msvaglnsuAlaANTAsINITE AN

1. navnutlalnawiaizdsiviuscazaniiluna 70/30 (SCBLT1)
2. nauiilalnawisiadeijuszacan) was (SCBLT2)

3. navnuialnaniaizdeijuscazan (SCBLT3)
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Baviiudla suaznduninsensiiiu suazduninsenisitaandlu Sanuszasdnisuilas
RERRT PR LiTE Lot ] . . Walvidluldauisene .
AadnadwiilzasnisasnuuadnasnuiiialsenaunisadinadtauaeMmIURUNE | AAEATINANTATALARIANU 7
aadrta Sudvardnvindsngluiidiadssinnuazdasdiunisasnulu 11U.87/2558 1389 ANTRINUAAY
NANNTWE NAYNUITIN
FREH BT SCBLT1 SCBLT1 wA'lun1saanulu Derivatives
ANALUIEING | Qo lundailigensIansunoNi.. ........... AONUTUWERT LTI B ATV VTUIN Y e aaanauasIans | LAa Non — Hedging 1éau
AVRINUURE | maamumﬁmsmswuauﬂ nsdudug ludasrudmunsanuasudazionat ol anaRasanasmuluvta | Wivdadaudninou n.a.6. 7
ANHUSHLAL udadiufiinunsanzadudararonal Wil | Flidedaandamaalontin (Derivatives) 1WaLiindszANEnInnIsuinIsMsaInu nan.nu.(3) 29/2559

anatasanaInuluniafilidedyandanna
A29u1in leadiinguseasdtiailasdumnuidey

(Efficient portfolio management) Woil tialvigionanauunuainnsasnulé

LANEu LL&‘”/‘V]’J'EIRQH']I‘HQ']Elila\iﬂa\‘l‘lflu waraltaadnuadnuludaandiauie

ANNTRINY WAzl aay!u“i,uu%aﬁ”l,i‘fia
aRsNId nrazaasF ayandanaantinwne
(Structured Note)

a29uti (Derivatives) 1au3nisanudas wazazbiaonulundailidens1ansi

fdnwarnasdyandaunaaloniinune (Structured Note)

SCBLT2

aovgu‘lum‘%aﬁ“l,ﬁefiomwmstmmu ..... PR
ARAAAUATFITNEHUAUY TudasIuTILANEAN
2avuaaznNa il anaiasanasnulumia
figeduandauaaliniin_ taafiinglssave

SCBLT2

amu’(uu‘%laﬁ"lﬁefiomwmmvimu ......... T maamumﬂmsm?ﬁuﬁuq
ludadiunnunzauzaduaazaional el araRasanasnuluniailigedayan
dauaaroniin (Derivatives) iatinlsz@nininnisusuisnisasnu (Efficient
portfolio management) viyil tlaligiInanauLNuINNAITRINUTALANTY LAY/

tiailadAUAIIULEHIAINAITAINY WAL
Liasnulumsafilideasiasniidnsazuag
deyaundiauaarvntitnds (Structured Note)

ninanal1ldlrauadnadny uazalaadnuasnuludaandiaurasar9ntin

(Derivatives) L au3msmLdny warazbiaonuluvdafilideasasifidnweas
wavduandaunaarniinune (Structured Note)

SCBLT3
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.................................... UIYAAININEFUFNE
ARINDINUTIN
AUNVEDALRINY.ceoeens weiaddLIan

SCBLT3

AINUIUMTAT LI TIATIEITUMON U et UDIYRA
nindfugnizasnainusiu

AIUTNEDILAIN Y e, usazahaal Well anafiasanasnuluniailide

fayandauraaroniin (Derivatives) ifiatfinilss@ngninnisuinisaisadnu
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Baviiudla suaznduninsensiiiu suaznduninsenisiiaaundlu Sanuszasdn1sudlam
Wofl anafiasanasnulundafilidedyanda | (Efficient portfolio management) viodl iialhiasronanauunuainnisagnu’le
adNuin laafifaglssavdiiailasduanu | WAnliu uay/viaandllddnanasnadnu uazataasnuasnuludauandauis
L&evannmsadnu tazagliasnuluniaili 82911 (Derivatives) tNauinisaNnuday wazagliasnuluniafiliginsasi
fdonsasiianeasuavdyandaune fianwasuasdyandaunaalentinndy (Structured Note)
fdrntuey (Structured Note)
UszLanuayg 3.6.1. Ussianuasndnniwdusaningdudy | - Usnanvasmdnnindvizanindaudu vianmsmeanualaadidduiiazasnuluy - walvidluldeuiszaa
nanniwduda | whamaneanualagidaunazamululsave @ | dsune : ABLZNITUNSAIALARIANY T
nSWERuAY u3Enian1sazasnuuiaualewilssioni | wWEnianisazasmurdausromsylsniianizaiandnning nindaudy wia | WU-87/2558 (5av Msavnuvay
wamaaan | ayganaudnning niwddudu viameanna | weanwaleeitduatreleatrenfisviavaisatisaiuilssniAamgnssunis | NEINUIIM
HAlAEIBAUN | 1593 duadvlnadronilovtavannatneauil n.8.0. wiailszmadinIuamMznITuNIT n.8.0. AMnuadedalid uualunsdl | - tiunsasnuluasans Basel
WINU UseniaaaynATINNIT A.8.60. wialszala

fInUAZATINATS N.R.6. Avuadasa‘lyd
unalunsdiNnaaisnssunis A.x.6. %50
dwﬁnqwuﬂmznssums A.8.6. Juszaeudla
wiatRuLfulssinnusadnrazaasnannineg
wIanFndiunIansmnanualaaisdu

3.6.1.1 asnasusisnuludszind laua a5
f13 wiadgy e Mauaaaludszing wiaily
aanulagdygidufifurranIaaviuniy
nvanelne dusia’ladl

(1) viu

(2) wihaasnunialuddyuansdniiazda
NN LRINUADINDINUTINATIRITUUINY UTD
AadnasnuINAUNiuiauransaInuluas
fsuranu 1y nasnusunan tiudu

(3) lusdgyuaaanifiazdanu wialuuans
anslunsdarufiununTaudnsglé Taadag
Huldenundninaaidesia’lalil

(n) Msaanuluasasdenandaiiunisifia
Usg&naa1wnisuinisnaisadny (efficient
portfolio management)

(2) vs¥ndanisaasetdunstiiinisiunia
uanninwdRurasnasuniaanwdelianin
adadludrwruninadnasayar1nistidanag

AAMENTTUAIST N.A.0.W5ad11TNIUAMLNTTHATS N.A.6. TN Aaurial
dsznmaudlavsariuibulssinniadnrazaasndnningnsaninbddunsanis
mnanNataedaadu

gl 1 dssanuaraaaniiuasasasmen1siduniaiy

1. dszanuagesians leiua

1.1 esasnu

1.1.1 ¥u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuans@ndlunaisylaminid underlying «fluviuvia share warrants

1.1.5 enasnuduifidnragviuandmiuanssuain 1.1.1 - 1.1.4 i
R1TNUAMENTINANT N.R.A. AUUALAULAN

1.2 enauil

1.2.1 Wusiins

1.2.2 fudundd

1.2.3 sjud (Lisnuudulasdnin udautus uazasans Basel III)
1.2.4 BJE

1.2.5 P/N

1.2.6 luahduans@ndiavdaiug

1.2.7 luuans@ndlunaisylaminid underlying fuwusinswsaiug
1.2.8

asasuiiauifidnragvinuasdenAuasiasviiony 1.2.1 - 1.2.7 anud

IIT gnn wag DW
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UBUENUA:
Januscavanisualay

auasIEIseenald (fully  covered) 13
maamamm"lmaomumsau"l,';ﬂfwmwmsuu
Woil auundninaugifidrinenuaaenssunis
N.8.0. ANUUA

4) ‘lnuamoﬁm%‘lu;«aﬂsz‘iwﬁﬁtﬁm:nn
naNNINAE1989Ine Nfindnniwdaredadu
Bumraluddgyuansdnanasdianiu

3.6.1.2 asnarsuronfiludssing laun
nannIng 691815 wradgyqyrnisuanialy
Uszine wiafigaanniaagduaniiluiiuanan
Fncvdiucunguualng dvealidl

(1) eamaswianiiifidnravadradudin
leiua

(1 1) mu,anwu mﬁmm‘flﬂuwu fast3unn
wiaufssay &u Mﬁu'lmsmum;mmmaw\”
Fadodiu sumswadiaed wiauiEnidunu Liu
Haan JFIAIY HFUTad {IUalla HAIANAY
waagedsyiu

(1.2) fMuandundafmdaanldduiiuiem
nannswdandsenaugsiadssiannsiiduiiia
Lwaﬁsnauaﬂmswmﬂuwaan ﬂfiomviumuhi
W¥uaue LAy 270 Sulluuaiuaandl wag
dludisiamearuvdadialéuiu

(1.3) mu,anwuusaméfmmw‘lmouam"tuLnu
90 Jutiuusiuilaan defiduduainuittada
fosia’lail

(n) é”uﬁum'mmL“’ii’aﬁamaomﬂmw”‘safuao
HJaanasasatlududuusn el Tunsainiilu
fuduanunintiadazadgaannans daailu
aumnmmu’nLﬁaaqmvlmma'mmswaumu
anullLttiafiasyayau (short-term  rating)
e UIa

(1) uduanuidiadaunasisusas Wiuaia
HRANUA9 v3agAlsiu ag“tugugummmsa
asnule (investment grade) vivll Taain1s3n
audua i liafiavavaaduiaduduaiy

A1TNNUAMEATTUATT N.R.0.AVUALRNLAN
1.3 anasdmiidonu (Linuasians Basel III)
1.4 @91&15 Basel III

1.5 ¢@nn
1.6 DW

2. aasuifuasnsIgsuasndntnairilunisasnu

W's”wﬁﬁuﬁu%ﬁmﬁmmsa;mmsaaw!uvlému 1. daviiaauauiifuasnsiaisaiu
nannannasuiIu Ail

2.1 ‘LifidadivuaviadauladvinvigasnuiaiseyaiuannniyafduaInu
Tuesans

2.2 swsauldoufialé (swmdensdldiilu B/E P/N Afdauluviaddnufiaus
navnuldaiiunslifinsiulaudnddaniasluasasldauisnisnnguung
Anua Wriadaulalvinasnusunsaznafuiaanasi&sie)

2.3 ﬁﬁmgaLf"imﬁnmﬁmsﬁn‘%ﬁmﬁmmsmmmLﬂwﬁo"léll,ﬁ' alludsznaunis
Rasanaadulaaenuldativdinana wasiidayasianasviauyangfisssuy
TaadayasvnanaavavdsannundviayanidafalddIavinaunanizinissu
tHuneansuluszdusnna
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= =
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UBUENUA:
Januscavanisualay

wnfadanaléda Standard & Poor w3a
Moody’s w3a Fitch wiadaluaunaingu
AUALANLAN

(2) asasuvioniiilal 1éun

(2.1) as&@snadgine sulaun

(n) FIuade

(2) Wusiiassguna wianuslinssuImIsuny
Ussnalng

() Wusiins fuantdu mé’(cum‘m‘lmou Rui)
vialudhduansdndfiazdiariug Anseme

msmé”w%anaamumamsﬂuvjuaswmm
sznnamﬁums@mﬂuc@aan H&9dAe f{iusas
f5uania wiadedszAu

(2.2) enasaaigavdssing aulaun a5
snfigduuuvinvasfcnduanaisaiaiging
Af5unac1vdssing avAanITuIantlIaIuuay
Fsunasvdsring S§idnAanunguune
fvdssine usaavdn1IsuIvlssing il
HaanwsagAldszdu Vel asansavnanidag
fidnwazaudauluvinada 3.6.1.2 6
(2.3) ms1ms1/u,ﬂaﬂuua“lm sﬁ'wmﬂm
Wusias duandu drdyanldadu usa‘munm
Tisrufivududasdatwuasiudauwus 7
fdnvuaaznssunIs N.a.0. auga lhlaua
naludneasiildnialudnwardrda wian
aanmﬂ‘tmawnwummuumta auanalag
ATENITIINTAANY mamumnﬂﬂamnngumu
wwnzdadeduiiugaan viafidundnnswdi
aanividofaanudnniwdldiauaus
nannindiaanlnituionuacagiaiuiae
“Lﬁ"s”yﬁ’rszﬁmlmu;gammauamﬂmn@aawu
Ml asasildsuiia’ladaslidneaizaiu
Waulavinada 3.6.1.2 6

(2.4) ‘tnuamam%‘tywaﬂsﬂuﬂﬁﬁLﬁmmn
mﬁnms”wﬂéwoﬁo"ljvlﬂﬁﬁma”nw?wﬂé'mﬁmﬂu
Wusiing wiavudnlildvudauwus
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(2.5) TuahAgyuaaedna

ia
(2.6) fuanidu msi’zgzy
Tuddyuansdnanazdaniu il
svssinalaafidaaniiufifyananindetiu
aunguualng ell yuddenalisiude
Budulasgninuasiudauiius

azdiaiug
1 .

Gaula asIdITAIATAvUssLnAaTuda
(2.2) uagasnd@sndlsuiia’laauda (2.3)
faviidneazavea‘lildl

(1) duanasfunsifaulugnauaainng
fsuillng

() ﬁﬂmﬁmmzaumnﬁamﬂummmmjms
wil'lnaAinue wialijuaasausdaynnaiiyly
INWianaztduamMdauariudansiastiu u
51Aevnan? (bid price wuy firm quote) e
PNuLaIEnsiaunauaaInaaETuiline
Amunagiaua laglddudiumauiguiau
e Tuillnansanaiguadnsasiu
6H

3) Lvﬂumswmsﬁtﬂuvlﬂmuuﬁnmmwi
aveia‘ldl

(n) ’Lunsniﬁtﬂumwmsmﬂ%gm'joﬂszmﬁ bal
f13denan Fdasiiuasidsisiduduaiiu
inafianavasasniazasiaannsaisay
Tududungruirsaasnu’le (investment
grade) Liuum‘ojaaﬂmﬁmsﬁoﬂmnﬂu
FPamfaauaguunacvlssng asansilu
daviiduduauiiiiafazavnsiarsagiu
guaunausaaenule (investment grade)
Wintlu

() ’LunszﬁﬁQaanm’gwmstﬂuﬁﬁuﬂﬂa
Grvdszind asia1Tdudasfidudunlin
WNtiafiazavnsi®saglududungnisa
aanu'la (investment grade)

(n) lunsdifnasnuadnulunsiaisiu
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uanwitiaan () wag (1) lunsiduazanse
usn ninasIdITavnaI ifidudunliu
infiafiavadns&ITniadadfaanasidsas
lududuiiaiuisaaanu'le (investment
grade) amasiudadfitdEnianislisinia
frusreiugdansigarsdonariiiaciiuy
ninddunavnasnuaalanisinnig

Tunsdlfasasuionilanuda 3.6.1.2 1luda
wantiuviadidygaldiiuininieing
Hanauwny wanauwnuiudasaglugldnn
aanfinasindadaseanidaaasdiviniu

A95usaY Suania Aannav wiamdseAuaag
yarandviua’liluda 3.6.1.2 gaviilunisg
Susaveaan’ly Suariarivaiuiu sanudvlau
Uszianiidandladeleabiidaivuaaualy
WIBAIARAINUTURAVDINIANUAY WIDAN
ﬂ;zﬁuﬁut’auuazmamﬁmﬁuﬁ‘m’;uu,unvlaiﬁ
Wau'la

3.6.1.3 anansAvniiAonu ldua fuguilas
gaweveia‘ldl

(1) Vugudasanwiiiauazialudsand g
faviidneasaiuldaulaluiiada 3.6.1.2
(1) uag (2) 9#l TunsdinnasnuasnuluRu
wilasaandonanlunisisuaznaasousn wu
nLLﬂaoamwuumaotﬂuuunuﬂaoamwmu
dudumnuifiadaaglududuiiainisa
aonu'ld (investment grade) wialfluviudg
wlasannifiusEnianisliaininausie
ugdansaisdenariatdunswedduaas
nasnuAalansinnis

‘lunsmmuunuﬂaaamwmmssmv]uonmsm
UszAu nsanalse fudonadaiiunisan
ﬂlsunumuwuuaumamnmmumu’;uuuﬂuu
Waula

2) ﬁ;urju,ﬂaoam'mwﬁtaumpqiumaﬂszmﬁ
Teafigaaniilufiduarandasiiuaiunguuns
Ine
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Januscavanisualay

3.6.1.8 n¥waduduifidnrazvinuasderfy
3.6.1.1 89 3.6.1.7 Tag'ldfuanuiiiugauain
17N9UAMLENTINATT N.A.6.

- (31ndia 3.6.1.2Vm§1m's|,tmuﬁ°luﬂiwnﬁ
(2) easasuvioniingly)

(2.7) uﬂ‘;uamuu“sa‘lnmﬁzyLLamoam%ﬁwv
LanUIARINULBINDINUTINATIFITUUINT
wiazavnaInusINAUNIulauIanIsaINY
RWITWNUNIA ATIATHUUE UIanITuIaan

nalaedgdudrvnorudivuanialiiaiy
iuzay 1y nasnunuea1adu tiudu

-3.6.1.4 MuIuAINUAAINAINUITIN
aF9ITUNINE UIanuIanSgduaInsgcdiia
Asavnuluadenirzunswe (REITs Tu
Uszine)

- 3.6.1.7 wihnuasnasiaseaironugiu 7
wWuananihadnandagasnuiiunisvial
wiantdundannindaansidaulunaia
nanniwdurvdszinedlne

g 2 1 ninwdaudszianmile CIS wile infra waywile property
fasfinauaniifuazvdninarilunmsasnuddl

1. ﬁﬂmauﬁﬁLl:azl,ﬂu“l,ﬂmyuﬁnmmv‘i’tumsamumutﬁmﬁmjaﬁmum\im%nmﬂ
#5mensunaldlugiui 1 da 2.1 - 2.3

2. lunsdiiflunsasmulumiig CIS nasnusudegnanu (invested MF) Gavdl
ulainansaanudedl (LildAunisasnulunila CIS 2adsnasnusIuNadail
aynulunageiuriv)

2.1 fimsasnuluninddudeiudssianuasufiaieiduil MF (investing fund)
gunsaaanula

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

2.3 ﬁmsamu’(um%wﬁautﬁaiiﬁ%mmmmuémdm (pro rata) ud?'leimatiulyl
aundntnaad product limit & usunsweduiiilu SIP aas MF (investing fund)
U

2.4 finsaonulu derivatives Afluliaundninauai global exposure limit uas
MF (investing fund) 1lu

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

walmduldawassne
ABLEATTNATAIALARIAYIU T
1u.87/2558 1329 N5V UUDY

AINUIIN

3.6.1.5 Wurnusassasiiauviniduas

it 3 : ninddulsuandudhnwiaanasiisuvindudin
gavifludurhavdasnasiisuindurnuasisurngoil

1. 0. w9. u3a uA. MNAYUNNEIAIaFIARFATUNITLIUY

2. fUNANTAANRU

3. sUNA1T2NANTRILATIEU

4, SUNAITAANTINHATULRLANATAINITIANAS

5. ussmealasasdultiafiatadn

6. surAIIWRIUIRIUAVUIRAALAAUIAtaNLAIUsEINE TN
7. swasiianisavaanuavindinwielsainalng

wWabhduldewassme
ALZATIUNITANALARIANY T
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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8. suAsdaauLvivlssinalne
9. &antumsIusznIvlsanadsanalnafusundin

aa o

10. aa'lﬁun'm’aumoﬂsmmﬁ‘muanwmumuaommnumnmnmu 1. -9,

(3ndia 3.6.1.2 asdsuvioniilulsena (2)
aTEITLIninTlal)

(2.8) gsnssunstiataafdauanuadu Weil
wiEniamsdaslfia Widuldaundninaai
Ad1TnvIumalznssuNIgT A.8.60. Usend

ANUR

i 4 : gsnTsulssannsdialaafidaanunady (reverse repo)
asadnulu reverse repo gaailuldanundninaaisod

1. ddaan dasdufidyanadeiifnaunsaidiniuagdouanlu reverse repo léanu
aguuneng

1.1 an.

1.2 1.

1.3 ua.

1.4 ua.

1.5 w3Enilseiusie

1.6 sin.

1.7 nasnudluy

1.8 fifiyaraiifinguanaawizindediu

1.9 shusrunsuassgianunasunguunainaiedsniseulszana
2. aansilitunisvin reverse repo daailunsianseot

2.1 andsamessinauaranaisniadseavilsend Taansdiiiluaansniniyg
sviseinagiagdl credit rating atlugdudu investment grade

2.2 B/E P/N_1iasdunin gnn wianiudsse azdu 7 swW. w9. w¥asurAsAT
agvInanzdadotiu ugfinsenniu defiangaomda’liiu 1 1

2.3 B/E w¥a P/N 7 TSFC flugaan Afiivuaiuliduaindslivhu 270 Suiiy

weiYuaane LLauLﬂummaonmum‘lﬁL’auLﬂamomuﬁf‘satﬁ'a“l,mﬁu

2.4 B/EP/N Mgaﬁnn mumq"l,mﬁu 90 Jutuusuiiaan dedi credit rating ating
Taatrantloaail

2.4.1 fiissue rating w5a issuer rating aslududuusn 1muqszﬁ17‘il,ﬂu issuer
rating siavtilu credit rating N'lédunanna1sda credit rating seasduding

2.4.2 i guarantor rating atilududu investment grade

2.5 anasuiidefiangaandataiiiu 1 1 Adunsdaulusaiadaznaasianswil

aa o

mamumauasm’mu’ui‘iaaauavawao“lwfwumstﬂmmﬂmammsmﬁu 1aeas
fsuildenaidiadi credit rating atnolaatrondodedl

2.5.1 § credit rating svavduaglu 2 Suduusn wia credit rating svava1I

Usudaanulvidulden
UszndnaznssunsinAuaaia
nu N nu.87/2558 13a9 N3
AINUADINAINUTIN




- - . UMLUR:
Baviiudla suaznduninsensiiiu suaznduninsenisiiaaundlu Sanuszasdn1sudlam

WAauLAee'léifu credit rating seazdudonanianui CRA 1auFauiau'ls
2.5.2 i credit rating szaizeniadiu 3 suduusn
2.6 anasviidefiangaovdalitiu 1 auddunsifaulusaiadaznansans

' '
oo o a

uﬁu?amuﬂuaagasm’mﬂuﬁ'aﬁau,azinoﬁo“léﬂfioﬁnjstﬂmmﬂﬁamﬁ'ﬁmﬁu 1ng
as1aEsuilaenaicagdl credit rating atinglaadronilosatl

2.6.1 4 credit rating szmé’ua;i‘lu 3 dusduusn wia credit rating 53aLeIT
wawAeelédy credit rating svasdusonatiniuin CRA lawlaauiiiay’ly

2.6.2 i credit rating szazeniadiu 4 suduusn

2.7 indauduauidinouaanTuAs A.8.0. ANUALRNLAN

3. szagnaInsFuIszuiiuag reverse repo diadlsitiu 90 Ju

a va

4, diafvuaiuduiidEnianssaiidaviunisasnuly reverse repo A
tnainadrinuaaenIsuAIT A.8.6. UssnMafInua

(:ndia 3.6.1.2 andsuvioniiludlsena (2) | dwuit 5 : ssnssudssannsBifiundnnsne (securities lending) valvidluldeuilszna
ATIETHUInilN 1) gasiuldaundninailunisasnuded AEATINANTANALARIANY 7

(2.9) ﬁsnsszin'ls“lﬁﬁuuﬁnp"s”w 6108 | 1 gduan daofigdayanandeniaduglasuluaygnalidsenaugsia SBLIa Wu.87/2558 Gay Asaenuray
wanniwanliuduanasuanionn (1.1) | wnsddgdaandonannssviinstugiusdunuuacdiy gudasduyaaagedd | "O0MHH

(1.2) (1.3) (2.1) (2.2) (2.3) (2.4) w32 (2.7) funsadsznaugsiaviadfiuianisiaaunguune’lneg
Wil vi¥undanisdasdfualvivduldaqu 1.1 fesuluauaneilssnanssaa SBL
nantnasindrfnouaaenssunis n.a.a. | e “ :
sznafivus 1.2 sin.

(5) gsnssunsbiBundnnsndlaandnnswegd | 1-3 ﬂ"-“m“ﬂ‘;‘w
Wit dundnniwdan (1)(2)(3) wia (4) | 1.4 suesiiamsundiuaznisadvaanuvivilseindlng
ol tiulderuundninansindrinou | 15 gn.
AQLYNTIUANT A.R.6. ANUUA
1.6 wv.

1.7 ua.

1.8 wiEnilsedudia

1.9 Non-retail PF

1.10 navnuinuiiatinuldnsnas

1.11 ffuaradumuAdiinouivuaRuLdu

2. nanNIweNA i 6”\aoLﬂumﬁnm%wr;i1‘7iar;j‘(u;wns”nmﬂuﬁnm%wﬂﬂao@uﬁ%n
Wnnannswe sandannswei sdn. vinntinluuansidaundnnswe

3. Maviataandndsedu uaa. dassfiunnsdioil

3.1 agufiunsvfinsnensaizanndndsyAuainguiaiilulssiunisitia
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suazidan1IAsINISLAN

= =
sigazidanliasvnisnaannla
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o

nanning Taadaoiundnsyiudot

3.1.1 Juda

3.1.2 an&snadging

3.1.3 B/E P/N insurn @nn wiavudssasdu A sw. w. wiasuna1sid
AguaneaanIzIncv iy tlugfianseynwu

3.1.4 B/E w3a P/N i TSFC (flugjaan fifidimuaiuldduamudabitiu 270 Su
Huuaiuaanmuaviiludmndemnualiduiliamvaunsadia’léuiu

3.1.5 B/E P/N wiadnn fiflanelitiu 90 Sulluusiiuilaan dedl credit rating
atdlaatoniioaall

3.1.5.1 i issue rating w3a issuer rating aglududuusn Taansdifiiiy issuer
rating éiadtilu credit rating M'léu1ann193q credit rating svaizdudla

3.1.5.2 {i guarantor rating atlududu investment grade

v 1
Saa

3.1.6 as&suilid credit rating agludusu investment grade

3.1.7 wiledamdsyAui sw. Hugaanviudnasnuiiacilulsedunisdu
nannsnalvinanainu

3.1.8 viuaanufiaulu SET Afisadaagludui SET50 oil lunsdifinasnulsis
ulgunansaInuluas1@1su nadnuazsunanisedudnan'lile

3.1.9 wiaainuuas MMF

3.2 sflunistvinasnuiinssudnivdansauasasvidniseduau 3.1 via

aod

dfiunslagddaudeasiinaly wB¥nIansaunsativdunseuiiaiann
nanUszAua AN A TaanaY

3.3 vimihmdnidseduaiu 3.1 Anasnuiinssuantlllauviamasdaniavinlela
funsativauaunandsyAuiule tuusdidlunistivduzissulioudiannaslu
g3n55uMsIRBunNANNINE tuLad

3.4 dsoyadmdndsyiu an uiu > 100% vasyarvdnniweai it

3.5 Iunszﬁfiuﬁnﬂssﬁutﬂut’éuam Wihdugasenanldasnuiaaiuiilu

NS Ul

3.5.1 Wurnly sw. viasuasifingvanaawiziadetiy

3.5.2 tasduehnusa P/N éodl

3.5.2.1 1asdunn via P/N 7 sw. u9. wiasuasiifinguinaanieindedu
Hugfinseyniu

3.5.2.2 P/N 7 TSFC (flugfaan fifinimuaiuladuaiudaliiu 270 Sufuueiu
aanm uaziludmndedrualiddufianvaruniadia’léuiu

10




BasiuAlu

suazidan1IAsINISLAN

= =
sigazidanliasvnisnaannla

NUNELU6:

Januscavanisualay

3.5.2.3 P/N iflanelitiu 90 Suluusifuiaan 4edl credit rating ateniloating
Tagiail

3.5.2.3.1 i issue rating w%a issuer rating aglududuusn Inansaifiily issuer
rating éiaviflu credit rating Aléu1a1nnsia credit rating szazduding
3.5.2.3.2 § guarantor rating aglududu investment grade

3.5.3 as&snndgineg

3.5.4 reverse repo ahusuasasaasgineg

4. Anwazuasassdrdauuaddauan WNlddyannidntasuazaissdrfguasy
JeyananuszmdaiinouaasassumsiAunanninduazaaiananningineie
daduatfmdussuuudaaniuuaslhtinndanniwauasuanisedulugsnssu
nstunaslidundnniweg

o

3.6.1.6 éfzyapsffva;nﬂmwﬁw (Derivatives)
tNan1saaAlINLd a9 (Hedging)
nantnaurind1ineIuAaEnssuNIT N.8.6.

ANUR

AU

#2uit 6 : 53n550UsELAN derivatives aundnLNaIYINITRINUGIE

1. idszian underlying derivatives Anasnuandinilugduan'lddacdi underlying
atnvlnatnoniloniaviaraatrofedl

1.1 niwdduiinasnuaunsaainu'lé

1.2 daseanide

1.3 danuanildsudu

1.4 aséie 12 credit rating w3a credit event tHugiu

1.5 vnas@n

1.6 nudiu

1.7 dufinguaudiiandauei dufiduda dufififiasdlsznaudlududvizadius
au 1.1-1.6%3a 1.9

1.8 dufififiavAsenauiuduiionn 1.7
1.9 underlying uaufidfnoruaaznssuns n.a.6. AuuALRNLEN

lunseilil derivatives d1989fusauad underlying 196y swmmmoaomnmmaa
lusiatlagifuniasiaaag derivatives it edl saaas underlying Aui
aitaddrudl w3a underlying Ailuasdisenavaasduiidonan dasiluieansuacing
A vuastlatng Tiatinsunsnanaaie

2. Waw'lanisainu ual.avanfiunisasnulu derivatives 1ésaiiia

2.1 nsdi MFfloﬁszm?‘imﬁnmsamu‘lu derivatives uay underlying uav
derivatives Nagasnuliatnadaauluinsenis

2.2 dumsudindludduanlu derivatives atnglaatnovidlogot

walmduldawaseme
AaLzATsuATTAIdUaRIANY 7
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives il

2.2.2.1 nsdliilu OTC derivatives luilszina'lng savfigdayandndrandaiu
W, suAITRlinguurataniIziafeliu dawnudaue derivatives  uiagan
derivatives

2.3 lunsdifiazdiasfinnsthseuiidrannsdonaududiia derivatives &ugaas
Audntudasuniwdduinasnuanuisaaenuld wotl ladtnasnuaziiudgd
fndsunauviafivinNasnau&udiuian

3. udnunaaiiudunsed underlying (iugaif

lunsdlil derivatives § underlying (flugafianu 1.7 - 1.8 dufidonanisiasd
Anwag avil

3.1 Lﬂuﬁﬁﬁﬁﬁmsrimum’i%‘n'\lsmmm“liazi‘mﬁmau Taafinsszyunaviiaya
a9 underlying wsailadua1vqttun1dlunsaruiar uaziinsaruagailiiu
faaduauanuunzauvavasdlsznavuasanil ell underlying  wiailadu
genanfasiinistalaulmmugnnzaainatriudasyain

3.2 luduiififidnwazatnolaatnonile dofl

3.2.1 dufififinsnsranadiadiaioowa Teaduduidfidnsaslndneaisnis
Aot

3.2.1.1 guiiflasdisznavusazdfiiviin < 20% waasthwinfonua

3.2.1.2 dufifasdlsznaudiladintdeiiinmin < 35% washwmitnifonun

unsaiAduldaugnnzaaia Tasavdlsznaud dudasfininluiiudas i
dvualu 3.2.1.1

njsﬁmsmwmsnszmuﬁ‘mﬁnmu 3.2.1.1 uae 3.2.1.2 ‘Lidavinavdlsznauil
LAgndaviunasavdaiufuIfanTan

3.2.2 dufiffiavdusenauionuadiundaifedasfunasdinsatintudy wiadu
AauflsAmnaAIvIauNuRfY

3.2.3 dufidulauanann 3.2.1 uae 3.2.2 Aiuldeandauluasudiu ¢t

3.2.3.1 dluduiifiasdlsznauiluasanswiadaaninasnuaiunsaaenule
Taaasy

3.2.3.2 Lﬁammm}%uamumummu (pro rata) &fiaunileinnasnuasnuluy
asasviadaatulaaasoudrlduaiiullaundninaed single entity limit
2adnaynulu

3.3 luguiildsuniswaiuilaaganfuifianuiniiadawazvinniiailédadng
8’52310 URA. L inlnagiraatiudeaaniuiddnluieiavasuaa. uaa.

12




BasiuAlu

suazidan1IAsINISLAN

= =
sigazidanliasvnisnaannla

UBUENUA:
Januscavanisualay

Tugasdalifiunasnisilasfuanudaudonenaisyiamian1ofidss@ndaiwe s
3.4 fimsudavdufifurattsaflaoilulssimaiuvinmssiugaiisimsisuatiaya
atinviune nsal

3.5 lunsdififluduiinguaudrinadas duiidonandasdruraanndiusading
utlvatnelanianiaiuadig Avil

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

3.5.2 duflfud1laafdaeiidnaainnaiilaiuviasnmdgandaanaarontii
2aIRUA AN UL RUA TARUA KLY

3.5.3 nendqndarnaaraninidardedududidudiaadaainy 3.5.2

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

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

5. ndntnatgitintiungrniunsasnuniiinadsssudiiaananuLie

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

6. uaninasiiudusniunisasnulu OTC derivatives
w¥nIansdasinlvifidannaslu OTC derivatives g9il

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

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

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

7.2 vinfuddeyalaiany credit derivatives Afdnwaraadgsnssumnsa
memuonnmnssuamwuoama‘tm Grofl

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

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

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

Py

mamnaomuanﬂmumu

7.3.1 fiualddedulaounguing uashidansautoiunguminaitcmananninguas
ARAUINNTWEUIANHUUNLAU

7.3.2 “Lififiadmuadvinlddnaddvuatiluanasuoniiviadaadann
819uiini credit derivatives tuavavidaut&e 'l

7.3.3 hifidadvualvinasnudavialdanudavalviungfeyan
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NUNELU6:

Baviiudla suaznduninsensiiiu suaznduninsenisiiaaundlu Sanuszasdn1sudlam
aasaiuns 3.7.1.  dendrunsasulunannindgnsa dasahunisasnulundnniwdudaniwddudululsanauazsiolsaneg - walvidluldeuiszana .
aonulu niwdduaululsana : 1WBENTanIsazaInuiandiomdsylndniianizanudnning ninddudu wia | AULNTTUATAIAUARNIANY 7
“ﬁﬂ?gwﬁﬁ%a n‘%ﬁmﬁmmswaamuﬁamiﬂﬁw5m/|§wr;i wia | meanwalanddduadelaairanilondanaisatreaufissnidaaznssunis | W4-87/2558 (329 nsaenuaas
nswiRuau ninddudu wiameanualasdddwiady | na.a. viadssmesiinnusagnssunis a.a.6. Anuadesalid Guudlunsd | NBINUTM
LWWE‘L{J” NYWHRUVDINDINUSIN ANAZITNI1Y | AAMLNTIUNTST A.8.0.W3a&ITNINUAMLATINANS A.8.60. WANMTuaaLKIadl
nindiuuas AMLEATIUNT N.8.6. uFalsznidd1iney senAudlawiaifiudnilssinnusadnwazuasndnnintdniansuidunianis
Aavnua AMUENTINATS N.8.0. Usznidfruadvsalidl meannalandadu

TunsalAdITN9IUAMENTINAIT N.R.0. | gyuil 1 : Sandrunsasnuitanaeugaanninbauvsaddaan (single .
UsznmiAuAlanl@aunlasdan&Iun1saany | entity limit) - WG single fund limit AsellANs
v3¥nIanisazaInuliidulianisenain QINUTUMNLRINULBINBINUTIN
wAlude %ia sztannsnedu da51872u (% aav NAV) au flubiddedenaiu
3.7.1.1 n"’sﬁmﬁmn'\jmaaoﬁwu“tuud‘saﬁ“ﬁﬁo 1 | asdsaassing ©LidAaEas1aIu
niwddudvsaldd tRatduniwd&uuas
naanuny Tag'lidAndnsaiu 2 | ea@snadgavlssing
(1) endsnadging 2.1 nsdidi credit rating aglu 2 LidAndnnau
(2)  Wudnsrazdunsansanssrasduil suduusndulal
Wisuvindusatuslsand 2.2 nsaifl credit rating aglu lsiviiu 35%
(3) anasaaigevlssindaiuia 3.6.1.2 561 investment gradeuwsisinnin
(2.2) ﬁﬁa”umnmmunﬁaﬁaagi‘tuaaoa”uﬁn 2 Suduusn
usn wiadyandamaaroninifidudiues ) .
A569NEN 3 | e CIS LidrAadasaiu
Tunsalaavnasnusiule yad 1229051813 4 | Juihnusaasasiiauvinbuy sivAiu 20%
MAF5E19sEIMARIINTIANTY asufuudd rhnfsurdhnniadaanasansi
davlitiusaars 20 maogamm'lmsuuiuu,m dnwazatnelaatrondedot
a3 Liuum‘ﬂunaomusamﬂﬂﬁﬁmsmpuaz 4.1 1 credit rating agluszéu
SudfadumiiaaanuauAIFuaIIntindesyy investment grade
L3a1LLuuau5atito redemption) o 42 \flusuiesaandy Wil
3.7.1.2 vs¥ndansaraasnuniail’ligens lwzdurdniansasisguna
i arasgeavilssivanuaniniia’nnia Hluilseau
3.7.1.1 (3) vaduandazadr9ntinnd{ud A o o .
Wuasraisdenany iatdunindduuag (:LusmLg‘:@;ul'lnm::m'S'lafLmuum
nasnu'ld Taafiyamisindurfoduiiiaduio Wurhnfiitinquiszaodiiianis
" A Eowm.i=m atfiuguuasnaInu)
tansaanuiafiiuaday ety Tuiy
Saaay 35 asyaAnsnadIugniuasnaInu 5 mwmsﬂﬁa“nmmumnmumu LitAudasdeil ududdnslaay

TunsdlaavnadnusiIutile Yar12aInI&S
AATgevlsELnAaaIuITITARdy lasindu

5 1 Lﬂumswmsuu mﬁmsnwu
nomu wiarAnn mwaanqmowu

gonin
(1) 20% w3a
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wadsiavliutAusaaay 20 maoagammsm'\sﬁu
Tuudaziu Vuuaiilunasnusiutaifinng
HUALIULDAUNUIBRINUAIUAIFIRIINTN
di9szyanduau (auto redemption)

m'smu:mﬁmﬁmummsmwﬁo TiTuas
grsaussanflsuasninadunnlsstanig
aanviadilugdeyasadenariugaan ¢
Fusay giuaria gaanuay gaAldssdu wia
ddagyeyn donavnuldasnuuiadligde
nFnddunarIvu suludasdiunisasnu
AVNAIGE

3.7.1.3 u%ﬁmﬁmmsmqmmuu%aﬁvlﬁi‘iq
niwdiuniiauduanuinadaaglududun
frunsaasnuladeda’ldid Geosura1snd
AQUNIELANIZTAGITU SUIAITWIAIE 13D
n‘%ﬁm‘?‘)ummﬂu@qan W&vANe {iusay {iu
a1ia dadannay fendsedu wiaada tila
Lafjup"s”wlﬁﬁumaonamuvlﬁ Taafdyaa1siudu
MIRULTAAIUIALANITTUIAITUIALTEY
Wunusradu lutAusaaay 20 2adyamn
NINEFUFNEUaINAINY

(1) asasuvioniiluilseina

(2) asdsieniiAonu

(3) Wudhnlugadunsdusnunguune’ine
(4) dyardazradroviiauda 3.6.1.6 1
Ay fiduduainuiiiafiazasfaana
gsaglududuingrunsaasnu’la (investment
grade)
asAnnadasd U unInGgIudrvau i
TuyadA12aInsnaiudvnanusInasumsail
Tisvea’ldd desurmsusauidniiunuse
Lﬁmﬁutﬂucjavan H&9d18 {5usa9 fiuaria
Haanunadvy fa1dszdu wiagdayan saulu
2a518UAINA

(1) niwed&uauda 3.7.1.4(1) (2)

(2) nFwe&uauda 3.7.1.5(1)

eunuINelng wWiagnuuay
sW.6vdszinanldsuauaain
Usznaugsia aw. ludssinalng

5.2 ig@uaznaludssinalne

5.3 41 credit rating a&lusgéiu
investment grade

5.4 Lﬂumﬁmsﬁaq‘(uswn
organized market w3atiauLvin

(2) rivinaasasansnasnuly
benchmark + 5%

nEWEFUGIT
6.1 anasnuiiaansaiaudae
Tunsgaudiazavanniweas1su

fagnuiialluas SET wiauag

aaladauanannindervlsuine
(wa'bismdeanasnuigaanas
fsatszninvatfiunisuAlutng i
maﬂﬂﬁﬁqﬁtﬁnaaumﬂﬂu
nanniwdgauialu SET wialu
ARAaI NI NNIWE
fvlszing)

6.2_anasnuiaaniaauisni
Faaviulineunguunglng
wianuInaalsTnE Gy
129 EVdINS A8y
ATEAULRANINNTWER NG
Aaonuidlduas SET wiauag
ARaLaUENINNTWE .
svdszind (welisndonsEdnn
agsznnvsdunsunlaai
anavilvlinsiinaauiuaan
annsdiaunalu SET wialu
ARIALaU NI NNINE
aviseing)

6.3 vuflaglusznine IPO ia
nMsangtiinudiazraaiu 6.1
6.4 amasNfidnazasudIu

o

J

p=

LiAudasdeil ududdnslaay
goni

(1) 15% wu3a

(2) dwmiinzasnindduiiasnuly
benchmark + 5%
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‘LuﬂszﬁﬁnaomusmﬁLjumnluﬁﬁuﬂﬂa
dveu Teadfiingiszasdtianisentfiueiuuay
navnusIN Aliduyadrzasdudindenadnn
suludasgiutl

3.7.14 n%ﬁmﬁmm;maaomuu%aﬁ%io
niweddudvsialuldl ﬂuﬂﬂa‘lmﬂuc@avaﬂ G
A8 Jiusay {iuaria gadnuay gansedu
wiagdaya tRatdunswd&uuasnasnu'lé
Tmﬂunamsmnumaumammmtawwuwaan
89318 §5usa9 H5ua1ia dadnude §an
dseAu wiadduasadu Miiusasay 15
YadYRAMINERUFNTURINAINY

(1) asaEsuanuludssina auda 3.6.1.1
Awsdnaanvdauilugaanvdagdeoyeun woil
"l,mmnomwmmmmuﬂaonwmmmumuum
atszninvatdunisiviivauiivnisiiinaay
wuall

(2) WuaazassunITAAIAUdN NI WOy
Wundnniwdaanzidauluaaraudnnindg
whvdszina'lne defaaniudvnannacssning
AsetiiunITasAnanIsialiusadaanniy
daffeduaaranannineduwrvlssindlnadi
dranisfurus I dayniaiuysudndiiu
nanniwdaansiieu

3) m’nmmmuu‘tuﬂs“mﬁmuwa 3.6.1.2
mam’mmsnwunomumma 3.6.1.3 Wil
s duduaiuindadaaglududui
gunsaanu’la (investment grade)

(4) wihzaInuuaINaINUTINAFIUBTUNIWE
wasnuIanidaduasnsdditianisasnuiuy
adomFundwe (REITs  Tudssind) anudia
3.6.1.4

(5) dyadaunaaroniinauda 3.6.1.6 el
g dyanffiduduanuiiiaag lududu
mmmmaomu"lm (investment grade)

(6) uﬂmwaonaoimoa%wﬁugwu Auda

6. 4 1 uasasnd asasie
uunomu wiadAnn

6.4.2 fi credit rating agluszau
investment grade

6.4.3 \fluasansiigaaniace
Tueunguanginauasiguaniy
asastulusvlssind wiag
aanIAIdUAUAHUUNE
fvdszing

(wei' Tl UDY TN,
sinlssnaflésu auanali
Usenaugsia sw. Tulssinedlne)
6.4.4 Lﬂumswmsﬁaﬂus:ﬁnn
2av organized market w3a
LU

6.5 a31&1s Basel 111 #fi credit
rating asilusedu investment
grade uazatilussuunag
organized market wiaiguLin

6.6 DW il issuer rating agjlu
5¥6U investment grade

6.7 wiha infra wSane
property ¢il

6.7.1 wiha infra wSanie
property Maansifisudiauialy
ATEAULD AN NNTWER NG
daonuiidlduas SET wiauag
ARAAU NI NNIWE
svdszind (welisndonig
eunaNNatsznIeILiung
uAlamgnaravirlnfinnsifin
aauuﬂ‘mﬁond’naana’mqn'\sﬁa
analu SET vidalunaiadaune
NINNFNE G UTTLNA)

6.7.2 wiha infra wsawide
property Matlussning IPO tia
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3.6.1.7 17‘iLﬂuuﬁnw‘s“wﬁamm}ﬁﬂuiummm
nanvindunvlssivdlng wianamznssuns
parandnniwadasFosuidunannindan
nedsuluaarandanninegualssindlnauas
atszningnisaltfiunisnszananisiianiiy
aynueudativAunaiananninauisdssing
a3 anIsFULARLLANNAUNUILRINY URE
ML ALNAFITRULNALDINAINUTINTATIFGY
AugIu

ATFITUVINUAN (1) wazasd@IswrIniinu
(3)  alinuaausIndniIaaInuual
nasnusnINgndalviliuasansuvienuauda
3.6.1.1 (2) wIamsnasuilanudia 3.6.1.2
2.7)

msmu'szué”m'\mummsmuﬁo Ty
nindlualwssanilouasnindluaiuda
3.7.1.5(1) ﬁuﬂﬂaﬁanmuﬂuﬁaan GARRE]
#iusay giuanda Aadnuav gandssdu nia
Aadayeyn Genavnulaasnuniailisiuly
205 1RIUAINAIAIE
Tunsdlinasnuasnuniadlidenisnuasnas
TasvaswNugIuauIssanils (6) Nidnuay
sosialdll MiiduyariniigaadnaslasIssy
Augiuavna Huludasaiuzasyananiu
19sauilsniiluiinnashanislasedstoiusu
(1) wadsziaamiinaslasoasofiugiuas sy
fuagAumnusiuisalunisuinisianis
1ATIRINNUFIUTALLIILAVAINITTATIFG Y
WU§1U wIausEnivauiauidnedaauag
UAAAAINAT

(2) umwaonaoimoaéwoﬁugmwﬁaﬂﬂh
Jagay 10 2avdrwumibandininglaua?
MIvuauavnaslnsasviugIugniialan
LA2a9AAINTTATIATIINUFIU WIaudEnTue
WIaLTHNELALUDIYAARFINE

AMsANTAVIEN TR LARrUTENHana1uITIA
& TdATaueIuNIasgIunTiydnann

msaanufaudaianiy 6.7.1
6.8 f3nsIudell Nigdeyanf
credit rating agTussdu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

nindauduuanmiiaannisyylu
dia 1 - ga 6 (SIP)

13itAiu 5%

winewg : dudunsasnulu derivatives on organized exchange ‘Lifidianinuua
LAy (single entity limit) aava&eyey

g 2 : dasndriunsasnuidrnaaiunguianis (group limit)

9ia

sstannsnedu

dns1a8ru (% uas NAV)

1

AMsaInuluniwaRuaasuTENnNA
wrgnNatlunguianisidalriu
wiansuinflugdeanlugsnssu
NN UL ENAINATI

TitAudnsnladnsnilaaetl w6
aaslaazganin

(1) 25% w3a

(2) iiviiTnaasnindduiasnulu
benchmark + 10%

nanennn : &msunsagnulu derivatives on organized exchange ‘Lididiadiviua
tAendAu group limit aavadeyan

dhui 3 : danarunsasnuiarniaaniulssianniwgsu (product limit)

2

sztanndnedu

dns1a8ru (% uas NAV)

1

RushAwsaas @S Ag Uiy
thn B/E w3a P/N Niduanaanu
aguanelne (lusrudearanlu
fwlssinduasifiynnafiing )
L‘ﬂuygaaﬂ H&9ae wiaadeyan
Aol .
1.1 suasusasgdunisidung
ANVUNLLAWIZIANITU

1.2 sw.

- nndssansudulaiiiu 45%
waslusauiigyd (Wialusau
angnadnuaInTunaInuniiaiy
Tasunms < 1 1)

- dasndinesiulaildfunasnuil
angTasumsuIaanadaan
AYLUAE < 6 Liau villawiy
navuniiangnalaseniswia
angivdeyeyn > 1 1

- WRaLdiu product limit nseit
aynulu Non-investment
grade/Unrated Securities,
NAINUNIUARIUTUNTNE /
REITs (fluusiazissianliichu
20% wav NAV eunilvialiau
fdneu n.a.e. 1 nan.nu.(?)
29/2559

- wiandia product limit asel
aanuluniae CIS Nindvdiu
ouaguang e 1fulidrda
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Jandntydinuaiamfunsiarinounisdu

33U

3.7.1.5 y%ﬁmﬁmmsa’maolwuu%aﬁﬁsﬁ!’o
vinduauuanniiaannnsdndiualiluia
3.7.1.2 dia 3.7.1.3 wavdia 3.7.1.4 uviaiily
NINARUBAINAINUTIUAUSATIRIUGIsaTT
(1) msasnuwiafilidonindaudonaide
yaralatiugaan g&93ne g5usag g5uaria
Haanuay gAlszdu viagddaan dasinad
sudufoduiaduiaianizgaan g&9ane 6
fusav giuaria Haannay gAnsedu via
ddayeunsradu litAusaaay 5 yagyamn
niNdRuUgNauaInaIny

() asasnulunsailidonindauaiy (1)
dWadwanunnuaaafiiugaan gdosne 6
Fusav ffua1ia HIAnUI @ymvﬂ'svnu "3a
aduandl davliyarisiudunduluivian
ay 15 aagyaAmnswadugniuasnainu
mm‘lmsmmﬁoﬁ‘mﬁmﬂﬂﬁqﬁnfjn‘wmr;l
avnuuasludrdgyuansdninazdaniig
AINUBAINAINUIINNAAAITURY
wses Uy alfndanniwduasaaIanannIwe
w.d. 2535 uehisiufoniraasnuuasnasnu
ulaseaefugs U bidullaundiivua
Tudia 3.7.1.4 Y135audlv (6)

Withauludia 3.7.1.4 15508 wazlssaiin n
T AUAUAITHUTINTATIRIUAINITTANTY
e Taaaulan

3.7.1.6 y%ﬁmﬁmmsawaomuu%aﬁ%ﬁo
m%wa‘iauﬁnsjuﬁamﬂmﬂu@agﬂ GARRTINA
Fusav giuaria gaanuay gandsedu wia
GATR Lﬁatﬂuyﬁwﬁﬁumaonamuﬂﬁ Taad
yaAITIuAuiIRunasnguianisdulitiy
dnsadivlnatreniledvsaldil waIwaamns
Taaggenin

(1) 5aaag 30 waIyRAININERULDINDINUY

1.3 .
1.4 ua.
1.5 wss¥veaasasdudiaiagande

(hismdsdushnwsanans
vAsuvinRushnnfiiaglssaed
taMsaLiuUABINAIVY LAY
niwdiunnasnuldsulau
NI5URNEUNNATYY10U
reverse repo waa securities
lending w3a derivatives)

niweaudodl

2.1 B/E P/N fifiidaulavinuil&au
flausinasnuléstfiunsliifinngsu
Taud&naizaniasluasansléau
IEnsiinguInafiIue vsadl
Waulalinasnuanansamafug
hbhhlkababalol

2.2 Budhaniaanasidauvindu
Wnfifiszazainisuiaiu 12
Lhau

2.3 total SIP @ wdia 5 vavaudl

nadseLansiudu
TaivAu 25%

reverse repo

Ay 25%

securities lending

13itAu 25%

asa1s69dl (total SIP)

5.1 asasi'lildaansidauily
nanniwddauialu SET uavlu
AR NI ANTNE A UTENGE

5.2 anasibildgdaaagiu
nszeUaIanANSNERINTUR
avnuiliuag SET uazuasnain
fiamanannsnegatvlssing

5.3 asasiidauelunszaiuda
NanInNSnansuRRINUI Tl
Foatisznitoudluefiaravinlud

nadseLansIudu
laivAu 15%

gasaiu aunilvialiau
fdneu n.a.0. N1 nan.nu.(?)
29/2559

- uflanisasnulu Derivatives
tWa Non — Hedging laeu
nilRaiausgiinu n.e.6. 7
nan.nu.(3) 29/2559
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(2) danddwaldanmhuinuasnguianis
aunanlum@iia (benchmark) aavnasnuiiu
IuAusanay 10 vasyadIMIwEIuanduav
navnutu Nl ﬁaﬂiﬂﬁolﬂawmaotﬂuﬁﬂﬁ
nInavAlsznavuafuil NIn1sLHaLWsaLNg
A31929URTRAAAR DIALUTELIAAITAINY
AaINAINULU

Thihaduda 3.7.1.4 'Jssa?il,tamssmﬁ'l.uﬂﬁ
T9AUAUAITTUTINA AR IUAINITIAUTIAIE
Tataulay

3.7.1.7 msasnuniadVidonindduniuiem
lunauAanisladludaan dfedraviagduan
Lﬁatﬂumﬁwﬁﬁumaonaonu RINNTNERU
ﬁoqa‘nL‘ﬂuaoﬁ‘ﬂsznanﬁ“lii“lumjmmm
¢%Te (benchmark) wasnasyuly UsEnN
Fanrazasnundafilidenindduldu Taad
YamIUFuNIRULadIwIaLanIzlaan H&Y
A1 wiagdaeyrsnedu MiAunasInaag
u’munmaomwﬂaumonm's‘lumﬁmua”sau
ay 10 2avyamnindiugnizasnanu ol
unudesidiundrvualiluda 3.7.1.2 dia
3.7.1.3 1ia 3.7.1.4 »3adia 3.7.1.5 ulue
AsALA'le

Withanuludia 3.7.1.4 21550&uazIs5A%N n
UifeduAunIsduTINdas &IUuaINITIANIY
e Taaaulan

w3ENIan1sRaTanaNnuiunguianisaiu
da 3.7.1.6 wazia 3.7.1.7 @1u9uA15L3 UM
Afinsvavinuastdatnaage Liuwalunsein
Lifinsdavinsunisiusiu WRasanaiuy
dasdrunsfaniunisng lulgydsetagianiu
AFaNAIansENTIINELAE

3.7.1.8 w3¥ninn1saraaenuniailideviui
vsnlaflugaan wafluniwdduuasnanu
5 Wanudunnnasnunuiusdnianisiu
#suRndausiiunisdashifiviasas 25 uag
AUURUNN MU TALAININUAUDIUFTHEN

msn,f\‘maaums1m'sﬁon5i'\';aan3'\n
asdiawnalu SET wialunaiadia
ENIANSNE A UTENA

5.4 esasuil anssheniifonu
Ann wians1ans Basel II1 n'i'la
atlussuuuav organized market
wialauLvin wei'lisiu B/E uay
P/N

derivatives &oil

6.1 hedging limit :
A3LENYINgINssu
derivatives il
TnaissRvALNans
AAANULEELN

TutAuyamiauLiavifiag

6.2 non-hedging global exposure limit

OTC derivatives limit

limit : A1sLdnvin
§3n33) derivatives
niladiiansan
AMULFEN

6.2.1 asalnasnu'lif
AMsaINULUUTUdiau

J1fim net  exposure
Atinannnsasnulu
derivatives 1aaéiag
1aitAu 20% aav NAV

6.2.2 AsginaInud
NTRINULLUT U AU

A6 net exposure
Atinnn1saInuly
derivatives Taayaa
ANULRAMEFIFA
(value-at-risk : VaR)

1aitAu 20% uav NAV

(LildAunsasnuuad
naINU Aufl)

(1) nammusnuila

(2) naynu buy & hold
(3) nasnufifinsduis
Fansiialulvsiany
LREVATURAINARDY
vu ladnlviidannay
Auddeyanlunisane
FusuasFauanlenn
UUEANTIANELAEITU
(fair value)
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e¢

u Guusilunislduniiasainaisudisend
FwWNINEFUAY

.7.1.9 13¥MINAITNBINUTINAIARINUNID
113493 uen Tas3unn AILanIu niam
fyanlidu Nuanadsda’lalil tudaan &
e wiagduan tudununiyadisuiae
waalitiusasay 45 aasyarINSNEIugNs
gavnasnusulusaussasIa Ity wialu
saualgnasnuIuaEIuiunasnuInniaiy
fiaaniniledl

(1) snasiifinguanaanisdadotiu

(2) sunmswdiue

(3) v3dndunu

(4) v3dvashinnasdias

(5) uss¥vaaAsavdutiafiatade

(6) dafumsiduiifingvanaanizindodiu
(7) suasenviseing

AsAAUEATIAIUNITRINUAINITIANGS T
TMduyamr1zasnswddudasaluiisrulu
205 1RIUAINAT

(1) Wurdnlufyfdurdinianisani iy
UDINDINUTIN

(2) n¥wdduniddualugsnssuaisdalaad
Jyanaadulaunssudndlindnasnusiu
LNamsIYaAIGINTTUaNNUsTAAAINUA

das1drunndssanilef Iiuu 1A u Ay
TuahvssasamvinifiaufauiuasuAIiuaaiy
2291A59N15UDINAINUTINNTAI14TATINS
Aousntotduly

Tunsalddudhnviansansuroniifdnse
aaaurdnNnasnuInaInulunialilitiu
dgasidiundivuaniulssanily IhusEm
FanisnasusInaInunsallidonindgsu
munaNniiyadnniaaadalitiuiaaay 45
YAIYAAINTNERUFNEUDINAINUTINAETY

W 3 =2

ee

gagnasnudadiiiu
Aol

(1) absolute VaR <
20% uas NAV

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

RN : “NITRINY
wuududiau”
nIEANNI AT
avnuludeygndaung
fnihnfinagng
wuududau
(complex strategic
investment) w5a A3
avnuludaygdaug
f9ntinniialinu
ffusdiau (exotic
derivatives)

N

as1a13 Non-investment grade / Unrated v
fatilussuuuag organized market uagli'lé
atlusyuuvaag organized market wia
waguvinludia 5.4 éae

ity 20%

Ico

AAINUTINAFINIUNSNE / REITS

LAy 20%

o

v CIS Adadefiuaungviung'lng

(eaniia CIS dvnanaziulgunudannaag
Aunasnusiu uazhivihlvaulasuas
navnuslasuwlae latirefivdas@Aa)

LidrAadnsisiu
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Baviuila suaridaainsensidiu sruazidaaiasenisaandlas s;ﬁqﬂ;;::;mﬁ;;mwlm
uduiuduudYudusauddyddu Mol Wi | gayi 4 : Sasrdrunmsasnuiidmamuanuiduldduialufanisiiamuy
AMwadandunTaInunsal i mvswgdu | (concentration limit)
dunaniagtadaavnaiutsnuagsauliey iy
audvTudnindduduiyadniulde || @ | dssiannindgau das18u (% wav NAV)
a”gswmuﬁanm: 1| iunasddvnale | nanasunudunialanisinnisuas uaa. s
Wawddnianisnasnunnléaldfjisaiuissa FRINN] tienAudiasidnuruuuasuidnaiudu < 25%
guua) Wiuddnaanulvdguanailssial 2avudndaanidaaionuauasudiniiu
wavnaINuIIUNIILAIeluiuvinnIsdaain (hidusrunisfiariuzadsnasnuneine)
Juinindauiufiyarsinlagaasbitiusas 2 | anasudl asansie | Bidu 1 lu 3 sasyasniidusiu (total
a¢ 45 :uvaoagamwswuﬁua{j‘nﬁmaonaomusw nilfonu anals liability) 2asgaansaiu (audidauwel3luoy
tRalvdquanalsziarduasnanusiu Basel III wazdnn Ms3uaan)
asyadaun1sUfiadonaid et us¥wmdas « T N o
adunstidguanalsslaniuasnasnusiu 3%\;Naamqmmw NINBING. ”am}wa}sw,@tal Ivla,bll'ty) vmel,v‘
wa9 a1 unsunaluririudunaiun (lisamdonsransudl 1‘%”;3’,J515'n1?"q—‘“%n1‘s;1 8 EAILAIINUY
5115189 UR N BV mssng Arldaaee uasnil uraLduiniiaim

R , o . WAendadAuuisn 1y dudinaindanisi
minus¥nianisnasnusInlidnsal jiis W3an&Iiln1a3g | |Andiaedy fludy
TNl dfnoiuaadlnus¥nian f9dseing)
NAYNUTINUY
3.7.1.10 unsaldifmgdndunasauads wia || 3 | yyj5n CIS 2ag LitAu 25% wavaruumie CIS Wenuazag
Auasavisslativashanidiaasnudy navnulanasvuuile | MF w3anaomu CIS adssnd Aaanuiiiedu
tlasunannilgwianuduniu (fluctuation) Vuws'ldsuanuiugauanngineiu n.a.e.
aasaaraiunaraaranululeniielusaud Taadaviiluniiy CIS 2ay  nasnuiiiadedu
Tyfle vs¥vdanisarlzaraududa mifflauadn uasfinsiauaznasagasnuly
frinuaaznsTunis A.a.6. Lvalidagin 190379
nMsasnulumrafllidedudin Tasd3urdn 62 . o
Landu W‘saﬁ’as’&ym'\“tﬁt’\’m U9 i Aa 4 | v infra wav . hitAu 25% wavauruniiie infra Waniuauas
ANUNUMNIUAINAINTINATUIAUTATIRIUNT nagnulanasvunile | naswy infra faanwmizuiiu
aonuamudia 3.7.1.9 taamsusavilivediiu 5 | wia property a9 | hitAu 25% wasiuiuniig property Wonua
3.7.1.11 u¥n¥an1sataaenuniaflide nasnulanadnumnile | uasnasnu property faanwmiraiu
RUILRINUBDINDINUTINAFINTUNTWE 4 L 4 e e 4 e o
MUIENSHEUDINSAG LT aNT15R nulu shﬂu—lns : mssntfiunsifianswdunasnuaanasguiifnianisasnuluiulyl - Raduvhiindas
adovuniwg (REITs Tuilszina) iiiafly | MWa0EIUATAINY nEwAauRaenuliluldany
ninddurasnasnuld Taafiyad1saudu | 1. lunsddnasvuiinsasmuillulanundninaidivuausdaunindaudl | dasaiunisavu uazasedinis
WwduhiAusaaay 15 vasyamnindgiugnd aomuuﬂmauﬁé‘\ﬂtﬂauuuﬂao“tﬂamﬂumm‘lwumﬂmau alunsiflunswddud | agnuliduldenuulauianis
AAINAINUY nasnuausaanulddndalyl w¥nianisazanfiunsdesalald AINUAIUNTIALLIUTELAN DY
3.7.1.12 nsa:n/ljmn’usawaomumﬁaiﬂjﬁo (1) Favihnenulasssynoandoaieduda S dandiunisasuuayiud naInu
wiganuUarluMAYuanIdaNENITUd | 1o dayanaamaniid wardadesiodiudadineiu uedadosaggua
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‘mumamutﬁaLﬂum’s”wgiﬁumaonamusmvlﬁ
Tutdudasadiudvsa’lalil

1) aowuu%a:’j"tiﬁwﬂaﬂaowuuaz“lnmﬁm
URAVANENATTDUUILRINUVDIUGARZNDINY
sunvsEndanisduilugsufinvaudiiuns
LitAusasaz 10 vasyadniwdIugnivaue
aznaInusunusEnIanisiilugsuficuay
@Liiunig

(2) amuniafilidomiraainuuazlugdey
usavdndfazdaniiaasnuuaInnnaINu
smAwEniansduiugFufnuauanfiunig
LitAusasaz 20 2asyarINSWERUgNEaILe
aznaInuunusEnIanisiilugsuficuay
ALiiung

WHERINUAINITTANTLY NUILANINTT U
AINUVAINAINUIINNTAAITUAIN
wsgsuteyalfvanniwe w.a. 2535 vindu
uelisIndonUlIgaINUAaINAINUTIN
adenniuning miansduasniddiianisg
avnuluadonisuniwg (REITs  Tuissine)
LAZN2INUTINTATIHT 1IN UFIU

3.7.1.13 v3¥ndanisaravingsnssunsividu
nanninduasnasnuld Taafiyar1gsnssu
sauAuvdulitAusanay 25 vavyann
NIWEFUgNduavnaInuy Mull nsd1uIaL
YAAI§INITUAIAET TRUTHNTANITATUIN
Taaldyaduanniwd Ny s;uwnadssland
ARG TuUuAvTUNAIUIUYRAIGINTTN
AvNand
TunsdlAgsnssunmstifundnnindlunasi
naYNULINYingsnssu fiyaa bitdudasdiun
Amiualulssanily winaangInssuNstieu
nanniwdduiyaditiudasaiudenaniog
16AeNNNTITYINEINTTULANLAN VFTHNIANTS
Aagfoaalilidegsnssun1sIRBUNan NI W
ganasaldAle

Wi nianisinviisnaulaasyyu

nalsslunil aalufuvinn1sdaanniuiitiansdidenad aaanaudatAuaiiun
e U Inudidninnis

(2) FImhanindduiananaanifnialulaniausnlaadifiofodsyTaminage
aunutiludrday we'lsitiundt 90 Juuuaunnsnaduiuanaqaaniidiuweiiu
nsdlanuda 4.

3) Jaws¥niansausaiminaninddufiznanaanii wianindduiuia
aasuidfiaaauiiuldsuulasldauiuldoundninaaindivuaudl udsn
Fanrsazdavinseudayatisrduiia Auiu dasdrunisasnuluniwdgau
donan? subviunladrviianiwdiuduaanldniaiunniwdluiinig
Lﬂﬁﬂuuﬂm@manﬁﬁ LRILGNTER LLaz‘Lﬁﬁﬂdoﬁumusiaahﬁnmuﬂmzlnssums
A.8.0. NNITaTrdquanalssTadd araluiuvinnisdaanniunitiansel
AINET

2. ‘tunszﬁﬁm%wﬁﬁu‘tuﬂmuﬁnaomuﬁmsaomut‘ﬂu“l,ﬂmua”mwmumsaomuﬁ
Arnua uasauinsadnulitiduldeudasigriunisasnuiiluniai 5 Juvinais
fnciafu 'imuu”l,mnmmnmsaomutwu wB¥nIanisazafiunisdasa’luldl

(1) davirsnanulaaszusaazidaatiaddulsian 31uu damaiunsaInu
waruiinsaenubidulaudasndiunisacnu uardasdesasnudasiineiu
ALEATINNTT N.R.6. saumamaoma@@u,awaﬂsu‘iwumu“lu’;ummsammmum
ANTHAVINEADITLELLIAN 5 Turinn15avna1) aaanaudatAudituisiasulin
1IHNIRATT

(2) "Lu'aommﬁmﬁu“ﬁuw‘s“wzjﬁuﬁLﬁué“mswmun'lsamuaun'j'mza'lu'lsau,ﬁvl,ﬂu“tﬁ
duldenudenaiunsasnuidinue

(3) wAlalvduldeudasdrunsasnuitdivuanialulanmausninamifiods
Uszlaminasiaonuiluaddey uadasliduszazaicnoll uusiflunsdiauda 4

(n) 30 Fusiuusfudusaussaznantad lunsddbiduldaudandrunsasnu
newaaulssanniwg&u dniunsasnulutdudinusaasasiiauingu
Wn dnandunsadidyan sy

(2) 90 Juluuwssugavinauasszaziian 5 Jurinnisdenad amsunsdaidula
uaniflaannnsaiau (3) (n)

(4) Lﬁan%ﬁmﬁﬂmsmmmLLﬁ"l,muL‘ﬂu“Lﬂmua”mwmumsaomuﬁﬁmumLLéa
ui¥nIanisazdavinsievrudayatnerdudia 41uu dasrdrunisasnulu
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