asvasUnsuAlaiduIasen1sianisnasuaraldnisusinsaasustinianis

navnutla'inanwiaiztiaaasd (SCBOIL)

navnuttla'lnanwaizdsiiugias (SCBS&P500)

nasnuiilananwaiasiiucilu (SCBNKY225)

navnutla'lnaniaiaded Inauaa av was (SCBGLOWP)

P » _ » . UG
BavnuAlav s1uazidan1TAsIANSLAN snuazidaniasynsnaaun la . -
Faniszavanisualay
RERTT PR LN valvidluldeuiszaa
Aadunadwiitasnsasvuzasnasnuiialssnaunisadinadita | AagnIsuNSAIALARIANY
wazANUuINguadAtia udvAdnrinusnglumidiadssianuas | 1 nu.87/2558 13a9 n1saInu
aas&unsaInulunannswe UDINDINUTIN
ANBOULALAL - naINUTINAfinIsAsTAtanTRINUtiaanINMeiINASEY | Walviduldauananuin2
(Specific Fund) (label fund) wavdsyana
AOLEATINANTANALARIANY
1 1u.87/2558 1389 NTRINU
ARINDINUTIN
uazdun SCBOIL SCBOIL ~alidluldauaaauin2
tenduulaoug | navnufiulauativasnuluniiaainuuasnasnusiy o y . . (label fund) wasdsznna
. - ~ AavnufiulaunaivasnuluniigasnuaadInasnusINENUsELNE e o
NTAINULRY svdssindiiavnasnuLien (Feeder Fund) Teaaenulu | ~ . ALEATINANTANALARIANY
o _ . . iavnadnuLie (Feeder Fund) Teaasnulunilaasnuuayg | 4
NAMOUTWLAL nigavnuuasnadnu PowerShares DB Oil Fund 1u 1 1u.87/2558 389 N1saINU

a”mﬁmuimmaﬁuiusanﬂﬁmiﬂﬁﬁaum‘ﬁauas 80 uav
yadniwiadugnduasnasnuy Goiflunasnunusnisianis
1aea DB Commodity Services,LLC navnuavnatilu
navnusudAtannaansiiaudaaaluaariandannsne
fheasn (New York stock Exchange : NYSE Arca) i
ulanaaenuludyadaziaaleniintsiufiu West Texas
Intermediate  (WTI) ali'ldnanauunulndidasdu
nanauunuzasanil DBIQ Optimum Yield Crude Oil
Index Excess Return  disifludufifiioszviaunis
asuulavaasyaaiidudiu West Texas Intermediate
(WTI)

muﬁméamnmsaomqﬁonma 1IENIANITaNIRINUTY
wialiligeanaisunontl uaz/wiadurin uas/wialnsiiu
An Meludssinduay/wiadvdssine saudivarafilige
ndnninddunianinaauau uay/viawinanwalaadanisg
duadrelnatronilantanataaie aufinaenssunis
N.8.60. WIasd1NIIUAMENTTUAIT A.R.6. UseNdAInua

nasnu PowerShares DB Oil Fund daiflunasnuiiudnsianisiae
DB Commodity Services,LLC nasnusinaniilunasnusmdiian
Naavzidsudamalusaranannindidaasn (New York stock
Exchange : NYSE Arca) fiulaunaasnuludgyandazaaisnin
unfudy West Texas Intermediate (WTI) wialn'ldnanauunu
TnaAgvAunanavunuuadil DBIQ Optimum Yield Crude Oil
Index Excess Return doiflugufifsjeszviaunisildauuilasaas
yaA1Tuly West Texas Intermediate (WTI) Tasnadnusi net
exposure TunuILRINUAAINAINUTIUAWUTLNAGINR N TALILDRE
Tusaufliuhitianninsasay 80 aavyadInindRugninasnasnu
uaziinsadnundonalind net exposure WiLAmBiasAUAIULENY
gdssndlamadalusauihiaflitiasnniifanay 80 uaIyamn
NSNARUgNEUaINDINY

"tumummaaa’mmsaomunwmamn'\sa'aaomu‘tuwf‘saﬁ“ﬁsﬁ"omsw
ITUUINY ATIFITUNINE eas1815AINTAINY way/wiatdurin
way/wiatinsdurhneludsunauay/viasvdssina soubva1afils

FGovdnniwaduniandwiduiu uay/vianieannalasidnisdy

UININUIIN

- a‘lﬁtﬂu"lﬂﬂszmﬁlz\hﬁnmu
ABLZATTUATS N.A.6.7 JU.
64/2558 BavmsasnuuaAsl
Tacfluniwaduaasnasnu
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UBUENUA:
IanilscavanisuAla«

wiatiuraulvinasnuanu'ld Taanisasnululssinad
maﬂs”mﬁLwamsaowu”haimsun'\smLuumumaonaomu
WasaN1TAINY LHALSWITEAIWARAILDINAINY mehsu

o o o

A lddne wiagnsu miau‘lmauu AnEaEvinuadLfien ﬂuu

uanmnuﬂaamumaﬂmnmaajawmsmwmmuluﬁmmvﬁa
anaa9nin (Derivatives) LatRnlse&naninn1susnng
asaynu (efficient portfolio management (EPM)) 16 1du
wailasfuadnuiieg LLau/maLwamsawvgu el navnu
ngwidirdaasd araastinvindygrdavradronin
(Derivatives)  ialfindss@nEaInnIsuinIsnIsaIny
(efficient portfolio management) %9sIUdINTilavAY
ANuLday (Hedging) annnsasnu wau asvindanaial
LLa”/ma&’zyzyw\las‘m‘mmawaannamsmamﬂauu/mu
s1A1a51815/daaanide mummunmuﬂmupssums
A.8.60. dszardAtuaudaliinuiuday sruvalavin
gsnssunstiBundnning wdagsnssunisdalaafdeua
ana@u (Reverse  Repo) Taaduldaundninaaid
frifnouaaznITAIT A.R.6. ATUUA

uananidl namu‘mé”n"l,u'“l,éamuu%aﬁ”t’ﬁ“luéfagcy'\%amﬂ
829utin (Derivatives)  tWailavAumui&avanndas
uantlasu udnasnuinawialdbdaasd azasuniaililu
Jeyeyrdiaunadroniin (Derivatives) ailasAuauiies
ANndasuanilisurasnannindnianiwdgiulugnaiu
svdszinannasnuiiaagiisudusnaiuiin - a aasla
aaznile Litlagnindasay 90 asyamniwdiunasnulu
avdseind uasnagnuazhiasuluwsai'lidensasnd
ansasuasdygIdanaalvniinuey (Structured Note)
uagasliasuluasasniinfiduduauinadaciniin
sfunsaasvula (non-investment grade) uazasiasnili
lilssunsinduduanuiiiadia (Unrated Securities)

S aa o

afle naonuanafilideanasuiiifiduduamindadas
A& UIsaaInu'ld (non-investment grade) Lawiznsdl
mmwmsuuuu"lmnmsamaumnmmunﬁaaammmm
aanu'lé Investment grade) uaueinasnuasnuivingiu

Tunsalzarunisaldnd navyuazasnulucvlssinalay
wanlusauilifyfhitasndriagas 80 uasyad niwebau
gniuavnasnuniaauaasidiunidrineuaaznssunis

arnvlaatlonflonianalinatlg MUNAMIATINAIT N.8.60. WID
gilnouAuenssuns N.8.0. Useniddlinue wiawiudaulinasnu
aINu'le

uanmnﬁnaamuua”nﬁanal"nmaﬁmsmmomu’lué’mmvﬁyamu
sa9uiin (Derivatives)  tiatAndss&nBaInnIsuinisa1saInu
(efficient portfolio management (EPM)) ‘la 12y tiailasiuaiiu
WReY way/uiatNaniIsaInuy Wil nasnuinanididbgaass a1l
vinvindeygndaunaaleniin (Derivatives) tiatAndss&niaiwns
unsnisasnu (efficient portfolio management) 4vsiuéivnng
flaofuaudag (Hedging) analsasnu tzu mMsvindgyasiail
u,a”/maﬁmmw\lasnsmma’maam.lamsmamﬂauu/muﬁmm'\
f13/dasmanids auAd1Tnuamznssua1s n.a.a. Usena
Anuavialimiuiuray usaravingsassunsIiiundnnswed
maﬁsnssumsiaiﬂnus’&yzywmﬂu (Reverse Repo) Taatflulil
MUNINLNAULNNRITNIUAMUEATINATT N.R.0. A1AUA

uanani nam‘gma"n”l,ai“l,e”\aav!yu%aﬁ”l,'ﬁ"lua’fcycy'vﬁamﬂahwﬁ'\
(Derivatives) ailasAuainui§avannaasiuanidasy udnasnu
Tnawrdirdaasd avasnunsalliludggyr1davradroniin
(Derivatives) ailavAuanuiavanndasiuantddaunag
nanvindusaniwdfuludgnadusvlssinannasnuiiaagiisu iy
gnaduuin o zazlauasnile lutdasnddsasas 90 uayaa
ninddunasnuludivdszineg waznasnuazliasnuluniaiilide
asansifidnwazuasdyandauiaaroniinuns (Structured Note)
Ltauauvluaomulumwmwﬁﬂﬁa”umnmmmLﬁangmmmmmm
f9nu'lé (non-investment grade) uayasa@sniinlilasunisia

suduanuiwdada (Unrated Securities)

S aa

afly nasuarafilideasiasuidfiduduainuindadasiinif
annsaanuld (non-investment grade) wnnenselfianasuiiiu
i5un1sdaduduaiuindadadiainisaasnu'lé Investment
grade) aauginasnuaInuLviniuy

lunsdiaarunisailnd nasnuazasnulustodseinadeasdonalis
net exposure fvAendiagAumnuidagsivlssnalaaadalusauil
Heu'bivanninfasay 80 wasyamvindgRugninasnasunsanIu
aanaiundriinauaaenssunig A.e.6. Useadfinue ail.........
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aaa

n%ﬁmﬁmmwaaomﬁm%’tunsmmumsmtuumstﬂﬁ'uu/
Taudte  navnuazaaiubiindadnisasnuniailide

nsmmamm'nlaaoauawﬁ‘lunsmmumsmtuumnﬂauu/iaumﬂ
nasnuazaaiubiinFasnisasnudearadonaliis net exposure 1
WAendiasAuainudavsivlssinalaaadalusauiliaudlitiannii
5auay 80  wadyamInswhaduaniuadnasnuuivduldiuunlg

n¥wadulusivissina (offshore investment) Taeadalu
saulltiaudlitaaniisasay 80 uadNaAINSNERUgNEUAY
nadnu _ untvAuldludivetiiunisAaatdanuastasaunis
[INU

ALTIUNTARLRANLARYLOZTANNITAINY

SCBNKY225

AaINUIUTE L8 IURINUTURUIERINULDINDINUTIN
gvdssindalasnasnuliian (Feeder Fund) Taaiadalu
sauflffauilitiasnitfasas 80 uavyamnIwadugnauag
nadnu lewn Nikkei 225 Exchange Traded Fund (navnu
ndn) Goiflunasnuilssian Exchange Traded Fund (ETF)
Ausnisuaaléaanugquanay Nomura Asset
Management Co.,Ltd. aansifisuluaarananniwdglaiien
Uszinddgilu uazasnuluanadutau Taafiulouneiu
aomuiumswmmuﬁguum‘7|Lﬂumuﬂswnanwaoﬁﬁﬁﬁmﬂa
225 uazanasnuniavazuiiludiuilsznavnasduiiia
1rd 225 ludadrunisasnuideduinuuiulusuifiaiag
225 (Nikkei 225 Index w3a Nikkei Stock Average) 1aafl
JaadscavAtNagsvNanautnuuasnadnulildluindnig
wendunialndidavduduiitiaiad 225 dona1n

luduAimdaannnisasnuissnianisaraasnulumiai’ls

SCBNKY225

AavnuiiulaunativasnuluniiaasnuaadInasnusINEUsELNE
vigvnadnutiiad (Feeder Fund) 1éiun Nikkei 225 Exchange
Traded Fund (nasnuudn) dotdunasnuilssian Exchange
Traded Fund (ETF) Nu3nisenuaalsanuguauas Nomura Asset
Management Co.,Ltd. aansifisuluaaravannindlaiiad dssnd
iy uazasnuludnaduiey Taafiulaunaivaenuluanssnu
wenuanilugiudsznavuasduiiinigd 225 uara&1snunaay
azifludiudlsznavvasauiiiaind 225 ludasdrunisasnutdiadfu
Anufuluduiiiaiad 225 (Nikkei 225 Index w3a Nikkei Stock
Average) TaafiinadssavdlNasgsvnanauunuaadnadnulvnildiu
Adnmimdunialadidaviuduiiiiaind 225 dvnaniaanadnui
net exposure TuningaINUuaINAINUTINEWUsTNANINEITAL
waslusaufiafbidasninsasas 80 wasyadiniwbdlugniuag
navnu uasinsasnunaenalindl net exposure MLAgTiaIAUAIIN
wWlavevissindlaeadalusauiliipflitasniisasay 80  uag

Fonsnansuronil uay/viaduehn waz/wiatiasdurin s

URANIWERUINTUDINAINY

Tudssimeuay/wiasvlssine smﬁamaﬁ“liﬂfimﬁﬂm%wﬁ
AunIanIweaiuUAU u,a::/M”samo)aﬂwaiﬂu‘ﬁ%msﬁuamoim
2NN tInIavRNLALNY MIUNAMUENTTUAIT N.R.6. K3a
filnvuAMznssuAIS A.8.6. UszndAIua wialiultay
Winasnuasnule Taansaanulullsying 11y asIa1sumng
willuilszing wiadurdinlugantiunsiuaunnnuneine
Nilarguadasidisnsadauan wiaszasiainisdinliuy
wadensel rnInniedl Lﬂumsaomuﬁﬁimaﬂs;aomﬁa
f13a9iulid1viuniseaiiviunadnadny Lvasanis
AINU LNaUTUITIAINASaIIAINAINY LaRIsEAldann

o o o

wiadufunisauledufidnsasvinuasidedud

‘lumummaamnmsaomunswmammsa'aaamu“lum%aﬁ"lﬁ‘iomw
f1TUNINY A5IE1TWUINT as1asAVuTiAInY wag/viadurdin
Lgazlusanmsw}smnm“luﬂszmmmz/mamaﬂssmﬂ eP AN RCHE Y
FINKANTWEAAUNTANTWERUDY Lag/ianaannalaaiftnisau
atinvlaatirvnilanianaltatiig AIUNAMULAIINAIT N.R.60. KIA
flnvuaanIsNAIS N.8.6. UszndfIvus wialiutauliinasnu
[NUls

nadnuasidinvindayendaunaalontin (Derivatives) iiailasdu
ANULEEY (Hedging) annnisasnu tu mMsvindeygnaladuas/wia
Fyvasiisafidnedofudasiuaniddau auddrinou
AMLENITNNIS N.8.6. Ussnmdadinuaunialiianuiuzay Taanainu

alviduldauaianuin2
(label fund) wavdsznne
ABIZNIITUNSAIALARIANY

1 1u.87/2558 1329 N5RINU
UDINAINUTIN

- a‘lﬁtﬂu"lﬂﬂszmﬁghﬁnmu
ABLZATTUATS N.A.6.7 JU.
64/2558 BavmsasnuuaAsl
Puacfunswafuaasnasnu
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naomuamﬂwmﬁzyapﬁvamua’uouﬁw (Derivatives) ifia
flavAumrut&ag (Hedging) annni1sadnu tdu na1svin
ﬁmanmaﬂua"/ﬁsaﬁmmwdammmawaannamsw
uantl@au aufiainuaanssuns n.a.6. Useaa
muumpsa‘mmmmuﬂan Tagnasyuazasnuusaililu
Jeyaqrfaznadlvnin (Derivatives) iailasAuninuidas
Andasuanillaurasndnnindusaninwduluanaiu
dvlszivannasvuiiaagiviaudugnaiuun o zazle
aaugnily litiagnindasay 90 vasyaAnsnddunasnuly
fvdssing

nasnuanavingsnssuns i BNndnniweg wiagsnssunsda
Toafidqyenunadu (Reverse  Repo)  Taaiflulieu
nannaAng1dnIIuAMULNTIUNT N.R.0. ATAUA

uanaindl Tudrurasnisasnululszine nasnuazli
aununIalilideasigsnidnwasuasdyaurdauns
a9uthuely (Structured Note)LLauaw“lnaamu‘tumwmwu
AfFuduanmindadasinitfauisaaanu'le (Non-
investment grade) u,a“mwmsmum“l,u"l,mnmsamauﬂn
AuiLiiadia (Unrated Securities) sansfeasarsnud
Lildaansiiinuluaarananning (unlisted  securities)
afle naonuanafilideanasuiiifduduamingdadas
mmmmsnaomu“l,m (Non-investment grade) w3ams
fsvunlilasanidauluaarandnninwd (unlisted
securities) LawiznsainaaTulliulafunisiadudu
anuldadandiusaasnule (Investment grade) wia
aaunstiaulunaiananning (listed securities) waue
nsdl Tuaaeinasnuanu Lmeau'mn'mﬂauuLLﬂaoLﬂu

non — investment grade w3a unlisted securities winiiu

Tunsdlgarunisaldné nasvuazasnulusivlssind laa
wanlusauffydlitannitiasay 80 wasyariniwebgau
guiuasnadnunsamuda&IunadIlnInuAmzAITUNISg
A.8.6. Uszniddviusa ail.....

lunsdlAvidndanisagsenitenisandunisildou/
Taudie nasnuazaniuliiniasnisasnunsal’ligs
unannsnealustvdseing Taaalalusauiliudlutiaannia

azampu“saﬁ“tﬁ‘luﬁzycyvﬁamua‘awﬁ'l (Derivatives) ifiailasiu
ANULRIIAINERTILAnAauaasndnnindwianiwdduluanaiu
svlssinannasnuiiaagiitsududnaiuuin - a aaslauaznils
Tlutiaaninsasay 90 uavyaAnIwEaFuNaINuluavlssing

AaYNUalAvingsnssuAslRBunInnswe M”saﬁsnssun'ljs‘ﬁaimﬁ
dayaunanadu (Reverse Repo) Taailulisunadninasingriinu
AOLEATINATT ALR.6. ATUUA

uanandl ludiuvasnisaenulullszng nasyuazliasnunsai'ls
donsra1sifidnraznasdyandauiaaroniinune (Structured
Note)LLa“a”"Lnaamu’lum1msmﬁﬂﬁﬁumnmmuwﬁanammwl
sfunsaasnula (Non-investment grade) wazasiaswil “Luvl,msn
msindudumnuidada (Unrated Securities) smmmﬂmmum
hildaaanzidauluaarauannineg (unlisted securities) afle
naomumw"hﬂfimﬁmwﬁﬁﬁa”umnmmuw‘fiaaammmmmm
a9nulé (Non-investment grade) wiaasasnunlildaansidau
Tuearauanniwd (unlisted securities) tawizAsalnaIFITULIY
lafunisiadudumnuiitiafiainarursaadnu’le (Investment
grade) wiaaanstiauluaarauanniwg (listed securities) uaiue
nsdl TuaaginainuaInu Lmeau'mn'mﬂauuuﬂaoLﬂu non -

investment grade w3a unlisted securities viniu

Tunsalgaunisalilnd nasnuazasnulusvlssineg afioazldowa“tﬁﬁ
net exposure #iAendiadfuanuiiavarvdssinalaaadalusautl
Ty hitiagnindasay 80 uavyarInwEIUgNEuaINaINUWIaNIN
aanaiundriinauaaenssunig A.e.6. Useadfinusa ail.....

"tunszﬁﬁu"’sﬁmﬁmmsar;ismd’mmsﬁ‘uﬁumsn,ﬂauu/iaumu NAINU
azaaviuliindasnsasnunsaiiVidevdnnindludrvlsana e
asdonaliidi net exposure AAediaAuanudavsrvssinalas
waalusavilifausilidaaniisaaay 80 AauamInswadIusaniuag
navnuINvAuTdTuvILiuNTARLADNLAZLATENAITRINY
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5aaay 80 AadyRAINIWHRUINEURINRINUNITIAY T
TuheafiunsdntdanuazlaannIsaInu

SCBS&P500

navNuiulauatiuaenulunilgaInuuaINaINUIIN
fvdszindAiiasnasvuiiien (Feeder Fund) lasazasnu
Tunasnudvnanisaadalusavilifausihitianniisauay
80 wavyad nindgRugniuasnadnu laun nasnu SPDR
S&P 500 ETF Trust (nasnuuan) Gfmﬂunamuﬁy%ms
inn131lae State Street Global Advisors aangiiaudiaune
Tuaarandannindiiraasa (New York Stock
Exchange,NYSE ARCA) nasnuavnaniiulaunaasvulu
duiiiluduilsznavuasdudl S&P 500 Taafiihvanaaie
wanauunudauinaA1gssutdaunazAldinainalilasy
wanauwnulnddaviunanautnuuaIfzuil S&P 500

‘Lumu‘l‘/’imﬁzmﬂmsaomuﬁonuﬁja WIHNIANITAIIRINY
Tuniafilifonsiansunoniligluilssined uay/vsa
grvdsvine uay/wiadudinivludssinauay/vwia
pvdssine uay/wiafilidenanningaunsaninbgIuau
uay/wiamnanualegdsnisauativlnatinilansanais
2819 MUTAULATTUATT N.8.6. WIadIUNINUAULATINAIT
N.8.6. ﬂszmﬁn"mumu‘%aLﬁujua‘u‘lﬁaomu"lé 1a8n1g
avvuludssvnafiingussavdiiadisaiulidiniunig
G1LIUIIUAAINAINY LNATANITAINY LNDUTUITHNIN
AaaYuaINaINY LNatIsEA1ldde uiadiuiunisaulae
duildnrayvinuadfenfuil

naov!u‘mﬁnﬁaﬂmﬂmﬁmmumé’mmvﬁvamﬂmwﬁw
(Derivatives)  tWalfindss@nsa1nn1suinisnIsaIny
(efficient portfolio management (EPM)) usviviinasnu
dalnawdlddiugiad ardagidvindygidauiaaionin
(Derivatives)  talfindss@nsaInn1suinisnIsaIny
(efficient portfolio management) desiufivnrsilasiu
AU (Hedging) annnnsasnu vy nsvindeanaiadl
Lta“/msaﬁmmw‘v\m'snsmgmaaannammamﬂauu/mu
5101051875/dasaantle aun&1TnIUAMENITUAS
A.8.0. UszardaAInuansaliauiutay s7uM9a1avin

SCBS&P500

navnuiulaunauivasnulunilaasnuaaInaInusIuaIvlseLnd
vievnadnuLiied (Feeder Fund) Tagazasvulunasnudnaiiiag
waglusauilifeyfbitdannidiaaay 80 vavyad nswadugnivag
navnu lawn nagsnu SPDR S&P 500 ETF Trust (nasnuundn) o
Lﬂunam}aﬁnf‘smsﬁmn'ﬁim State Street Global Advisors aa
nefinudamalunaranannindaiionasa (New  York  Stock
Exchange,NYSE ARCA) nasnusnanfiulauraasnuluruiiiu
frudsznavuaveuil S&P 500 Taafiiihninasinanauununau
wnarsTsutfianuazarldaradalnlosunanauunulnddavdu
nanauunuuadzil S&P 500 laanavnull net exposure Tuniae
RINUADINDINUTINE W UL NARINENITaeLaRaTusauil ey gl
Haanitdasay 80 asyadAnindRugniuasnasny uazlinisasnu
Naowalnifl net exposure MtAtndiasAuanuiascvilszndlan
waalusaulliaudilidaanniisanay 80 AavyamInswddugniuag
naINUY

‘lumummaamnmsaomunswmwmsa'aaamulum‘%aﬁ"ﬁﬁomw
f1TUNINY ATIE1TWUIUT as1asAVuTAINY wag/viadurdin
LLa”/Msanmswumnm“luﬂsvmmmz/mamaﬂssmﬂ eP AN RCHEY
donannindduvianswadudu uaz/vianinanwalaaidnisau
atinvlaatvnilanianartatiilg AIUNAMULATINAIT N.R.60. KIA
grilnduaasnssuns n.a.0. Usenddinus wiaiuraulinasnu
[NUle

naomum&”nﬁana‘n"lu‘"l,rﬁaomu‘tué‘n&lmvﬁvawwnm\mﬂw
(Derivatives) tatAudsz@nNaaIwaIsusnIsAITRINY (efficient
portfolio management (EPM)) u,mmunaamutﬁm“l,mnwwmﬁwuﬂ
1ad araasidnvindayendasnaalontin (Derivatives)  tialiiy
Uszdnaannsuinisnisadnu (efficient portfolio management)
dosrndenisilasAuainuides (Hedging) aann1sasnu tdu A1svin
ﬁmm'lmaﬂuau/mas"x’mmwwafﬁfammaaannam'\uamﬁaﬂu/mu
s1A1051815/daaanids auAd1TnuAMLNTINALS N.R.6.

sznadvuansaliainuiuztay SDNMGB']QVI'I‘ESHSSNﬂ'ﬁ‘LVEEIlI

~alvidluldenunaanuln 2
(label fund) wavdssae
angnssunITAAUaARIANU 7
1n1.87/2558 Bav ATRINUAAY
NAYNUTIN

- a‘lﬁtﬂu"lﬂﬂszmﬁlz\hﬁnmu
ABIZNITUNS N.A.0.7 JU.
64/2558 BavmsasnuuaAsl
Tacfluniwaduaasnainu
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gynssunsLiiuvdnning wiagsnssunisdalaafdaan
2ana@u (Reverse  Repo) Tamiluldsuvidninoaii
AInIuAUENITINNIS N.8.6. Anue nasnuazliasnu
wrall'lideasasniidnwazuasdyandauraalantinne
(Structured Note)u,a”a“"l,uaamu“lum'\msviumuaumn
AN iadasininAa1u1saanu'lé (non-investment
grade) LLaumwmsmum“Ln“Lmumsamaumnmmuuﬁana
(Unrated Securities) afly nasnuanafiVideanasuil i
Judualnuitdadadininfarursaadnulé (non-
investment grade) wwznsdifanasmitulasunisia
aumnm’mu’uﬁaaammmsaaomu”l,m Investment grade)

wm”mn amuamutmuu

uananil namuvla"n"LaJ'”LG”\@onun%aﬁ”t‘i‘lua‘l’mzyvﬁ"amﬂ
sd9ntn(Derivatives)  tiailasAuadiui&avanndas
wantdlau weanasnutilalnawididavuagiagazainunaa
#13uduaundiaanaalentin (Derivatives) wilailasfuainu
WWavanndasuanildaurasndnninduianindduluana
Loumoﬂslumﬁmnmv!uaaaqmunnnaqmaumm o uy
Tauaenils Litlaaninsaaay 90 uagyRAININEFUNRINY
Tusvdseina

Tunsaldarunsaldnd nasnuazasnulucvlssindlan
wanlusauffydlitanniriasay 80 wasyar niwebgau
gniuasnadnunsamuda&IunadrinanuamznsTunsg
A.8.6. Uszniddnua Mtl.......

TunsdlAvidndanisagsenitenisandunisildou/
laude nasnuazandiuliindasnsasnuniad’ligs
unannsnalusrvdseinalaaadalusauiliiaslitiasnnina
Satay 80 AavuaAINIWERUANEUINAINUNTTIA YT
TuahvstfiunIsAnLAaNLALLATANNITRINY

NANNTNE M%aﬁsnssunwssﬁaimﬂﬁﬁmmwmwuﬁu (Reverse Repo)
Taaduldarundninasindrfneiuanznssunis n.a.6. A1uue
navnuaghiasnumsaliligeasasnidnrazuasdygrdane
a9uthuely (Structured Note)uaraz'liasnuluasasuididduduy
anudliadasinninAgunsaasnule (non-investment grade)
F mﬁmsmum"lu"l,mnmswaumnmmuuﬂana (Unrated
Securities) afle ﬂaomumauheﬁomwmwﬁﬂﬁa”umnmmml,‘fiaaa
fnIAgIsaaInu'lé (non-investment grade) lawnsdifinm
msuuuuvl,msnmsamaumummmL“’iiaaammmsaaomuvlm

Investment grade) ﬂmumnaomuaomummu

uananil nasnuundnlildasnuniaililudyardauraaroniin
(Derivatives) fiailasfuanuidasandasiuanilday usdnasnu
va'lnanidabgiugiasag aonuniafililudyandazraarontia
(Derivatives) WiaflasAuaauidasarndasiuanildaunag
Mé”nw‘s”wr;‘m%amwr;l?‘lu‘luanawymoﬂ'sumﬂmnamuaaammunnu
fnaviuuin a aaslauazuile lutdaaninfasay 90 vavyad
nindfunasnulusrlssind

Tunsdlganunisalund naomuazamu‘lusﬁoﬂszmﬂ‘fioazlaoNa“tﬁﬁ
net exposure #iAediadfuanuidavsrvilssinaianaiadaiusautl
Heyfhitiagnindasay 80 uavyarInwEIUINEuaINaINURIaNIN
dasndrundrinuaaenIsunis n.a.6. Uszadadiiua ntl.......

"tunszﬁﬁu”sﬁmi&msar;ui'szwjjon'rsmtﬁun'mﬂ?‘iuu/iauﬁm ABINU
azaaciuhiindasmsasnudvazaenaling net exposure Mihendiag
Auanueavstvilssinalaaadalusauiliiausilitiaaniifasay 80
AadAINTNaIUgNtaadnaInuuIfIAuldludlgetfiunisg
ARLADNLRLLATUUNTRINY
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SCBGLOWP

nadnufiulauraainuluniadlidenuiaasnunas
ABINUTINAIUTEINA uag/wiananusinadian
aUsENg 1y navnuINeIIEITuLInisYdTTINE
ADINUTIUATIRITUINUGAWUTLLNA NRINUTINFUAITAA
Aaad (fudu Taanisnszananisasnulunitaasnuuad
naYNUsINGUTTINAdIna I duagAugaaRana
Hian1snaInu wanvll nasnualfinsdsudasudasdiu
AsadnuluusaznaInusIuaIvlssinalaniuaning
WsEEAA 801TeaN1aU Lay/wia dannsaatanuluuday
e WRHaniIEaINY/gasnu aunsansuidvdadiunig
avulagszananasnasnusInawlssnaillaanninaad
u1a557u (Benchmark) navnasnuiiiivualiluda 21.3
afly dadrunisasnulundaznasnusiuarvlszinedaia
uangvannAnualuinasiniasgiulea tdu nsaiau
tiavuiannistlaeunlasuasyanisIAInaIauay
ndnniwdfinasnuasnu udu Nl nrsaenulumiie
AVNUADINAINUTINAIAATD NadNUIzaINUlaaLadaiy
sauilifaudibitiasnnitfasas 65 uavRAINIWERUINEUDY
NaINU uarnadnuazadnulunsigIsniauauialy
srvdsnafiyamisiuduneduiaeadalusaudlia sl
fiasnitsasay 80 uavyaANTWEIUFgNEUaINAINUY

‘lumuj/’ivmﬁa w3¥nianisaraasnuluviafilidensians
uroniivvlullssing uaz/viasvlseind was/viadudin
Woluilse LMALAz/niad1vlssind uag /nEafilide
nannswddunsaniwdaaudu uay/vianinanwalaadanisg
duadrvlaatronfloniavaiaaddie auAaaenssunIs
A.8.0. Wiad1TnuuAMENIINNIS N.8.60. UsTAIAAINUG
Taanmsasnuludssinaliingszavdiiadisasiulidmiy
ATELEUIULDINDINY LHDTANNTAINY LHALZTMTHATW
AsavuRINAINY LiadseA1 A iadusunisdula
Sufidnwagvinuaadeduiaraldundninarifdrineu
AOLENTTUNIT N.Q.6. UszAAfiInua

navNualaazLinvindaandauradlrontin (Derivatives)
Waliulssaniannsuinisaisaenu (efficient portfolio
management) d@siudonisiladfuadnuiias (Hedging)
ANNATAINY LU Msvindgygaaduas/wiadgygyiwas
ViafdredeAudnuantd@au/dr1usa1aans/dns

SCBGLOWP

nasnuiuTauiaasnuluniafidorulaaonuuaInaInusIn
Gvdssine uaz/wianasnusiuaviansdvlssing tiu nasnusIu
ATIdITLvIntisvlsELnd nasNnusINARITLUHINUGAIILTELNA
naINusINRUA TAAA Ll (Tudu TagA1snszatanIsaInuluniie
avnuaadnaInuualssinddvnaduagiugaadiianag
Hian1snaInu wanvil navnuarfinsliullaudagiunisasnu
TuusaznasnusmuaWlssndlaaudnIsAsHaia &nraaIadu
wag/via dansaaranulunsaraay G9ffanulraainu/gasnu
frusansiuivdagiunisasnulegdssuiaiuadinadnusiy
ddssinaillaanninaviniasgiu (Benchmark) aavnasnu
Aua’ld ally dadrunisasnulundaznasnusueivlssindala
uanevanfiuatlutnariniasgIule vdu asdlduiiiasunann
N5 sULURIABIYRAITIAIAAIAUDINANNTNENADINURINU
tiludiu Teanasnudi net exposure  TURUILRINUADINAINUTIN

svsenalaaadanlusauiliudbitiaaninsasay 80 uaduaa

n¥wdduaniuadnadny wariinnsasnuidewaliifi net exposure 7

WendasAuainudavsivlssinalaaadalusauiliaudliiiasnii

Faaay 80 yadyamINSNARUINTUAINAINU

‘lumummaamnmsaomunswmammsa' aaamu"luu‘%aﬁ%i‘iomw

g15unvnu mﬁmmmv]u G]’J"]ﬂ']iﬂ\‘l‘l)i‘u ﬂ\‘l‘VI‘Ll wag/viadunin

Lgaulusanmswpmnm“luﬂsummLau/Msamaﬂssmﬂ eP AN RCHE Y
FINAANSWADUNIANTWERUDY Lay/MIan1aanNalaaIaN15aY

atnvlaat1vniilanianaiatig MINNAMEATINAIT A.R.0. WIA

gilnouAuenssuns n.a.0. Useniddlinus wiawiudaulinasnu
aINuU'ls

nanualaagidinvindayndauaaleontn (Derivatives) fialfin
Uszdnaannsuinisnisadnu (efficient portfolio management)
dosrndenisilasAuainuides (Hedging) ainn1sasnu tdu A1svin
é‘mmwmaﬂLLau/maﬁmmwwa’iﬁfﬂmmoaonnammamﬂauu/mu
s1A1051815/daaanids auAd1TnuAMENTINAYS N.R.6.
Ussmadvuauialiinuuiulau sausanavingsnssunisividin
naNNINE niagsnssunsdialaafideyanuraidu (Reverse Repo)

Taenduldaundaninaudng1Tnouaaenssuns N.a.0. A1KUA

TaanaInuay aamumau”b“lu&’mm'\sﬁamumwu'\(Derlvatlves)
WiailasAuanudasanndasuanildaunasndnnswanianiwebau
luanadusvlseinafinasnudaagifiaufuanaduum o aausla

-alviduldenunnaauin 2
(label fund) wasdsznne .
ABIZNITUNSAIALARIANY T
11u.87/2558 1389 ANTRINUAAY
AV UTIN

- a‘lﬁtﬂu"lﬂﬂszmﬁlz\hﬁnmu
ABLZATTUATS N.A.6.7 JU.
64/2558 BavmsasnuuaAsl
Pualfunswafuaasnasnu
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pantia auAd1Tno I uAMENTINANT A.a.0. UsEAd
Avuanaliianuuiutay Huaravingsnssunslvidu
NANNINE maﬁsnssumsﬁaimuu;’@n&lwmﬂu (Reverse
Repo) Taailulidaunaninaugindrinoruanaenssunis
N.8.60. AUUA

Tmmaomuaz@omum‘%aﬁ"lﬁué‘agap*ﬁyamua‘povxﬁw
(Derivatives) wailasAuanuidavanndasiuanidlaunas
nanninduianindduluanadusvilssindnnanuiiaag
WABUAURNALIULIN aaurlauagndle Litiauninsasas
90 vavyarInsnadunasnulustvdssing

navnuazliasnuluniafilidensiasnidnwazuad
oy daznaarontinun (Structured Note) uazazli
aomu‘lumﬂmwﬁﬁﬁETumnm’mu’u‘iiaaamm'\ﬁmmsa
a9nu'lé (non-investment grade) waras1ansudiflailasu
msqmamnmmun‘ﬁaaa (Unrated Securities) s7ué9as
grsnunlildaanzidauluaarandannswe (unlisted

securities)

afle nasnuaraflideasansuilfifiduduainuindadac
AFIMEINITaRINU (non-investment grade) wazasI&TS
nunbilaaansidouluaaravanniweg (unlisted
securities) ‘latawizasdinasasdulaiunisindudu
AN iadafiainnsaadnu'ld (Investment grade) wia
aaunstiaulupaiavanning (listed securities) waue
nsdiluaaizinasnuasnuussaufinisiddsunagiiu
non — investment grade “3a unlisted securities 1viniu

Tunsdlaanunisaldnd nasnuazasnulucvlssinalan
wanlusauffydlitannitiasay 80 wasyariniwebgau
§NEUAINDINUWIAAINTATIRIUNRITNIIUAMLNTINATG
A.8.6. UsznmdAdnus Wil .......

wisnianisvaseIudndlunsdifnisdnfiunisidou/
Taudie  nasnuazanciuliiiBasnisasvunsalligs
niweadulueivisesine (offshore investment) Taaiadalu
sauihfauliitiazninsanay 80 AaINAAINIWHRUINTUDY
nadnu _unvduldludiesfiunisdaidanuasiaiaunis
AINU

agpendle Litianninfasay 90 vavyaAINTwEdUAaInuly
fvdssing

nasnuazldasmulundailideanasifidnwasuasdeyardaue
f9utuny (Structured Note) uazazhiasnuluasiaisuiing
duduanuitiafaninitndiunsaasnu’le (non-investment
grade) uazasasuiinbildsumsiadusuauiiiata (Unrated
Securities) siudvandITNUNlLlAansiiisuluaaIanannsne

(unlisted securities)

S da o

afls nasnuanafilideasasuilddauduainindadasiinini
fusaadnu (non-investment grade) uazasi@sVunlilaan
netdisuluaaraudanning (unlisted securities) ‘laawizasainas
fisduldsunisdaduduaitninifiadafiaiursaainu'le
(Investment grade) wsaaansiiauluaarauanniwdg (listed
securities) wdusnsdllunaznnasnuadnuussanifinig
wldsuuiaailu non — investment grade w3a unlisted securities
Wintlu

Tunsdlganunisallni naomuazaomu’tumoﬂszmﬁﬂf'iaazldowa‘lﬁﬁ
net exposure #itAmdiadAumnuiavevissindlaaadaniusaudl
Y 'bivaaniniasay 80 wasyamvInGgRUgNEUaINAIN UK N
aadiungriniunaenssunig A.e.6. Useaddivue vl ...

aaa

n‘%ﬁmﬁmms‘uammam%’tunsmmumsmtuumstﬂﬁuu/iauﬁwq
navnuazaniuliuBasmsasnudeazsonaliidl net exposure
tAmdiadduanudavsvdssinalaaadalusauiliiaudbitiazania
5auay 80  wavyamInswdduganiuadnadnuuivduldliuulg
ALIUNTAALRANLAZLATANATRINU




NUNELK6:

Basiiudlua saavidanlnsenisiiu saavidanlasenisnuaudluy -
Faniszavanisua‘lay
SNERLALANIT aomu‘lu@hoﬂszmﬁiﬂuLazf'iﬂlusanﬂﬁzyi"lu'vﬁaundﬁaﬂa; ﬁuiumﬂmsaomwﬁodowa‘mﬁ net exposure MiAendiasduaudas | tialviduldaiuaianuin 2
aanulu 80 aavyarInFwadugniuasnasnu NeliliAuldun | dvdssvalaaadalusaviliiyiliiasniisasay 80 uasyaa (label fund) wavdsznne
avdssing 165unsinass NSNERUgNIUAINDINU ABIZNITUNSAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
AYNUTIU
UszLanuayg SCBOIL, SCBS&P500 Ussinnuasndnninduianiwddudu viansmeannalasdzaui | - tialviduldaudseane .
UINNINEWID | 3.12.1. Ussanuasndnnsnawtanswaaudy wian1su | eaInululsand : AMUZNTINNTANALARIANY 7
m;swu?‘luau aanwatagIgduiazasnululsunea: B¥nianisazasnuniaualonidsslamianizainnanning | Wu.87/2558 1323 nsasnuual
uIanNITUIAAN ae P S eSSy 142 525 i i 5 9942 - NINUTIN
i us¥nIanisaraagnuniaumenidszlaaiianizain mswndauau mammanwaimmﬁguamo“tmadmmuwsaua'luamo !
° n&NEWE Nddudu Wianeanwalaadzduai1elaatng mumﬂszmﬂﬂmzqssu N3 N.8.0. Mjaﬂszdn;mahunmu SCBOIL, SCBS&P500
WAINU AMLZATTNATT N.8.0. Anuaadealildl uuslunsdinamenssinis

nilantanarsadnanulszn1AAmEnTINAIT A.8.6. YD
szmadinsiuaaznssunis A.a.6. Auua Luuelunsal
NAATINNIT A.8.6.WadTAIUAMZATINAIT N.8.0. T
Uszndudlawsatinitndssianniadn iz aInanning
wWranswaiunianismiaanualaeitau el AsaInunia
usemdsylaniavnanazasnulundnninduianindgsu
aunfianguasdygy) a1guaInIaIs wiaszusIaInIsHin
Wu'litAu 1 1 Teafiiandszasdiiadisasdulidmiunis
ALfiueu saNITRINUY WIasnaNINARaY ausaluil

3.12.1.1 esasuvioniilussna eud udnnsng asans
maémmwmauamﬂ‘tuﬂs”mﬁ wiafifaanuiagdaya il
umnﬂﬂamammwumun:_]vimu"l,mu Fasia'laldl

Saa o

(1) anasuvoniiffidnrazadradudin dua

(1. 1) muanwu My lidu Tasduen wianufssay
fu wﬁmmsmungummawuammwu sUNATWIELAE UIa
VIENIIUNY dlugaan §&9dne giusas §uaria dadn
1Y wrakedsyiu

(1.2)  Muanduniamdyanliduiuddnudnnindgd
UsznaugsAadlssiannistiduiaciagsAiandnniwaiiug
aan WA muaTuliduaiuadlitAu 270 Juluusiuaanad
wagtiludfianvamuiadia’léiu

(1.3) muamoumamé’mmﬂmou AfianelaitAiu 90 u
Tuusuiaan defiduduaiunindiadadosialalid

(") aumnmmunﬁaaa=uaomwmsmamaowaanmwmsaﬂ
lududuusn Woil ‘lunsmmﬂuaumnm’mu‘uﬁaaamaow
2anns1&15 datiududuanuindadadléuiainnisia

N.8.0. 1W3ad11NIIUAMEATTUNIST N.R.6. TANNLTAUYa KTl
Usgndudlansatfuifulsziannsadnrazaasndnningusa
NIWHFUNIaNTUIRDAKNA TALITEY

dui 1 Ussinnuaraaaniiuasas&smenisnduiialy
1. dssanuagasans leua

1.1  esasnu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 Tuusasdindluwailsyiauin
warrants

1.1.5 ommsmuﬁuﬁﬁa"nﬂmzvhuaotﬁmﬁumsl'lmsmumu 1.1.1 -
1.1.4 s innuAuenssims N.8.60. ATUUALNULEN

1.2 esasuidl
1.2.1 Wusiies
1.2.2 ¢3undy

1.2.3 Hud (liswrududasgnin iudauwus wagas&1s Basel
I11)

1.2.4
1.2.5
1.2.6

1.2.7
nu

§i underlying tHuiuw3a share

B/E
P/N
luaduuansdnaiavdaiu
Tuuaadndlunailselanmin

0 e

underlying \fluiusiinsusa

eDe =

- WinMIRINUlUANEITNY A
&5 Basel III Ann wag DW

SCBNKY225, SCBGLOWP

- WumMsasnuluasasnu AN
g1sAvnilAunu asnans Basel 111
Ann wag DW
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Juduanuidadaszasdu (short-term rating) é2e w3a
(2) duduanuitdadavadfsusas g5uaria Hadnuds
mawmﬂs"nu aglududuiianunsaaanulé (investment
grade) Wil Tnan1siaduduainuindadavasaaniiuin
Suduanwindadanalada Standard & Poor w%a
Moody's w%a Fitch wiasaduaunainoiunaznssunis
N.R.0.AMRUALNNLEAN

(2) asasuvioniiill 1eun

(2.1) en&@snasging du'léun

(n) Fduado

(2) Wusidasdguna wiaWustinssurAIsurlssindlng

(A) Wusias Muandu Mdyalddu fug wialudday
u,vamoawﬁma”ﬁauuﬂmnswmaommaav]sanaammwams
ﬁlu‘vju,azwmmsunnaqwumswmﬂumaan W98
H5usa9 H5uania wia wAlsedu

(2.2) enasnaigavlssina duleun asansAfisduuy
vinuasifienAuasidisaasglnandguracivdssinag
avANITMIANUIAvIUARITFUNRGAIIUTELNGA FFIRI KA
AQUNEEANUTENA WIDaIANITIsUIvUsEINA (flugaan
wiagAdseAu Mail asiasdendfaviidnsazaiu
Wau'luvihada 3.12.1.1 éae

(2.3) esasfiudsufald dowinede Wusies duan
Wu My ldidu wianuinbinuisiujudasaninuay
“udauwus Na1dnu n.x.6. augialviguauialy
Snwawnlivialudnwaraida mamaanmu"lmmawnwu
mn’mumLLauauzy'lm‘l':munsmswmsmm wiaififiuanadil
ngwinaawzdadvliuilugaan wiafidundnnindiaan
idoaanudnnindldiguannandnningiaaninitu
m‘mumma@aguyimﬂ”LﬂsnmsuswmmuuammLaumnf;l
ngianu Ml asasiilasuiialadasiidnwrazain
Waulavinada 3.12.1.1 éaa

(2.4) ‘L‘uLLamﬁmﬁluwaﬂsziwﬁﬁLﬁmmnuﬁnmfwﬁéwﬁa
Tnanfindanswagaivdoiuiusiins usaiudnlulavud
aywus

(2.5) fMuandu mdualidu Mud vialudduuand
ﬁwﬁm“ﬂa‘munmLauaﬂu'm‘lumoﬂsvnpﬂjmr;m@aamﬂu
yaaandadsduaiunguuialng il uddenaia’ly

aa o

1.2.8 smmmuaumnam:rm“muaommnnm‘nmmumu 1.2.1 -
1.2.7 A& AN UALATINAIT N.&.6.AMUALRNLAY

1.3 anasfeniidonu (Lisiuasnans Basel I1I)
1.4 as1&1s5 Basel 111

1.5 dnn

1.6 DW

2. aaEutifuadasIdIsLarnantnailun1saIny

VISWEI@‘IWI‘]J’J'HVIQQH']SQ"&']N']?HR\‘]‘I/Iuvl,ﬂﬁnll 1. maouﬂmz\mnﬁ‘uaa
mswmsmnmamnmmmmumu 61\‘)1,1

2.1 ‘Lifidadmuaviadaulafvinliganuiinnsenaiuninnia
yaaduasnuluaais
2.2 aunsauldoufialé (samdonsaliiilu B/E P/N Afidauluvin
wasuiausnasnulddifiunistifinisiulaudndsunsasluns
g7ldaudanrsnaguunadivue wiaddaulalvinasnuaruisa
Aafufaanasd@1sl6)

2.3 fidayaimAuasnasiusEnianissansauindelduian
Usznaunsiasandadulaaenuldadvsiidgua uaziidayasan
Nazauyargfisssu Tagdayacindndasdivdsannunasiayan
virafia'ladudavinaunaniznasduiluneaniulusydusnna

10
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Fudviuduilataniwuasiudaunut

‘lunsmmmwmmmuumma 3.12.1.1 Lﬂumuamouma
mé‘mmﬂmoumumsqmwamammu NanauwNURUGa9
au‘lusﬂamsmanmnmmmaamsmanmuaaummwuu

A155UTadY Fua1ia A&nna wiamUsedurasymnail
Aua’litluda 3.12.1.1 oﬁamﬂums%mamgamﬂ 5u
arfamvdiuiu danudvlandssianidndlada a1l
AafiNUAIUANUTDIIANANNTURAVAIHINNUIY 1TaAT
UszAududuuazaantdaduanuiunuylufitauly

L?“iaqvl,ﬂu L anasaadgavlssinaainda (2.2) uazaa
gsdasuiialéauda (2.3) davidnwazavsaluil
(1) dussanstunafeulusnauaaiaanasuiing

(2) fnafunssuauisuauaaiaanasuiling
Amiue wialiguaasauaayanand’ldinniauazsiguasian
Fauariudansasiulusiaidenad (bid price wuy firm
quote) auAMNIULRLIBATNFUIANAAIAAIRITUT TN
Anueagidgua 1aalagid U AILARNIANARIAATIANT
nillnaaaananguasasasiu

3) duamansduluamundninaaidosa’lail
(n) lunsdffluasiansainsganlsand asansdnand

dasfuasasifiduduanuindadazasesasvdanas
faanasia1saglududufiaruisaasnu'lé (investment
grade) Lﬁuu,m‘@aanmwmgﬁona‘nLﬂus”g‘imuﬁamu
AguIEalssvA asaEstudasliduduauiitaia
ravas@sagdlududunaiuisaasnule (investment
grade) viniu

(2) lunsdifigaananasiufifuanasiolseng as1a1s
Hudaefiduduanuitadauas as1asag lududui
gransaanula (investment grade)

(m) ‘tunszﬁﬁnaomuaomu:tumwmsﬁ'uuanmﬁamn (n)
uas (2) TunisiauauIaAiinsn UINAsIFTHINE12 1
duduanuiniiafiazavanarsusazasgaanesiasaglu
fuduiarunsaaenu'ld (investment grade) as1&ETITY
gasfivdniansliainin 3 nadlugdansiarsdonan
Waflunswaguuasnasnunalgnisinnis
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3.13.1. Ussanuasndnninauianindgduiu wianism
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manNaimmﬁaumvaomuiuﬂsvmﬂ'

ui¥unianisaraasyuniauarvuidszianuianizain
wdnniwg niwdaudu viavinanualaadsduadiole
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wialszmAdingIuAaznITNAIT N.a.6. Anue ey
ASAITIAGLENTTNATT N.A.6.WFad TRV IUAMEATITNAIS
a.a.0. ddssnaudlawsaiiuipudssianusadneazaay
nannsngnsansnadfunianisuianannwalaaidau Mol
ANTAYNUUIaudIVUIdssTaddaenalIlazaIuly
nannIwanIaniwaduduiifianguaddya anguaIns
&9 wiastaznansdnduhiliu 1 1 Teafiiaalssaed
viadsasldulidusunIsaILiueIu san1saInu wiainm
ganaxaY sasa‘lilil

3.13.1.1 mnmquﬂwﬁ‘luﬂszmﬂ 1eina nannswg asn
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wiausnidunu (Jugaan 89318 §3usas g¥uarva
Hadnuae wsagaseiu

(1.2)  duanduniadidyanldduivsdnuaanindi
UsznaugsfadssiannsidudaiiagsAandnniwdidug
aan Goimuaiuldiuaiuad’litiu 270 Julduuaiuaan
M waziludidiamvaruvsafialéiiu

(1.3) muamoumamé’mmﬂmou Afang LAy 90 u
Huusuilaan defiduduanuindadadesia’lulil

(n) a”uﬁnmmywyﬂaﬁzmapmwmsmawamalaﬂmﬁms
aglududuusn wiodl lunsdiilududunnindiadaua
22NAI&T G”laloLﬂuﬁuﬁymmﬂnﬁaﬁaﬁ“l,éma'mmsﬁ”m
duaumNNULiafiassasdu (short-term rating) ée #aa
() duduanmindiadanaciusas giuania gaannds
mawmﬂsunu aglududuiiannnsaaonu'ld (investment
grade) vfofl mﬂmsamaumymwmtﬁaaawaoamnuam
sdusuauinafianialesa Standard & Poor w32
Moody’s w3a Fitch wiaaaduaunaidneiunaznssunis
N.R.0.ANUALNNLAY

(2) asasurenivialy éua

(2.1) en&@Inadslng au'leun

(n) FI3uAdd

() Wuﬁﬂms’s”gma wrawusitinssurAmsuseindlng
(n) Wusiins druandu drdaanlidu vud wialudday
u,vamawmau‘ﬁanunmnszmswmmamsanamutwams
AuyuarWaurssuuaarfunisiduilugaan gdedna
H5usa9 Hiuania wia fedssdu

(2.2) enarsnedgevlssind aulaua as1ansAfisduuy
vinuagtdarduasigisniasglnanisurasivdssing
2IANTITUTA NI UARITFUNRA N UTELNA SIS NAIRU
AfuuaE1vlsTINA wiaavAnsseuInvilsina ugaan
wiagA1dseAu Nedl asg1TdvnaIfavidnwalza 1y
Wau'luvihada 3.13.1.1 éae

(2.3) emansuldauiia’le dovanade Wusias diuan
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@nwumlmuumLtauaummimqn@mwmsmao majnum
yanaffinguuiaaniziaasiuiilugaan vianiiu
nannindnaanimidogaanvanniwglatduauia
1/1aﬂmswmxlaanimﬁﬁuﬁwuﬂm‘aﬁﬁaﬁuiﬂﬂ"l,ﬁfnﬁjsz
aduyafIREuanaangianiu el asdsillanu
falddacidnwaraudauluvinada 3.13.1.1 éoa

(2.4) ‘lyuamﬁm%‘luwaﬂsz‘imjﬁﬁtﬁmmnua"nj/l"s”wﬁ
dvdvlnanfivdnniwegatvdviuiusiios wiarudn'laila
“udauwus

(2.5) duandu &y lidu vud wialuddauans
QMﬁmawsﬁamunmLauamﬂ‘tumoﬂsumﬁiﬂuuNaamﬂu
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Fudviuduilataniwuasiudauwus

lunsdiesiasusuiiauda 3.13.1.1 Lﬂumuamouma
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aglusdnneandanfividadasnandaaandiviniu

A155UTadY Fua1ia A&nna wiamUsedunasymnail
Aualiluda 3.13.1.1 m”aotﬂums%nsaamgqam"lﬂ Ju
aiamvdiuiu ddnuadvlaudssianidnslaida a1l
damuuaaudnsadiaausuiauadgadnudy wiaa
szAusudunazaantdafiudruiunuuliufiiaul

Li‘iaulvlﬂu 1 andsaadgavlssindaiuda (2.2) uazas
gsdaauiialéanuda (2.3) davidnwazaasaluil
(1) dussmanstunaioulusunauaaiaasasviing

(2) fsnefuangaaufisanauaaiaassismiing
Anua wialfuaavnusaynaaimlditnsauasiguasian
dauaviudansansiulusiaidenaty (bid price wuu firm
guote) MmN ULALIFNTATIANARIAATIENTUT INE
Anueagiana 1aglaFIfIUITALAINIANARIANTIFTT
nil'lnanaanarguadns&siu

3) dussansiduluamundninaaidesialyd

(n) ‘lunszﬁmLﬂumﬁm'smﬂsgmoﬂsvmﬂ ATIRITAINR
sadfluasansifiduduanuindadazasasansuiauag
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grade) wvinilu

(2) lunsdifigaanasasiilufifunnasiodseing asans
Fudasfiduduauintadanacnsiaisaglududud
gaunsaanu’la (investment grade)

(A) lunsdifinasnuasnuluasasdunanmiiaann (n)
way () ‘Lum;tauamﬂmousn wnasaITaINa1 1l
duduanuiiafiavasenasuianasiaanasasadly
Suduaunsaaonu'ld (investment grade) CERAGRLIN
gasfivd¥nianislisinin 3 nedlugdansarsdenan
vialunswaduuasnasnunalénisinnng

3.13.1.4 nindduduifidnwazvinuadaiduda 3.13.1.1
fiviia 3.13.1.3 Tagléfumnuingauanngrinonu
ALLATINAT N.R.6.

SCBGLOWP
3.12.1. dszanuasndnnswadusanswadudu wian1sm

aod

pannalaadgdufiay aanuludseind :

uiFnIanisatasnunIaudrvuidssladiianizain
nanniwd niwdiuau wianeanwalaaidauatrvlnating
nilvurTanalaatnunlszAIAAULATINAIT N.R.6. UIA
Uszmddrifnoiuaaznssunis n.a.a. Amua  Liuuely
ATALTIAALEATINAIT A.A.0. uFa 1 TNIIUAMEATITNAIS
A.a.6. Jdsznaudluviatfiuitndssiannsadnrazuay
ndnnfndvianinddunsanisvinanualaedzdu Woil
AsanuMIaLINUsETadmidenanzasnulundnning
wianiwdludunifianguasdyan anyuadnsIdIT uia
szaztamsdauliiAy 1 1 Teafiingdsssodiiadsag
Wulidmiunisaiiueu san1sasnuy usainEanIw
Ay Avsalail

3.12.1.1 mjmﬂm\mﬁ‘luﬂssmﬂ 1eua nanning as1a1s
wWaduanfiisuamalulsuing wiafijaanviagdayaiiu
Afyamandaavliuamunguuiang aesaluil
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fu Mﬁu'\msmunaummawwamﬁoﬁu sUNANTWELAE U3a
V¥ uUNu ugaan geane §5usas g5uaria gadn
1“9 wrIakAdseiu

(1.2)  Muanduniamdyanldiduivddnudnnindga
sznaugshadssianaistiduifiaiiagshanannsweadug
aan deiuuaiulidiuaiua ity 270 Juluusiuaane
waztilugfiamearuniadia’laumiu

(1 3) mu,anLouusaméfzucu‘m‘lmoua'mvlmnu 90 Juiluue
Juflaan defiduduanuiniiadadesa’lud

(n) ETueTnm‘rmﬂ‘myﬁ"aﬁamaqmr\msmawamaaf]m'\ansagi
Tududuusn voll lunsdlfdududuanuidadanas
aanas1&17 sadtdududuanuiidadanldniarnnisda
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mawmﬂsynu aglududuiianunsaaanulé (investment
grade) el 'I@umsamau@‘ummmLﬁanaﬂaoamnuqm
duduaulLiafiantaléadia Standard & Poor w3a
Moody’s w3a Fitch wsadanfuduniariineu n.a.6.A1Mua
LNNLRN

(2) asasuvioniiviall dun

(2.1) esa@sandglng duldua

(n) fduado

(2) Wusidasdguia WIanusiassuAIsLUsdsEnalneg

(A) Wusias uandu MIyal9du fug wialudday
udnvdninazdiariudfinsensonisadondanasnuiiianis
‘v\lu‘vjLLazwmuﬁz‘unavmnumsl,oul,ﬂu@aan ORI
Fusad giuania wiadelsedu

(2.2) asasaIasgavlssive duldun ATIRT NI
sUvuuvinuagtfenduasasaasg lnanssunasivdssing
avANITMIANUIANIUARITFUNRGAIIUTELNA FFIR KA
AQUINAEIUTEINA WiaaYANTIIENIvLsELNA tflugaan
wiageAldsedu Vel asasdvndniaasiidanrasaiy
Waulavihada 3.12.1.1 éaa
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1/1aﬂmswmxlaaﬂ“lmiﬁuﬁwumiaﬁﬁaﬁuiﬂu“loﬁl%nﬁwssﬁm
uyasniduanangianu Wl aasfildaudia’le
gasfidnwaizaudaulavinada 3.12.1.1 éae

(2.4) ‘Luuamﬁm%‘luwaﬂsﬂwﬁﬁLﬁma1nua"nm§wﬁé'loﬁo
Tnanfindanswneaarvdoiuiusiins usaiudnlulavud
aunus

(2.5) duandu Hrdyanlidu vud wialuddauans
QMﬁmawsﬁamunmLauamﬂ‘tumoﬂsumﬁiﬂuuNaamﬂu
yanafdadeduaiunguunatng el viuddonarla
Tudvriuduilataniwuasiudauwus

lunsdiasaIsuoniianuda 3.12.1.1 Lﬂumuamauusa
My liduifinsinananauuny wanauwnuiugag
aglusldnneandaniiviadasnandaaasdiviniu

A155UTaY Fua1ia A&nna wiamUsedunasymnail
Amiualiluda 3.12.1.1 éaotﬂunwﬁnsaomqamw 5u
adarvdnuiu danunaviavdseianiignsladaiaa i
dafirruaaudlvniaitdamnusufiauadfgdaniay uia
AszAududunaraantdaduauununlifidaula

Wauly : anasniasgavlsaindaiuda (2.2) wazas
ssfldausialdenuia (2.3) dasfidnwazdosa’lui

(1) dussanstunafeulusnauaaiaanasuiing

(2) fsnefuangaaufisanauaaiaassismiing
Amiue wialiguaasausayaaanid’lidiiniauasiguasan
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Tnaivusagiaua Tagladedruismaiuaguiaunaie
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3) fusmnasduldenuvdninavidosialuil

(n) IunszﬁmLﬂumﬂmsmﬂsgmoﬂszmﬁ ATIRNTAINAT
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faanasia1saglududuiaiuisaasnu'lé (investment
grade) L'“Juum'&3aanm‘n&‘n;ﬁonai’mﬂu"s”g”ﬁmuﬁamu
AguNNEElssnA asaIsludasiiduduauiiiiaiia
wavad@sadlududunaiuisaasnule (investment
grade) wvinilu

() lunsdifigaananasniufifuanasiolseng asians
Fudasfiduduauintadanasnsiaisaglududud
gunsaanu’la (investment grade)

(@) °lunszﬁ1’7inaowuaomaiumswa'lsﬁuuanmﬁamn (n)
uaz (2) TunsieuaneAinsn UINAIEITAINET S
dudumnuiiafiavasaransuianasiaanasasadly
dudunanusaasnulé (investment grade) as1asilu
dasfind¥nianslidininausafugdansiansdenan
Wadunsnwdauuasnasnuaaldnisians

3.12.1.4 viwdauduifidnwavinuasideiduda 3.12.1.1
fiviia 3.12.1.3 Taa'ldsSumnutiudauarngriney
ALLATINAT N.R.6.

SCBOIL, SCBS&P500, SCBGLOWP

- (andia 3.12.1.1 anasuraniiludsuing (2) asans
wrondinalal)

(2.6) wmihaasnunsalusduansdnifazdaniiaasnu
BINDINUTINATIEITUWIUT WiauavnaINUTINAUNT
UTaUaNITRINULANIEIUAIA ATIRITHUIUT BTanI1TUN

manwaimmﬁaumdwunmummummsa’mmmmu?jan
Ly naomusmmmmou tiludiu

SCBNKY225

- (andia 3.13.1.1 anasuraniiludsuing (2) asans
wrondinalal)

(2.6) ‘Mms;laomuma‘tndmmLLamﬁ‘VIﬁma“ﬁauumaomu
229N2INUTINATIFITUV N usa‘uaonaomuswaumu
ulanaaisasnuanizdudin asasuront niansm

panwalaeddauidrinerudivuanialiianuivuay
1ty nanusINeaIadu tiudu

gauit 2 1 ninddulsuanvila CIS uagnile infra
asdiilumihafinnsaanagaaléiodunguunaine
fasinaantifuasudninaailunisasnudodl

1. ﬁﬂmauﬁﬁu,a:ﬂ,ﬂu"l,ﬂmuuﬁnmmwi‘(umsaoy!ummﬁmﬁ‘u
damnuad mniuanasmensdunldlugiui 1 da 2.1 - 2.3

2. lunsdiiflunsasuluviiie CIS nasnusndagnainu (invested
MF) davfiulawnanmsasnudell (Lilddunisasnuluniia CIS uag
ADINUNUNAIAMTIRINUTUNAIAILYIY)

2.1 fnsasnulunswddudailudsuanuazufiadadfui MF
(investing fund) &usaasnu'le

2.2 fnsasnuluniwddudialingauwiamudasiu (pro rata)
udldualduldaundninaad single entity limit 2aas MF
(investing fund) 1lu

2.3 finsaenulunsndaudialingawiamudasiu (pro rata)
wdr ldnaduldeunaninaai product limit shusunsweaauiiiu
SIP way MF (investing fund) 1u

2.4 fimsavnulu derivatives ﬁLﬂu"Lﬂmu}aa"nmmsv‘i global
exposure limit way MF (investing fund) 11u

waliiduldaudssme
ABLZNIINNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
AINUTIN

SCBOIL, SCBS&P500,
SCBGLOWP

- WuMsaInulumiig infra

18




BasiuAlu

suazidan1IAsINISLAN

= =
s1aazidaninsenisnaailad

UBUENUA:
IanilscavanisuAla«

3. nsniﬁnaomuﬁﬁﬂaomu (investing fund) flunasnunuilanas
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SCBOIL, SCBS&P500

3.12.1.3 WurhnTugardunistusnunguune’lneg
SCBNKY?225, SCBGLOWP

3.13.1.2 Yurhnlugarfunisiusnunguunaineg

it 3 : nindaulssandusdhnviaanasiisuwindudin
gasfludurhamdasnasiauindudinuasiFuninged

1. 8W. W9, #3a UA. euAYUUNEINMEFIARRANTUNTIIU

. fUIANTRANRU

. SUNAITANATRILATIEU

. SUIASaNTINEATLRLAVATAlNTINE AT

. uss¥vaaasasduLiiafagande

. suAIWeIUI s BAUUNIANRLRsaUAtaNL A UsELNE TN
. sAsansavaanuazindinwvslsenaine

. sunAsadaNLlssinalng

. @ontfunmisiduseninsdseinanidssnalnadusandin

10. ganfunisidusrlssinaiidnrasvinuasfiarfugsudinain
1.-9.

O 0O N O Ul A WN

wWalmduldaulssma
ALEATINNITAIAUARIANY '
11U.87/2558 1389 ANTRINUAAY
NaJINUsIU

(2.7) gsnssunisdaleafidyaruradu ldanizly
nanninduransasuvionidesaluil

(1) asrasuvaviiifidnwazadradudin auda
3.12.1.1(1)(1.1) Gefiangeatnda’laitAunteil

(2) asasaasglnaaiuda 3.12.1.1(2)(2.1) uazasnas
Masgavlsuinaannia3.12.1.1(2)(2.2) vieil asdiiuas
fsaadgavdssivadasiiduduanuiidaiaaglududu
AgsaaInu'le

(3) anasuvioniidefiangaondaliiu 1 dddunsifiou
Tuaaiadaznaas&@Isurienil uaandidayasianidaia
uazdwavladeiinsidamadasnansazruy Wil asansuns
unildvnandaviiduduamnuindadiadeaa‘lulil

(n) duduaiudndadassezduadlu 2 Suduusn wia
dusuauiniafassasaniisuifaslddududuainu
Untfiafiassasdudnanianndardfudaduduninu
WndiadialofFaumdauly wia

(1) duduanuindadasvavaaglu 3 Suduusn

(4) asidrsuvieniidefianamonia’litiu 1 fauidu

g 4 : ssnssulsviannsdalaadfidyananadu (reverse repo)
asaanulu reverse repo dadiluldanundninaaigod

o

1. ddaan dasilufidyraadeiifausadiniuddoyaniu
reverse repo ‘laenunguunalne

1.1 aw.

1.2 9.

1.3 ua.

1.4 ua.

1.5 w3EnilseAusie

1.6 sudn.

1.7 nasnuiluy

1.8 filyarafifinguanaiawizindetiy

1.9 Rrusrunsuazisianniciunguunaindlaiansvuilszuna
2. anansfititunisvia reverse repo dasfluasanseodl

2.1 anasmasglnauaranaisaiaigaivdseina Taansaiilu
As1E1sAAYEEAUTEsINAGagll credit rating atlududu investment

ﬂs”‘uﬂamm‘tﬁvﬂu"lﬂmnﬂszmﬁ
ABLZNIINNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
AV UTIN
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(n) Fuduanuifiadaszavduaglu 3 Suduusn wia
aumymmunﬁgaasuu g AnuLAsldAududuainu
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(2) Fuduanuitdtadaseavaniadglu 4 Suduusn
(5) mwuauaumummunmuﬂm“nsmms n.8.6. Usznd

a va

nl'mumnou w3¥NIan1ssasl AT duluaundninaad
nahiinvuaznssung n.a.6. dssAdAInua

grade

2.2 B/E P/N s udn ann mauufjszus
surAsifinguuaaniedadediu (fugfians
adndalitAu 1 1

2.3 B/E w3a P/N i TSFC (fugaan Afidnuaiuliduaiuela
viu 270 Susiuwsiuaands wasiufmdedvualinduiianieany
viafla'léuiu

fu 7 sw. u9. wia
vwnWU gefiany

2.4 B/E P/N wdadnn AfiarglaitAu 90 Jutuusuiiaan defl
credit rating atinglaatronilasati

2.4.1 fiissue rating w3a issuer rating aglududuusn Taansdli
vl issuer rating davilu credit rating #'léu1anna1sia credit
rating seaizaualn

2.4.2 1 guarantor rating agluduau investment grade

2.5 mwmmuﬁoumummaa“l,mnu 1 1 Adunsifisulunainda
218AIRITN T mamumauasm’mu’uﬁaaaua d1989'l6dedinNg
WatnasdasgsIsau TeuasIRTuiidenaddacd credit rating
atnvlanat1vnilaail

2.5.1 fi credit rating svavduasly 2 Auduusn wda credit rating
ssazeIiiauAas'léidy credit rating szasdudenarininii CRA
Towlzaunaauly

2.5.2 1 credit rating s¥aizeniadlu 3 duduusn

2.6 mwmwuﬁoumr;lmmaavl,mnu 1 iaufidunzifizulunaia

sﬁamﬂmﬂmsuumaﬂﬁ“ﬁaua'ﬂmmunﬁaaaua a19890'l6definNg
dawadasgsisary Taaasidasuiidenandasdi credit  rating

atnvlnatontiodotl

2.6.1 fi credit rating iuﬂuéfuaﬂiu 3 duduusn wia credit rating
seazenAiaudaeléfu credit rating szazdudonarianuil CRA 16
uranAauly

2.6.2 1 credit rating szaizeniadlu 4 duduusn
2.7 v¥ndauduamuiiaiinouaaenssunis n.a.6. AvuatiuLdy
3. szEgaIn1sFuthsuiiuag reverse repo GiaglitAu 90 Ju

4. damuuaviuduiiddnianisdanljiddmiunisamuly
reverse repo MuLAUNIARITNIUAMLATINATS N.8.6. Uszad
ANUa
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(2.8) ssnssunmstnBunanniwdlaandnnin g vl
mﬁmstmwumu (1 1) (1.2) (1.3) (2.1) (2.2) (2.3)

(2.4) w3a (2.6) Wil us¥nIansdaclfraliuldey
nantnaingIlnuAMULAIINAIT A.8.6. UssAAAIUa

#ui 5 : g5nssulseannsiiiiundnniwe (securities lending)
dasduldaundninaailunisaenudod

1. aduan 6”1aaﬁojs’fzyzywﬁnﬁhwﬁaLﬂusévlﬁ%nlnauzymiﬁﬂsznan
53fa SBLIaglunselngdeyeyrdunarinsevinnislugiussiunuuasy
fin gendasiuyanadelinaruisallsznaugshaudasiufanisle
aunguuneneg

1.1 §1é5uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 suasianisiudnuagnisdvaanuvelseinaine

1.5 an.

1.6 uy.

1.7 ua.

1.8 urdnilszfudia

1.9 Non-retail PF

1.10 Aasnuiuiiatinuldnswas

1.11 ffyaraduamuidiinnuivuaRuiu

2. ndnndndlitu dasdundnnindiadlussuusudnndnning
wavguasushAndA NN wiandanniweai silw. vinwtinnduune
nyLdaunInNNFwe

3. meusaizanudnilszAu uaa. dassinfiunisaat

3.1 awfiunisifinsneniatanndndsyduainguiaiulsydu
AsLidunannswe TaadadunaniseAusoil

3.1.1 Juaa
3.1.2 ana1snndging

3.1.3 B/EP/N fasidurn gnn wianudssey fu 7 5w, w9, w3a
ﬁu'\msmunaummawuammmu Hugfinseyniu

3.1.4 B/E wi3a P/N # TSFC flujaan AfAvuatu
vAu 270 Sutiuwsuaanduazsudiidedivuald
wiadialéuiu

3.1.5 B/E P/N u3adnn fifiare'litiu 90 Jusiuwsiuilaan g
credit ratlng atholmatnondododl

3.1.5.1 {iissue rating w3a issuer rating agluduauusn Taansel gl

ORI p) T

&i]
WNuLiianivaiu

U
fla

walnduldawdssme
ABLZNIINNTAIALARIANY T
11U.87/2558 1389 ANTRINUUAAY
AINUTIN
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vilu issuer rating giaviilu credit rating Méu1a1nn1sda credit
rating seaizdusae
3.1.5.2 {i guarantor rating atlusdudu investment grade

S aa

3.1.6 a&sullindl credit rating aglududu investment grade

3.1.7 wilv&addszAui sw. Hugaanindnasnuiiiacdiulseiu
AMsAunannsnalinnnasnu

3.1.8 viuaanudaulu SET Afsedaarludud SET50 el lunsedl
Anasnulifiuiaunansasnuluaasnu nasnuassunanisyiu
denali'le

3.1.9 wihaavnuuas MMF

3.2 awfiunistvinasnuiinssudniniansaunsasndniseAuaiu

'
aad

3.1 wiasfiunsinelba Foazfinali v3¥nIansausaiofy
AszuiitanannunandseAudinan e taanau

3.3 vhaduandsgduaiu 3.1 Nnasnuiinssudnadldlauniana
sdandavinlitlhisnunsaieduaundndszAutu'le viuusiiluns
feAuszniianudiannaslugsnssunisivlunannineg duiag

3.4 ssenasndnilseAu e &udu > 100% vayamuANNIWET
Tt

3.5 lunsdifindndseAuiluduan Wiihduaadenanllamulas
uiluniwddudoil

3.5.1 Wushnlu sw. wiasuiasifinguanawizindediy

3.5.2 iasdusnvia P/N deil

3.5.2.1 asidusn v¥a P/N 7 sw. u9. w3asurmsiifinguuna
wzdaavdiutiluginnsyynwu

3.5.2.2 P/N 7 TSFC iflugaan Afiimuaiuliduaiudaliiu

+ '
R =

270 Susiuusyuaand? wastilugiderimualidudianivaunia
Wa'lduiu

3.5.2.3 P/N ffiang'litAu 90 Juiiuusiuiaan doefi credit rating
atinvunilvatrvlasail

3.5.2.3.1 il issue rating w3a issuer rating asdlududuusn o
asealilu issuer rating daviilu credit rating Mléu1annn1sda
credit rating szasdudae

3.5.2.3.2 i guarantor rating a&lududu investment grade
3.5.3 anasaaiglne

3.5.4 reverse repo &1 usuasIAI AR Ine
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IanilscavanisuAla«

4, dnwavuardrsvardauasdaan WlddyaAidnwazuay
fssardgrasdygraiudsenadiinoiuaasnssunisaidu
naINMINLaURARANANNINEINGIatdaivuatAtAusTuuIuUFuaN
funazlvivvdnniweauasrnandseAulugsnssunistiuuasividia
nANNFNE

SCBOIL, SCBS&P500

3.12.1.4 &yendfaanaarontin (Derivatives) iaiiiu
Uss@ninmnisusmsnisasnu (efficient portfolio
management) MuUNAALNYITIEITNIY A.8.6. Avua
fuandamadroninfinasnuazsdniuaduanlddad )
fudviadiulsadnolaatoniiovdavalaatnodosia'lyd

(1) nanniwe

(2) dasreanide

(3) dasruanildaudu

(4) duduaidadaviamensalifinasanisdsendl
aIATATULUIUT WIadyandaunaaIvniin uiauavkiaan
ATIETUIaRFUUIAINA

(5) nava

(6) dufinanaudinadouei dufiduda dudiid
avAlsznawmiuiusmiadiuisenn (1) (2) (3) (4) (5)
waa (7)

(7) &udnsadindsdulafidrnouaanssuns n.a.0.
fAnua

"tunszﬁﬁﬁcyawﬁammmwﬁ'\éwﬁoﬁuﬂmmaoﬁuﬁ’mf‘sa
GTJLLﬂsmmssﬂ‘l@ﬁoswmﬁéwﬁaﬁapm}évamﬂuﬁmmaﬁu
wianadyadaznadwuiinwiiy Wil sia1uasdudn
fudsaunlilddud viadudusadivdsiiluasdilsznay

°uaom.iumnmmaotﬂuﬁﬂaﬁuamonﬁwmwuaztﬂmwu
Tiatnaunsnaraaie

TunsdalaasnasnusIn WENIANITNAINUTINALLEIIVN
dauandiaznadreniihaanssanileld daliaiasenisianis
nadnuNlassynsaidina N Matedaaundn

Wl usdniamsanfiunmstifinsdundavenninddu
2avnasnunfiqaandeiisnaiwadasludrnuniiaswa
fayafIgnannaInualafiniszdavisenilniadiisean

SCBOIL, SCBS&P500

il 6 :  F3n35UUsETAN derivatives
fail

1. uszian underlying  derivatives ﬁnaomuamﬁyﬂmjﬁmmﬂé
favil underlying atinglaatnontlsrsanaiaacnofil

1.1 wiwddufinasnuauisaasnuls

1.2 daseanids

1.3 dasuanilfaudu

1.4 1aséie 12 credit rating w3a credit event (Husu

1.5 navd

1.6 dufindududiaadaal dufiiduila dufiitasdlsznawiu
fuanradindsen 1.1 - 1.5 w3a 1.7

1.7 underlying AuauAFTNNUAMZATINAIT N.R.6. ATUUA
LAULRY

lunsdifl derivatives a1989/us1A1wa9 underlying 4invéiu 'ﬂmm
arvdedonandaailusianilaaiuniasiaiuas derivatives winilu
Woil s7m1ua9 underlying  Auilsilddudl wia underlying iy

avAlsznavravduiidunald daviilufiaanfuatdioniteuivuas
Wanaliathsunwsnanase

2. Wau'lunisaany uaa. avaniunisadnulu derivatives ‘6
fatila

2.1 nsdl MF ldsvuidendunisasnulu derivatives uay underlying
2uav derivatives Nagasnuliatrvdiarauluiasenis

2.2 funsudinugdayaynlu derivatives
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &ofl
2.2.2.1 nsaiilu OTC derlvatlves ‘tuﬂsumﬁ"l,mm Aavfifdyeunan

dhavdoiflu sw. sunrasifinguunaanizdadediu dunudanis
derivatives wiaf@ derivatives

AUNANLAUAINITRINY

o

atvlaatrondodail

wWabhduldeassme
ALZATIUNITANALARIANY T
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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fudnfadusadayandazadloniin (fully covered) 13
maam‘;a‘m“l,maomumau”hsﬁoﬁmm’muu Mol a7u
nanLnAIAdITnIIUAMEATINANT N.8.6. ATNUA

2.3 lunsdifiazdacfinisdiseniidranisdonaududnda
derivatives &ugaay &udrvudadiduniwdfiunnasnuaiuiga
aonu'ld viedl ladnnasnuasiilugfidandiunauniadvindonan
fudtufann

3. udnunauaiiiiudunsed underlying (ilugaid

unsei i derivatives i underlying fludufianu 1.6 dufidenad
Aaviidnuray Gofl

3.1 Lﬂumjﬁﬁﬁmsﬁmum"’;%mscahu'azu"l,'ﬁar;ijoﬁmLau Taafinnsszy
wuavdiayauay underlying wiailadasrvqginurunldlunisdiuia
wazfinisdruraddilviduilaaiuainalnutnuisauuay
avAsznauuavdail vell underlying wiailadudvndnidasiinig
wRaulmemuanzeainatiludaszéing

3.2 dlusuiiffidnwaizatinolaattonis dodl

3.2.1 gufififinsnseanadiatrafiaewa Taaduduiiffidnwasia

'
= o

Snuaznily il

3.2.1.1 fufiflavAlsgnavudazdfinin < 20% wasinin
Woviua

3.2.1.2 dufiflasdsznaudiladinflofiiwin < 35% wasiwin
Woviua

“tunszﬁﬁtﬂqvlﬂwmaﬂ'nzma'\m Taaaddlsznavudidudasfiinnn
Lithudasidivualu 3.2.1.1

m'sﬁmsmwm;nsaa’mﬁmﬁnmu 3.2.1.1 uag 3.2.1.2 lidavin
avAlsznautAtdasdunavaIndatiius uuNRaNTUN

o aa

3 2.2 sufiffiavAdsenavfonuaidunsaiderdiasdunasdiuia
ifudy wiadludufisnainasaviatiitudu

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 dduldaruidaula
ATUAIU Gl

3.2.3.1 lugufiifiasddsenauilunsiarsviadayainasnu
fU15aINUA 1A

3.2.3.2 fadwianduasnuaudasdiu (pro rata) afiaundlein
naomuaomu’(umswmsma5mm1uuimﬂmau,m"lﬂwmﬂu"l,ﬂmu
nanLnaai single entity limit maanamuuu

3.3 luduiildsuniswaun taggardufifianuindadawasyin
win'ldat1vaaszain ual. Well windsingitaatfudenaiiilu
w3¥nlutaiazasuas. uaa.dudasialvifiuiasnisilasduainy
Aaufiannadseiandatinefidssnaawea
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3.4 fimsuaasduiifuqatrosaiiasiflulssinnaiuvinasriudas
nMsLeuadiayaatviuLgnsal

3.5 lunsdiffluduiindududiinaduad duiidonarddasAiuio
nsulsatrantlvadrslavianialaacig aodl

3.5.1 samilaqifu (spot price) wdasimdaandauiaalonti
(futures price) vas&udlnaduai

3.5.2 dufidud1lnafaeifidruiaainsiaiilagfuniasiandyan
dauganinvasiud tnasuridud ladud1uile

3.5.3 &y damaaleninfiarvdsfuduiiduslnasausiauy
3.5.2

3.6 lunsdidfugduiiiduia dufidonarndadaruiaiaald
unavdayadanvdeannsiaiuzasuiiaviussnsuaslssnglng
17a619UTELNA UIAAIUIAUNNTIARUALRLUINTNA UK. LA
Wu'ldindgnsaruaaasfwaunduisinanainisadgzsiaudng
Wudalédatrainungau

4, wannaginsiabifiniwaduniaowasanisissniiauaise
wnWu (cover rule)

naa.oﬁapﬁ”@“ﬁﬁﬁm’fwr;‘i?nua!aonamuﬁﬁﬂmmwua\gzﬁamwﬂa'ao“;u
Iwuiiagwacdanisyiinasnualdaviissuilauidannaciiia
derivatives fugaadvlinaaaarnlaasnulu derivatives Wu uay
tHuldenunainoiuaazassunis n.8.6. AKUA

5. udninariiisdndinsunisasnuiiianilseasdiiaannn
L&e1g

unsdlfl uas.aanulu derivatives 7 underlying “lailai&aifiedu
nindIunazananuidavnisasnulu derivatives dundlidag
tHuldeufgiinouaaznssunis A.8.6. A1KRua

6. naninauriiududviunisasnulu OTC derivatives

vl e

visniansdasialifidannaslu OTC derivatives dofl

6.1 ladayardneaniodiulisuaruioyadigfisssuua
derivatives 14 wa3. nsunaiun 15 uariugavinazasuaazitau
Weil lunsdalnudvnarniluiunaavinniszas uaa. W uiauay
wAasyamgfsssuaaluiuvinnsdaly

6.2 ‘lunszﬁﬁtﬁmmmmmﬁ?‘iaowanjszmudaswmmao derivatives
atefiaddy Tvddyadndrantdfiuialaziivyamgfisssu
22y derivatives 19 uaa. ns1uu

6.3 adauandndhaunileBunanlviinisd1egiug derivatives  1iia

25




BasiuAlu

suazidan1IAsINISLAN

= =
s1aazidaninsenisnaailad

UBUENUA:
Faniszavanisua‘lay

UK. 5avua'le

7. vdnnaaiiadinamsunsudiniluadauanlu credit derivatives
vaa.avdfieudauludoed

7.1 Lﬁug‘]uﬁjé{zyzy']‘lu credit derivatives 'ldianiziianisanainy
L&eaLvinidy

7.2 vinflugdeyaldianne credit derivatives V‘I‘/’lﬁﬁnwmwaa

o

‘E’iﬂiill‘VIia LALIULAEN ﬂ‘]JﬁiﬂSSll amwuo atndle Gvil

7.2.1 Credit Default Swap : gdoldiun nsanaslugruggdailsedu
mwmaﬂomumsmmﬂmwaam.lmm511mm°£ums°ﬁﬁ“mumn
obligation wavgrnWuaIN obligation 1 ‘Imuaﬁfzyzy‘maq“tug'lyu
JunedssAuanuiasiinnssynaunazaaviissiuanuiannaytia
Uszdumnuidaaifiatia credit event fulaaasiinalvidiannasdia
dszAuanudaeasufivuaiud (‘lunsmm"l,umm credit event
wamnaoauﬁuam‘lummnn’mummuﬂnm) 19l 1171 obligation ag
fivwgesanisiiien (Single Name Credit Default Swap) u%a
obligation uumﬂswmsﬁomuum‘mwmﬂﬂsunummtﬁuouuum
iszwilifialia credit event fudu obligation 's'mn'rs‘lmrmn'mgwuo
\flusnausn (First to Default Swap) w3aifiaiiia credit event fufu
obligation s1an1slasan1suiialungu obligation feasfinisnise
s1aAuansludivsasdunindsetiu uddannasazasuiiviua
tatAa credit event  fudu obligation was1aaslungu
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : ﬁa"télu,fi asanadlugiussda
UssAuanuiduvnadfunindarvavniinarnnisanavuay
HANAULNUNALATUNNRUNTNED 9B Taaguialssduauiiaed
m'suwnwumaumﬂNamammu‘luammommaamsmaum’mmoao
fudasiaaniinaufiazanasdu wardruianad (615) vasyadn
fissTNUIAUNFNHA9E0 tauandunsAgdallssAuanuiiaeay
TaunanaULNULAsAIUA ALY (611) wasyaA1gfissTuUY
SunfwedadrvadelviduduradseAuaiui&ag aunilagiia credit
event w3aAsudiuaaan (nsailivia credit event)

7.3 daslddyaunassruauiidiivuaiag International ~Swaps
and Derivatives Association (ISDA) wiadayanuiasgiuauaiuim

aa o

fridnvugauiy sﬁoumamnaomuanwmumu

7.3.1 fimalidedvlaaunguune uarhidauwsaubdodunaguuiain
MananninduasaaIanannsneaunIanguuadu

7.3.2 ‘“Lifidadivuafivinlianafdivueliluasasuroniinia
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foyandaunaareniind credit derivatives Huaodoidauidal
7.3.3 Lifidaniuualvinasnudasualdainuianialiwigdauan

SCBNKY225

3.13.1.3 &yandaziaalonin (Derivatives) #Afidaus
dudasuanuldsudu Teafifnglseasdiiailasdiuaiiu
t&ev (hedging) enuudninaeingrineiuamenssunis
N.8.0. ANUUA

‘lunm‘iﬂé‘zyzyvﬁvawjﬂmouﬁwéwﬁoﬁnswmwaoauﬁm%a
dudsarurssanilesianarededenaidagiilusan
fRafunsasnendygndazigaleniinrindu el siauag
fud shudsaunbiladad dasiflunaansuadnonitouie
waztlaing Tiatnaunsnanasiae

TunsdalaasnadnusIn WENIANITNAINUTINALLEIIVN
deuandaznadreniihaanssanileld dallalasenisianis
nadnuNlassynsaidina N Matvdaaundl

SCBNKY225
gui 6 : 55nsTuLsELAN derivatives muvdninaainnsasnudad

1. iszan underlying derivatives Anasnuazdinilugdaanlddas
1 underlying atinvlaatinntivniaviaraatdail

1.1 fasuanilasudu

1.2 underlying Auamuainouanznssunig N.8.0. AU
LNNLRN

lunseilil derivatives a1989fusnA1zas underlying dinagiu swmm
avdedonandailunailaaifuvdasauas derivatives winifu
ol s7mwae underlying uii'lilatdud w3a underlying Ay
avAlsznavuasduiidona1n dasdlufiaaniuationinornouas
Watwe'liagauwsnanaeie

2. Waulanisadnu uaa.agaufiunisadnulu derivatives 6
siawiia

2.1 nsdi MF ldszuiAandunisasnulu derivatives uay underlying
2uav derivatives Nagasnuliativtaiauluinsenis

2.2 dlunsudinflugdeayanlu derivatives atnalaatrondodiofl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives @il

2.2.2.1 aseidlu OTC derivatives °luﬂsuw|ﬁ"l,1nt| maouﬂﬁmmwan
dhandioudlu sw. ﬁu'm'lsmunauu'lmawl"ammomu ml,mwffamﬂ
derivatives #3af@ derivatives

2.3 lunsdifiagdiasfinsanseuildianssdonavdududa
derivatives &ugaavy dudrdusadidunswadunnasnuaiuisa
aonuld el Linnamuanilugfiansfunauniafininfidenan
fudufaiu

3. nantnaein1sIa 198
wnWu (cover rule)

URA. maamiuumswr;lﬁu‘uaanaamumuﬂmmwua”namwmaaa"tu
a’uu’;umLwﬂowamamsmnaomumamaoﬁ’msmumumamnaoma
derivatives fugnaslinaannaiildasnuly derivatives Hu uay
Huldeungriinouaaenssunis n.a.6. A1rue

aa o

4, ‘Viaﬂl,ﬂm‘f/lLWNLG\N&WM?HHW?&GMHMN]G\Hﬂigﬂﬂﬁtﬁaaﬂﬂ'ﬂll

o

niwdduiiaowasanisiseniiaiunise

walmduldawasema
AMZATINNTAAUARIONU T
1u.87/2558 1329 NIV UUDY
NAYNUTIN
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W&E9
unseifl uaa.aonulu derivatives 7 underlying ‘lila&oidiendu
niwiRunazaamnudasnisaanulu derivatives donarigaaiiutlal

MUTRITNIIUAMEATTUAT A.R.6. ATUUA
5. uannariviududviunisasnulu OTC derivatives

vl o

wBnianisdasialvifidannaslu OTC derivatives ¢9il

5.1 ‘t‘ﬁc-jé’zyzywﬁﬂﬁhgmﬁoﬁmamuamﬁmamqﬁﬁsmw@o derivatives
19 uaa. nunniud 15 uariugavinauavusasifiay Mail Tunsdii
Judvnarnduiunaarinnisuas uaa. IWAIUIAUATLIIYAAT
gasssunaluiuvinnsdala

5.2 ‘tuﬂm‘iﬁLﬁﬂmGymmiﬁsioNanlszmnm'aﬁmmaa derivatives
atfiaddy Tddyaadndrantdfiuialaziivyamgfisssu
22y derivatives THU¥NIANITNIILIUNA

5.3 gdaueundndranfefunanlifinnsdregiuy derivatives  1iia
URA. 5avuald

6. udnnaritiudusnsunisudiniluddaanluy credit derivatives

a va

uaa. dasufidaudanludoedd

6.1 windluadaanlu credit derivatives 1danziianisanainu
LR iy

6.2 influgdaaldiane credit derivatives Mfidnwaizuas
§InTTNVIALAaUALNAUgINsTNat1dutivatinela deil

6.2.1 Credit Default Swap : d9ldud nsanaslugiugedailsedu
m’mmﬁﬂomumsmmmnmmaom.lm'mmmsa‘lumsﬁ'\svﬁumu
obligation wavrnWuaIN obligation u ‘Imunﬁfzuzumau“tug'luu
ganalszAuanudaefinisyyaiuiiavdasaisviduaudannasda
ﬂsznumwmagomamm credit event ﬂuiguazuwa’mwamnmﬁa
dszAumnuiavasuiinuaiiui (lunsainliiAe credit  event
dannavazdugaluiuasudrvuaaining) 19l 1331 obligation ay
fivmevsnenisiiied (Single Name Credit Default Swap) w3a
obligation fiviargsianisdeiiualiduiadssAuanudaelininm
seniifiaciia credit event 2udy obligation s1an1slasianisuile
\flusnausn (First to Default Swap) w3alfiaiiia credit event fufu
obligation s1an15lasan1sufialungu obligation feasfinisnise
TaduanzlugIuzasRunindsaidu uddannasazasuiivue
tatAa credit event  fudu obligation wasranslungu
(Proportionate Credit Default Swap)
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6.2.2 Total Rate of Return Swap : €9'léun nsanaslugiuzgda
UszAumnutdnouas@uninddrvdofitAinainnisanaduay
nanaLULNUAaglAFuANRUNINEF1989 Taagunalsyduauda
msvmnwuma”mﬂNamammu‘luammommaamsmauﬁ’sﬁé’mao
fudaseaniinaufiazanasdu wardruianad (615) vasyadn
giisITNURIRUNTWE D198 ILwaugnnnmsmyﬁaﬁsznum‘mLﬁmfw
Taunanauunuuassiunidudu (414) vasyadrgfisssuuad
SunfwdadrvadelviduduradseAuaruidag auniiagiia credit
event w3aAsuiuaan (nsailiia credit event)

6.3 cs”mao‘t"ﬁé’mmwmmmumuﬁn’mumimr;l International Swaps
and Derivatives Association (ISDA) usaa‘a’mmwmmsgwuaumum

aa o

frineugauiy sﬁ'aumamnaomuanwmumu

6.3.1 finalideduldaunguung uasbidansautioiunguminaiicnig
NANMFNELRTEAOUI NN NEUTan U adU

6.3.2 lifidadmuafivhidndddvualiluasisrsuoniinia
deyaundiaaaalenting credit derivatives usrvdvidautdely

6.3.3 ‘hifiiadvusalvinasnudastaldanuidawmalvivniadan

SCBGLOWP SCBGLOWP vatviduldeudsenna

3.12.1.3 &yeundfaanaarontin (Derivatives) ialiiu gl 6 : 55n57uUsTLAN derivatives aundninavinIsasnudadl mmznssun'\sﬁjﬁnmammu 7
Ussdngawnisusmisnisasnu (efficient portfolio 1. uszian underlying  derivatives finasnuaziiniluadeaa'lé Wu.87/2558 Gay Asaenuvay
management) aumdninaifiadninu n.a.e. Amua giafl underlying atnvlnatnontlovizanaraatinododl RasuT
é‘mmweﬁamr;lmomumnaomuaumnﬂuﬂé‘mmﬂmaou
fudvdadulsatnolaatnonilonianaruatiodesialyd

(1) nannswe

(2) daeanide

(3) dasruanildauidu L
LRLRY

4) Auswsadmudsdulafidineu n.a.e. e e . a o ,
) . . T L. Tunsel derivatives 21989 usm1nas underlying 4inv6iu s
lunsdlfdayandanedroninddsiunan2asqudmsa | srsaedonansasiilunailaqiiuvanauas derivatives winifu
Mmulsanssanilenanardsdenandaniumaniaaniu | ff srauae underlying duililadadl wia underlying iy
visanedangdamaaoninwiniu el enuadud | gedilsznavuasduiidonan dasilufisansuainonitanouas
sulsaunlildauil wialuavwsadmulsnmiluasdlsznay | o l3attounsvianadie
ravgufidonandasiilunuansuattenitemuasitiaiue
Tiagrounsviaradig

TunsedlzasnadnusIn WEFNIANITABINUTINALLEINYIN
dauandaznadreniihaanssanileld daliaiasenisianis
nasnunNlassynsaidina N Madredaaunan

1.1 mswnﬁumnamummmammm

1.2 dameanids

1.3 danuanildoudu

1.4 underlying AuauidtnouauLATINAS N.8.60. AU

2. L?Ii'au“lmmsaomu ua.azeiunsasnulu derivatives 16
faldla

2.1 nsdl MF "Lésgutﬁmﬁumsamu“lu derivatives uag underlying
a9 derivatives Nagasnuliatdvtaiauluiansenis
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ol ivsdnianmsenfiunstifinsdundavenninddu
2avnasnunfiqaandeiigninadasludrnuniiaswa
fayarIgnannaInualafinisziavisenilniadisean
audnfadusadayandazaaloniin (fully covered) 13
maam‘;a‘m“l,maamumau”h‘fwﬁmm’muu Mail e
nannaiiiatnou n.a.6. Aiuua

o

2.2 dlunsudinflugdeyanlu derivatives atnalaatdrondlodiofl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &ofl

2.2.2.1 asdliflu OTC derivatives luilssine'lne dasfigdayanan
dhanfioilu sw. sunasifinguunaawzIaceliu daunudaung
derivatives #3af@1 derivatives

2.3 lunsalfiagdasfinsthssuiliiansdonavdududa
derivatives ﬁuamao aumuumamﬂumswnﬁumnaomumm'sa
aovgu"yl,m ol “I,:u'nnaomuautﬂumuﬁwﬁsuuauusawumaouan
FuATuAeau

3. ndnnarins¥alifinFwddui
wnWu (cover rule)

URKA. maoam’mumswuﬁuﬂaanaamumﬁﬂmmwua”ﬁamwaa’ao‘lu
F1uifiaowasanise 1/|naomumamaoﬁwsmumwamnaoma
derivatives fugnad'linaannaniildasnuly derivatives Hu uay
Huldenuiainoiuaaeassunis n.e.6. ARUA

aa o

4, wdnnaaiinduginiunisasnuiifiivaayscavdiiaanniiuy
L&e

Tunsalf uaa.aonuly derivatives 9 underlying Ll2t&uidaAy
nindduniazananudasnisasnulu derivatives danarddiaoiilulal
MUNRTAIIUAULATINAIT N.R.6. ATUNUR

5. udnnaritiudusaviunisasnuly OTC derivatives

vl e

wE¥nIansdasinlyifidannaslu OTC derivatives gi9dl

5.1 Wcajs’fzyap5ncﬂ1wﬁomuamuazuﬁogamqﬁﬁssuﬂuao derivatives
W uax. nunniui 15 uagiugavnauasuaazifau 1ol Tunselin
Judvnatduiunaarinnisaas uaa. WA IUIALALLIIYAAT
gisssuaaluiuvinnsda’lal

5.2 lunsdifidannnisalidonansenusdasiaiuas derivatives
atnefitadndn TdduandndrantdefmulaiasIvyamgfisssu
uav derivatives TusEnIan1TNILIUNA

5.3 dduandndravfleBuaanlifinnsdrogiuy derivatives  iiia
URA. 5avua'lé

6. naninaaitiudusmsunisidindluadoaanlu credit derivatives

uaa. davdfieudauludodd
6.1 winfluddauanlu credit derivatives ‘lgitaniziiianisanainy

owamamsﬁﬁmumumsu
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WReawvindu
6.2 tinflugdaaldiane credit derivatives Mfidnwaizuas
f3n55UMaLALULANAUGINTsuatInilvainele Aol

6.2.1 Credit Default Swap : d9ldud n1sanaslugiugedailsedu
m’mmﬁﬂomumsmmmnmmaonnm’mmmsa‘lumsﬁ'\svuumu
obligation wavirAWUAIN obligation fu Taagdanaglugiue
wmﬂﬂsunummLau\mmsuwnwumaumaomsuwummamnaasﬁa
ﬂsznum‘mmﬁgomamm credit event muiquasuwaiwuamnaosﬁa
dszAuanuiavasunivuaiui (Tunsainlilia credit  event
dannavazdugaluiuasudrruaauiné) 1edl 131 obligation ay
fuNeesanisiiied (Single Name Credit Default Swap) wsa
obligation finarasiansdyimualiguiadssAuanudasiivinm
hsgviilialiia credit event 2udy obligation s1anslasianisnils
tflusrausn (First to Default Swap) wiaillatfia credit event Aufy
obligation s1an1slasian1suilelundu obligation fealinisuisy
TmduanzlugIuzasRunindsaidu uddannasazasuiivue
tiatAa credit event  dudu obligation wnasran1slungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : €9'léun nsanaslugiuzgda
UszAuAITuLAnduadfunindga1989iAinainnisanaduas
nanaLULNUAagl@FuANAUNINEF1989 Taagunalsyiuanuda
msuwnwumaumﬂwamammu’(uamwmmmaammausﬁﬁéwoao
fudasiaaniiaaiufiazanaddu uazdiufianas (611) aasyadi
ffsTINARIAUNINEA1089 HauanfunsifdiallszAuanuidaay
TaunanauuNULazdIuA LAY (811) wavyaA1ufasINUAY
SunfwedadrvaelviduduradseAuaruidag aunilagiia credit

event wiaasufivuadan (nseilitAa credit event)

6.3 6”1ao‘t"ﬁé’mmmmsmumuﬁﬁmumimr;l International Swaps
and Derivatives Association (ISDA) usaa‘a’mmwmmsgwuaumum
dnfnouaaniy defidannaefisidnmaiedod

6.3.1 finalideduldaunguung uasbidansautoiunguminaiinig
NINNTNELREARAUI NNTNEUIDNH NN LAY

6.3.2 lifidadnuafivhidndddvualiluasisrsuvoniinia
Feuadazaar9niini credit derivatives Tuarvdeidauiielal

6.3.3 Lifidaduualvinasnudasraldainuawalvinngdoan

31




BasiuAlu

suazidan1IAsINISLAN

= =
s1aazidaninsenisnaailad

UBUENUA:
Faniszavanisua‘lay

SCBOIL, SCBNKY225, SCBS&P500

3.12.2. ﬂssmmlawa"nm%wﬁu“sam%wﬁauﬁu UIANITNN
aanwalagifaunazasnuluavlssnduddnianisainu
Tuwsafiligenanvindwianiwdfulusvilssindacnole
adnonilavsanaieadvevea’lalil tiatilunsweaduuas
nasnulaaadl

(1) ﬁmstauamﬂ‘luﬂszmﬁﬁﬁummjumﬁu@umﬂu
fudnaieyuay I0SCO wialssinaniinaianannswgiilu
funZnuay WFE

(2) msasnuiiudaslivinliinsdanisnasnuidasiuull
NnTngisyavd wIauTaunansasnuuaInaINuLaylivin
Winasnumanuiuyaginityadiainu

(3) vsB¥niansdasanansatindediayaidenAundnniwe
wianfwaduadinanifuamdengusitusyuuduinasiia
16

4 ﬁﬁa:gamooﬁ‘nuﬁmﬁazﬁaugamqﬁﬁ'ssu mmﬂuswm
Mindiadia 8198916 uazganraavaunanIzIATauLiun
gausuluszduanng

(5) finsduasavisziaminavgasnu (Investor protection)
AdalanAautvindunsasnulundnnsnanianiwa dund
Aanwagadaduludssndlng

(6) fidnwardulafdiinouaraivuaiiuGu

3.12.2.2 anadsurenuevdssing laud iunsaniog
aonuitdguanalusvdssineg dveialidl

(1) vuddamalunaradamandnnindfagairalsnis
Arduqguazasniiaftdusudna1iaguas International
Organizations of Securities Commission (I0SCO) wianif
astiaaraluaaradauavdnniwddrvdssinaiiiy
sunfinuas World Federations of Exchange (WFE) dhaf
aomummsmmwauammnnuumna’nLﬂummaonqw
Wiuszuuduleasiiia

(2) Mﬂ';ﬂaov]umaonamuswmoﬂjzmﬁﬁLﬂunamusm
A5IFITUUINY WIauavnaInuauniiuTauanIsasnuly
ATIFITWUINY LU nasnuuwan udu deiilulden
Wau'luenuda 3.12.2.1 6

a

svinnuasndnnindudanindduiu viansmeanualaedzdud
azaInuluavlssing :

n‘%ﬁmﬁmmswaamuu‘éaLLmamlsﬂuﬂﬁtawwamu&”ﬂm%wﬁ
NIWERUdU wianinannalaadsduatlrvlaaciivnflanianals
a1 uNUsyAIAAMULATINAIT A.R.6. WIaUsya1daITnIIY

AULATINNIT N.8.6. A1uaadaalUdl iuuslunsdinaaisnssunis

- wialiduldonlsena
ABLZNTIUNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
NINUTIN

SCBOIL, SCBNKY225,
SCBS&P500

N.8.6.1%5a811N9IUAMEATTUNIT N.8.6. THANNLRUtaunsad
dsgarAuAlaniatfutfnlssianniadasasaadInannsnenia

P

NIWHFUNIaNTUIRDAKNA TALITEY

Woil nsasnuluasiansusadauanlucidsying asnaisvadauan
fanatidadiauauaniatiunisvindauanlulssimaniiviineu
AAuguaduvdnnintuaraaravanniweiiusgunfinandanag
I0SCO visaifimsfiamelunaiadiamandnninesrolseinaiiiy
snfinuas WFE  wialfluasansuasussniidndenasiauauialy
GMS

it 1 dssanuaraaanliiuadnsa@snien1sduii il

1. dssanuasmpsiasediseindg leuna

1.1 eausvlssine

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnslunalsyiamin
warrants

1.1.5 enasnudunfidanazvinuaddanduasagisnuen 1.1.1 -
1.1.4 snunaiinouaaienssuns A.8.6. ATAUALANLAY

1.2 anasuisivlssna
1.2.1 Wusilins
1.2.2 fudundv

1.2.3 1ud (Linuiudulasdanin udauius uazas1ans Basel
I11)

1.2.4
1.2.5
1.2.6
1.2.7

fi underlying flusiunsa share

B/E
P/N
luaAguansdndiazdaiu
Tunaasdnalunaisylain

=

underlying \fluWusiinsusa

- Winmsasnuluanashontl
Aunu Basel III gnn wag DW

SCBGLOWP

- Lﬁym'sﬂmu‘lumm’lmu M5
fsAvnilAenu Basel III Ann
way DW
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3.12.2.3 as1aswaniisnelsaina dun ndnniwgusa
asid1TNaanlnaymAasIvdssinAuastguaaaly
svdssine dusialuil

(1) esasnasgsinvdseing dulenn

& oo

(n) Wusiinsudaasansurniinssunastedseing asdnns
wianuiavIunadisuIacdIvlssing niaavsAn1sTEndng
Ussinafludaanuiagalszdu defiduduaiuiiiaia
2adasIdITUIaYaY Haanasidsatlududungiuisa
aanu'la (investment grade)

1 a

(1) Wustinsuiaasiasuiniinsgiavaaniunguuie
srodssinailugaanniagardsedu desiduduainy
Undadavacasiarsiaglududuiaiuisaaonuls

(investment grade)
(2) anasuraniiaiaaniy duldud

(n) as1dsuviviinaaniaafifuanasivdseinag dofi
fuduanuindiadazasasansaglududuiiaunsaainu
16 (investment grade) uaslafunisaaidaninldlunig
Awacliasiasuienil (benchmark bond index) 0
Téfunrsaaufuanndrdneiuaasnssunis n.a.0. mu
gadnudadaursatdindedayatdarfuasiaisurond
gananiluadvnguaiussuuduinasiiinea

(1) asansuroniinaaniaafifiuanadivilssinaiifiang
2a9a5d@sAvda’liiAY 1 Thiuwsuiiaonu sﬁ'oumnﬂﬂa
fonandduduainmindadaaglu 2 Suduusn ol %
auNUGadaINIsatindotiayatAeiAuasaIsuond
gonantiuardengusitussuuduinasiingia

(3) asnansureniidu Fu'ldua mihaaInuaaInaINUTIN
svlsunaiidunasnunuasiasuioni WiauasnaIny
smduifiulaunanisasnuianizidudin asasuond
viansmaanualaadgduiidinouanznssunis n.a.o.
Avuanialiauiuzay 1y AnasnunuaaIadu tiu

iy dofluldenudaulauda 3.12.2.1

3.12.2.4 mu,am,ou mé’mmﬂmou “ud n3alugai
LAAVANETARY sﬁa‘mun MLauamﬂ‘lumoﬂsumﬁ ‘iumﬂﬁ
aann‘]uumuﬂﬂamammmumunaumu“lmu Wodl viu
dvnatd‘lisrudviududasgninuasriudayius

E

€9e eX¢ €

iy

1.2.8 anasniduifidnwazvituadiderfuasasudeiy 1.2.1 -
1.2.7 g undinauausasINNg A.Q.0. ATNUALANLAN

1.3 emansAeviinenusiedssina (‘Lisausasians Basel I11)
1.4 @51&15 Basel IIT ghvilssine

1.5 dnn evlssing

1.6 DW gihvissine

2. aauliuadaasuasnantnailunisadinu

mswnﬁumn‘%wmmmsaummmaa‘v]u"l,rﬁmu 1. davliaauauiifiuag
AEITIUNAALNTATUaIU Gl

2.1 ‘Lifidadmuaniadaulaivinliganuiianseyaiuuinnia
yaaduasnuluaais

2.2 sunsauldoufialé (swudensdliiiilu B/E P/N Afidauluviu
wasuiausnasnulddifiunistifinisiulaudndzunsasluns
g7ldaudanisnaguunadivue wrafivaulalvnasnusiunsa
Aafufaanasd@1sl6)

2.3 fidayadmAuanasfiusEnianisaansauinde i
sznaunmsiatsandadulaaenuldadosindgua uaziidayasan
Naziauyargfisssu Tagdayacndndasdaivdsannunasiayan
tafialdgedavinanunaniztnnsaulilunaansulussduaina
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‘lunm‘i‘l‘/’imﬁmmmmﬁmnﬂa 3.12.2.4 Lﬂuﬁmamﬁuu‘%a
mﬁmmﬂmaumumsmﬂwamammu Nanauwnuiugag
au‘lusﬂamsmanmummmaamsmanmuaaummwuu

A1s¥usaY Fua1va adnuay wiaadsedurasuanail
Auualiluda 3.12.2.4 daviilunissusavaaan'ly 5u
a1¥aedruiu aafmaoiauﬂsummuamﬂamﬂim“luu
damuuaaududadndaauiuiauasgadannuay wiam
UszAududuuazaantdaduanuiunuylufitauly

3.12.2.7 vdndauduiifidnwasvinuasdadduda 3.12.2.1
fedia 3.12.2.6 Taa'lédsumnuitfiudauaringrineiu
ALLATINANT N.R.6.

SCBGLOWP
3.12.2. dssianvasundnnswauianswdduiu wianism

aoa

manNaimmﬁaumuaomuiumoﬂszmﬁ

viEnianisasnulundailidondnninduianswaauly
avissindadilnatirvntisnianaiaadvaasa’liil via
tHunswegunasnasnulécoi

(1) ﬁmstauam‘m‘luﬂssmﬂﬁﬁuﬂ‘mmumﬁu@uatﬂu
gundinafieyuad I0SCO nralssindniinaranannine
tHusunfnuas WFE

(2) msasnuiudaclivitlinisianisnasnuidasiuull
NATRUszad wIaulaunansasnuuaInaInunaylivin
Tinasnumanuiduyasigeninyamiasnu

(3) w3¥NIAnTdavanuTaLdindediayatdmFundnniweg
wianswadudvnaniduaimdvngeriuszuuduinasiiia
16

(4) ﬁjﬁa:gg‘mooﬁ‘nuﬁmﬁmﬁaugamqﬁﬁssu Taaiflu
siaflLdiadia 8198916 LazRaaARaIANURANIUINITAU
tHusansuluszduanna

(5) finnsAumsavidseladvduagiasnu (Investor
protection) Méa‘ldinautvinAunisasnulundnning

aa o

wianswdduiifidnwazadradululdsunaing
(6) fidnwardulafdinouaraivuaiiuGu

3.12.2.2  asa@sunaniistedssing 1dud nannswebusa
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Aas181TNaantaayaAas1vlssinAwasiduaaialy
fvdssine

(1) esasnasgenvdsyine duloun

& oo

(n) Wustinsudansasunanilnsginasiodseing asdnns
NIAUUILINULDITFUIRGIIUTLNA KIDDIANITIEUT
seinailugaanvdagarlsedu defiduduainuindada
229A51815U3aua9 Haanasasagdlududuiiainisa
aanu'le (investment grade)

(2) WusTasusaasiasuisniinigisnnianiunguung
srodssinaiugaanuiagarlsedu defiduduainy
WNdafiavasasiasiaglududuiaiuisaasnule
(investment grade)

(2) anasuraniiniaanay duldud

(n) as1d@suvaniifiaaninafifiunnasivilssing Gof
Juduanuindiadanasanasadlududuiannsaainu
16 (investment grade) waglasunisdaidaninldlunig
Amaduiiasiansuvondl (benchmark bond |ndex) 1/|
dsunrsaanfuanndrdneiuaaznssunis A.a.0. mu
gadnudadauisaidnfedayatdsrfuasiaisuviond
gnanilummdingeriussuuduieasiingla

(1) asasuvaniifiaaniaafifuanasivilseinaiifiaig
2a9ad@sAdwmdatlaiiu 1 thiuusiuiiaonu eﬁoumuﬂﬂa
monmwaumnmmun‘ﬁanaaﬂ"lu 2 duduusn vmu
gavnudavaruisaritfedayatiaiduasi@isuviond
gonadunardinguenusruuduinasiingle

3.12.2.3 ﬁpuaﬂt?‘m ﬁ’qé’mzyﬂﬁ@u “Kud wialusdéa
udavdninazdianiug Mdguazraludrvdsaing Taud
aantflufiduananiaaduaunguunalneg ¥l wu
avnatdlisiudvriudulasgninuasiudayius
“tunszﬁﬁm'nmﬂmwum'mwa 3.12.2.2 Lﬂumuamauusa
fMdanliduifinsinananauuny wanauwnuiugas
aflusldaseandansfiviadasnandaaandivinbu

A1s¥usaY Fua1va aanuay wiaAdseduvasuanai
Aualiluda 3.12.2.2 daviilun1ssusavnaan'ly 5u
a1¥aeduiu aarmao‘iauﬂs"anu??m'ﬁvl,al,uﬂ‘imu“l,uu
dafivunaudtaniaindnnnuiulnuacisdnuds wias

2

€9e D¢ €
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UszAuduwidunazaanideaduinnuuuybifidauly

3.12.2.6 vdwaauauifidnwasvinuaadiaiduda 3.12.2.1
fudia 3.12.2.5 Tealasumnuiugauanndriineu

3.12.2.1 MNEAMULAINAINY ...... goifluldeaundanla
aveia‘llil

(n) dasiiunihaasnuaasnasnusiusrelseindiag
MaldnsiAuguazasnuI I uAIALQULRAURRNNTWE
uazaaadaunandnninaiiusundnantyuas
International Organizations of Securities Commission
(I0SCo) maumﬂaamuwaonaomusmmoﬂs“mﬁmums
damnalunaiadamandnnswadiiuzunginaas World
Federations of Exchange (WFE)

(2) daaflunihaainuaanasuINEIILsLNATS
nfndduaonuiulssinnuazsufiadarfunswgau
navnuataaIvuusail'lyle Guusiilumihaasnuaag
naINUNNEALssnaRiuTauansaInulunasA lnaasg
(a) Wwnsddunsasuniadlimadunsndduaas
nadnuNLAagaInu 'l (retail fund) wiaasnuiag
aomum‘%aﬁ"lﬁ"toﬁgﬁagtﬂuumuaonuwaonamusm
avdssinANdIansutiagaanunilulidudu

(9) davhildniraainuaasnasnusinlssianidadlud

(hedge fund)

it 2 : niwddudsTianmile CIS wazuuae infra
asdiilumihafinisaanaganaldtodunguanalusiolsang
fasinaantifuasudninaailunisasnudod

1. faasuiduasiuldeundninagilunisasnuiduidiadu
m”ari'mumamfs”uGmmﬂmomﬂ’auﬁavlﬂ‘luahuﬁ 14a2.1-2.3

o

lumihauasnasnu CIS srvilszna (invested fund) Aviludoti

21 nMsaantazasiEuannaadnalinsAAuguaYaInILIU
svlsunaridiiduguadundnnintduazaaradamandnningd
tHusung@nandeyuay I0SCO wiatflumihauavnasnu CIS

singilseind (invested fund) Afinnsdiaanaluaaadaznandnansne

svdszinaidusungnuas WFE

2.2 CIS operator aasnasnussnanatmealanisaifuguanag
vihanuimduguaiiusuinaieyuas I0SCO

2.3 Usunaidiifuguanisi@uamamiiagenaniininsnsiviaim
AuAsavaINUatIiaIwaneil aunadalssinandrineu
nnua

2.4 lunsdiilunmsasnuluniaanasnasnu CIS grvdsand
AaINumInafaviinsaIAansiinlimnizasaifivigandulunis
vimsannaaadiilunisthasivingu uazfiuTamnanisasnudedl
(hilddunsasyulumitauasnasnu CIS sinvseinadoiiiunasnu
FunavaINaINulunagaLiv)

2.4.1 fimsasnuluniwddudaiulsuanuazufiadiadfui MF
(investing fund) &usaasnuldludagiu = 80% uavyaan
nindfugnivasnasnu CIS avissindiiu

2.4.2 fimsasnulunswdduialiddAuaaindadiu (pro rata)
udldnaiilulilaundninaiai single entity limit aas MF
(investing fund) wu

2.4.3 fimsasnuluniwdduialidddmuaaudadiu (pro rata)
walenaliuldonundninauad product limit &vsunswdduiiiu
SIP way MF (investing fund) 1u

- wialiduldenulsena
ABLZNIIUNTAIALARIANY T
11U.87/2558 1389 ANTRINUAAY
ADINUTIN

SCBOIL, SCBS&P500,
SCBGLOWP

- Wumsasvulumile infra
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2.4.4 finsaynulu derivatives ﬁtﬂu"l,ﬂmvuuﬁnmmwi global
exposure limit was MF (investing fund) 1u

2.5 nsdiil MF ﬁlﬂaomu (investing fund) tflunasnusuaiaas
navnu CIS dvlseimadivgnasnu (invested MF) aavhilanasnu
ﬁﬁa"nwmzmuamﬁmﬁnnamusmﬁlmmaéyrﬁyum‘tﬂunscﬁﬂﬁmw
Anflunaznilullsziamisagianiraainu Wil 1aalagiuainu
inzgauanndiinoulaanaun1saInu uaa. davdalilinisdauwe
daya wgnaaud iy uazaArsssufisuiitimdasAunisaanulu

Fneardnan'Viluntdatanudie

SCBOIL, SCBS&P500, SCBNKY225

3.12.2.5 L’\’m&hn‘luamﬁumst?ﬂumaﬂswﬁﬁﬁETuﬁum‘m
dndiafiaaglududuiiannsaasnu'lé (investment grade)
SCBGLOWP

3.12.2.4 Budhnlugantiunsidusivdssimaifiduduainu
indiafiaaglududuiiannsaasnu'lé (investment grade)

A 3 : vindaulszinnidushnlusgandunisdudlvilszinania
adTevUTTLnANLAI ULV UKA

gasiludurhandasnasiisuwindurinuasiiuningod
1. 8W. 19. ¥3a uA. MUAYUUEINMIAFIAIFATUAITIIU
fatiunsduseninvdsamandsanalneadusundn

2
3. danfunsdusvlsemafidnwasvinuaadeAukFurinay
1.-2.

vatviduldeudsenna
AQLEATINANTAALARIANY

7 nu.87/2558 3a9 NsaINU
229NAINUTIN

SCBOIL, SCBS&P500, SCBNKY225

(andia 3.12.2.3 anaisuranilsneilseine)

4) ﬁsn';sum'ssﬁva'imﬂﬁmym'mwﬁu Tamiullan
nannUAN&TNIUAULATTNANT A.R.6. ATUUA
SCBGLOWP

(:ndia 3.12.2.2 anasuranilsneilseine)

3) ﬁsn';sum'ssﬁva'imﬂﬁmym'mwﬁu Tamiuldan
nanLnUNNENTAIUAUZATINANT A.R.0. ATNUR

g 4 : ssnssulsviannsdalaadfidyananadu (reverse repo)
Taaduldaundninarindninouaaiznssuns A.8.0. AU

valviduldeuilszaa
ALYNTTUATTAIALARIANY

i n1u.87/2558 (329 NsaINU
229NAINUTIN

#ui 5 : 55nssuilseiannsiiiinndnniwe (securities lending)

Taenduldaundninaudng1iinouaaenssuns N.a.0. A1KUA

valvidluldeuilszna
AQLENTTUATTAIALAAIANY

i n1u.87/2558 (329 NsaINU
229NAINUTIN

SCBOIL, SCBS&P500

3.12.2.6 &uendfaanaarontin (Derivatives) iaiiiu
Uszndnmnisusmsnsasnu (efficient portfolio
management) aunanLN N Ng1TNIU N.8.0. A1RUA

SCBOIL, SCBS&P500

dui 6 §3n55UssLAN derivatives
nanLnUiNITRINUGIT

1. dsuian underlying  derivatives inasnuasiiniluaduan'le

Tuarvdsying sy

vatviduldeudsenna
AQLEATINANTATALARIANY

7 nu.87/2558 3a9 MsaINUY
229NAINUTIN
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feyandamnasroninfinasnuasiinduadeyanldsacd
fuavradndsadvlnatvniioniaviaraatinvdvsialyil
(1) nanniwe

(2) dameanide

(3) dasruanildaudu

4) auﬂnmmuuﬁanamammmsmmuwamamsmsmu
aa9asdsuvionil wiadyandaunaaroniih wiazasgaan
aRIUIaRNeYeYIGInNa1

(5) naven

(6) dufinaududinadaad dufiduila gt
avdlsznawflududrvdadivdseu (1) (2) (3) (4) (5)
waa (7)

(7) &udmsamiudsdulafidrnouaaeassuns n.a.0.
Anua

lunsdiAdyadaunaaronindvdedusiauasdudiviza
mszmmsswuoswmmmoaompm;mvaoLﬁu'swmﬂawu
wianaFyaFaznadwuiinwiiy Wil sia1uasdudn
daulsduntailaaui u“salauﬁm%aﬁauﬂsﬂtﬂuaoﬁﬂsznau
aavsaisnandasiiuiaansuaiionineanuasiiaiue
Tiaghsunsriaiaaie

TunsaiaagnadinusIN LWFENIANITNINUTINALLLNYIN
yandamearsnineinssauileld dafiatasensianas
nadnuNlassynsaidina N Mlatedaaundl

Wil Wivssnianisafiunislifinssuviauanninedu
°z|aonaomumuﬂmﬂ'lwsﬁ'ouaﬂ'\wcaaao‘lummumquowa
fayar1gndfinacnuatafiaisedasaiiseuiiniasean
audfadusadayandazaaloniin (fully covered) 13
maamamm"lﬂaomumsan"hﬁaé‘mmwuu ol a1y
ndnAUYAETNIY A.8.6. AYuA

giasfl underlying atholnatnontlovidanaluatinododl

1.1 niwddufinasnuauisaaenu’ls

1.2 daseanide

1.3 dasuanilfnudu

1.4 astie 12tu credit rating wia credit event 1fludu

1.5 navd

1.6 dufindududiaadaal dufiiduila dufiitasdlsznawiu
fuauvradindseanu 1.1 - 1.5 w3a 1.7

1.7 underlying Aua NI UAMZATINAIT N.R.6. ATUUA
LRULEN

unseifi derivatives #1989AusiAzas underlying dinadiu swmm
a’maomnmmaoLﬂuswmﬂawumaswmmao derivatives 1vinifu
Weil s7A1a9 underlying  duilailddadl wia underlying  #iflu

avAlsznavravduiidunald daviflufieanfuatdioniteuivuas
e liatnsuwsvanasie

2. Waulanisadnu uaa. avaniunisadnulu derivatives ‘16
siawila

2.1 nsai MF “Loﬁszlm,?‘imﬁnn'lsamuiu derivatives uay underlying
2aav derivatives Nagasnuliatrvdiarauluiasenis

2.2 dunisuinilugdeyau1lu derivatives  atnvlaadronilodod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives @il

2.2.2.1 asduilu OTC derivatives lusinsisving dasfiadaanan
theviladlufifunnaildfuauanlilsenaugsia derivatives atj
Maldnsirdugualaamiauimiuguaiundnninduazaaia
nanninanidusundnanigyuas I0SCO wianidusurfinuay WFE

2.3 lunsdifiazdacfinisdisenildranisdonaududnda
derivatives &ugaay &udrdudadiduniwdiunnasnuaiuiga
aanu'ld Vel LiTnasnuaztilugfigndsunavusafivinfidouau
fuAiufau

3. udnunauaiiiiudunsed underlying (ilugaid

unseii derivatives i underlying fludufianu 1.6 dufidenad
Aaviidnuray fofl

3.1 Lﬂumjﬁﬁﬁmsﬁmum"’;%msmmm"l,'ﬁar;ijoﬁmLau Taafinnsszy
wuavdiayauay underlying wiailadasrvqniranldlunisauia
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wagfnisdruiadufiliiiuilasfuaruadiuivuizanaad
avAlsznauuavdail vell underlying wiailadudvndnidasiinig
alaulmimuannzaainatatiludaszaie
3.2 \iluguiififidnwazatnolnattonie doil

'
a o

3.2.1 dufififinisnszaradatiauiaona Taamiuduiiifidnwasia
9 Gl

'
=i s

3.2.1.1 dufiflasddsenavudazdifiiinitgn < 20% wagiiuiin

3.2.1.2 dufiflasddsznaudladiudefiinvign < 35% wasinwin
NINUR

‘lunm‘iﬁtﬂu"lﬂmuamwmmm TanavAlsenaudidudasfiinniin
Lihudasnavualu 3.2.1.1

AYsRANITAUINITATTANEEINTAATY 3.2.1.1 way 3.2.1.2 Ligagin
avAlsznautAtdasdunavaIndatiiusuuNRaNTaUn

3.2.2 gudififiavdlsenaufavuaiilunialdardasdunasmAinia
inTusy wiaduduisranasdvsatiiudu

3.2.3 dufidulauanain 3.2.1 uay 3.2.2 diuldearudaula
ATUHIU Gl

3.2.3.1 lugufiifasddsznauiluasiasuiadaqiinainu
gusaaInulainanse

3.2.3.2 adwanduasnuaudasdiu (pro rata) &fiaundlein
nAavnuaInuluadITnsadaya 1 tulaaassudrlanatiulilauy
unaninauad single entity limit aasnasnuiiu

3.3 Jluduiilésuniswaun Taadarfuifinruindadauwasvin
ninM'ldat19aaszain ual. vl uindsingitdgaiiudenaiiiu
vrEniutaIauaduaax. ua.dudadsialifininsnisilavduainu
daufiannalssladiaiteiidss&naaiwere

3.4 fimsuansduiifunatrosafiasiflulssinnaiuvinasriudas
nMsduadiayaadviuianisal

3.5 °Lunszﬁ17‘iLﬂuﬁﬁﬁne\juﬁuﬁﬂﬂﬂﬁm% aafldunaIfasAIuIa
nndsatitniivadlavdanaiuatne il

3.5.1 s7@ilaxifu (spot price) wiasimdauandauiaalontin
(futures price) vav&udrlnaduai

3.5.2 ﬁﬂuﬁﬁuﬁﬁnﬂﬁzuﬂ/iﬁmuuzumnsm'maqﬁuu%aﬁﬂ'\ﬁmzy'\
dianganntinravdud taadasidusm ladudanils
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3.5.3 &y damaareninfiarvdfuduiiduslnasausiauy
3.5.2

3.6 tuasdiAdugudiduia dufidenaridavdriurataald
wuRdiayad19aINNI LI ULAINUILIIUTITANTUIUTELNAE TN
W3 WUTENAE KIaAIUIUANNATIARUAILRZUZANTN UK. WAV

Win'lddiansAaruaaasgwauduiisdinanansagsviaudns
Wuwdalaatemnneau

4, vannauginsia ninsnafuniiasnasani1sd1seniianIunigse
wnwWu (cover rule)

URAI. 6”1aaﬁm"luumswuau‘uaoﬂaamumuﬂmmwLtauuamwmaao"lu
mu'aumwmwamamsvmnaomua'\amao?jwsvuumuﬂuamnaoma
derivatives. fugaad'linaaanaiildasnulu derivatives u uay
tHuldenunainoiuaazassunis n.8.6. AKUA

5. nannagiinduginunisasnuiifiinayseaediiiaanninu
KN

Tunsel il uaa.agnulu derivatives 7 underlying lailz&afieadu
nindiunazanmuLdasnisadnulu derivatives dunalidag
tHuldeufgiinouaaznssunis A.8.6. AKRua

6. ndnnariiuduaviunisasnulu OTC derivatives
visniansdasialifidannaslu OTC derivatives §ofl
6.1 °lv“1c-jéfzyapﬁnchﬂui’iommmuazuﬁwamq@iﬁssuwao
derivatives 1% uaa. nsunniui 15 wasiugavinauasuaasifiay

a oo

Woil Tunsaifudonarduiungarinnisuas uas. WA uauay
wavyamgfsssuaaluiuvinnsdal

6.2 ‘lunszﬁﬁtﬁmmmmmﬁ?‘iaowanjszmudaswmmao derivatives
atnefivadndn TdduandndrantdefmulauasiIvyamgfisssu
uav derivatives 19 uax. nsuiu

6.3 ddaueundndanileBunanlviinisdreogiue derivatives  iiia
URA. 5avua'lé

7 ndnnaeiiududiniunisdindugdauanlu credit derivatives
vaa.azlfidiaudauladoil

7.1 Lﬁug‘]uﬁjé{zyzy']‘lu credit derivatives 'ldianiziianisanainy
LReLvintu

7.2 vindlugdyanléiawne credit  derivatives Afdnwazuas
f3055uMIaLRaULANAUGINTsuattInilvainelea #oll
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7.2.1 Credit Default Swap : gdaldiun nsanaslugruggdailsedu
mwmaﬂomumsmmnmwaannmmmmm‘tumsﬁwsmumn
obligation wavgrnWuaIN obligation u ‘Imuaﬁzyzy‘maq“tug'lyz
dunedszAuanuidaviinissynaiunasdasiissiuaudannaydia
Uszdumnuidaaifiatia credit event fulaaasiinalvidiannasdia
UszAuanudaeasufiivuaiui (‘lunsmm"l,umm credit event
wamnaoavﬁuam‘lmumnn’mummuﬂnm) 19l 1171 obligation g
fivwgesanisiiien (Single Name Credit Default Swap) u%a
obligation numﬂswmsﬁomuum‘mwmﬂﬂsvnummtﬁuouumm
iszuilifialia credit event fudu obligation smn’n‘lmsmmgwuo
\flusnausn (First to Default Swap) w3aifiaiiia credit event fufu
obligation s1an1slasanIsuiialungu obligation feasfinisnise
s1aAuansludivnasdunindsetiu uddannasazasuiivua
atAa credit event  fudu obligation wastaaslungu
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : €9'léiud nsanaslugiuzgda
Use numwLﬁﬂwaoaumswnmaaomnmmmsamaojuao
HANAULNUNALATUNNRUNTNED9EY Taaguialssduauiiaed
msuwnwumaumﬂwamammu‘luammommaamsmaummmoao
fudasaaniinauiiazanasdu wardruanas (615) vasyadn
gisITNADIRUNTWEA198 ILwau@nnnmsmwﬁaﬂsunummLﬁuoau
Taunanauunuuassiuniiudu (414) vasyadrgfisssuuad
SunfwedadrvadelviduduradseAuaui&ag aunilagiia credit
event M3aasudiuaaan (nsailivia credit event)

7.3 daslddyqunassruauiidiivuaiag International ~Swaps
and Derivatives Association (ISDA) wiadayanuiasgiuauaiuim

aa o

frinvugauiy sﬁ'aumamnaomuanwm“mu

7.3.1 finaldfedulaaunguuie uazhidaniaufdodunnunuiain
MananninduasaaIanannsneaunzanguuadu

7.3.2 “Lifidadivuafivinlianafdivueliluasssuroniinia
ﬁmm'\sﬁamﬂmmmm credit derivatives ua19d9i&anidaly

7.3.3 ‘hifidaivualvinasnudavualdanudamalviung e

SCBNKY225

3.13.2.6 dqandannaaloniin (Derivatives)
ludasuanuldauidu 1mﬂmmaﬂsumﬂLwaﬂaonum'\u
v8e9 (hedging)  anuundninauaifidiinotuamenssNnIs

A.8.60. ANUR

SCBNKY225

2 6 55n570U5%LAN derivatives Tusvdszineg au
nanLniNITRINUAIT

1. dszian underlying derivatives inasnuasidiniluddaan'lé

vatviduldeudsenna
AQLEATINANTAALARIANY

7 nu.87/2558 3a9 MsaINU
2INAINUTIN
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‘lunm‘iﬂé‘zyzyvﬁvamﬂmouﬁwéwﬁoﬁnswmwaoauﬁm%a
dudsarurssaniivsiainalrvavavnaiigadiiiusian
flaqffuniasnandyandanadrvntiningu viell snanuag

&udn Mudsduibilddudidasduiaansuadion’ineuine
uastiaiweIatanwsvianasie

TunsdalaasnadnusIn WENIANITNAINUTINALLEIIVN
dauandaznadreniihaanssanileld daliaiasenisianis
nadnuNlassynsaidina N Matedaaundl

giafl underlying atinlnatronilevizanaraatiodioil

1.1 dasuanilasudu

1.2 underlying AuaufidiinouamenIsuns N.8.6. AKUA
LANLAL

lunseifi derivatives #1989/us1A1zad underlying dinadiu 'nmm
avdedonandaailusianilaaiuniasiaiuas derivatives winilu
Weil 571229 underlying aum"Lu‘lﬂu‘mjuu w3a underlying #ivilu
avddsznaunavdufidenadld daviflunaansuatiionituinouay
aneliagounwsnalraaie

2. Wau'lunisadny uaa. avaniunisadnulu derivatives ‘L6
siawiia

2.1 nsel MF "Lésgul,ﬁ'mﬁnmsaomuiu derivatives wag underlying
2uav derivatives Nagasnuliatrvdiarauluinsenis

2.2 \dlunsudnflugdeyeunlu derivatives  atnslnatrondlodot

2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi

2.2.2.1 nsdliflu OTC derivatives lusihoissing dasfigdeyeyan
fhevilodufifyunnaildfuauanlilssnaugsia derivatives Matj
Maldnsirdugualaamiiaviuimduguadiundnnindguazaaia
wannswandusundngaieyaas I0SCO wisaniusuntinuas WFE

2.3 lunsdiflazdaefinnsaitszuildlranisdonavdudidia
derivatives &ugaad dudrfudacidunindduinaonuaiuise
aonu'lé Woll Lidnasyuasidugiandsunauviafininiconay
fudfufann

3. unannauvinisIalndl
wnWu (cover rule)

URA. 6”1aaﬁm“lvmmwuaumaaﬂaamumuﬂmmwLtauuamwaaao“tu
mu'aumLwf;mwamamsmnaomua'\amao?j'\smumwamnaoma
derivatives sugnavlinaanianiildasnuly derivatives Hu uag
Huldeungriinouaaenssunis n.a.6. A1rue

4, waanagitiutinsg1nsunIsaInuniiinalssayadtiaaanlny
KN

unsedif uaa.a9nulu derivatives 7 underlying ‘luilai&adiendu
fwddufazanauidaonisasnulu derivatives d9naldédag
Hu'llauddiineuangnssunis A.8.6. Anue

o a a

NnINAFuUN owamamsﬁws“mumnms”
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5. udnwnaritiuduavsunisasnuly OTC derivatives
wB¥nianisdasinlvifidannaslu OTC derivatives 69dl

5.1 °lv“1c-jéfzyapﬁnchﬂui’iammmuazuﬁwamqﬁﬁssuwao
derivatives 19 uaa. nunniui 15 wasiugavinauavusasifiau

Wil Tunsdiffudenarnduiungavinnisuas uas. WA wauay
wavyamgfsssuaaluiuvinnsdal

5.2 lunsdiiidananisaifidenansynusasinnaas derivatives
atnefivadndn TdduandndrantdefmulaiasiIvyamgfisssu
a9 derivatives 1% uax. nsuviud

5.3 ddauendndhanileBunanlviinisdregiue derivatives  iiia
Ua. savua'lé

6.ndninariiadusmsunisdiniugduaniy credit derivatives

a va

vaa.azlfidaudauladoil

6.1 winfuadaanlu credit derivatives dlawsiianisanaiu
LRE9LYINTY

6.2 uinfluddeyaunléiianne credit  derivatives J‘/’iﬁﬁnwmwaa
§3NssUMIALBLLABNAUEINTINatInTlvat1ele il

6.2.1 Credit Default Swap : doldiua msmnaa‘tugmvwﬁaﬂs"nu
ﬂ'nmﬁﬂomumsmmmnmmaom.lm'mmmsa‘lumsﬁ'\smumu
obligation wavirAWuAIN obligation fu Teagdanaglugiue
wmﬂﬂs“nummLﬁu\mmswwnwuma“maoms”wummamnaaeﬁa
ﬂsmum’mtﬁgomamm credit event muiquavuwaiwuamnaosﬁa
dssAumnuiavasuiinuaiui (lunsainliiAe credit  event
daanavazdugaluivasuinuaniuidné) viedl 1131 obligation ay
fuNeesanisiiied (Single Name Credit Default Swap) wsa
obligation finarasiansdyimualiguialssAuanudasiivinn
hsgviifialiia credit event 2udy obligation s1astasianisnils
tflusrausn (First to Default Swap) wiaillatAa credit event Aufy
obligation s1an15las1eA1TudleTungu obligation Zeazfinisse
1A AuanIsludiIuzasduningsetdu uddannasazasudiviua
tatAa credit event  fudu obligation wasran1slungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : €¢'léun nsanaslugiuzgda
UsgAuAITuLAnduadfunindga19aeiAinainnisanaduas
nanauunuaglasuannduninegdioae Tnagunalssduainuidad

Y

ﬂ']SuNﬂ‘W‘LWIQuT]ﬂNRG\B‘]JLLVIHIHBG\’J"]Q\‘]VIM’J'BBG\S']E\]aEIG\'JVIa']\‘)EI\‘)
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Audnsinaniaaufiasanasdu uardrufianas (619) vasyads
ARSIIUUDIRUNTWHDEY tNauaniunsngdadssdunuiasas
launanauunuuazdiuniiudiu (414) vasyadrgfisssuuad
SunfwedadrvdelviduduradseAuaiuifag aunilagiia credit
event wiaasufivuadan (nsellitia credit event)

6.3 daslddyauassruauiidiinuaiag International Swaps
and Derivatives Association (ISDA) wsadqyanuiasgiuauaiui

aa o

filnougandy defidannadfifidnsasdod

6.3.1 fimalidedulanunguune uarhidausaubdoduaguuiain
MEANINNINELRLORIA NI NNTWEUITANYUNLAU

6.3.2 lifidadnuadivinliandddivualituasiarsuroniinia
Feuadazaar9niini credit derivatives Tuarvdeidauiie 'l

6.3.3 ‘hifldaivualvinasnudavualdanuidamalvinnaduan

SCBGLOWP

3.12.2.5 &endfaanaarontin (Derivatives) iaiiiu
Uszaninwnsusnisnisasnu (efficient portfolio
management) MundnnaLiiiatineu n.8.6. A1ua
fyuandamnadroninfinasnuazsdniuaduanlddad )
fudvdadulsatnolaatnonfloniavanuattodesialyd

(1) nanniwe

(2) dasreanide

(3) danuanildaudu

(4) audnsamiudsdulafidrineu n.a.a. Avua

lunsdiAdyandaunaaronindvdedusiauasdudiviza
muﬂsmmsmuuoswmmmaaomnmmamﬂuﬁmﬂawu
viianmduandamaarentingindy el sa1uacdudn
fulsaui'liladdud viaduavizadudsiduasdilsenay

ﬂaamiumnmmaotﬂuﬁﬂaﬁuamoniwmwuamﬂmwu
Tiatnauwsnaraaie

TunsdalaasnadNusIn WENIANITNAINUTINALLEIIVN
dauandiaznadreniihaanssanileld daliaiasenisinnis
nasnuNlassynsaidina N Matvdaaundn

Wofl Widnianmsanfunistifinsiuvdauanninddu
Pavnasnuniinanwdignwadasludrnuniiiagnwasa
namawﬁmnaomumwms“maoﬁws“uumamswmaum
maauamé’mmwﬁamﬂmmm (fully covered) 1%

SCBGLOWP

Ui 6 : §3n35uUszLan derivatives Tugnvissine aunaninaat
AIRINUAIT

1. dsvian underlying  derivatives finasnuasidiniluadua'lé
giasfl underlying atnglaatnontlovidananaatinagodi

1.1 mswuﬁumnamummsaamu%

1.2 dameanide

1.3 dasuanilfnudu

1.4 underlying AuauAFITANUAMZATINAIT N.R.6. ATUUA
LNNLRN

lunseifi derivatives #1989/us1Azad underlying dinadiu swmm
a’maomnmmaoLﬁuswmﬂawumaswmmao derivatives 1vinifu
Woil s7m1ua9 underlying  Auilsilddudl wia underlying iy

avAlsznavraduiidunald daviilufiaanfuatdioniteuivuas
e liathsuwsvanasie

2. Waulanisadnu uaa. avaniunisadnulu derivatives ‘6
siawila

2.1 nsdl MF ldsvuidendunisasnulu derivatives uay underlying
2av derivatives Nagasnuliatrvdiarauluiasenis

2.2 dunsudinflug&auaunlu derivatives
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &fi

o
a

atnolaadrondiododl

Walviduldaudseaa
ANLEATINATAALARIANY

i n1u.87/2558 (329 NsaINU
22INAINUTIN
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aaaana 7 ldasnuniafilidedaatdu Wil au
nannUAN&1NNIU N.8.6. ATUNUA

2.2.2.1 nsdliflu OTC derivatives lusihoissing dasfigdeyeyan
dranflaflufiduaranlasuauaalvdssnauasia derivatives Mat
Maldnsirdugualaaniavuimduguadiundnninduazaaia
wannswandusundngaieyaas I0SCO wisaniusuntinuas WFE

2.3 lunsdiflazdaefinnsaiszuildlranisdenavdudidia
derivatives &ugaad dudrfudacidunindduinaonuaiuise
a9l Woll Lidnasyuasndugiandsunauviafininficonay
fudufann

3. nannarinsalifinfwdduiiaswasdanisirssuiiaiuaise
wnWu (cover rule)

naa.oﬁapﬁ”@“ﬁﬁﬁm’fwr;‘i?nua!aonamuﬁﬁﬂmmwua\gzﬁamwﬂa'ao“;u
Iuuiiagwacdanisyiinasnualdaviissuilauidannaciiia
derivatives fugaadvlinaaaiarnlaasnulu derivatives Wu uay
tHuldenunainoiuaazassunis n.8.6. AKUA

4. wannasidiindudniunisasnuiififaglssasdiiaanniu
L&EeN

unsdlfl uas.aanulu derivatives 7 underlying “lailai&aifiadu
nindfunazanmnuidasnisasnulu derivatives dundlidag
tHuldeufgiinouaaznssunis A.8.6. AKRua

5. uannariviududviunisasnulu OTC derivatives

vl e

wE¥nIansdasinlyifidannaslu OTC derivatives g9il

5.1 ‘tﬁv»js’fzyzywﬁﬂdhuuﬁommmuazuﬁwamqﬁﬁssu’uao
derivatives 14 wa3. nsunaiun 15 uariugavinazasuaazitau
Weill lunsalnudvnarniluiunaavinniszas uaa. W uiauay
wasyamgfsssuaaluiuvinnsdaly

5.2 ‘lunszﬁﬁtﬁmmmmmﬁ?‘iaowanjszmudaswmmao derivatives
atefiaddy Tddyadndrantdfiuiaaziivyamgfisssu
uav derivatives 19 uax. nsuiu

5.3 gdaueundndraunileBunanlviinisdreogiug derivatives  1iia
URa. Fa9ua'le

6.ndnnaaiiadudniunsidiniugdaanlu credit derivatives
vaa.avdfieudauluded

6.1 uinfluadaanlu credit derivatives ‘lélawziianisanaiu
LRe9Lvintu

6.2 influgdyaulédianne credit  derivatives Afdnwazua
f3055UMIaLaULALNAUGINTsuatInilvatinela Aol
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NUNELK6:

BasiuAlu s1uazEanTATINITLAN sruazidaainsynisiiaaudlay 5
Faniszavanisua‘lay

6.2.1 Credit Default Swap : gdaldiun nsanaslugruggdailsedu
mwmaﬂomumsmmnmwaannmmmmm‘tumsﬁwsmumn
obligation wavgrnWuaIN obligation u ‘Imuaﬁzyzy‘maq“tug'lyz
dunedszAuanuidaviinissynaiunasdasiissiuaudannaydia
Uszdumnuidaaifiatia credit event fulaaasiinalvidiannasdia
UszAuanudaeasufiivuaiui (‘lunsmm"l,umm credit event
wamnaoavﬁuam‘lmumnn’mummuﬂnm) 19l 1171 obligation g
fivwgesanisiiien (Single Name Credit Default Swap) u%a
obligation numﬂswmsﬁomuum‘mwmﬂﬂsvnummtﬁuouumm
iszuilifialia credit event fudu obligation smn’n‘lmsmmgwuo
\flusnausn (First to Default Swap) w3aifiaiiia credit event fufu
obligation s1an1slasanIsuiialungu obligation feasfinisnise
s1aAuansludivnasdunindsetiu uddannasazasuiivua
atAa credit event  fudu obligation wastaaslungu
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : G9'léiud nsanaslugiuzgda
Use numwLﬁﬂwaoaumswnmaaomnmmmsamaojuao
HANAULNUNALATUNNRUNTNED9EY Taaguialssduauiiaed
msuwnwumaumﬂwamammu‘luammommaamsmaummmoao
fudasaaniinauiiazanasdu wardruanas (615) vasyadn
gisITNADIRUNTWEA198 ILwau@nnnmsmwﬁaﬂsunummLﬁuoau
Taunanauunuuassiuniiudu (414) vasyadrgfisssuuad
SunfwedadrvadelviduduradseAuaui&ag aunilagiia credit
event M3aasudiuaaan (nsailivia credit event)

6.3 daslidyaunnssruauiidivuaiag International ~Swaps
and Derivatives Association (ISDA) wiadayanuiasgiuauaiuim

aa o

frinvugauiy sﬁ'aumamnaomuanwm“mu

6.3.1 finaldfedulaaunguuie uarbidaniautdodunnunuiain
MananninduasaaIanannsneaunzanguuadu

6.3.2 ‘“Lifidadinuafivinlianafdiuueliluasasuroniinia
ﬁmm'\sﬁamﬂmmmm credit derivatives ua19d9i&anidaly

6.3.3 ‘hifidaivualvinasnudavualdanudamalviung N

aasaiuns SCBOIL, SCBS&P500 dasndiunmsasnulundnninaudansnagdudu iadunsndauaas | - vialiduldandsznna
aonulu 3.13.1. Sesrdrunisaenulundnniwautansndauduly | Nasnunnlulsanduazavilsing ABIZNITUNSAIALARIANY T

M§mg;w5msa szind : W3¥NInn1sazaInursausIsmdsslandianizaiananning | W4.87/2558 (3a9 nsasnuuas
NFWeEFudU

P

WHnIanisazasnuluniasilidondnnsneg vianswday | nSndfudu nsaninannalasdtduatrelaaiionilonanary | NBINUTM

46




NUNELK6:

Basiiudlua sraazidanlnsenisidn sraazidualasinisituaundlay -
Faniszavanisua‘lay

wauilu Au M%amwmanwaimu%%ﬁutﬁatﬂuw‘mﬁﬁumaonamu afuNUTTAIAAMENTTUANS n.8.6. n3alszniAs1dneIu

nFwedunag 570 AuAldFuANuiurauIndTnUAMLNTIUNIT | AUENTTUNIT N.8.6. Anuadedalalil uudlunsdifiaauenssuns

NAYNUITIN A.a.60. dIutvansidiunisasnunianavnaazliuiuly | n.a.a.u3ad1lnduamrAsTINNIs A.8.6. TR uRaURSa

mmﬁdwﬁnmuamznqmms A.8.6. Usznmainualisdmsu
dasdrunisasnuintiulierungrinounaznssunns
n.a.0. Useniddiviua lunsdaldarinoiuaaenssunig
N.R.6. ﬂszmml,ﬁvl,wLﬂﬁuuuﬂaoﬁqswdmmsaamu UTEN
Fansazaanuliiuldemdlsemaniudludls

3.13.1.1 w3Emianmsaraasnuluviad Vidensndauiidu
Asasnuludsivaainda 3.12.1 tialtflunswafuuas
nasnusIufiyarsInduneuluiiusaaay 20 nasyann
MINERUFNEUAINDINUTIN

3.13.1.2 n%ﬁm:?mmsmaaomuu%aﬁ%ﬁomwmsmﬂ%ﬁ
fvlssinaAaiuta 3.12.1.1  (2.2) viaduniwdauuad
nasnulé Taafiyar1sudurfeduiiaduiaianivigaan
visagiilugdeaseiu Biiusana 20 vasyaAnwEau
gnouavnavnu

msmu:ma”mﬁd:ummsmmﬁo‘tﬁﬁnmwmsmmsmuﬁo
uazsniwddunnlssianidaannia Hiiluddauaise
sanaflugaan g5usas gsuania gaanuae Nmﬂ'sunu
viagdaan dunasnuldasnunsailideniwddumaniu
PUUFATRIUNTRINUAINENIGE

Tunsdlaavnadinusiutile yaA12a9091815A1ATS
svdseinaaulssanily davliidusanay 20 UIYAAIAT
ssiuluwsariy vuusiilunasnusnudaifinisuiauayiu
dadumbaanuaudidealoniindeszyiiaiuiuau (auto
redemption)

3.13.1.3 14"3‘1:71/1:Tmn'lsa'maaomuu%aﬁ%sﬁom%wrjﬁumuayan
Anuinafaadlududunsinisaasulaavsalulil g
ﬁu'lmsmunawmmawvammmu SUNAITWIALAE KiTa
viEndunu dugaan §desne §5usad gFuaria gadn
&9 fAndseiu wiagdayan wialflunindaunasnasnu'le
Taafiyasruduisduiiiaduiaanizsuinsnsaustn
Wunusadu LitAusaaay 20 dasyarInswdadugniuag
NaINU

(1) asasuvoniilulsuing anudia 3.12.1.1
(2) anasAoniidonu eauda 3.12.1.2

UsearauAlaniatiutfnlssianmniadnd s aaIndnnNsnenia

NIWHFUNIaNTMIRDAKNA TALITEY

dunl : Fasdrunsasnuidiniamnugaanningdunsa
adayay (single entity limit)
7ia sztannswedu das1872u (% uav
NAV)
1 | end@isnaising lidrfednsaiu
2 | end@saasgevlssing
2.1 nsaifl credit rating ag | Lidrdadnsdiu

u 2 duduusadiulil

2.2 nsdifl credit rating ag | Ay 35%
Tuszau investment grade

WEENATT 2 dUFULLIA

3 | wiha CIS i dednsaiu

4 | Yuehnusaesasviauin TaivAu 20%
Loumﬂmmnmﬂulsasgaan wea'lsitAu 10% iafluy
asasiidneazannele nsasnuluaivdlssing
atondadotl niagiinarsewnWudl
4.1 i credit rating aglu afidtunatevdseind
586U investment grade 1aallanld credit rating
4.2 \flusuasaandu vofl | WU national scale 49
awzdushnvdaanas? | tTuldearuin e
fzanailuilseAu g1nou n.x.0. Uszad

. - - finnua

(Lisdudnniansans
LAnUINRupN AN
TaniszaaALianns
AU uuaINaINU)

5 mswms“ ANWULATUAIU Lidudandet udius
Godl aanlaaggenin

5.1 ifluasasndl asans

Jet b I 18 (1) 20% w3a
Aanilionu viadnn e

(2) ihwilnuavanansi

- Wiadi single fund limit Asgins
QINUTUMHARIV UABINIVUTIN
au dluhisndedanaiu
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3)  Wudnluagarfunsiuarunaguuiaing auda
3.12.1.3

(4) dyandaznaaroniin eudia 3.12.1.4

AsaIIadaIRIudInTuniwadudineeu Tiluyamuag
nindaudonasnunuainuviailianuda 3.13.1. 5(1) dh
sunAsuIavsEndunuadmsuiugaan gdo3e 6
Fusas f¥uaria gadnud9 gardsedu viaaduan saulu
205 1RIUAINAT

lunsdifinasnusindiducdnlufifynnadnody Taaf
JagudseavdtianisntiveuzasnadnusIn Alvduyad
Pasdudndenannuludangiui

3.13.1.4v1|"f51:T1n:Tmmsawaomuu%aﬁ%%om%wﬁﬁu
dusialalil Nyeralaflugaan &eane §Fusas fiuaria ¢
fanuay gardsedu wiagdgyan tatdunsweaduaav
navnuld Teaflyarinudunviuliladmaanizgaan §
fodne {iusas giuania gaanude gandseiu wiagdyan
ey luAusaanas 20 aadyaAINIWERUFNEURINDINY
16iLa

(1) mwmmmuu‘(uﬂsumﬁ fuda 3.12.1.1 wIans&s
nwunomu audia 3.12.1.2 Woil lawzifiduduainu
dadaaglududuilanansaasnulé (investment grade)
(2) dyandamasroninauda 3.12.1.5 Aaduaid
duadum N iafiaaludusunainisaaanu'le
anasuveniianuda (1) AlinunaaNudonilaainuaad
naomusmmnﬂam’mLﬂumﬂmsmumma 3.12.1.1(2.6)

m;smu’amamﬂmummsmuuo Tuniwd&uaiuissn
wllsuazniwdiuauda 3.13.1.5 (1) ﬁuﬂﬂaﬁ’onmnﬂus@
aan {9 {iusas fiuaria daannay fAdseiu wia
adayey donasnulaasnuniailinuludasdiudenan
el

3.13.1.5 us¥mianisaraasnundafilidenindfudu
uanuliaanansdalnaitvualiluda 3.13.1.2 4a 3.13.1.3
wagda 3.13.1.4uLﬁatﬂum%‘wﬂﬁuﬂaonaomusmmu
dasarudveia‘lail

(1) n‘msaomuusau"lmfiomswﬂaumna'\'ssﬁ'onﬂﬂa‘lmﬂuw
aan {oae §5usad gFuaria Hadnnds galszdu vsa
Aduan dasfiyarmnuduisdudiadsiwiaianizigaan [

aandnGITuAINAY UL
ne wiasnuuad .
gvlssinaNlaFuauaa
Widsgnaugsia sw.lu
Ussnalne

5.2 «&uaualuldsesind
ne

5.3 i credit rating a&lu
s¥@U investment grade

5.4 \fluasansiadiu
5¥uu organized market

aynulu benchmark +
5%

waaLauLvin

nwdfuFoil Lidudandetd udius
6.1 ms‘mmswuﬁapmtﬁﬂu anslaazgenin
gaaalunszarudiae (1) 15% (w3aliuiAu

nanIngaMsuNaINY
Mqao SET “3auav
ARAaI NI NNIWE
svdszind (weilisiude
ATATNUNEaanas®TaL
syniweiumsuilume
naravilifinsiinaaunis
Hundnninddaunaluy
SET wisaluaaadiaue
NINNFNE G UTTLNA)
6.2 asasnuiaaniag
1N NIaaiuluinau
Aguanginansanguug
fvdssine deriuuag
ws¥unavnagaaly
AsTANULaIAuINNINE
& s fasnuiinlduas
SET w3auasnanadiaunt
nanniwdervdsune (us
lisudeurdnnag
senieiiumsuily
g Naravinlnifinsuin

10% iaflunnsasnulu
aviszinanIagiinigg
waWufigfiaiunasi
avlszing Taaldanld
credit rating wuu
national scale gotiulal
auLnatingTngu
n.8.6. UszadA1vua)
“Ia

(2) ihwminuasniwddy
fAavnulu benchmark +
5%
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e Jiusas giuaria gaannde fAnseiu wiadduean
Tadu BitAusasas 5 aasyamninbgiugnauasnany
(2) n‘msaomu‘lumau“lmﬁ'omwﬂﬁumu (1) Wamuasiu
nauaaafiiiugaan g9 §iusas H5ua1ia {EINUAY
fAnsedu viaaduaudl dasfiyadrinuduioduluiiu
jaaay 15 asyaAmnsndiugniuasnainu

A ululssantef tirunldieduduniiaadnuuas
Tud Ay UIAIINENIARMNLRINUUDINDINUTIUTITAG
AUANWILN AT U R NIANTWEAURLARINAUANNTNE W.A.
2535

3.13.1.6 Windan1sataaenuniaf lidenindduiingu
Axnstallugaan d&9dne §5usay H5ua1ia gaInua §
Alsyiu vdaaduan viaduniwdduuasnaonulé Taas
yarmnufufiduzasnguaanisiulitiudnsat1olnadie
wilodesialudl wdusanslaazgenin

(1) 5aaag 30 wagyRAININERULDINDINUY

(2). ﬁmswﬁmmmwmnﬁmﬁnmgonsjuﬁamsﬁonsi‘n‘lu
M TTa (benchmark) wavnasnudusiuAvsasas 10 vav
yaAnindgiuguizasnasnuiu el METacena1IfAad
uduiniaasdilssnavuasdud Adasinaunsadieg
NIV UATFAAARDIAUUTHLNELNITAIN UL DI NAINULY
3.13.1.7 msavnuniafi lidenindduivssnlunguians
latflugaan §&eaa viagdyg taduniwdduuas
NadINu mvnw?wﬁauﬁonmuﬂuaoﬁﬂgznanﬁ"lmums
A Iia (benchmark) wasnasnuilu vsENInA1TIY
avvuusafilideniwddululaafiyaarsiuduivduiiia
ArwalanizHaan RV wiagyy1Tady LilAy
wWasuuavinitnuasnsnddusenanludriinuasiasay
Suaa9yaAmINIWEIUINTURINDINU

Woll unudasrarufidvua'lituda 3.13.1.2 dia 3.13.1.3
4a 3.13.1.4 w5adia 3.13.1.5 udusnsdl Ale

n"’sﬁmﬁmmsﬂmsm'\mmLﬂunsjuﬁamsmuﬁa 3.13.1.6
wazda 3.13.1.7 enuvunsiusinindinisiavinuazidaee
aan Guwslunsdiilifinsdavineunisidusu WiRansan
audadrunsdaiuiidsinglutiudisiadagdaviuarga i
fusiansengIowelel

3.13.1.8 U3¥NIANITNAINUTINDIARINUNT afi LI FaLdu

aauﬁuaanmnms‘ﬁ"gmﬂ
Tu SET wialusanada
AENINNTWE
fviseing)

6.3 viuilaglusznineg
IPO Wansaangiiiauda
186U 6.1

6.4 anasAfidnmay
ATUAI UGV

6.4.1 (Huanasud an
f13Aaniifivnuy wiarnn

6.4.2 i credit rating agj
Tusedu investment
grade

6.4.3 \Juanansiigaan
Fncvduaunguang’lng
wastguanaas&@suuly
fdssina wiagaan
Faavliuaiunguue
fvsELne
(wa'lisuauIVRY SN.
flsznaNlasy
augaliidsznaugsia
aW. Tuilszina'lng)
6.4.4 \iluasiarsfiaglu
s¥uuuay organized
market w3aLfiauLvin

6.5 @s1&ns Basel III ifi
credit rating atilusydu
investment grade uayag
Tusyuuuay organized
market wialAauLvin

6.6 DW 7ifl issuer rating
atlusgdu investment
grade
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fdhn Tasdurin duandu wiadmdgyaliddu fyaaa
desialidl tudaan gdodna wiagdaa (udruiund
yaanNlaaalaliutiuiaaay 45 aavyarInsneadugnd
wavnadnunlusayszasnalyd wialusauaignainu
s usunasnusunfiargtiannii 1 1

(1) suesifinguunanizindotiu

(2) surmswaaiE

(3) vIdnHuUNY

(4) v3dniashinwasdias

(5) usTHveaInsavduiiafiagande

(6) safunsduifinguanaanieiadatiu
(7) swasenvissing

amMsAadamdIunsaInumIIssanis Jltuyas1uag
nindfudvsialdisriuludasadiudenan

(1) Qurhnlutidurnfiianisdiiunuaadinanusu
(2) m%wﬁﬁuﬁc-jﬁagap‘luﬁsnssums%aimnﬁﬁagmwmﬁu
TaunssudnalrnanaInusIn LNaGITINAAITINTTUATN
UsenAdviue

Fasdruaurssandef v ldieduludiescasiian 6
aunauiuasuiIvuaalglnsenIsuaInaINusINMiang
Taseasevwe 1 dauly

Tunsdlfidudndasnasuiniidfidnrasadradudin
nnasnunuasnuluwiaiilitiudararuniinueainisa
%y RUsEFNIANITNaINUINRINUNIaT LI TINTwE /Y
sunaNTifiyarisuleaadalitiuiasay 45 2a9yan
nindfugnizavnasvusiuaialu 30 Judvuaiudusaud
Ty vy eill Midrwiadasidiunisasnuniaiilide
niwdIudvnanTaaadudvuaiuusnuavsauliyddu
audviunnsndduiluiyaadulloudasngiudenan

Waus¥nian1slddiisauissadudr iussnianasg
savuliguanadsziarivasnasnusiunsiuaialuiu
vihnsdaanaiununiwduluiiyadisuieaadabiiuias
8¢ 45 1avyadInswaRugniuasnaInusIn tnalilgua
walszlaniuasnaINuIu aagaunslfifsenary il
us¥nIanisdavafiunslivigouanalsslamizasnasnu
A Tisdnouaenssuns n.a.a. nuaalu 5 ju

SCBOIL SCBS&P500
SCBGLOWP

6.7 Wi infra gi9dl

6.7.1 wihe infra fian
neifisudiaaalunszaiu
damananniwga iy {
aonuliuag SET waia
IR/ UL
nannintgvlsyineg (s
LaisaufenieIfvN&1IN
atisynindstiunisua‘la
e Naravinlnidiansiin
aauyﬂmﬁondnaanmn
asgiaunalu SET wialu
ARIAHA U ININNTWED
f9sELNg)

6.7.2 v infra Matilu
531319 IPO LNan153a
nyifisudiaanaaiy 6.7.1
6.8 §3nsTNAVl 71
adeuaundl credit rating
atlusgdu investment
grade

6.8.1 reverse repo
6.8.2 OTC derivatives

n¥wdduduuanuiiaannii
syyludia 1 - 4ia 6 (SIP)

itAiu 5%

wanee : dusunisasnulu derivatives on organized exchange

‘LsififiafvuatAaafu (single entity limit) aasgdeyan

guit 2 : dandrunsasnuidiuaaunauianis (group limit)

%ia Usztannswedu das1872u (% uav
NAV)
1 | msasnuluniwdlunag “L:J'Lf\ué”msw‘lmé”mmﬁo
vignnnuiEninaglungy | 6ol udusdnsnlaaggy
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HuwaTun'lgsusiaouannudsnianiseiy

wauFEnIanis i nsalfida1urssadls driinou
AOLENTTUMT A.R.6. aNAFI TR UFENLRNNAaINUTINUY

Wil dnsrdrudenandredulvitusiunisasnuitoluunas
fvdssine

3.13.1.9 tuasddAfiivganduuaraunrs (laduasag
Usglarivasiianiraasnudutiiasunannilayviauidu
WU (fluctuation) wavearaldunazaaIaNnuiulvnielu
saulligydila us¥nian1snadnusIuNaIUaKaUNUGD
awunmutwa"l,amaommsaomu‘lumau“lmﬁoLoushn 165
Wurn - dwandu viadidggnlddu uhenaiiiaa
ANURAUKIUAINANUITINAIUWIUTATIRIUNTRIN UM UL D
3.13.1.8 laadwiusauszazaniu iy

3.13.1.10 w3¥niamMsnanunNaaInunzailideming
asnuuasludrdgyuaas@ninazdamiraasnuiiialily
nFwddunasnasnusiule litdudasigrudvsia’ludl

(1) anunsaiilidomihaainuuazludduuansdniiay
daniraaInuaaILfarnaINuNNAuIEnian1sduiiu
#iuRarausiiuns LuiAusasas 10 avyarIniwbgsu
gndrasusaznasnuIuAusEnIanisiiugiufinay
ALiiung

(2 agnuvsaiilidomihaainuuazludduansdnaiay
AaniriaaINuBINNNAINUINALTENTan158uiily
#iuRarausiiuns luiAusasas 20 avyarIniwdgsu
gndrasusaznasnuIunusEnIanisiiugiufinay
ALiiung

Mumaomummsswuo NUTLAINIT KUILRINUUDY
naomus’m1/|ammmumuwsuswnmmmuanmwu W.A.
2535 171U w5 nA9nUIERINUADINAINUTIN
adunzuniweg

3.13.1.11 1w3¥ndanisanavingsnssunisdalaadfidyqnane
AuluununasnuléaleadiyarigsnssusindunvduliiAusasn
Ay 25 agyamnInEaIugnauatnaInu

3.13.1.12 asaanuniafilidegsassunisdalaafidayan
eAulRuTENIanIsAIUIAaATI&IUNITAIUAINGE
3.13.1.3 uaviia 3.13.1.4 euunaninauvisesia‘luil

(1) TunsdinyamuuaInannIWEanIans &5 nilNgda

Aanlsiieandunianisidn
Hugdayannlugsnssunig

ATRUAULTHFNFINARTD

bl
(1) 25% w3a

(2) tiwifnaasniwddud
aynulu benchmark +
10%

wanenue : dmsunisadnulu derivatives on organized exchange

“ifidiadviuaiAendu group limit uasgdeyan

guit 3 : dasarunsasnuiaruiaaulssanniwgdy (product

limit)
9ia szinnninedu dns18u (Y uas NAV)
1 | Surdhnwiaaans - nadsztansandulaitiu

LAauvinduedn B/E wia
P/N fififiuananu
aguunang (laisude
g lusinvdseinauaciif
yaracnina) tilugaan
{d9ae wiagFaan Aol
1.1 suasudadaniiu
M uNfinguunaLanIg
069U

1.2 sw.

1.3 u..

1.4 ua.

1.5 ussH¥neaInTad
Sultiaatanda

(Lisyudvducnuians
s Asuvindurnis
Taniseaodiitanis
FNUIUVDINDINY URY
nindduinasnulésu
TaunssuaNENIAN

45% adalusauiliieyd
(wialusauangnasnu
fmsunasnuiisiang
Tas9ns < 1 1)

- desndinedulalddy
nasnuiialgTAsanIsusa
angdyaAILda < 6
wau Wetllaniznasnui
fanefeTasenisvsaans
Wodeyeyn > 1 11

SCBOIL, SCBS&P500,
SCBGLOWP

- WuLéiu product limit nsei
a9nulu NaINUTINTATIRGIY
Augu unsazilszinan iy
20% wav NAV eunilvialiau
fdneu n.a.e. N nan.nu.(?)
29/2559

nanavinu

- Wiandia product limit nselt
aonuluniae CIS Ninavdiu
anuaguana e fulisnda
ga&U aunilviaiau
gdneu n.a.e. N1 nan.nu.(?)
29/2559
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LLazv‘l?‘iiaumLﬁaeh's\ngac-n"mﬁsnssum'mﬂssnmﬁmum (619%)
o fuiuhitaanityarigsnssy hindnniwdniansans
u,muumnanmmuamamwmumsaommmm.mam
550551 viedl uswmqmms"l,umaomﬁsn?snmseﬁaiauu
fyagunaduundinadanaiunsasnung ey

(2) lunsdlyamnuramdnnindiaasasuioniiida
uazlaunn tacseyadgsnssuaulsendfiIiue (414)
o uiutiagniyadIgInssy W wadaaaiunsanu
aveia‘lldl

(n) dndnnintduiansiarsurioniidenarinidiulo
gnsadIunTaInu induyadinanninduiansiaisune
nUdUMUTIAINRIA LAY

() ﬂ'uﬁsnfssums‘ﬁaimuﬁﬁmmwmﬁummuamﬁmwmu
AsRIVUNEGRaN VINAURIUAILBIYRAIFINTINALYAAT
naNNIWELUIanNFTULUIRdTUMNTIAIARA

(3) ‘lunszutﬂuﬁsnssumssﬁaimﬂuﬁmm'm'mmumuﬁmm'l
Afidarnualiduayasndnnintviansasuionia
dauaryadgsnssunuiusangninasgsnssuionuai
navvuliagAugdeaisabaddu LLazmﬁmm'\nmum"m
fausadvdudiseniiaiugsnssulagsnssunileann
nanninduiansasuviniindansaniwddunlauiia
A139YAAIFINTINAINYSTAIAAIUUA (A111) 2avgInssuaY
16 Widuadagrunmsanuavil

(n) lunsdifiyadsrnvasvdnnindusansiarsuonia
dauarfiTauul taf159yaA1§5nssNaNLsEANAAINUA
(61%) au aumﬂaoug\awﬁsmm fiyaarlutaaninyamn
§9ATTULARLFINTTUUYU WA IUIAUTATIRIUAITRINUAY
unannaailu (1)

(2) lunsdifiyadsInvaIndnninauiansarsuronia
dauarfiTauu acf159yaA1§5nssNaINLlsEAAAINUA
(3) (681) au AuTuzasusavgsnssu dyasitiaaniiyadi
§5075NUEARLEINTTN THAIUIAUTATIAIUAITRINUAY
unannaailu (2)

(A) lunsdiAfivnegsnssufiyarIsInuaIndnningvians
fsuvieniifidauay m‘iaumLwamsouamﬁsnssumu
UsyaddInue (614) au auuuuaﬂnngqﬂjﬁ‘snssu (8]
UIFnIansivanninawIanasuivniiidavasgsnssy

Adeyey1au reverse repo
w3a securities lending
waa derivatives)

nineggudotl

2.1 B/E P/N #ifidaula
vuldausiausnasnu'lé
gfiunslvisinnssulau
gnaizaniadlunnansle
MUIFNsTANgUINEATuA
visafidaulalinaonu
fusanafuiaanasansg
16

2.2 WudanwIanans
Wnuwindus N
szazaInsHnLiu 12
thau

2.3 total SIP anuiia 5
22987l

nadsgtansudgu
laivAu 25%

reverse repo

iAu 25%

securities lending

Ay 25%

asd1569il (total SIP)

5.1 asa1sililéan
nufoudundnnindda
a8ty SET warlunaiada
WMEANANNTWEAIUTELNA

5.2 amansi'bilédane
aglunszanudanns
NANNIWERINTURRINUY
vialduag SET wavuag
aanadaunandnniweg
fvdszing

nnlsziansudu
TaitAu 15%
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NUNELK6:

Faniszavanisua‘lay

Ayadinmuamdnnindwiaanasuioniidauazitau
U1 a9y aAIgINTTNANLsEAAAIUGA (615) o udu
LidaanityaA1g9n05510 NAIUWIATATIRIUAITAINY
VANLANLAD UALAARIUA I UDIYRAIFINTTUALYAAITINYDY
nannindniaa@ITukIniindauasniaun twaeisy
yad1gInssuaNdssnAiInue (61%) a §uiuasgsnssu
WSVl UIAAIERAINITUALLLRIUAINT AU YAAIFNE
wasnAuannInduiansasuisniindalaafidgygnuaniu
deaviianninyamgnduainngsnssu Tiingsnssunisdia
Taafidyauradunidiviadnsidiun1sasnuing
WNAURIUAIIAINATD

3.13.1.13 u3¥NIAN15a131INg5nIUN S TRBUNANNTWE
wavnadnula Tnafiyadigsnssusiuduivaubitiusasas
20 2aRANTNEFUFNEUAINAINUY VT ANTATUIUYRAN
§5n055u69Na1 TusEndanisaruialaaldyadn
naaAnFwEaNliifiu runadselaninielasuauioiun
AUIAUYRAIFINTIUAINAT

"tunszﬁﬁﬁsnssums“lﬁﬁuwé”nm%wﬁ‘lummzﬁnammﬁ'\m
530550 fyadrbitAudasidrundivualulssanils win
dauigsassunIslidunannindduiiyaditivaasdiu
sunaNTaafilaiinainnsvitgsnssuintin W¥vnianis
azdonafi ligvgsnssunmsliiiunanniwagainaisalialea

“tﬁu’%ﬁmﬁmmsﬁmmﬂqmuimuszu‘iuﬁm%wﬁﬁuﬁuﬁgam
LAUAASIRIUNTRINUNANUUANTANFILIG LRTHITIEIU
dgenanidguanadsylainagnasnusriunsiuaralusiy

CO AN

'Tu‘vhmsﬁyu@ﬁuﬁﬁsnssuﬁwﬂﬁ Buvanviwdiufiyadiiu
gasndiunAriua wianmdavindunsasudenad’lin
wEnInnstialyidrfnoiuaaenssunis A.x.0.810190
aTadau'le

3.13.1.14 s ndansawadasdiunsasnumnsaili
Foluuaav@ndlunadsslanuniAinannndnniwga1vas
e lusdgyuaadndnazdianu luudas@nilunisdianu
VANV unlaudngld TuddgyuaasdniayWus wsagsnssu
AMstRBuvannsneg aunaninagigasa’lilidl

(1) lunsdzadluuansdnilunalsyianiiiinain
nanningavdelng Widuyarivasndnniwedarvduay
Tuuaaedndavnan smludasadrudmiuudnningdavds
genannainualulasvnisil Iaadatafiauniivinnasnu'le

5.3 as&sfidanialu
As¥AULiaNaNnIANTWE

dvsuriaenuii'ly deas

stunoudlangaiavin
Tfinsinaauasans
fenaiaanatnnsdaune
1u SET v3alunaiadauie
NINNFNEAUTTINA

5.4 anasuil asansie
uiidonu Ann wlansans

Basel I1I #'ls'léiaeiluszuu
2ay9 organized market #3a
st wei'lyisau B/E

uae P/N

derivatives &ofl

6.1 hedging limit :

MLdnvingsnssy
derivatives i
Yaguseaodiianns
AAAULEEY

LitAuyariaNudaitag

6.2 non-hedging
limit : AsLEYin
1513554 derivatives
Afldianisan
ANULEEY

global exposure
limit

6.2.1 asdinaanu
Lifingaanuuuy

ffudiau

A1A@ net
exposure 7L
annmsaInulu
derivatives 1a
davlitiu 100%
aay NAV

OTC
derivatives
limit
laivAu 25%
uaag NAV
(Lilddunns

AINUUI

NaINU
Goil)

(1) nasnu
sila

(2) naunu
buy & hold
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NUNELK6:

Faniszavanisua‘lay

avnuuniafilidondnninddvdeiulauase el uisn
Fanisanaliduyamaasluudasdndlunalsslaniniia
ANnudnniwdavasinanuludansiundruianiugaan
nSnduniagfyanniviueaiuda 3.13.1.2 4a 3.13.1.3
dia 3.13.1.4 uayiia 3.13.1.5 Alé

gaﬂ"mamﬁnmﬁwr;‘ié'méoﬁmmmuamsm‘luﬁmswmumu
msanilidiyavinduyamluudas@nilunailsslamin
tiaananannindavavinannasnulaasnuniail’ll

(2) Tlunsalzavgsnssulibuudnning vs¥ndanisay
AnaaasdIunIaInuly Wiallidenmstidunanning
Tagliduyadininddunlndusiuludasarudiniu
nanniwdnnivualiluda 3.13.1.2 4a 3.13.1.3 1a
3.13.1.4 uazda 3.13.1.5 Tag'lifiawaiiaunileinnasnula
aonumIalilidenannindiiuag Moll wsEvndanisalali
Tusinludasidrundruiasugdyaurniivuaaiuda
3.13.1.2 4ia 3.13.1.3 dia 3.13.1.4 uaviia 3.13.1.5 A4

3.13.1.15 lunseifinasnuiiniugdya ludyandaune
f29ntinlaafldfivnglssaadiianisanniuida
(hedging) TWus¥nIan1saLdunsthiinsAunsanan
mswﬂﬁuﬂuaonaomumuﬂmﬂ'lw‘fiouaﬂ'\wcaaao‘lua'\umm
ieanasayaA1gnafinasnuataiaissdaviiszniivia
d1svArGudflafugadyurdauraalontn (fuIIy
covered) “LmaamL'Ja'm”l,maomumau”hﬂfwﬁmm'mu il

muuamnmmmmunmunmum

3.13.1.16 msAwayadinsasnuuiafilidedaada
ANt anITAIUIAEASIRIUNITRINUAINT A
3.13.1.2 4ia 3.13.1.3 dia 3.13.1.4 wagia 3.13.1.5 (1)
unuammmﬁmmwanmwuo uuummaoﬁﬁumuﬁmmvﬁa
ANHRIININ s‘mmmm‘luamﬁmumaouﬂﬂalmﬂuaéfcyycy'l
euNaM Liuusnsainnasnulaasnunsailligedayaniuluy
duddamadyaidaziaalvni usdndanislicda
AnayasLasdndIuaunivualudiagena

3.13.1.17 uanananisaArwiaaiuda 3.13.1.16 uan 1§
UIFnIansAnadadIunIsasnuavaa‘lidise

(1) lunsdiAnsdniugdya ludyandaaaroniniy
Nausaa'mﬂuwa‘mnaomuum’mmﬁmmaLﬂsmmaawaan

Jud mawmmaaﬁﬁmumuﬂawnwuw aoaummﬁmmwﬁa
189N UIE1989 TRuTHnIanIsAIUIAEaTI/IUNS

6.2.2 nseinadtnu
finmsaInuLu
Hudiau

A1A@ net
exposure 7ifin
annmsaInulu
derivatives 1a
YAAIANY
LRAMNEFIFR
(value-at-risk :
VaR) uavnasnu
iaoiilugod

(1) absolute VaR
< 20% way NAV
(2) relative VaR
< 2 i1 wadg VaR

a9 benchmark

(3) nasnu
ifinns
U315
Fansuia
TaiTlvifianu
GEN A
CHRNERLN
tdu 1eIaln
fifiannag
Auadayan
Tunsane
FuzU
feyaunlenn
AULAY
F1ANEREITTU
(fair value)
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Faniszavanisua‘lay

avyuansududrdonandavualiludseniall Taada
wd@fiauniioinnasnulaasnunsafiligedudiulaunsg
Wl Wus¥vndanisldyadianuuiavasdgyyrdaue
futintfluyadrnldlunisdaiula Liuugi’(unmiﬁtﬂu
deyayraaldu MuyaaA e wuIaFyadaunaalaniin
aaduAarAInaIFyaaalduuny

(2) Wnsdlfinasmuasundailidedyandamasroning
avadvAuauiidesa’ldil MiusFndanisaruiadnsaiu
fusuavddsznaudvnanffinualiludseniall Taada
w@fiaunileinnasnuldasnunsai’lideasddssnauiiu
Taans9 Liul,wi:(unmiﬂaoﬁﬂsznanﬁanmuﬂum*smﬁmﬁaa
AunavdrnIatfuaL

(n) dufififasdsvnauiududvdadiudsinasnuaiuise
aanunrafilyla

(2) dufinlidndanwasduduiiifinisnszanaitvinadng
LgwaaNlsznaf1ua

(n) dufiiifiasddsznavdrutngilunsiarsudAdausdy
aNnuitiafiasinindusuniainisaasnule (high vyield
bond index)

3.13.1.18 TunrsAr1urandas1gIun1uda 3.13.1.2 da
3.13.1.3 4ia 3.13.1.4 uazda 3.13.1.5 (1) Wivs¥vIans
Ujtderundninaugidesaludl sruvvdaulaauda
3.13.1.19 s

(1) lunsdifinsnddudonandigsusas §5uaria NNV
wiagAarlseAu vSEnYan1savAuIadasdIuiifgaan
ninddunsagiiilugdyardonan wiaduadanaiug
Fusa9 fuanda dadnude viagadsedu wdlusnsdl A6

(2) lunsdifAnswedasau uuﬂvﬂamnm‘muoswmﬂumnsao
#iuaiia gaanuae wiagaA1dssAu vsEnianisazidan
AIAFAI&IuNTuTaY fFuania dadnvas uiagan
UszAunalasande

A6

3.13.1.19 nsdmadasadiuiigiusas guatda gadn
A Msawmﬂsynumuma 3.13.1.18 aumvl,mmal,uanﬂﬂa
fananldvinnissusasaaanly Suariafednuiu adnuds
Taulszianfiandlaiataaifidadiviunaudtoniasindga
ANNTuAnuRIHaSNUdY viamdssAuduldunazaaniie

nunenne s
RINULUY
fudfan”
KUNELAUIT AT
aunuludeyan
fianaaIeniing
finagnsuuy
fdudiau
(complex
strategic
investment) w3a
AMsasnulu
fyandauns
st Ay
ffusdiau (exotic
derivatives)

N

#31815 Non-investment grade /
Unrated vteiasilussuuuag organized
market wagli'ldasiluszuunag
organized market w3aitauvinludia 5.4
fel

ity 15%

Ico

SCBOIL SCBS&P500 SCBGLOWP
navNusIUTATIEs AU IY

it 20%

o

wiae CIS Adadofiuaunguunaine
(Taawiuae CIS dunardaziiutaune
gannaadfunadtnusIn waylivinlviaiiu
WBavnagnasnunuldsuuilasliainsl

dadgfa)

LidAa
anaaiu
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UBUENUA:
Faniszavanisua‘lay

P o oA
winAwuwuulufiiaula

3.13.1.20 lunsdlianansuriond wiaamansAvuiifonu
Tuaaznasnunialunaeildnniuninddunasnasnudl
yadrhitdudasidrunarnualudivdu windauinsans
unonildu fyadAudasdiudinaniaassiivggniliuan
duduanuindafaliuidnadunisudladasidruli
tHuldeuauanialu 30 Juduweiunfinaisdszaalv

nsudanadina uualunsdiffivaaniunazaunnis
Tag'lasuraufuanng 1N uAEnNIsNAIT A.K.6.

3.13.1.21 tunsedlinindduluzasdasnunialuaasi
Tanndunswaduuavnasnu fiyar1luthudnsidiun
Anualudinedu ninsaufiyaatAiudasd@iudvnailann
a1ssuthseuiidraniwadaudu vi¥nianisasdanefi'lide
nSwddudunanealuals

‘lﬁn‘%ﬁmﬁmmsﬁmmﬁﬂmuimﬂszuﬂa U dasadnuns
QINUWIAT LIGINTWERUAINITIANTY UaZTUNNINERUTY
flyamtAudasdIunTaINUNATNUANTANRTLIIG LR
saudvndaNigguanalsslgaizasnadnusiu vy
Malu 3 Jurimsduuaiunniwddudufiyadiudaasiai
Ninua wianmdavindursgaudenard linuism
Fanstialddrinoiuanenssunis n.a.6. &11150
as1adaule

3.13.1.22 tunsdldinsiuthsenildianindduduidunali
navvunuilugdaiunuidnlaily  gaan iailu
NINEFUADINAINUINY LTATINFUNANAINUTINNUTEN
Fansitflugsufievavdtiiunisiiuniisaaasy 25 ua9
Huunmiheldudrfovuauasusdniy w3¥nianis
avaiunisaiudszaddidneiunaenssunis n.a.a.
Anua aellda

(1) ﬂﬁﬁﬁ‘luLﬂuvl,ﬂmuﬂsvmﬁmn'mum‘l
sansasurseuidraniwaauduls

(2) vaviumslidandaanidasluriuinnuiiiudanadiuns
INUFAINAN Vuudnsdiifimainiunaranaisianlésy
ATHaUNUANNRTNIIUAMLLATTUNT ALR.0. LAY

(3) asdididluruzasusdnaanaidou waznisldundeiu
BIUTENAIARN Lﬂuwa’mnapmu%m u‘%avﬂy@ﬁaﬁu
davuivniduaudiniatnuyafidavvindiidauadia us¥n

#NANAIT

dui 4: dasndrunmsasnuitanaauaufidiutddiudaly

Aan1sNaInu (concentration limit)

%A szinnninedu dns1aru (% uas NAV)

1 | iurasudEnialesa nanavnusInduaalénig
nilg I0N15UAY VR, TELEEIAY

daviddr1urluniuuasuiEn
iU < 25% wagduiu
Andaani@ueiovunuas
Uiy
(Midusiunisdaviunav
nAINUNEAN)

2 | anasudl anaisAond | Litdu 1 u 3 2adyaen
Aunu as1ans Basel II1 | wil&usu (total liability)
warAnnuasaansale | wasiaansieniu (aud
sl atwa i Tusunsiuagn)
(LiTyudeasasnil NUELVR: YAAINTEUTIN
ansdglng (total liability) Mailvitiusiu
viansansuiiniasyg 51815 uiin5éY Te'lé
fvssing) Fusdoutin A ldnadredne

uasniiguzasiminfianu
iAendaAuusEn tau 13y
dfinannAanisiiiandasiu
tHudu

3 | wiha CIS 2avnanule | TuitAu 25% 2avd1u7u

naInumile

e CIS Wenumuag MF
wianasnu CIS svdlsuine 7
aanwimiy  uus'lédy
ANULiuLauaIndITAIUY
A.8.6. Taadadtilumire CIS
2a9naInuniadediulniis
AUALEN waiinsiduaue
fafaInuluaning
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fansdassiiunsiialildsunisaniiunisvindiauada
Tagnisaadagrunisiaiuniaannisidiuramiuan wia
fludruacaufunisvindauada amulszamAamzassuAIg
Arfunanninduazaaraundnnindindrandaninaad
Wauly waNngnslunmsiinfandnnindiiiansaudirAanis
Wl Asaadadiunisfianiuaunald Tuusdnianisas
dadrusrudadruzaviuravuivnaansiiaunusay
nadnulaunnAsFutszniicransweadusdu

3.13.1.23 lunselfinindfuluzasfasnunialuaasi
Tanndunswaduuavnasnu fiyar1luthudnsidiun
Avualudinediu nindaunfiyastAudaarudunaniae
Tidndnwaigaiuda3.13.1.8 da 3.13.1.13 4a 3.13.1.20
da 3.13.1.21 uag da 3.13.1.22 uaznistiudnsidiu
sunandlatinarnaisasnunsalaniwduniucin
wEndanisazionefi Tigonsnadudvnaiea'ldale
“tﬁu"’sﬁmﬁmn'\'simfi'mm'mimﬂszuﬁa AUIU dadIuIg
QINUWIAN LIGINTWERUAINITTANRTY UazTUNNINERUTY
fiyaaitiudasndrufiviuaniang g Lasdes a9y
sunanligquanaissladivasnasnusiu nsuaalu 3
Tuvinmsduuaiunniwdiulufiyadtfudandiundivua
wiauneInvingdtunnasudinan inusdnianisinaln
frifnuaaensTuNs N.8.6.81015060533Fau'l6

3.13.1.24 dadrAanisasnudivauazliinudeduldiy
AsalnUlsnguaauiitda “n1stdinlasenisinnisnasnu
7 uazusEunIanIsaadaItiunIsiNal’nnaInuaIN
wda “"nsefiunsuaduiEniansiiiatldnnasnusiu”

3.13.2. dandruasasnulundnninavianswdduduly
avlssine :

3.13.2.1 nasnuiilunasnusINnIaaInuiasnuniai'ls
deuirasnuuasnasvu PowerShares DB Oil Fund 1ag
waalusauilieydlutiaanindaaay 80 vavyaA INTWESU
gnouavnavnu

3.13.2.2 usm/lammsa‘naaomu‘luusau“l’;sﬁ'om'\msmﬂsg
svlssinaainda 3.12.2.3 (1) Afduduanunindadaas
1 2 duduusn wiaduygrdazaarentinifidudniuasn

§1TAIARTN Lwatﬂumswmumaonamusw Taalis1da

4 | sCBOIL SCBS&P500 | litAu 25% wagduiuniia

SCBGLOWP infra  WenumauasnaInu
wiae infra aavnasnule infra Maanuulely
nAINUNtlY

gu 5 : nmsafiunsianindduiaimurnanaauiinianis
aonulaidulidenudansiunsanu

1. ‘lunszﬁﬁ'naomuﬁmsaomutﬂuwmuué”nmzusv‘iﬁri'mumwi
mammwuaumaomunﬂmauﬁﬁﬁLﬂaﬂuuﬂao"l,ﬂautﬂummlﬁ‘um
ﬂmaunmiumsmumwuaujnnamummsaamuvlﬁ5nm‘a“lﬂ 3N

a1z iunTavsalilil

(1) ﬁm‘vhswupmimuszusmamﬁumﬁ'mﬁnﬁa AU dasaiunis
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