaiuysudnd iy
nanniwdaanziiiau

3) m'ﬁansumuu‘luﬂsumﬂmuma 3.6.1.2
mammﬁnwuﬂamumuﬂa 3.6.1.3 1ol
wnigifiduduainuiniiadanglududud
gransaanula (investment grade)

(4) MihaRINUUINAINUTINAFIUTTUNIWE
wasnuIanTaduaInssdiianisasnulu
adonsuniweg (REITs  Tuidssind) anuda
3.6.1.4

(5) ludAuuanIdndauwus Aauduaiiu
Utiadavadiaanasidrsaglududu
gransaanu’la (investment grade)

(6) é’zyzyw%amumwﬁmmﬁa 3.6.1.7
adeyafiduduanuiitliadiauavaanas
ssaglududuiianansaaenu'lé (investment
grade)

(7)  enasifidnwasuasdyandauin
f29ntinuelonuda 3.6.1.8 AfidudualIy
dNtdadaaglududunarursaaanule

(investment grade)

(8) Mmqmaonaoiﬂso&%wﬁugm Auda
3.6.1.9 ﬁtﬂuviﬁnws”wﬁammzll,ﬁuu‘l,ummm
nanniwdunvlssinalng wianaasnssunis
aatanannindasdosuiiundanninegan
nefiguluaarananniwaurivdssinalnanag
atszningnisaltfiunisnszananisiianiig
aanueudativdunaianannsnausdssing
a3 anIsFULRLLANAAUNUILRINY URE

6.6 DW 7ifl issuer rating atlu
J¥@U investment grade

6.7 wiaa infra Wsanue
property il

6.7.1 i infra wIanule
property Aaangifiaudaualu
numuﬁamwanmswudmsu
davnuidlduas SET wiauag
AR NI NNINE
svdszine (welaisiuioniag
sunanagsznieiiunisg
uAlamgnaravinlifinsiin
aaunieIndIaanIINAITL
aalu SET sialunaiadaune
NANNFNE G UTTLNA)

6.7.2 wiha infra wsawihe
property Natluszuing IPO tia
aMsAangiiaudiaznaaiu 6.7.1
6.8 gInssudvil Hgdeyeund
credit rating agTussdu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | viwdduduuanwmilaanniiszuluy | ‘WilAu 5%
da 1 - 4a 6 (SIP)

e : drnsunisasnulu derivatives on organized exchange "Lidl
dadualaaAu single entity limit uave &y
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s1azd N IATINISLAN

a pu|
s1rgaztdaninsinisnaaunnila

UBUENUA:
IanilscavanisuAla«

ML ALNAFITRUNALDINAINUTINTATIFGY
AugIu

ATEITUVINUAN (1) wazasd@IswrIniinix
(3)  alinuaarusIndniraaInuual
nasnunINgadalviiuasansuvienuauda
3.6.1.1 (2) wiaana@Tuvvuiiauda 3.6.1.2
(2.6)

msmu'szué”m'\mummsmuﬁo Ty
niwdguaussaniuaznindliuaiuda
3.7.1.5 (1) ﬁuﬂﬂaﬁona’ntﬂuﬂvaan AGOERY!
#iusay giuanda Aaanuav gandssdu wia
Aadayeyn denadnulaasnuniaidlisiuly
205 1RIUAINR1IAIE
Tunsdlinasnuasnuniaflidenisnuasnas
TasvasNugIuauIssanils (8) Nildnuway
sosialdll MiiduyariniIgaadnaslnsIsdsy
Nugiuadvna Huludasaiuzasyananiu
19sanilsniiluiinnasfanislasedsvnusiu
(1) wadszlamiinaslasoasofiugiuas sy
fuagAumnusiuisalunisuinisianis
1As9a N UFIUTALLIN2DIAINITTATIRGY
Augiu wiauivnivaniavdidneaauas
UAAAAINAT

(2) umwaonaoimoaéwoﬁugmwﬁaﬂﬂh
Jagay 10 2avdrwiumibandininglaua?
MInauadInaslnsedsIviugIugniialan
IaavAanNslaseaswlugIu wiausnina
WAL NELHALUDIYAARAINE

AMsRTAUENTnguarus¥ntdagnIulg
& TiRasaa uuIasgIunIsiydnann
Jmdndydavuataafunsiarinsunisiiu
7

3.7.1.5 uf’sﬁmﬁmmsa‘maaomuu%aﬁ%sﬁo
vindRuauvaniiaanasainniinualiluda
3.7.1.2 dia 3.7.1.3 uazda 3.7.1.4 fiaiily
NINARUBAININUTIUMUSATIRIUGIsaTT

du 2 : dasdiunsasnundnaaNaguAanis (group limit)

9ia

Usznnnsneaun

dns1aru (% aas NAV)

1

Asasnuluniwdunasusdnyn
usdnnaglunguianisifiarfu
wiansudinflugdayanlugsnssu
MM UfuLTdnaInaI?

Litdudanladasvitedod wdiue
danlaagganin

(1) 25% w3a

(2) diwinaasnindduiasnuly
benchmark + 10%

nanenue : dmdunsasnulu derivatives on organized exchange ‘Lididiardinua

\Rendu group limit uasgdayan

dhuit 3 : dandrunsasnuiiaiuiaanlssanniwgdu (product limit)

2ia

sztnnndnedu

dns1au (% uas NAV)

1

Wudhnniaasi&stAauLvingkuy
#hn B/E w3a P/N Adduananu
nguanelne (lusrudearanlu
avlssinAuaviifyanafanad)
tugaan g&vana wiaddyan
Aol

1.1 suasudadandunisiung
ANVUNEULAWIZIANIUU

1.2 sw.

1.3 .

1.4 ua.

1.5 ussHvealasas@uidiafiag
ande

(hisyudvdunnransans
Wnuvindudnifivagiseaed
WansafiuauaaInaInNy uay
nindduinaonulésuiau

ATINANBINANNG ey IaN

- nadsgtansudu'litiu 45%
waslusauilifeus (v3alusau
angnasnuarTunaduifiang
Tasunms < 1 1)

- dasrdinediulailddunasnuil
anglasenisuiaangdayan
Aunda < 6 1iau YWetliawe
nasnuiifianefalasenisvia
anefodqugn > 11

- WRaLdiu product limit nseit
a9nulu Non-investment
grade/Unrated Securities*,
navNUNNaAFINBUNTNE /
REITs dluusiaziszsian'lyiciu
20% w9 NAV anuniledatiau
g1ineu n.e.6. N nan.nu.(?)
29/2559

yaneie @ * anviu SCBSE
aglifitAa product limit nsel
aynulu Non-investment
grade/Unrated Securities

- Wiandia product limit nselt
aonulunie CIS Ninaviiu
aunnuualne fulidnda
gamaiu aunilvialiou
gidneu n.e.6. N nan.nu.(?)
29/2559
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(1) msasnunsaftidoninddudonaide
nﬂﬂa‘lmﬂuﬁaan fH&ea1e g5usavg {iualda
HEXNUR Nmﬂsunu wIagdya daviiyaa
sufuieduiiiadiuiaanizgaan gdoane
#iusay giuania Adnuay gAndsedu w3a
adeyeynsnadu lutAusaany 5 aavyadn
NINEFUFNaUaINAINU

() asasnulundailidonsndgduaiy (1)
dladnasiunauaraiidugaan g&eann
#H5usav fiuaria gadnnav @n]ﬂsunu u3a
adeyanua) dasfiyamnudurivduluiiusan
ay 15 aagyamnswadugniuasnainu
mw“tuasmmﬁoﬁ“tﬁmmiﬁﬂqﬁn{Tnuﬂ’ar;l
avnuuasludrdgyuansdninazdaniig
AVNUBBINAINUSINNTAAITURY
WL UTYARNRANNIWELRLARIAUINNTWE
W.#.2535 ua'lisiufonihaasnunasnusiu
Imoaswwumum"l,uLﬂu"l,ﬂmwmmuﬂIuwa
3.7.1.4 y35andle (8)

Witnauludia 3.7.1.4 215508 LaLITIANN 1N
T AUAUAITHUTINTATIRIUAINITTANTY
e Taaaulan

3.7.1.6 u”;ﬁmﬁmmsawaowuu%aﬁ%sﬁo
nindduninguaanislaflugaan gdosne §
Fusay giuaria gaanuay gAldsedu wia
Adqua alluniwddunasnasnule 1aad
yaruAuNIRuzasnguianIstulitiy
ansiadvlaadrntiodvsa’luil udlunednsn
Taaggenin

(1) 5aaag 30 yasyRAININGRUUDINAINU

(2) dandawatdanmhuinuasnguianis
avnanludia (benchmark) uavnasnuiiu
uAusanay 10 vasyarIMIwaIuanduas
nadnulu il driTadenaridasiiudaud
ninavAlssnauuaIRddNdnIsIHaLNTaENd
ATvIILATRanAdaYAuUTaUIENITAINY
AaININULY

reverse repo waa securities
lending w3a derivatives)

nwaauioil

2.1 BJE P/N wi3a SN fifidau'ly
vuulaausiausnasnuldaiiung
Wifinssulaudnizansasluas
A5ldadgasiinguunadiviua
viafidaulaWinasnuauisaans
Augaanaians'le

2.2 WudhanIaas@stiauLyiniu
dhnifiszaziianniseniiu 12
Liau

2.3 total SIP @ wdia 5 vavaudl

nndszansiudu
TaivAu 25%

reverse repo

Ay 25%

securities lending

LAy 25%

asE1s69il (total SIP)

5.1 asasi'lildaansdauily
wanniwddaualuy SET uaslu
AR NI ANTNE A UTENGE

5.2 anansi'liléddanaagiu
nszaudiasnandnninda1viuc
aonuiialiduag SET uarzadnain
dameavdnninderolsuing

5.3 anasidaualunsyaiuda
andnnudssugasnuiia 'l
doagszrninoudlunanaravin s
MsLANAAUATIRITAYNAIIAANANN
astiaznalu SET wialusainda
ALRINNTNERIUTELNA

5.4 anansuil anansAeniifenu

nndsgansiudu
TaitAu 15%
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Faniszavanisualay

Witnauludia 3.7.1.4 215508 LavITIANI 1N
T AUAUNITHUTINTATIRIUAINITTANTY
e Taaaulan

3.7.1.7 asasuniafBidenswdfuiudm
lunguAanmsiadlugaan gdedrawiaddayan
tiatdunswafuaasnadnu wIANSwERY
mona‘nLﬂuamﬂsunanm"lﬁ"lumsmuam
§14¥a (benchmark) mlaonamuuy U5EN
ammsauaouuysan"l,ﬁﬂfmm%wﬁauﬁuimulﬁ
yaduAuivAuLladwIaanIzigaan §9
A1 wiaadaeyrsnedu LiAunasinuag
intnaasninddudonanludidiauasias
ArduuavyaAmNIWEFUFNEUaINAINY

Wus¥ndanisAarsanmuilunguianisg
auda 3.7.1.6 wagdia 3.7.1.7 anu9un1sdu
suniinisdavinuasidainaaige tiuualu
ASEl T LfN1930 v uN1suUTIN TRAsa
amudadrunisiariundsingluliyishadia
HiaVuaganadesianssnsIawIal e

Wil unudasrdruidivua'liluda da
3.7.1.2 4ia 3.7.1.3 4ia 3.7.1.4 4a 3.7.1.5
wduensel A6

3.7.1.8 13 vdANIsNAINUTINAIIRINUNIA
1Tz usn Aasdurn fMuandu wia an
Jauan1ddu Nuaaadvsaldd fufaan dde
e wiagdan tudununiyadisiuiae
dglitAusaaasddurinuasyamInNISwea&u
gnazavnasnusinlusaussasianiyd waa
Tusavargnasnusnua niunasnusIuiiiaiy
fiaaniniledl

(1) snasiifinguanaanisdadotiu

(2) suasweiAed

(3) v3dnIuNu

(4) v3dvashinwaddias

(5) ussEvaaAsavdutiafiatade

(6) dafumsiduiifingvanaanizindodiu

AN w3an&1s Basel 111 7'ilé
atilussuuuav organized market
wialAauLvin wei'lisiu B/E uay

P/N

derivatives @ofl

6.1 hedging limit :

M5Ldinvingsnssu
derivatives i
nguseaadianns
AAAMULELY

“Lmnuuamm'\mﬁm s at

6.2 non-hedging
limit : AsLEvin
§3n554 derivatives
Afladian1san
ANULEEY

global exposure limit

OTC derivatives limit

6.2.1 asginasnu'laifl
AIRINULUUTUTiaY

A1a net  exposure
AAaann1saInuly
derivatives 1aaéiag
TiitAu 100% wav
NAV

6.2.2 AsginaInudl
NTRINULLUT U AU

A1A@ net exposure
Adnannsaenuluy
derivatives Taayaa
ANULREMEFIFA

13t 25% a9 NAV

(LildAunsaanuuad
naINU Aufl)

(1) nawunuila

(2) naynu buy & hold
(3) nagnuifinisudwis
Fanstialulviiau
LRENAUIAWARDY
iy ladalvfidannag
Augdayanlunisane
sruzaaIdyalann
UUEANTIANELATITU
(fair value)
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Faniszavanisualay

(7) suasenvissing

AsAAUEATIAIUNITRINUAINITIANGS T
Tiduyarrzasninddudvsaldd saulu
205 1RIUAINAT

(1) WSurhaluiyfiduriaiianisefiueu
UDINDINUTIU

(2) nindduigdaanlugsnssunsdalaad
Jyaraadulaunssudnilindnasnusiu
LNamsIYaAIGINTTUaNNUsEAAAINUA

dasdrumaissaniefi tviinan ddeduluaie
szavIAINALAauAauTuAsSUAINUADY
1A59N15AINAINUTIUTITD 1Y TATINITAI LG
wiiaTlduly
Tunsalddudhnviansansuroniifdnses
adgurnRnasuInaInulunsaiilitiu
dgasidiundrvuaniulssanily 1husEm
FanisnasusInaInunsalligonindsu
auonannifiyasnuiaaadaliutiusaaay 45
wavyadInIndgIugnizasnasnusinaaly
gruduiudunsaiuusautdeyddu ed 14
mu’azu,am’mmumsaomumauhsﬁomwﬂﬁu
fonanTaandadousiuusnuassautlia iy
audefuiinswdduduivadduldaiu
aasIRIUAINAN

Wiausninnisnasnusinldliidaiuissa
gund) iusdnaanulvdguanailssiai
wavnaInusIunsIuaaluiuvinnisdaain
Junndwadutuiiyasinuiaaadaliiiusas
8¢ 45 vavyadInIngIugniuavnasnusIu
tialvdquanalsslariuadnasnusiu
asrARaunNTUfuAdIna1Y ell uF¥nday
sdunisligguanaisslianinasnasnusiu
w9 T Tnr1uns v aludirTudune uin
165usavunuzEnae

winusEFndanisnasnusn i uisaljis
auITTadINle drnvruaraFelruzdnian

(value-at-risk : VaR)
2avnasnusiadtilu
gofl

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
Wit 229 VaR uav
benchmark

RN : “NITRINY
wuududiau”
RUIEAINIT AT
aonuluduandaune
fenthfinaans
wuudfudiau
(complex strategic
investment) w3a a3

aonuludauandaune
fIUTNNTAINN
ffusdiau (exotic
derivatives)
7 | SCBDV SCBDA SCBPMO it 20%
31815 Non-investment grade / Unrated 119
fatlusyuuuay organized market uayli'lé
atlussuuaay organized market 1#3a
wisuwvinludia 5.4 6o
SCBSE
m31&13 Non-investment grade / Unrated R LAy 15%
Natlussuuuay organized market waglii'ls
atilussuuvay organized market #3a
wAsuwvinludia 5.4 6l
8 | navnusiuafunisunswe / REITs LAy 20%
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NUNELU6:

Easiiudla sganduniasenisiiu swwandunlasenisnuaudla Soqusraadnsuilan
NaYNUTINUY 9 | wiha CIS Adadefiusunguunalng (Tas Lidrdadasaiu
Ml dasidrudvnandivauliniusiunis yie CIS dunanazfiulaunaganndadfu
aovusunaznolssine . nasnusIu uarbivialdanudasuasnanu
3.7.1.9 tunsdlfifiiugdndunazauals tiia snl8sunasliasinesitasda)
Auasaviszliaddnavdfaniraainudu -
Wiasu1antaymininuduniy (fluctuation) | Wusluiia 6 wwiznas SCBDV SCBDV

dadnaratiunaraatanuiuleniitviusavtl
Tydila VFENIaNITAaINUTINAUAKNAURNY
madmnmutwa"l,umaammsaomu"lumau"h
Fordun Tasdudin druantdu uias
ey 143y ludrvnatiiAnAudunIY
GHARNININUAIUIAUTATIRIUNITRINUAIN
dia 3.7.1.8 ldamsusauiliiadiu

3.7.1.10 v3¥nian1saraadnuuiailide
nilgaInueadnaInusINaFInITunIng
niransdduasniadidanisasnuly
adousuniwg (REITs  Tudszind) uazes
fTnaINUaFInBuNSwEdvlssing tialilu
nindfunasnasnulea Taafiyadisiudu
Wodu'litAusauay 15 vasyamniwbgaugns
UaINAINUY

3.7.1.11 13¥vIANITNAINUTINAARIN UK
fligeniiaasvuuasludAgudnIdnsnas
danihaasnuiiallunindduaasnasnusiu
16 litAudasaiudesialuil

1) aowuu%a:’j"tiﬁwﬂaﬂamuu,az“tnmﬁcy
URAVANENATAaUUILRINUVDILARZNDINUY
HunusEniIanisdutiugfuRarauaiiiiung
lLitAusasaz 10 vasyadnindIugnivaue
aznaowusayﬁy’%ﬁmﬁmmnﬂuvﬁnﬁmjan
d1tfiunis il n1sasnuaInalusIude
N LRINUADINDINUNUAFINTUNTWE

(2) amuniafilidomiraainuuazlusgidey
uanIANEMazdianuraasnuuasnnnaInu
smAwEniansduiugiufnrauanfiunig
LitAusasaz 20 sasyarINSNaRUgNEuaILe
aznaInusunusEnIanistilugsuficuay

6

derivatives &oil

6.1 hedging limit :
M5Ldinvingsnssu
derivatives i
Taniszaodiianns
anANULEEY

“Lmnuuammwmﬁn Afiag

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : A19Ldinvin

o 6.2.1 asalnasnu'lif
731354 derivatives

e s o AMsRINULUUTUdiau

NATANanIsan

ANuLde Afim net  exposure
AtAinannnsasnulu

derivatives 1magiav
13itAu 20% a9 NAV

6.2.2 AsginaInul
AMsaINULUUTudiau

A1A® net exposure
Atinannnsasnulu

1aitAu 20% aav NAV

(LildAunsaanuuad
naINU Aufl)

(1) nammusnuila

(2) nasnu buy & hold
(3) nagnuifinisdwis
Fansuiialulvifiau
LREVATURNINARDY
1y ledalvfidannag
Auddeyanlunisany
FusuasFauanlenn
UULANTIANELAEITU
(fair value)

- uAlunsasnulu Derivatives
via Non — Hedging 16anu
nilv&adaugrineu n.a.0. 9
naa.nu.(2) 29/2559 Taafl

Product Limit lsitAu 20% uas

NAV
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ALdung

Muwamummsswﬁo eI e
RINUADINAINUTIUNTAGIT UMY 3
w1ty aifinanniwe w.a. 2535 ity
e LT INFINUILRIVULDINDINUTIN
AFIMTUNINE K anTRduaINTHALNans
avnuluadenisuniwg (REITs Tudssine)
LAZN2INUTIUTATIRZ N UFIU

3.7.1.12 n%ﬁmﬁmmsawaomuu%aﬁﬂﬁﬁo
Jeyardazraadreniinidienlssgedinanis
anANuEeY (hedging) wialflunsweaduuag
naanuld Tae'bitduyadianudasionuai
AaYN Uit

3.7.1.13 ‘Lunszﬁﬁnaomutﬁuﬂuﬁé’mmﬂu
é’mmvﬁamuawuuﬂmﬂn"lﬂmmﬂsumﬂ
vanisanmdudad (hedging)  1Wu3dn
FansandunstiiasAunianananindiu
gavnavnunfinaaindefisainaaaslu
mu’;umwuowamauamawﬁmnaomumw
AsvdavaTeniiniadnsvAr&udiadugn
ey daznaalrontin (fully covered) 13
maaﬂnmm"lmaamumau"hﬁoé’mm’mu wotl
mundnnaeiidinouiIviug

3.7.1.14 w3¥nianisarainuvzailidens
msﬁﬁﬁnwmuwaoﬁmm'\ﬁamumwu'\um
Lyvavtﬂumswnﬁuwaonaomusm fiyaA1siudu
WiduliAusaaay 15 yasyamnFnaiugna
UDINDINUTIN
m’m‘lu’as'swuou"mu'\m“tﬂunom.lm.lnaomu
smLﬂmmumsmﬂﬂuuuauaomumuma’(o
sntidesyyiaiuiuau (auto redemption)
nasusIudauuufiiinuaszaziian (interval
fund) sﬁ'on‘mumjwmwaoaummssusﬁaﬂu
wilgaInuassnaunarasalnianinitangy
AAIATIHTAIAE UTanavnuuila

lunsdizadnasnunulafidivuaiurinns
davravilraasnunniuvinnig (daily

derivatives Taayann
ANULRAMEFIFA
(value-at-risk : VaR)
2avnasnusiadtilu
goil

(1) absolute VaR =
20% uag NAV

(2) relative VaR <2
Wit 2a9 VaR aav
benchmark

KUK : "NITARINU
wuuudiau”
RUIELAITNIT AT
aonuludeyeundaans
fanthfinaans
wuududau
(complex strategic
investment) w3a a3
aonuludeyeundaans
a9ntinifiau
ffusdiau (exotic
derivatives)

(concentration limit)

d1ui 4 : dasdrunsasnuiidnianiuauiauldsdrudaluianisnanu

o

2ia Usznnninean

dns1au (% aas NAV)

s1auile

1 | duvasuddnnala

(hivusrunsiiariuuasnasnunesini)

nanasnuuduaalin1TInnIsuaY URA. 18
tienAudiasidnuiuuuasuivnaiudu < 25%
29NN UINE N LTIV NAADILT BN Y
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redemption fund) nayvusINLTauuul
Atuaszasian (interval fund) Afnuaiu
vnmsefiamr;muuuaomumanauuawmﬂuu
WAulaanIRUKITY uslanamuajsaomﬂo
Zw wnnmsaynuwsalilideanasniansas
vavdgyadaviadrvntiiudanaldiug
auNuUsuaInNaINuUAINaNLAUS AT IRIUN
Amuadau udiuansal laad'ldiinannnig
anuusalaasasutAuin Mus¥vninnig
Aaununiafiligdeasignsaunaniniiyadn
AU dulitAudasidrudnedu analu
fuduiutuusafuiiasiarsiusiyaditiu
dasdrudidinua

3.7.1.15 u3¥nian15an1aringsnssunisda
Toafidgygrarafuluurunasnule Taadl
YaAI§INTININAUNIRU lNLAYSa Ry 25 uav
YaAIInbFugniuaInaInu

3.7.1.16 v3¥wnian1saravingsnssunsividu
nanniwduasnasnu'le Taafiyad1gsnssu
sauAuvdulitAusasnay 25 vavyaan
NEWEFUgNduavnaInuy Moll nsd1uIaL
yaAgsnssuavna WusEndanisaruia
Taaldyaduanniwdniiin s;uwnadsslaud
ARG TuufvTuNAIUIUYRAIGINTTN
AvNaT?
TunsdlAgsnssunistiBundnnindlunasi
navnuLinvingsnssu JyaahilAudasdiun
Amiualulssanily winaangInssuNsIieu
nanniwdduiyaditiudasaiudenaning
11aAnanAISYINESAITULANLAN WSENIANS
AagdoaalilidegsnssunisIRBUNAn NI W
gananesialdale
‘Lﬁn‘%ﬁm?mmﬁmﬂﬁwmuiﬂﬂszuj”uﬁ
nindduduiiyaritiudasidrunisasnun
ANUANTaNRILUG LazAIT 189 UAINENI TN
Aouanailsylaniaasnasnusiunsiuaialu
gruduvinarsduuneiuigsnssunislvidiy

asdsuil asansie
nilfonu aans
Basel III uasAnn
2a9fjaansalane
nily
(LiTyudeasasnil
aasglne
viaasansuiiniasyg
fvseing)

MaitAu 1 u 3 aasyamniidusiu (total
liability) 2adgaansiaiu (audidauwel3luou
NTPURFA)

wnewe: yaAmilausu (total liability) 13144
FusIusaniIstiuiinigén alédsualonin
A ldnaA19ane Ltaumuauﬂaommﬁﬁﬁmm
edadAuusyv tau udinaindanisi

VAgndasAu (Hudu

e CIS uav
naynulanasnunile

13iLAu 25% wagaruiuniie CIS Wenuauag
MF u3anamu CIS sisuind fiaanuiaiiu
Guua ldfuanuiiudauaingiineiu n.a.6.
Taadiaoiilumitg CIS 2a9  nasnuiiadedu
Tififizuadn wazfinmsiauaznasagainuly
191319

e infra wag
naynulanasnunile

LitAu 25% paginuiuniie infra Wenuawas
naInU infra Maanniiaiiu

e property uav
navnulanasnunile

aitAiu 25% wadanulunlie property iovium
wavNavnu property Maanuniiaiiu

msmtuumsmamwuﬁumaomummﬂmau

wianisaenuliiulal

MURTIFIUATRINY

1. ‘lunszﬁﬁnaomuﬁnjsamutﬂuwmuu&"nmmw‘iﬁﬁmummm‘au’m%”wrjﬁuﬁ
aanuiaaaniarildsundasllaudumatviznaaaantialunisiiunswa dui

nagnuaInsaasnulddnaalyl w¥niansazafiunsdesia‘lud

(1) {avinmanuisassyseazidaaiiaiduiia 31w a”mwa\hugﬁaomuuaﬁuﬁ
indRuaqauauls uazdagesnaviudadriniiu IuITadvcnagqgua
natszladd aalutuvitnisdaaniuiitiansdidonan aaanaudatdudiiun
Ui NusEnIansg

(2) ﬁmﬂmm’s“wz‘iﬁuﬁmmﬂmauﬂﬁmﬂiuianmusn‘imnmﬁoﬁoﬂsziﬂﬁﬁﬂuaos@
aunutiludiday we'laitiundt 90 JuuusTunnsndduiuananaaniidiiuweiilu
nsdianuda 4.

WinAntiadas asdiniwdiu
Nasnulifluldeudassiu
ATRINY UaznsalnIsaInu’li
Huldeuutamnansasnuaiu
NMsIAnLvsELANLaINaINY
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ndanfuddufiyaadudasidiudnivua
WA Iavind U a9 uaIAa 1 TINusEn
Annstialvdrinousrusansagau'le

3.7.1.17 Miusd¥ndanisAwiadasdiuns
fynunTafilidelunaasdndlunailsyianmin
tAnannuaanindgavadsine ludrdgusag
fnanazdanu luuaasdnslunisdiarulinu
nunlaudngla luardgyuansdniayius
Tuahdgyuaasdndnazdianug wiagsnssuns
Widunanniweg aunaninaaisesa’lalil

(1) lunsaizaslunansdnalunailsyamii
tAaannunannsnegavdelng Tiduyaruas
nannswdavdsuadluugnsdnddvnaid 57U
“tuamﬂmua'msuvianmwumoaomnm‘m
Arvualulsenidil Taadaiaiauntoin
naomu“tm;mygumau"h*fiwanmwumaaauu
Taanse el wivndanisara’liduyadizas
lunda@nilunadssladdniiaain
nanningaaslnanuludasdrundruin
aMuFaannswEaiunIaafyaNnivuaauda
3.7.1.3 4ia 3.7.1.4 uay 4a 3.7.1.5 A'ld
gammawa”ﬂm%wa‘iéjoﬁoﬁmmmmmsm
Tudasdiuemunssanie iiyadvinduyadn
lundas@&nilunadszladdiniinain
nannindavavlnannasnuldasnuniaiill
(2) Tunsaluasluadgyuanvdndiazdaniu
wialuuaavdnalunisdaniulRununiaudng
16 us¥ndanisaiuiadndriunisasny
aveia‘ldl

(n) ﬁmgamﬁ@aanqﬂmsﬁonanﬁw
Aavd1TeaINaTI&IsUY TINTludas’ru
22NATIRITAVNRN

(2) fuyarzadiuisassusinludnsiauiic
aNUANNTWEAN1989 'imunatauauviuo‘n
naonuaInuluuisassuiulnanse ot
35amﬂzlanlumsaasu“lu‘lwammmmmmm
dasutudivaaiuAtaacIuad luR 1A LEAY

N7
N

3) Jaws¥niansaunsaiminaninddufiznanaani wianindduiuia
ﬂmauﬁé‘\ﬁﬂmauﬂé‘\Lﬂ§ﬂuu,ﬂao”LﬂwLﬂu“Lﬂmuuﬁmnmsv‘iﬁri'mumu,a“n 13N
Fanrsazdavinseudayatisrduiia Auiu dasidrunisasnulunindgau
Gena1 ubfsTunladrmiranindfuduaanldusaiununindduiinig
iasunlavqaauild ududnsal uaslndasdesnaoudadrdnoiuaaznssuns
n.8.0. INNITaeIrdquanalssTadd araluiuvinanisdaanniuiitiansel
AIART

2. lunsdiinsndauluaaziinasnuiinisasnuiiuldaudasiarun1sasnui
Anua wssaurnsaInu'liiulldeudasidrunisasnuiluian 5 Juvinais
fasadu Taafldiinannnsasnuiiin WEnianisazanfiiunsdesia‘lud

(1) aﬂjvn‘numuiﬂuszusmamaﬂmmmnuﬂszmm AU FaFIUATRINY
warfufinsasnubiduldeudandrunisamu uazdadesasudadineu
ALENTTUNTT A.A.6. TUMITaAIsagqguanadsyiainaaluiuvinnmsdaanniuvin
ANTFAYINHYAITEELIIAT 5 TUrNA1569naT1Y AaanaudatAud1tunsiaeulivi
1¥ndanis

(2) “Laiaomul,ﬁuLﬁu’tum%wﬁéu‘l‘/’iLﬁua”mwmumsaomuaunhwmmsnu,ﬁ"l,?.l‘l,‘ﬁ
Huldenudasarunsasnundiviua

(3) wAlalduldamudasidriunisasnuiidiivuanialulanausnlaadifiedo
sglaminaviasnuiiudrde wasaslutAuszaziaideil viuusiilunsdaianu
da 4

(n) 30 Fusfuusfudusausvaznantad lunsddbiduldaudasngrunsasnu
nannaeudsziannindgadu daniunisasnulududnudassasiiauringuy
Wn dnandunsadidyan sy

(1) 90 Juuussugavinauasszaziiai 5 Jurinnisdenad amsunsdidula
uaniflaannnsaiau (3) (n)

(4) Lﬁan%ﬁmﬁﬂmsmmmLLﬁ"l,muL‘ﬂu“Lﬂmua”mwmumsaomuﬁﬁmumLLéa
ui¥nIanisazdavinsigviudayatnerdudia 41uu desdrunisasnulu
n3nEFUGINAN swﬁo‘?uﬁa'mwsauﬁ"l,&ﬂﬁLﬂu“lﬂmuETm'smaumsamu WAILLG
Asal uardadeaviudadrineu numdasvdagquanaisslavianaluiuvia
Asdaanniunfinsudlaauiiiuldandasidrunisasnuiiu

(5) lunsdifinasnuiiviuaasussnlalaaliduldaudasndriunisasnuiidiuim
mummumuvl,mau‘lunamsmaamu (concentration  limit) uanmnmsﬂanm
auauf 5 da 2 (1) (2) (3) uay (4) udr wEnIamsdassnfiunsaaiicoe

(n) vaviunstd@nsaanidaoluiuinmuiidudasaiunisaonu uusnsel
nfluvazanasiaglédsuniseiaufuarngiinou

(1) aadaadrunisdaiuviaannisfidiuiamuan wiafludinanaufun1svings
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fnivTaluuanadndsvnald udusingel

(3) Tunsaluasluadgyuansdndayiiussa
“tuahﬂcyuam?m'ﬁmwﬁanuq Wusdvninns
Anadadiunsasnudasia‘lulil

(n) Tuyadfigaanasiasdenandining
davisgauasdIstunuludandiuiigaan
ATIFITAINR

(2) Juyadr1vasndnninga1vdesinty
dasndriundgaanndannindanvde Taada
w@iauniloitnagnuasnulunanningsivdy
Tulaansy M9l YaA1uaINANNTNEa1989
gonaNIRldyardinInsIAInaIauay
nannIwdatvdvdudivaaduaitaadiuag
luddguaavdniayiususalusrAguany
gnaNnazdanud udiuensel

(4) TunsdlaasgsnssunsTvbunannsneg
wEnIanisazAwadanaiunisasnuly
wialligenishidunannindlaaiduyadn
niwdfunividiusinludasidrud iy
naaniwdnavualiluda 3.7.1.3 da
3.7.1.4 uay 4a 3.7.1.5 Tagdiaidfiauniledn
navnuldasnunsai’'lidendnniwdduag
Wil yigundanisardhidusinludasdiun
aruraauadynAvuaauda 3.7.1.3
dia 3.7.1.4 uay ia 3.7.1.5 Ald

3.7.1.18 msAwiayadIn1sasnuniailide
fyandarnaareniinianisauiadasaiu
AlTaINuUeIN da 3.7.1.2 dia 3.7.1.3 da
3.7.1.4 uazda 3.7.1.5(1) ThuyamIN
Adaanandhanilsiivinnaasirssaudayan
daugarvniin saudrwaludasidiuuad
uanafLduddyardenand tiuudnsdin
navnuldaasnumsafilidedyantulugudda
adydauaalnnin WEnIanislidag
ArnaaaLazdadiuaundinualuda
AvNad

WWuada Iunsaiﬁm%wnﬁutﬂuuumaouwmammmﬂu Way n’ms“l,mu'vfiwumao
wndonanunalvinasmuldnviadugiariuaasdiniuauioniadiuya i
davvindguada

3. lunsdifinasnuiinisasmuiiullaudasadriumsasnuidiivuaussauifinged
dusialudl aufungTiliduldeudasmsiunisasnu BEnian1sazl HIATH
Huldenudia 2 Teaaylau

(1) nsgﬁﬁnamuﬁmsamuu”‘savlﬁam%mnmﬂﬂuﬁﬁauﬁnm%wﬁm’mé’mmuﬁﬁ
agLANIY

(2) nsdifinasnuldsuninddunainnisudana

4, ‘Luﬂslni‘f/’iﬁmmaﬂﬁé’w“”jamG}zhLﬂuﬁuimﬁjlﬁn%ﬁmﬁﬂﬂwsvlﬁmmsnmtﬁums
uAlumAalvinsasnuiluldaundninasindvualuda 1(2) wiatia 2(3) wia
wniIanisianuiuinnmsafiunsdsndnazliduldssTaudsdagasnu usEn
Famssrunsaldgasfiadndunmsauaumnnzanlalaadasdfofiviss o
mao@amutﬂumﬁm wagazdesavutAmfunsatfiunisuasuzEninnisiu
BavavnddadidnoiuaasnssuNIs N.8.0. FHanIaaINULASHQUA
Naﬂsﬂﬂﬂljﬂgonao‘v]usmﬂ'aumnssnsnmﬂéaaLLﬁ"Lil’lﬁLﬂu"lﬂmnmﬁﬂmmv'i
Aauna1 el Tuarsiadesraviuavnanivdugianviaasnu v3¥nIanis
funsacfiunmsiagdzmsinauwsuuivladuasis¥ndanisunu'lé

d2u 6 : nsasnubiduldauulauianisasnuainaisautelssianauas
NINU

1. wnsdifnasnuiidasdiunsasnulaiiullauulauianisasnuaiun1sinuiis
UssLanyasnasnu vinIanisaasaiiunisavsia’luil

(1) FavirsraanuAsiduaisaonuilitiuldauulauianisasnu wiaue
wanafviniiatsasnuliifuldauulaunanisadnu uazdadesiaoiusa
g11lnenu smmoamdoma@@LLawaﬂsﬂmjumu’Lmulmmmmmmum"luL‘]Ju"l,ﬂ
MUUTEINEAITRINY AxanaudaLAud e lins¥nianis

(2) ehLﬁummﬁﬂﬂﬁé’mmumsaomuwaonaouugﬂu“l,ﬂmuuiumglmsaomu
wrastiiunstlaunlavdsstanaagnasnu el eaunantnaaindivualu
da 2

2. lunsdifinmsasnuaasnasnunulidluldauulaunanisasnuaunsinu
szianzasnasnu Wiwsdvianiseliiumsuiladadiunisasnuuasnasvusu
WidulderuuTaunansasnunialu 90 Suluuafundagiunisasnuuadtnasnu
suliduldeuulaunansasnu uudud¥nianisaylafundangianiae
aanulvildaunilasdszinnuasnasnusruanalumnuanaifaena

Tunsldsuundasdssianuanasnusinanlssauils usEninn1sdacialidl
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3.7.1.19 wananansAulanaNda 3.7.1.18
ud) Wwsdndanisanmadasdiunsainu
lunsdainnisuiniuddeyarludyandauns
a'?\‘minL‘ﬂuwau‘%ammﬂuwa‘lﬁﬂaomuﬁmm
WRevsatasiia(credit risks) wavgaaniua
wiagnaavdissullanudagnWunasfduan
(limit of underlying issuer or third party)
deyaundaznadreniindgrede ThudEnianisg
ATUIAUFATIRIUNITRINUAINTURUAIGINET
Taadiawiiauniloinnasvuldasvunsai’lia
Rudtulaaasy Mell Tildyadiauauinuag
ey daunaarvniin (notional amount) viu
yarnldlunisaruian Liuuslunsdainiilu
fayaynaadu iduyad o waunuasdayan
fiauna891tin (notional amount) aaufuaA
easnuasFyaaadtuunu

3.7.1.20 lunsdifinsagnuniaflidensans
niidnwazaasdyandauraareniiudoiu
waviaadatfunalvinasnuiaiuidassia
vAshie (credit risks) wavgaan&uAiwsagn
favissnilanudagnWuzasdua Tiusn
FaMsAIMIATATIRIUTNIHaanIUAILAIAT
g15a9na1 wragdasdrssnilaudannwu
aadduM (limit of underlying issuer or third
party) lealidmnadasidiuiaiiaunasnu
aonulufudaulaaase viell Tildyadluag
anassvnaniuyarinldlunisaiuia

3.7.1.21 lunsdlfiasiasifidnrazaas
Jeygrdauaareniudelidaniinuainaial
walinasnu'lasuriseniiidunsweadu %
VIEFNAANTAUIAUYRAILDINIWERUNINET
sludasdrunanualilu da 3.7.1.2 da
3.7.1.3 4ia 3.7.1.4 uazdia 3.7.1.5 (1) waIue
nsdl luiuiialiaunasyulaaonuluniwadu
Tuud) uusididanwrazaiuda 3.7.1.20 194
Ufideuda 3.7.1.20 unu

"’J“ﬁ‘mﬂun'\s"tﬁﬁm%uﬁvgﬁauumamutﬁu‘lumsﬁwaana’mnamuswﬁauﬁms
iasundavdssianzasnasnusinaziinalddody Taaidnisaunalddad
szﬂznmtﬁquauamﬂuﬁssm‘avgﬁaumummu Taunalla’lasuudianngianiie
avnubiitdasundasdssianuasnasnusiuuan sENInN1T6adIaLAL
ArsssutiaunisiudafnuniiaaInuNFianiiaaInunAsTIgaIuUnIINIg
taauulasdvnanasinalddody uaslunsdinasuainue 90 Juduuaiun
dasdrunrsasnulitfulderuuiauranisainu uwanisddsundasidssianuag
AanuNNGYlifinaldiedy dndaniseaasliiduannanibaasviurasnasnu
FINUULAULAN
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3.7.1.22 ‘Lumsﬁwuamﬁmswdaumuﬁa
3712 da 3.713 da 3.714 wacia
3715 (1)  Wusdwdenisdjddaiu
unantnaeiseaaldd srunvtiaulaauda
3.7.1.23 6qa

(1) ‘tunm‘iﬁm%wﬁiauﬁonmaﬁsﬁnsao EST
217 Jadnudy wiagadsyiu usEn
agAnadanduiigaannswdduvzag iy
Adeuadvna wiadIwIadaTIdIulSuTaY
g¥uanya gadnnds wiagardsedu wdiue
Asel A'la

(2) unsdfindwddufiyanauinnitnilens
tHugfusas g5uaiia gaanuay niaga
sz WsEnIanIsasidanAmIwIagn&Iun
Wiusay Hiuania gaannay wiagadseiu
s1alasaniienlé

3.7.1.23 n'lsmu'amé“msm}uﬁcﬁusaa H5u
a17a gadanudy wiagArdssAuaiuda
3.7.1.22 azvin'lddaifiaynaanvnaid’leavin
A1ssusasaaanld Sua1iaiediuiu aanuay
Taudssianiidnd'ladalegbifidaivuaay
AWIBAARANUTVAAUDIRFINUIIUTDAN
ﬂ;zﬁusﬁm?ﬁuuawamﬁmﬁnﬁ’mammnwﬁ
Wau'ly

3.7.1.24 lunsdlfinasnuiiandlunisdanuy
unurasusgnlaaiudadiudruruiun
navnudiaag (right issue) winnsldanaiu
a‘"n“]ummiﬁnaomuaomum%aﬁ"liﬂfiom%wﬁau
waonsrmmnm‘muammuamsmaum
Amuatu dre6utl wsEnIan1sanadaruiiia
muuuiﬂﬂ"lmnﬂﬂnu"lumaaﬂﬁﬂmmﬂu"l,ﬂ
prudasidIuiAniduisasdonand wodl
wwizanaludissaznalsuduiuiuud iu
wsn g aRiunuadndlasdaiuinunuiuy
3.7.1.25 1unszﬁﬁm§jawsttmmu AIIRITUNY
uil Wiansashvuiinonu Tuzaznasnumuia
Tuaazn'lduiuniwaduuasnainu Jyasd
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“I,u'Lﬁuﬁmswmuﬁﬁmum‘lwﬂ'\gﬁu nIneEa
NONFITUUINY a5IFITWUINT wiansIaTs
Avnfifenuily fyamAtAudasidiuavnann
Taauaevsalll Tuuswneidunisua’la
dasdruliduldeufidivuanialu 30 Ju
Huuaiuniinisdssnalinsufomngavnsdd
Guudlunsalinfimadanduuazannisiaalaiy
waufuanariTneu

(1) esasurionu du dulunaidaiduas
grsuvianuaavuzEnaangidauiatsyning
wAlunsafiunmsiditnauriinIsIRNnauUnRuA
11 wiagatRnaauarnnisiiundnniwidan
nydau

(2) enasuvivniiniaasasfonifougn
USuasdudumnuiiiiiaia

3.7.1.26 lunsdlfindndauluzaiziiaonumia
TuaasAlduduniwdduaasnanu fiyasn
LitAudasdrundrvualudneau windand
yaaAudasaiudendnannaisiudiseui
Mansnddudu vsEnianisasdoneiilide
ninddudvnaealuA'le
°tﬁu%1§mﬁmmsﬁmvhs1uo’m‘iquszuﬂi‘ia AU
gas1&UnITRINUMIali’ I danIwd&unu
195Uy uarunniwdIuduliyadiiiu
AAIRIUNTRINUNAINUANTANRLIG LAY
gosnavrudvnanvigquanadsyiaziuag
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