asaglmsuAlmRuduiasinisianisnasnuilalnawasiasd nadndéd (SCBTEQ)

UNEILUG):
Basiualae s1aazdualnsensiiin sraaziduainsenisitaaundlas Sanilszavdns
wAilax
suavdun navnuliulaungasnuluiuaasidEnaavzidauluaaiaudnniwduivilsend | nasnuliulaunsasnuluiuzasiiEvaansidauluaarandnniwduviedssine Wialviduldau
tRenAuulaung g AlwwnTINAISR3IYLALIANIEIAA uaz/wialliladedugud uaz/wiall | ng Nl Tiuasadyiulaniegsha uag/wialliladadugiud uay/viall | anawudn 2 (label
NTAINULRE AaNuuas Taaadalusaviliydlitiasnnindasnas 80 vasyarInSWEaRugns | auluad 1aadl net exposure lussrasdvnan taawadalusauiliadlitdans | fund) 2asdsene
ANWOULHLAL AAINAINU nirdasay 80 uadaAINTWEARUADINAINUTIN AZNITNNTANAL
aauﬁtyiﬁia asuluananswisuuanmiiaanninandnediu uay/viansans aauﬁtyiﬁia asuluanasuvanuuanwmiiaanninadnedu uay/vsansans 2;?2@51?; 1%:31“{']_]5
wianil Lar/nsansIEITNIVNITIHIY UaY/WialiulIn ARaAAUNINNINENTE | WU LaZ/WiansIEITNIINITIU LaY/vsaldudln aaanlunanindgwsa AOVILTAIN DN
niwdRuau 1y nasusInaFIudunIng mibanisdiianisasnulu | niwdiudu 1du nasnusInadeusuniwg nihaniadiianisasnulu ' )
adonsuniwdg (REITs) nasnusinlasdivnugIu uay/vianasnudiaw | adowdunind (REITS) nasnusinlasgaianugIu uay/vianasnuaiaw
(ETF) dlusiu wdansmmannalaeddduatielaatroviiondaviarnatneanui | (ETF) dudu viansmeannalagidduadnelaadronileviavaiaatroniui
ALENTIUNIT A.R.6. WIad1dnNuAULATINNIT A.R.6. UssnddInuauialy | Aarnssunls N.8.6. wiad1niuaalznssunis n.a.6. Usenddivuanialin
ANMuLiuLaL ANMULuLaL
woil nasnuarvasnuluduadauiaaroniin (Derivatives)  tiain | oil nasnuatsasnuludyandasnadlrontin (Derivatives)  tatfiu
UszAniawnisuduisnisasnu (Efficient portfolio management) uay/wsa | dsz@ndaiwnisudunsaisasnu (Efficient portfolio management) uaz/wianas
NsUEMNsANULELY 19Tl talvigusadsInanauunuInAsRINULALANIY | UFrIsAINLENY 1eil LaldaunsagiINanauLnuaNnnITRINULALANT U
uaz/viaand1ldaranasnadnu iy luuvaazgianisnasnualadivan | uaz/wiaansdlddnauasnadnu tdu Tuuvaazgianisnasnuaiadiuan
Jadrunsasnuluasars/vanning (Asset allocation) uaziAunisasnulu | dadriunsasnuluasars/unannineg (Asset allocation) uwazifnnisasnulu
fyandamnaareninnavdedudiudsiu tiaflunisaadununiasldanely | fygrdazadroniinibrededudiudstu tiaflunisaasununiasldaalu
AsaINuuadInadny tludu anmmaaomu’tumau"hﬁamﬁmsﬁﬁs’z”msrm“ AsaIvuaadInadnu 1iludu am/mmqaamu‘lumauhﬁamﬂmiﬁﬁﬁnmm“maa
aavdeyandaznaaloniinuds (Structured Note) aufidinduamznssuns | duandauiaalontituede (Structured Note) aufisilnatuaaenssnls
A.a.6. Uszamdaiuandalvinnuiuray saudsaravingsnssulibiundnnsug | n.a.0. dsznadinuausalianuiuday sudvaravingsnssulidunannswegd
wiagsnssunsdalaafidyanadu (Reverse Repo) wiagsnssunisunalnaidl wiagsnssunsdalaaidayanuadu (Reverse Repo) wiagsnssunisunglngdl
Joandadu Tamiuldaundninaindinnuanzassuns n.a.a. Avue | duandadu Teaduldaundninasiidrtnoiuamenssunis n.a.6. Avua
visaaomu‘lumﬁmiaumm:manmmmmmunmuﬂmvnssums A.8.6. Uszaa visaawgu‘lumﬁmiaummamanmmmmmunmunmvnssums A.8.0. UszAnd
Anua Anua
uananilnasmuarrasuluanasuiidfiduduanmindadasaifiaunse | uananninamuanaamuluasnasmidfduduaningadasinifiaunsa
a9nu'lé (Non-investment grade) wazasidsuinlilasunisdaduduaiu | aanula (Non-investment grade) uwazasasuiinlilasunisdaduduninu
uwdiafia (Unrated Securities) wazasiasnuzasusEvnlildaanzidoulu | uniafia (Unrated Securities) wazasiansnuzasusEvnilildaanzidaulu
aa1anannswe (Unlisted  Securities) Taenflulidaundninagindinou | aaraudnnswed (Unlisted  Securities) Taefluldaundninauasifdritnenu
AOLYATIUATT A.R.0. ATUNUA AOLYATIUANT A.R.0. ATUNUA
ssianuag - Ussanpasndnninddaninddudu dansmeanwaladddudazasnuly | - dssanvasmdnninddaninddulu wiansmeanwalaedaudazasuly | - wlaliduldey
nanniwduia sz sz UseAAAMZNTINATS
windRudu Wi | auyganisataninuntandievlsslaziianizanudnning niwdaudu | wiEvianisasaimuntaumomlssTomiiawizanudnning niwdaugy | MNALAIaNU 7 .
MINAANKATAL | y3auiaanuaTasiduadielaadrondonianatsadroaruiilsenia | wiaviaannalagdgduatrolaadrondondanatoadisainditssnaa | 87/2558 1529 A3
JDAUNITRINUY AQLYNTIUAIT N.R.60. W5 lssAM AR TNIUAMYNTINATS A.R.6. AKUe LIuudly | Aagnssunls A.a.0. Wialsemad1TAIUAMIEATINAIS N.R.6. Alnue | SINUTAINaINUTIL
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a =] = a = = | a -
Bavnuilav s1aazdanTATINTSLAN s1aazidaainsynsnaansla Jaailscavanns
uAlav
nsdlNAMeNsINNT A.A.0.5adTnuAMAsINNT A.8.0. filszmaudlavia | dedaldil uuslunsdifaasnssunis a.a.a.udad1dnouamznssunis | _ uansaanuludgn

tRnBudssiantadnrazaaannindusaninddunianismeannalaedd
du

w1 Ussanuazaaauifizadamasn1anaduialyl
1.dszianuavesans eua

1.1, esasnu

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luudnvdnalunalsylumifid underlying fluviuvida share warrants

1.1.5 mwmmuﬁ'uﬁﬁé”nwmwhuaaLﬁu;f’fumwmmumu 1.1.1-1.1.4
MUNFITNIUAUENTINAIT N.R.6. AUUALANLAN

1.2 eanasuil

1.2.1 Wusiins

1.2.2 fidunde

1.2.3 vud (hinnuwjududasdanin siudauwus uazasais Basel III)

1.2.4 BJE

1.2.5 P/N

1.2.6 luddeyuandnadvazdaniug

1.2.7 luuanvdndlunalselamifid underlying iluwusinsvisaud

1.2.8 anasuildudfidnrarvilvandmfuasiaisuion 1.2.1 - 1.2.7
AUTITNIUAMENTTNATT N.8.6.ANUALRNLEY

1.3. asasfeniinenu (lismesans Basel III)
1.4. A51&15 Basel III

1.5. DW

1.6. SN

nindaudunifdnwagvinuasidenduda 1.1 dodia 1.6 Taa'ldfuanuiuzay
ANFTAIIUAULAITUATT A.R.G.

n.a.0. Winnuiuraunwiafilsenaudlavsaiudnlssiansadnerazuag

oo

uannsnauIaninafumdianismaanualaaigd

i 1 Ussinnuazaaanifizadnsasn1ansdurill

1. Ussanuasnsians Lewa

1.1 es&@snu

1.1.1 %u

1.1.2 share warrants

1.1.3 TSR

1.1.4 luudasdndlunailsyTaminisi underlying (fluviuvida share warrants

1.1.5 enasyuiuifdnsasiuandmivanamuaiy 1.1.1 - 1.1.4 el
flnuAaEATINANT A.R.6. AUUALANLEN

1.2 enasud
1.2.1 Wusias
1.2.2 d§3undo
1.2.3 Yud (Lisyuviududasanin uday
1.2.4 BJE

1.2.5 P/N

1.2.6 luadruansdndiiazdariug

oo

1.2.7 luuaa&nalunailssTaming underlying (uwuaiinsudaiiud

1.2.8 anasuilduiiidnrasiuandmsuenasuiaw 1.2.1 - 1.2.7
MUAEITAIIUAMEATINATS A.8.6. ATNUALTRNLAN

1.3 enasAeniidonu (Lisyuasans Basel I11)
1.4  @5&15 Basel III

o

Us waras&@1s Basel III)

1.5 @nn
1.6 DW
1.7 SN

nindduiduifidgnwasvinuasidendudia 1.1 dedia 1.7 Teald¥uanuuiunay
ANFTNIUAULNTTUANT N.R.6.
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duf 4 : ssnssusuannisdalaaideaniadu (reverse repo)
nsaanulu reverse repo gaatiluldamuvidninaaidod

1. ddauan daoflufifyanadeiiiaunsariniugdaanlu reverse repo ‘6
amuaguuelne

1.1 aw.

1.2 w..

1.3 ua.

1.4 ua.

1.5 uaniseiusia

1.6 sin.

1.7 nasnudiuy

1.8 ffuamanifinguunaanizindodu

1.9 &rununsuasigiamaaaunguunaingiaicnisvudssuna
2. anasnldlunisvia reverse repo dadifluasansdoi

2.1 andsmesglnauazanaisnadgavlssnea Taansdliflunaisainiy
svdsyinadiavdl credit rating aglusdudu investment grade

2.2 BJE P/N fast3ucn usauuns“ﬂvﬂu 7 W, 1. usaﬁmmsmunaumﬂ
LRWITTARITU Lﬂuwumsuwnwu ﬂaua’mmmaa"l,mnu 11

2.3 B/E wsa P/N 7 TSFC (ilugjaan A uaTuliduaudr’ludiy 270 Su

Tuusuaand wazfludiideimualidwiamenuviaiialaiu

2.4 BJ/E P/N v3adnn #fiagaitAu 90 Susiuusiuilaan Gefi credit rating
atholaatnondedod

2.4.1 {lissue rating w3a issuer rating aglududuusn ‘Immnﬁj‘tﬁtﬂu issuer
rating éiagiilu credit rating M'léuna1nn13¥a credit rating szazduding

2.4.2 {i guarantor rating aglusdudu investment grade

2.5 asansuildesianamavdalaiiu 1 1 Adunsidauluaaradauaasians

Ao e

wil mammamswmmmlﬂanau,aumaaa"l,mii\mmsmmwumamﬁ'\smﬂu 1mel
aasuildonaneadl credit rating atnolaatinonilodod

2.5.1 fi credit rating szuzéfuaq‘ly 2 dusuunsn yﬁa credit rating seagenIf
WinuLAae'léidu credit rating svasdudonaianui CRA latlzautiaul’
2.5.2 fi credit rating seazamatiu 3 duaduusn

2.6 asasuildefiangaandalaitiu 1 @audunsidaulunaiadaanans

msuumammauas‘m’muuﬁaﬁauazé’mﬁaiéﬁaﬁn'njl,ﬂml,gmaiammsmﬂu
Taaaasuiidenaneacil credit rating atnalaatrantivavil

2.6.1 i credit rating szazduatlu 3 Suduusn w3a credit rating sxazanIf

1 4 : ssnssulsuannisdatlaafideananadu (reverse repo)
nsaanulu reverse repo gaatiluluamuvdninaaidod

1. ddaan daoilufiduaradetidanunsainiugduaniu reverse repo 16
amunguuelne

1.1 aw.

1.2 w..

1.3 ua.

1.4 ua.

1.5 uanilseiusia

1.6 sin.

1.7 nasnudiuy

1.8 fifuamanifinguunaaniziagedu

1.9 frununsuazssgidnAaaunguunaiidliaidansvuilszana
2. anasilidlunisvin reverse repo dadifluasansdoi

2.1 anssmesglnauazanasnasgavlssng Taansdiilluasaisaiasy
svdszinadiavdl credit rating aglududu investment grade

2.2 B/E P/N iasiiurn @nn wianudssay &u 7 sw. 9. vdasuA TR
ngummawvammwu Lﬂuwumsvwnwu defianamondaliiu 1 1

2.3 B/E w3a P/N 7 TSFC l,l‘ﬂurdaan munmumu’hjwummp"lmnu 270 Ju
Tuusiuaane uazsilumndeivualddulianivauvialalawiu

2.4 B/E P/N vi3agnn Afiangbitiu 90 Juiiuusuiiaan dedi credit rating
atholaatnontiodot

2.4.1 i issue rating w3a issuer rating aglududuusn Tnansaiviiilu issuer
rating éiaviflu credit rating m"mea’mmiaﬂ credit rating seaiy fuéine

2.4.2 {i guarantor rating agjlududu investment grade

2.5 mswm‘musﬁ'aumﬂmmaa"lmnu 1 9 Adunafoulusaradaunaasians

wil mammamswmmmlﬂanau,aumaaa"l,mii\mmsmmwumammsm‘uu Tnel
aasuildonangacdl credit rating atinolaatrovidlogoti

2.5.1 fi credit rating szuzﬁuaq‘tuvz guausn mja credit rating syazei
WinuLAae'léidu credit rating svasdudonaianui CRA latlzauiau’l’
2.5.2 fi credit rating seazamagiu 3 duduusn

2.6 mswm‘musﬁ'aumﬂmmaa"lmnu 1 idauiifunsadoulusaradanians

mwumamumauaswmmuuﬁanaua dvavlddesinistlamasagnsnsaiu
Taaanansviidonanisad credit rating atnelaatnontlodof

2.6.1 i credit rating szavduasilu 3 duduusn wia credit rating svazenIvi
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Winuae'léAy credit rating svazdudonaniaiud CRA auFauiauls
2.6.2 fi credit rating seacamadiu 4 duduusn
2.7 M3wdAuduam a1 inouAMLATINAITATAUA N.8.6. LRULHN

3. szaznainsfuthsevifiuag reverse repo éiavliiAu 90 fu
4, dafivuaiudufiid¥nianisdaslfidarnsunisasnuly reverse repo

Winuae'léAy credit rating svazdudonaniaiud CRA auFauiauls
2.6.2 fi credit rating seazamatiu 4 duduusn
2.7 v¥wd&uduamuidnouaaenssunis n.a.6. AvuaLRNLGN

3. stasnainsdurhsyuiiuas reverse repo Giag'litiu 90 Fu
4. diadmuafiuduiidimianisdasilflidamiunisasnuly reverse repo

fAULA mw/iﬁ' dhrifnviuangnssunis A.8.0. Uszniddiviua

autnauringrinouauenssuns A.8.0. Usznidfivua

gui 5 : g3nssulssannsifiundnniwe (securities lending)
gavluldanundninanrilunisaanudad

1. afauan éaaﬁojﬁtyzmﬁnﬁhu*viﬁaLﬂumsﬁ’s”u'tuautym’[ﬁﬂisnanﬁsﬁa SBL
Taalunsdinddyandonarinszvinnislugiusdiunusasdiin gaudaciily
yaradviingusadsenaugsianzasiiufanisldanunguaneineg

1.1 §le5uluaugaisynaugsia SBL

1.2 sin.

1.3 nasnudiuy

1.4 suasifianisindnuaznisdsaanuvielsemalneg

1.5 8.

1.6 wv.

1.7 ua.

1.8 uwinilsziuiie

1.9 Non-retail PF

1.10 Aasvuinwmiiainugdisnunis

1.11 fduamaduamuidninuiivualiuty

2. wanniwdAn i G"\aaLﬂuuéfnwfwﬂﬁatj’tu;snu‘?nmnué”nw?wﬂmaa@uﬂ
Fushavdnniweg WBandnnswdan sun. vinuwihnduuansdaundnnine

3. Mevsaiduandnisedy uaa. davsifiunsdodl

3.1 Gi"n,ﬁums‘mﬁmsnw%aL%unuﬁnﬂszﬁumncgﬁmﬁaL:‘Juﬂszﬁums‘lﬁﬁu
wannind Taadadiuvdnilsziudoil

3.1.1 Juan

3.1.2 anasnadglneg

3.1.3 B/E P/N_iiasiduehn wiaufdszasdu 7 sw. ue. wiasuiasiid
aguunaawizInavtiu iugfinsyinu

3.1.4 B/E w3a P/N i TSFC flugaan Afifnnuaiuliduamdalitiu 270 Su
Tuusiuaanmuaziiumndedrrualidufianvaruniaiiialéiu

3.1.5 B/E P/N fiflanglsiiAu 90 Suiiuusiiuiaan dedi credit rating atela
atinyniladofl

gui 5 : g3nssudlssannsifiundnnine (securities lending)
savluldanundninaurilunisaanudoad

1. dfaan éaoﬁojé’tytmﬁnﬁhuuﬁoLﬂuvg"lsﬁ’s”n’tnauzym’tﬁﬂsxnauﬁsﬁa SBL
Taalunsdifigdandinaninszvinnislugiusdiunuaasdiu diudasiilu
yarasviingusadsenaugsiansasiiiudanisldeunguanaineg

1.1 §lé5uluayaalsenaugsia SBL

1.2 sidn.

1.3 nasnudiuy

1.4 smasifianisindnuazasaaanuiislssnaing

1.5 8.

1.6 wv.

1.7 ua.

1.8 uinilszAuiie

1.9 Non-retail PF

1.10 Aasnuinwmilainugdissnis

1.11 fdyamadumuiidiinouivuatiudy

2. udnnIWAA Wiy ﬁaaLﬂuuﬁnm’fwt‘i1‘7iat“i’tulssnu%”mhnuﬁnm%wﬁmaaquﬂ%”n
WAudnniwd viaudnniwean sdw. vinnihAduunensidaundnniwe

3. mensaidaandnilszdy uaa. dasanfiunisdedl

3.1 shLﬁums‘mﬁms:mvﬁ‘saL%unna"vnﬂszﬁumn@ﬁmﬁmﬂuﬂszﬁums‘lﬁﬁu
wannind Taadadfuvdnilseiudoil

3.1.1 Juan

3.1.2 anasnadglne

3.1.3 B/E P/N ffasdushn dnn wiaviudsvazdu 4 sw. w9, whasuiasid
AguaneanzIanvdiu (fuginaiseynwu

3.1.4 B/E w3a P/N 7 TSFC (lugaan Afiinnuaiuliduaudaliviu 270 fu
Tuusiuaanmuaziiumndedirnualdduianivaruvdaiialéuiu

3.1.5 B/E P/N v3agnn #iflae’bitiu 90 Sutfuud Suiaan 4efi credit rating

&

atvlaatnontioaail
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3.1.5.1 fiissue rating w3a issuer rating aglududuusn ‘Immn‘iij’tﬁtﬂu issuer
rating éiaviflu credit rating M'léuna1nn1s3a credit rating szasdudie

3.1.5.2 i guarantor rating aglududu investment grade

3.1.6 amanswilifl credit rating aglududu investment grade

3.1.7 wiv&amidsedud sw. (Hugaanvivanasnuiiaiiulsedunisdu
nannindlinanasnu

3.1.8 viuaaneidaulu SET Afisadaagludui SET50 ioil tunsedliinaonu
Tifulananisamuluasasnuy nasnuagiundandszdudonadli'le

3.1.9 wihaainuuay MMF

3.2 dufiunistinasnuiinssudniviansaunsasndndssAuaiu 3.1 wia
tfunIsTagIfaudgvaciinaly vsvnianissrusativauiiseniitanann
uanlsedusunanlalaansu

3.3 vinhudnisgdueny 3.1 17‘inaamuﬁnssu§m§1ﬂiauu%aqwuaiau%aﬁw1ﬁ
Lisunsadvduauvandseiuiule Guusdlunsivduahsenilaudannaslu
g3n55uNsIRENRANNINE Uuiag

3.4 esoyarndnilszAu e &uiu > 100% wasyamuannIwe ity

3.5 ‘lunsn‘{ﬁu&"nﬂszﬁmﬂm%uaﬂ Wilugasenanldasnuiaauilu
niweaRuaoil

3.5.1 Juehnly sw. Wiasuasidinguanaaniziadedu

3.5.2 tasidusdhania P/N il

3.5.2.1 asidushn wia P/N 7 sw. w9, wiasuasidinguinaanisindodu
Lﬂuﬁﬁmszwnﬁu

3.5.2.2 P/N 11 TSFC \flugjaan viﬁﬁmumiu’tﬁ@umyﬁﬂmﬁu 270 Fufuue
Juaané wandludAerivuatidutiameanuviadialéuiu

3.5.2.3 P/N AifiargbitAu 90 Jutuusiuiiaan 4ofl credit rating atnonds
atnvladofl

3.5.2.3.1 fiissue rating w3a issuer rating aglududuusn 'Imunscvﬁﬁl,ﬂu
issuer rating éiagiilu credit rating M'lénna1nn133a credit rating szazdusing

3.5.2.3.2 1 guarantor rating aglududu investment grade
3.5.3 as&1snadglneg
3.5.4 reverse repo & msuasa1snasglne

4. fnwazuazansvardauasduan Wilddaanifidnrazuazanssardgyuas
Jyagnenuszmadinouaaznssunisiidunanninduasaaiaudnningin
Mmeadadinuatddussuuaudygfinuasliiunnanninduasunaniszdulu
gsnssunsiuuayivifiuvanniweg

3.1.5.1 fiissue rating w%a issuer rating aglududuusn ‘Immnﬁfjﬁtﬂu issuer
rating éiaviflu credit rating N'léunann1sda credit rating szazdudae

3.1.5.2 i guarantor rating agludusu investment grade

3.1.6 amanswilifl credit rating aglududu investment grade

3.1.7 wils@amseAui aw. ugaanvindnasnuiiailudlszAunisau
nannindlinanasnu

3.1.8 viuaanuiieulu SET Afisadaatlududl SET50 vietl lunsdiiinaonu
Tifulaanisamuluasasnu nasnuaziunandseiuaonay’laule

3.1.9 wihaainuuay MMF

3.2 snflumstinagufinssudniviansaunsasndnussiuau 3.1 wia
gflunstaedsdudeasiinali B3snInasanuisativaudiseriitalann
uanlsedusvnanlalaanau

3.3 vihunhuandszduenu 3.1 17‘inamuﬁnssuamﬁiﬂiauuf‘samjumauf‘saﬁwiﬁ
Ldsunsadeduaunandssauiula Vuuadlunisiedusrssutianudannalu
53n35UNIRBNNANNTNWE WuLag

3.4 aseyammandsydu o &utu > 100% maonamuanwswum’muu

3.5 'Lunsmﬂuanﬁsznmﬂuwuaﬂ Wil uaadenaNldasnuiaaiuinlu
niweaduaoil

3.5.1 Juehnlu sw. vdasuiasifinguanaaniziadedu

3.5.2 asidusdhauia P/N il

3.5.2.1 Wastdushn wia P/N 9 sw. w9, wiasuasidinguinaawziadodu
tHugfinsenniu

3.5.2.2 P/N 1 TSFC \flugjaan fifidmuaiuliduamudabiiu 270 Juiuus
Juaanm uastilugmndeinualdidulianvauviadia’lémiu

3.5.2.3 P/N fifianglsivAu 90 Juiiuusiuiiaan dofl credit rating atonile
atnvladofl

3.5.2.3.1 fiissue rating wi3a issuer rating atlududuusn Tmunsmmﬂu
issuer rating ¢iaviilu credit rating Aldanannnisia credit rating syazduding

3.5.2.3.2 1 guarantor rating agluduau investment grade
3.5.3 as&1snaiglneg
3.5.4 reverse repo & msuasasnaigineg

4. fnwazuazansvardauasdaan Wildduanifidnrasuazanssardgyuas
fyaauisznadiinouaagnssunsidundnninduazaaiauanninegii
Meadiafiuatimausuuaudyaniunasiiundanniwaduasnandsedulu
grnssunsiuuayivifinvdnnineg
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des&Iuns dandunsasnulundansuavdanindduiu aduniwddusasnamuny | danadunsasnulundansudvdanindduiu aduniwdduuasnamuny | - iatiflullau
aunulu Tudszinaunazatvdssing : Tudszinaunazavdssing : UsendnalznIsunsg
nanmsnwemsa wEninnsazasudausdiondssladmiianizanudaning nindfudu | B¥ndanisazasuvdausionidstlemiianizaandnning niwdfuay | MNIUANANU 1 .
MIWERUAU WD | y3auipannalasddduadielaadiiondontavaisadioniuiilszaa | ndavinanwalaaizduadiolaadioniioviavaraadioaiuiilszara | 87/2558 (3av ms
WunSwdduzay | aazassunis n.a.0. wiadsznAEITNIIUANIATINATT A.Q.6. AIWUA | AMEATIUATT A.8.0. WEaUsEAIARITNITUAMENTITNATS N.A.0. Auua | BIVNLBINDINUTIN
AaINUN fadalull uudlunsdinaaenssunis n.a.a.u3ad1inIIuAMENITNAS

A.8.6. Wianuwiurauviafdsznaualavdaiudulsaanviadneazuas
nanninguIansnEgiurianamiaannalaeidau

fauft 1 : Fasndrunsasnuiiinaaiugaannindfuniagduan (single
entity limit)

sodallil Luudlunsdinaaznssunis n.a.a.wsad1dnoIuAMEATTNAS
N.8.6. ’tﬁmmLﬁu?jauu‘%aﬁﬂssmﬁuﬁlmﬁaLﬁmﬁuﬂiunmu‘%aﬁnwmswaa
nanninguIanmEgdurianamiaannalaeidau

faufl 1 : Fasndrunisasnuiiiaaiudaannindiuniagduan (single
entity limit)

7ia ssnanninedu dns1d1u (% aa9 NAV) 2ia ssnanninedu das1du (% wav NAV)
AF1INATE Tne Lidndedaaiu 1 | eannasneiging Lidndndaaiu

2 | ana@saadgengdssing 2 | es@saadgavlseind
2.1 nseidl credit rating aglu 2 Lidrdadnsaiu 2.1 nseidl credit rating aglu 2 Tidrdadnsaiu

duauusnziull

2.2 nseidl credit rating aglu ity 35%
5¢0u investment gradeusisinnin

2 dusuusn

duauusnziull

2.2 nseidl credit rating aglu aivAiu 35%
5¢0u investment gradeusisinnin

2 dusuusn

3 | wiha CIS Nidrdadnsaru

3 | v CIS Lidrdadansru

LaiAu 20%
wialiuthu 10% dacflunis
avnulusirvdssinaniagiinige
waWuligiaunagevlsyina
Taadanty credit rating wuy
national = scale gaifluldau
Inaurindr1dneiu A.x.6.
dsgndAiIvue

4 | Yushawsaesmasviguvingtu
rhnngsurnviagaanasiansi
Anwazatnvlnattonilodotl

4.1 fi credit rating atluszéu
investment grade

4.2 \flusunasaandu wefl
LWL UNNNWIaaRNTNASFLNA
HuilszAu
(Lisyuushadaasansiisuin
Wurhnniiinguseaediianis
ALTAUIUUDINAINY)

Taithiu 20%
wia'laiAu 10% iacflunnsg
avnulusrgdssinaniagi
AarseaWuiligfidaltuag
dvisuind Taadanld credit
rating wuu national scale %y
Wuldeuinawaingrivneu
A.8.6. UsgardAInua

4 | Quihnvdaanasisuvintu
rhngsudnviagaanasiansi
Anwazatnvlnattonilodfotl

4.1 fi credit rating atluszéau
investment grade

4.2 \flusunmsaandu et
LWITRUNNNWIaaRNTNSFLA
HuilszAu
(Lisyuushadaasansiiauin
Wurhnniiinguseaediianis
ALTAUNUUDINAINY)

LiAudandeil udiuadasnla
Azgunin

(1) 20% w3a

(2) fiwiinzaaasiaInu

5 | enasiifdnwagasudiudot
5.1 luanarsuil anashondl
Aunu SN NejaanInavliuaiu
aguinelng wiasgnunuay aw.
shvissinanldfuauana v

LiAudandeil udiuadas
Taaggunin

(1) 20% w3a

(2) MiwiinzaanasiaInu

5 | asnasifdnsagasudiudotl
5.1 luanasuil anasionil
Auvu SN usadnn Ngaandneng
duenungwinglng wiasnan
229 5W.AUsTNAN 1G5
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dsznaugsia sw. ludssinalne
5.2 w@uaalulseindlne

5.3 i credit rating atluszau
investment grade

5.4 Lﬂumﬂmsﬁagi’(u‘ssun
organized market wi3alAauLvin

1u benchmark + 5%

niwdaudotl

6.1 anasnuiaanzdouda
alunszaudiaanananning
fmdudasnuiinliduas SET wia
AadnaAdaANINNTNE
ddszind (wa'bismdasans
NugaanasId@sagszning
sflunmsuAlamenatavinlvug
nmsinaaumsiilundnniwdda
analu SET vizaluaanadiazne
nanniwesnglszing)

6.2 @51awswuﬁaaniﬂuu%ﬁ1n
niacvduliineunguingine
wianguuNaelsva 4o
wav¥navnaNdaualy
AszAULaInEnAANINgR Uy
Havnuinliuas SET wiazas
ARALRNANINNTNE .
dvlszind (walismdvusEvi
agseninventiiunsuAaluiven
anavihlifinsiiinaauliuaan
nnsdaunalu SET wialu
ARAADUEANINNITNE
svszing)

6.3 viutiagluszning IPO wiia
Asaengiiisudiaznaaiu 6.1
6.4 anasiidnwazasuiiu
Aodl

6.4.1 \duananswil anansie
uilAvnu SN

6.4.2 i credit rating agjluseau
investment grade

6.4.3 \fussasiidaaninde

LiAudandeil udiuadasla
AFININ

(1) 15% (vda'liviu 10%
Wadunmsasnulusivilszinea
wiafinszynWuiipgfiauiag
dwisznd 1Taadanld credit
rating wuu national scale %v
Huldenunasingriineu
ARLEN3TUNTT N.R.6. Usznd
Anum) wia

(2) imnuasningauluy
benchmark + 5%

auanalidsznaugsda aw.lu
dszinalne

5.2 w@uaalulssindlne

5.3 #i credit rating aglusyéiu
investment grade

5.4 \fluasansiaglusyuy
organized market wi3alAauvin

1u benchmark + 5%

nindaudotl

6.1 anasuiaanudouda
walunszanudiaunandnning
fwmdudasnuiialiduas SET wia
AR AL UNLNANNTWE
dvdseine (wilisiudensans
VunigaanasIasaLssning
dfiunmsuAlaenaravinlvig
m‘nﬁnnaunmﬂuuﬁnmﬁwﬁﬁa
analu SET vialusaiadiauw
nanniwesnglszing)

6.2 gmymmuﬁaanimﬂn‘%ﬁm
niacvduliinaunguinging
wianguunaelssing 4o
2a9FENvnatanely
AszaudaandnnIngausy
Havnuvinliuas SET wiazas
aaadaunandnnIneg .
svseine (walaisudonsEnn
agszninvaiiunisualaiue i
anavihlifinsiiinaauiuaan
annsdaunalu SET wialu
ARAADUEANRNNITNE
Avszine)

6.3 vudaglusznine IPO ia
nsangiiaudiaaaiy 6.1
6.4 anasAfidnrazAsuaIU
Aodl

6.4.1 (Huasanmil anansie
uilfionu SN uiadnn

6.4.2 41 credit rating agluseéiu
investment grade

LitAudasndofl ududdnn
Tazgunin

(1) 15% (wsalaithu 10%
Wadunsasnulu
svdseinavdafiinisyynwudl
Afiduagsvilsing Tae
t8anld credit rating wuy
national scale Gotflulalanu
tnaingineuauenssung
N.8.6. UszadAdiua) uia
(2) i mtnuasniwa&ui
aynulu benchmark + 5%
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dueunguinglnauaziguang
asasduludvlssing wiag
aanInAIdUAINNYUNNE
snoiseined

(wa'bisauanznvasy sw.
vdsznan’lasu auealv
dsznaugsia sw. lulssina
Tne)

6.4.4 \fuasmasiiaglussuy
2ay organized market w3a
LAsuLvin

6.5 a51&"5 Basel 111 1§ credit
rating atluszéu investment
grade uazagluszuuuasg
organized market wi3alAauLvin

6.6 DW 1idi issuer rating atlu
56U investment grade

6.7 wiag infra Wsawiha
property ¢l

6.7.1 wihg infra wsaniie
property Miaaunziiiaudaualy
AszaudaandnnIngaus
davnuiliuag SET wiazas
ARAADUNEANRNNITNE
dvdszine (wa'bisaudonie
gunamnagszninveiiunig
uAlawgnaravintvifinisifin
aaunlgaINaIaaNINAIYLa
analu SET vialusaiadiaue
nanniweenglszing)

6.7.2 wig infra wiania
property 7iagituszning IPO
ansaaneidaudaunaniu
6.7.1

6.8 §5nT5UGE Aadayaid
credit rating atjlussau
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

6.4.3 \duasansiigaanine
Auenunguinglnauasiduang
asastuludvlssing wiag
2anTAAVAUAUNYUNNE
svlsgind

(wa'bisauanaasy sw.
fvdsznan’lasu auealv
dsznaugsia sw. Tudssina
Tne)

6.4.4 Lﬂumswawsﬁagluszuu
2ad organized market v3a

(7 H3pT]RY

6.5 a51&15 Basel 111 1§ credit
rating atlusgéu investment
grade uazagluszuuuasg
organized market vi3aiiauvin

6.6 DW 1idi issuer rating atlu
s¢@U investment grade

6.7 wiha infra wsaniae
property @il

6.7.1 wie infra Wiania
property Miaauziiiaudaualy
Aszaudauandnningsauiu
#asnudlluas SET wiazas
ARALRNANINNTNE
dvdszine (wa'bisaudonie
sunaMnaszninveiiunis
uAlumgnaravinlifinsiin
aaumhuavNaIaaNINAIL
analu SET vialusaiadiaue
NANNINEGNIUTEING)

6.7.2 wie infra Wiania
property "iagTusenig IPO
ansaanetdaudaunaniu
6.7.1

6.8 §5nT5UGE Aadayad
credit rating atluszau
investment grade

6.8.1 reverse repo
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nindduduuanuilaanisyylu
dia 1 - 4ia 6 (SIP)

aithiu 5%

waneue : & msunisasnulu derivatives on organized exchange "ifi

diafmuatAeAy single entity limit aas@deuan

gui 2 : Fasmd@unsaInuidsamunguianis (group limit)

9ia

sztnnninedu

das18u (% aav NAV)

1

Asasuluniwdlunasuidnnn
vi¥nnaglunguianisiiardunia
Astdindugdaualugsnssunig
MR UAULTHNAINE

o

Lidudanladasuioset
wAInsanlnazgnin

(1) 25% w3a

(2) diwviinuasnswedui
aynulu benchmark +10%

wnewie : & msunisasnulu derivatives on organized exchange “lidl
dafvuatAtAu group limit uava&ayan

gui 3 : danadrunsasuildinaenulssanniwgdu (product limit)

9ia

sstanninedu

das1a2u (% aav NAV)

1

WunnvIan I @sALLLINK U
B/E w3a P/N Afifuananiunguune
1ne (hisyudsananlustvdssinauas
ffuaracina) lugaan gaeana
wiaAdeae auil

1.1 suesvsasganiunsdung
AYWINELRWIEIRGITU

1.2 aw.

1.3 we.

1.4 ua.

- nadsgtansaudul
AU 45% tadalusauil
eyt (v3alusauang
nAINUAINFUNAINUAT
anglasvns < 1 1)

- dasdinvdululddu
nasnuatainsong
wiaangdeyanavtnaa
< 6 dau Wotliawe
nasnufiangife

6.8.2 OTC derivatives

nindduduuanmilaannisyylu
da 1 - 4ia 6 (SIP)

ivAu 5%

P

nneue : §1msunisasnulu derivatives on organized exchange ‘Lifiiasdinviue

wAenAu single entity limit uasgduan

gui 2 : Fasmd@unsaInuidsamundguAanis (group limit)

o

aa

sztnnninedu

das18u (% w29 NAV)

1

Asasuluniwdluzasusdnnn
vi¥nnaglunguianisifardunia
Astindugdaualugsnssunig
NMTRUAULTHNAINE

o

Lidudanladasuioset
wAInadn lnazgInin

(1) 25% w3a

(2) diwviinuasniweaui
aynulu benchmark + 10%

vanewie : & mfunisasnulu derivatives on organized exchange hifitiarinviua

tAenAY group limit aava&eyan

gui 3 : danadrunsasuildinaeulssanniwgdu (product limit)

v3aaduan doil

1.1 suasvsasgartunisdungd
NQRUNELRNIEIRAITU

1.2 aw.

1.3 wv.

1.4 ua.

1.5 uss¥meansasduiiiafiagande

(hisyudsdushnvzasasiiauin
BurhnNfiingussaediianis

7ia sznnninedu dns182u (% wav NAV)
1 | Sushaviasnasidauviniudin - nadsztansaudululiu
B/E w3a P/N ffifiumrmaniunguane 45% wdalusauilioyd
e (hisrudsananlusvdssinauad (w3alusauangnaanu
Afuaradinan) ufaan g&eann dusunasnunfiany

Tasuns < 11)

- dasdinvdululddu
nasnualylasenisuia
angeyanaatnda < 6
wiau Wotlilanwiznaomu
Afarefolasenisvia
angodeyen > 1 1
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1.5 uss¥vnaaasav@uidianiagande
(hisrudedurhnuiaasasiiauwvin

Wurhnifivngussaediianis
FNfUIUDINDINY LATNFTWERURA
nasnu'ldsuTaunssudndinain
Adeuey1m reverse repo wia

securities lending #3a derivatives)

Tasvnsnsaangny
deygn =211

FIAUNUVDINAINY UATNFTWERUT
nasnulasuTaunssuanaunain
Adeyaymau reverse repo wia
securities lending w3a derivatives)

n¥wedudotl

2.1 B/E P/N w¥a SN #ifiidaulaviiu
wldsufiaudnasnulddniunisliinig
SuTaudndzaniavluanaislaay
38nsvinguananivua wiasidaulal
NAINUAUITALAULDANATIRIT LA
2.2 Jdudhnuiaanasiiisuvinduein
fifiszazainsehniAu 12 Wiau

2.3 total SIP enudia 5 vasdrudl

nnlssLanudu
laivAu 25%

nindaudoil

2.1 B/E P/N v3a SN #Aifidau'luvinu
wasufiausdnasnuldsnfiunistiinng
FuTaudnszaniasluanansléany
3nsiinguunaivua visafidaulal
AaYNURUTaLNEAUGaaNAANTLE
2.2 Wurdhaviasnasiiauvinidudn

fiszagnainsehnidu 12 au
2.3 total SIP eudia 5 uassrudl

nnlssLansiudu
13ivAu 25%

reverse repo

Ay 25%

securities lending

ivAu 25%

reverse repo

LA 25%

securities lending

LaitAu 25%

daanandnninddrniugasnuialal

as&nsdeil (total SIP)

5.1 asasilildaansdaumiy
nannsnddaalu SET uaslunain
damanannintsivlssing

5.2 anasibitadameaglunszanu

229 SET uavzadnaadauns
nanNINLevsTING

5.3 anasidanalunszanudauns
ndnnindsmsugasnuiiall deag
stuiouAlawiaaravinbifinsuin
pauasmIEIsAINaNaananAstae
1u SET walusanadamavdnning
avssing

>

5.4 anaswil asasAenilAonu vida

nnlssLanmudu
aitAu 15%

asaNsdail (total SIP)

5.1 asansilildaansdauiy
uannsnddanalu SET uazluaain
Aauandannindarvlssine

5.2 asasililddameaglunszanu
daanandaninbarniugainuinalyl
229 SET uazuavnaiadauns
nannInesvlszINe

5.3 anasiidamalunszaudanis
nannindsmsugainuial deas
serinauAlavafianavinlifinnsiiin
fauaTEIsFINaNaanNATtaE
u SET wialuaaadaunandnnine
avilssina

5.4 asasvil anansAeuiinenu angn
wiansa1s Basel III M'lai'lgagTussuu

2av organized market wi3alfiauLvin
w6i'lisu B/E uay P/N

nalssLanudu
aitAu 15%

10
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a51&13 Basel III 7'l daglussunuas
organized market wWiatAguLvin wei'li

571 B/E uae P/N

derivatives &oil

derivatives gl

6.1 hedging limit :
N15LEN1iINgsNTIU
derivatives i
Iagilseavdiiianisan
AN

LilAuyaamudaeiias

6.1 hedging limit :
N5L811iNgInNTu
derivatives 7
Tagiseaodianisan
AN

LitAuyadamudaeiitag

6.2 non-hedging limit
1 ANSLENYingsnssu
derivatives 7Afilaiiia
ATAAANNLEEY

global exposure

OTC derivatives

limit
6.2.1 asdinasnula

finnsaInuLLl
ffudiau

A0 net exposure
ALAna1ANITAINY
Tu derivatives 1ae
favlitAu 100%
229 NAV

6.2.2 asdinasnuil
ANTRIN UL
fudiau

A1fim net exposure

limit
aitAiu 25% a9
NAV

(LildAunsaanu
AaINAINU G9il)

(1) nasnusiuia
(2) nanu buy &
hold

(3) nasnuiisinng
wmsiansiiia
ailvifianugag
AUFNTNARDY
vy Lada gl
dannaviy
aAdeyanlunisdng
Frusuavdeauan'lé
nAUALLANTIAN
aeiassy (fair
value)

6.2 non-hedging limit
1 AN5LANYINgsNssY
derivatives Afilauiia
AsanANMULELY

global exposure

OTC derivatives

limit
6.2.1 psdinasnu'lai

finsaInuLIll
fudiau

A1im net exposure
AAnnn1saInuly
derivatives Taadiavg
TiitAu 100% wav
NAV

6.2.2 Asdinagnudl
ANTRIN UL
fudiau

A1fim net exposure
AAnnnsasnuly
derivatives 1ae
yamANuLRane

limit
litAu 25% uav
NAV

(Laildfunisasnuy
2agnaInu 6oil)

(1) nasnusuile
(2) nagnu buy &
hold

(3) nasnuising
wmsiansiiia
Lilvisianude
AUFNINARAY
wdu 1adaTnd
dannavdu
Adayanlunisang
Fruzuasdayan’le
NAAMLAINTIAN
afiassu (fair
value)

11
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AAANAITAINY
Tu derivatives 1a
yamANULRaME
gF9ga (value-at-risk
: VaR) yavnanu
gagiflugodl

(1) absolute VaR <
20% uay NAV

(2) relative VaR <
2 i1 a9 VaR 1av
benchmark

HANEUG : A5
RINULLUgudian”
UUEAAUIN AT
asuludanda
adnthifing
gnsuuududian
(complex strategic
investment) w3a
nsasnuludaan
damaarontinid
audfudiau (exotic
derivatives)

gF9ga (value-at-risk
: VaR) yavnanu
diaadlusell

(1) absolute VaR <
20% uag NAV

(2) relative VaR <
2 i1 uav VaR ua9
benchmark

B : "N
RINULLUdudian”
UUIEAIININ N3
asuludanda
maswihiifing
ansuuududiau
(complex strategic
investment) w3a
nsasnuludaan
damaarontinid
audfudiau (exotic
derivatives)

/91U (concentration limit)

fufl 4 : danadrunsasnuidnamuanuidiuladrudaludanisi

(concentration limit)

fauit 4 : danadunsasnuidnamuanuidiulddrudaludanisiamu

%ia ssnanninedu dns1du (% aa9 NAV)
1 Nuzasudnalase | nanasnusInduaialdnisdanisuay
nily uRa. NedmdudasiidiruiuiuuasuiEm

AU < 25% wavAruudniaantda
NINUAARIUFTENITU

9ia szinnninedu dns182u (% uav NAV)
1 Nuzasusnalase | nanasnusInduaalinisinnisuas uaa.
nily SedidudasiiduiuiunasuiEnsIndu

< 25% waviruiudndaanidaofonua
AILTHNUU

(hivfusyunisdiariunasnasnuneing)

12
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asasuil asansiond
Aonu asans Basel 111
aavifaanialasands
(lismdeanannd
aesging
Wiaananviinnasg
svlssing)

A 1 1u 3 aayasmilausiu (total
liability) 2asgaansiatu (aunidaiwe’ld
Tusunsduagn)

winewia: yarviiausiu (total liability)
LilnTunusen1sEiuiaisd e'lésu
futin A1lHR8dA9As wasuiidunag
iniidfianuAsdasAundEm iy Wy
AfluainAanisAedasiu usiu

e CIS aavnainy
Tanasnunily

aitAu 25% wadaurumiha CISHanua
229 MF u3anaimu CIS silsuina fiaan
wienfu uws ldsuanutiurauain
driinenu n.a.e. Taadagifunila CIS
229 nasnuidadetulmiiduuraidn
wagiinsiguaznasaganululiening

asasudl asansiond
Aonu asans Basel 111
uazAnnuadfaanala
saudl
(lismdeanannd
anesging
wiaanansviinnass
svssing)

A 1 1u 3 aasyasmilausiu (total
liability) 2asgaansiatu (aunidaiwe’ld
Tusunsduagn)

WiNewe: YaA1uiausin (total liability)
LiliTusinsanisiininngé sa'léasu
f9uti1 A1 lEI1ed93I1e warnilguuag
niifianuiAedasAuusym iy u
AfluanAanisAedasiu usiu

“iae infra 2avnanu
Tanasnunily

WaitAu 25% avaunumilg infra Weviua
2avnaIniu infra Maanniraniu

e CIS aavnainy
Tanasnunily

aitAu 25% wagituruniie CIS Wonua
229 MF w3anaimu CIS svilsuind faan
vy Guus ldFumnuiudauain
d1ineu n.a.6. Taadadiiuniae CIS
2a9 nasnuidadeiiulwidsiauraidn
wagiinsiguaznasagaInululiening

e property aav
nasnulanainunily

laitAu 25% wavirurunire  property
NINNAURINAINY property Naanunile
U

See

“iae infra 2avnanu
Tanasnunily

"aitAu 25% wasiTudiuniae infra Wonue
2avnaInu infra Maanniraniu

%38 property uav
navnulanasnunile

TitAu 25% wavarulrunile  property
NINUAUDINAINU property Maannule
W
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