SHEETECCI  JoprAunoiwiden
Aavnu sasmaniuasu
0WQasWIDUOD

woanisnevnu

= | q” 1 ¥
wmaa%mum%waa&afmomi

a (~4 a a A 6
nammﬂm%”[mauﬁ-wswmwa Tnavea Snd

CIMB-Principal Global REITs Fund (CIMB-PRINCIPAL GREITs)

§ 9 $ ¢
L Q’am%msﬁ AN L’;l"liﬁﬂ%ﬂ's’l&l L§a9a9 GL]) nlu’l%a?l’l EIE!I‘N‘WII'I LAENINTMIANLHN zaumaamiamumnﬂimn nIIWNIIRING

uazdfbafivinniszasan1sasmm uazg BN IR RDBILAINKLDY

A A ' 2 A § o A a ' A o a &
L] L%aﬂ%"lﬂﬂE]\‘in%aﬂQ&Iﬂ"liadn%sl%ﬂ"lﬂﬂizl"ﬂﬂ ﬂﬂd‘q%%ﬂuﬂ'x’mLﬁmmﬂaﬂs'}uaﬂnJa gLInaIIN19UIZINE lNa%']N%’]J"I‘YIl‘]J‘Ka
v o Ao o o $ ' § 9 { 9 { & 1o aa A o
‘iﬂaﬂ‘ﬂiw&fﬂiﬂﬂﬁ)ﬂﬂ'\ﬁ?j\‘iﬂﬁ%adﬂ%i%ﬁiyfy'l%aﬂ'\ﬂa?ﬂﬂﬁ'\Lﬁa{ladﬂ%ﬂ')'\&llaﬂd‘a"lﬂﬂ(ﬂ?’lllaﬂlﬂgﬂ% Tﬂﬂﬂ%aﬂﬂﬂ@!aﬂw%%‘ﬂaﬂﬂiﬂﬂ
9 4 a a & o A 4 4 LA A ' ' 9
AN ?jawmim’lmﬂannwaa@m’mmiw%‘lumm:u% LLazﬂﬁ)%ﬂs%ﬁlﬁﬂ?ﬁad LW NEANIYDIALIW, ﬂ'ﬂ%’iﬂﬂi%ﬂ'\iﬂﬂdﬂ%ﬂ')'\&l
{ @ ' < % a ' % § % { e §
Laﬂd lﬂ%ﬁ?l"lrb aHﬁﬂlﬁﬂ@n&lﬁ'\ﬂéﬂﬂﬂﬂiﬂﬂﬂﬂ%ﬂﬁ]'\ﬁm’l')ﬂ ﬂ"l?ﬂadﬂ%ﬂ')"ﬁdLail\‘]aﬂi'\LlaﬂIJJaEl%a"ﬁ)l&llﬂ%\lﬂlﬁaﬂszrﬂﬁ‘li‘lladBSI:ﬁa
' A o  wwA ' ¢ Yo wa ' o { Y = a %
wwag ‘VI?E]YI']EI‘WEllﬂE]‘Vi‘lrlv']ﬂaﬂn%taﬂﬂizrﬂ?ﬁ%ﬂa'ﬁﬂﬂiﬂ Ell"i)ﬂfl'liﬂaﬂn%a1a1ﬂﬁa\‘iﬂ%ﬂ']'l&lLaﬂﬂ‘inﬂﬂ@li'\tlaﬂlllaH%Wia;]a\iﬂ%ﬂ']'l&l
{ 9 = a ' v o ¥ A A o { a v o o g v
laﬂﬂﬁ]'\ﬂaﬁi’]tlaﬂlﬂaﬂ%twgﬂﬂﬁ\?ﬁ?%mﬂ L%aﬂﬁ)'lﬂﬂ'liiﬁtﬂia\‘i&lEl;]a\‘iﬂ%ﬂ']'\a\lLaﬂﬂﬁ]z&l@l%ﬂ%i%ﬂ'liﬂ'\ﬁqiﬂii&l ﬂ11ﬁﬂa@laﬂll°ﬂ%?.laﬂ

@ da & o & 2 o oA 4 o = P '
naonufﬂEli’;&laﬂmmnmw{!%mwum% AW naa‘qmmﬂd&lﬂ’n&lLaﬂdmnami’luamﬂaﬂ%maaag

v .
® namumaamu‘l%mymv’l%amsla'Nwﬁnﬁaumawmaﬂsz‘[ﬂﬁﬁmammu (Efficient Portfolio Mal‘lagement)Tﬂﬂﬂﬁ)'lim’l‘il'lﬂﬁﬂ'\']z
<& Y o o o A a4 v 1A v o & o g o ] A
ﬂa1ﬂ1umm:u% nHuausAy ua:ﬂm}ﬂa% JNLNYIVDY LB NANIVDIINATIRINNINY dAINMdNLUE aasuantlasn Llaﬁﬂ'ﬂﬁﬂ'lili%

) § 2 a { ' =
ﬂ’li‘;]a\‘m%ﬂ‘ﬂw.aﬂd Q\?NﬂqqﬂlaﬂﬂwﬂﬂﬂQ'\na\‘ln%i'JNa%

Aa o

* nasnuarvzasuluanaNiansmzrsdyyIBaaa9uiiuds (Structured Note) Tazdnsnanauunwaza1vdInunannIng
A oo~ 1 o v ¢ A A o gA A A [ o o a o ¢ & -~ 1 = a
nIaanhnaunannIng nIoawnInddnla °nmmwaanuﬂmﬂqmﬂ’mnssuaaamsumwsm‘lu‘lnﬂ uaznIanvlszinanaInwdei
ﬂ'nmﬁﬂaLﬁaamnmsaanu‘lumﬁmsﬁandn
° msamu‘luwﬁ'mamu Algn13enidn UazdANNLITLIVBINITAIN® é’amumalﬁ%’uGuamuﬁ%mnn’im%aﬁazm’.i’nfmam%
a v o & U a a & A a Aa a a A =3 1 & a
SARINN DA AT gamumsamu‘lunaavgmﬂﬂsﬂaLauu-wsumwa Tnavaa Ind mammmﬁamu‘lunammmu ANZENAL

o

s 3 ¥ o { A a & ¥
qmqﬂsxaaﬂmiamumm I’da\‘]ﬂ% ua:g‘am%ﬂausum’nmﬁmﬂmfo Lﬂﬂ'ﬂ%ﬁ]']ﬂﬂ’lﬁadﬂ%vlﬂ

.
a a

° unsmﬁnamu Taaansadseaunsndaninaaaslaaandibnanwiivma ;Eamumavlsimmsnmﬂﬁuﬁﬁwamumuﬁﬁﬁﬁ:ﬂ"i

° 'Iunsrﬁﬁﬁmqmszﬂ&iﬂn?\éamuma‘lﬁ%’uﬁﬁ:ﬁud'lmﬂﬁuwﬁnﬂamué'l%"ln'hnmﬁﬁmuﬁ‘luwﬁaﬁa%wmu

*  msNdEnn N.8.0. vlé’fa*vgu“?ﬂﬁ'ﬁ'ﬁ@ﬂuazé’mmsnammﬂﬁﬂaLguﬁ-w‘%u%tﬁa Tnavaa 3nd tiaxx NUNTABS 2560 Alandn
NIUFAIINAMENITANT N.8.0. AMLNTINNIIANVAKIANK W3DEIRNIH N.8.0. [AUTITIANAATUAIRUAZANAYNADY
yasdayalwnmsiawazie Ltazmﬁlﬁumiﬂszﬁ'uiﬂmﬂ%aNamammumaenammw

o dasnuadsrhanadileanemednan (nasnw) Wanly nanauunwuazanudssnandndnloaini

b3 CIMB Principal P

ASSET MANAGEMENT




RIIRDTTIWLR AN IRIILAINY

a (~3 a a A
naanmﬂm%‘v[mauﬁ-wswmwa Tnauoa Sna

AAAIULAZIANTLAE
Aa o Y] Y] ¢ v = & A A A A o @
UIBNARANNINGIANIINDING Blarand-wIndiia 3106

LR mia;iamuﬁavlﬂ

Qaﬂ'ﬂmami 1,300,000,000 LN
FIWIBRUIY 130,000,000 A28

gamﬁmw"ﬁ“ﬂﬂwa: 10 U

FTHLIA TRV ILABILRINWATIUIN
FEWIN9IWN 27 qumw”uﬁ- 3 w1y 2560

I%SI%LLE‘JZL’J a¥iNN309 15.30 W,

[] U
AU NAAADTAVIBNHILAIN Y
u’%ﬁ‘w%ﬁ'nw%’wﬁhmsnamu Fladui-wIudina s1n0a
suwansgledntd ne $na (rnaw)

= v A e 2( = A = & A a a A ' &
magauuagumwwﬁmaﬁ?usﬁaﬂuﬂ Uﬂ"ﬂ.ﬂﬂ@LﬂNU-W‘i%‘ﬁLWﬂ LLAN AN

U

6
dauanailszlaz

u
a

FUNANIAENT NG F1A0 (NAITH)

Ed ¥ o tg/ £§/ Y v a tﬂl o
%%Gﬁﬂ%“ﬁ’]%ﬂﬂﬂ%i’)ﬂi’)ﬂ“ﬂ%l@Ell"li“llaﬁq\]]ﬂ W IUN 22 Q&Jﬂ’]‘W%‘E 2560



A19107y

ANRNAAAINH
Ta 1sznn uazag194lATINIIAANIINBYUIIN
AR UL94IATINIIAANINBWUIIN YAATAITT a1uou Usziny 9Anaasiteasuiiauenng

o

nnUsrasAredlasannsaAn1INesusIn THANBIUIIN Ussinnneduan wlgunennsaanu aney
A nreasulusinetszing nsasuludtynngeansanmii dssinnuazdnsdaunisaemuly

winnindviteningauan sivensmeenualaeisauiiazamu

3.1 mgisvasArasinganig

3.2 ﬂs:m‘nﬂamumwﬂﬂmﬂmiamu

3.3 UsTlnNNaan U AT NAN U WLAL

3.4 dszimnasumunisasulusinadssma

3.5 ulaunenisfjin

3.6 msamuluei”@rg']%ammmmﬁw

3.7 mmmu‘tumwmsﬁﬁa‘"ﬂwmmaaﬁ'tytyw%amﬂmmﬁmm

3.8 naﬂqﬂﬁmiu‘%miﬂamu (Management Style)

3.9 FiTTR/A 9B

3.10 é’ﬂ'}z}mzmifﬂwUwammmumaaﬂamu

3.11 mﬂ@mﬁﬂmLﬁlmﬁ”‘uu‘ﬂﬂ‘ummmmmmﬁnwmxﬁLm:r

3.12 nsaenulusinalszine

3.13 Ussinmaeavdnmindvisenindauau ud‘}@mimmﬂﬂmimﬂﬁdﬁﬁluﬁ%mnu
3.14 ﬁm:mm'f;ummqnulwﬁﬂw§wﬁu?@w§wﬁau%'u Lﬁlmﬂuﬁwﬁammﬂ@mumu
I ENG VI RN

ma?l,mu@mwmifmmnuﬂ%qLm

5.1, TN NNITAUBILNUIL A UATILIN

v
5.2. INUALIBLANTAUBTINUUUIEIAIYWATILIN
o z
NTAUDLNLNILNAINITIAUB UL ATILIN

N3FLUTR AUNUN LAY

24

29

34



10.

11.

12.

13.

14

15

16

17

nsduulasuminsagyu

° C e A A o = , o v o e A o e A ~
nsdnszAFugeay dulaaumiaaauioananning vzanindauauumuty
NIABUNIMUANISTNTT RUA It AUMN A UARLAE DB Y

'
o

. P VRN |
nislaiane ldFugerulidunasumiaaaunuds
A o d” A [l
NNIUEATIEVTOILTD AUNUILIA L
Reulauazdieaninlunisdnassuaznislouniaasyy

N197918 UL A

'
o 2

\ ~ gy . A = P Py \
AsssutaNuazA lAeNFaniuaInnewuNLavfAsTese fnemionamu
15.1. ANG99NLEEINTIN

! ~ L gy e &
15.2. ArsssnitianuazAn ldnenzaniivainnesuss

. = N a & R TR \
15.3. AnsssuileninFaniiuanidsteragneviasagyu
15.4. 33N1TATUILLAZFAANE ANFINLTIEIN

15.5. il asuud aaAnassuianvita Al gans)

a

A8N19AMIN NUUAAT TUNNIATUIMLATNNTLTENNAYA AN NS ALATE yaAIMUEAIL LATIIAIM

q al )

a9 NANINULAYAENIAHUN s lunstinyaA s asulignéies

a '

16.1. TBNMIAIUIN NIUUALIAT IINITIAUINNAZNTLIZNIAYAAMINTRUATE YAAMUIEAIY LAY

qQ a

PIANUUIL AN

16.2. MaulunLAL

a '

16.3.  uwnasdayan sianeyarnIngaugns Yarmiieadi Lassamiaeadyu

9 a

16.4.  nANNMUALAEITNIIAHuNs lunstinyaA s amulignéias

4 a9
TARLNEIURN

17.1. TRLFENIANT

|
=

17.2. Tafpuanaszlead
17.3. Tofjlsiu
17 4. ToUaFUNOLNNNLIUAIUNITANITAINY

17.5. f5ni

N
38
42
42
43
45
45

45

45
45
48
49

50

50

50
53

53

56
56
56
56

56



18

19

20

17.6. Hanuninyd

o

| =
TAUTTESLINN Eymﬂﬁgﬂqﬂﬂﬂﬂﬂﬂﬂnuiﬁﬂ

nsraNAreiiandaau uazdonisufilalasanisdnnianeuss vseufiladsn1sdnnig

9 o =
1RNIULADU

el
56
56
56

57



saazidanlasenisanmanamuiledladnd-wiudiia Tnavaa Ind

ANRANNAAINN

Tassns

nadnk nasnuwda nasnuw
WIILRINY

UIHNIANTT

Houawatszlomt
wisnzifouniisaims wisnadon

;‘J]”aﬁfumi,umﬂn URIDTUTOA

;‘Tﬁaﬁmmmu

USEnIansdyu
ae &

USENAunzi o

ARNARANNTNE

NS

HNNITaTY

Stﬂn?ﬂﬂﬂTﬂﬁuﬂmﬁﬂﬂﬁﬁUaﬁnuﬂ%ﬁuiﬂ

WA 1A SO URRS

NIITALTHINAN

=
RUBD
=
RUUD
=3
RUD
=
RUD
=
RUUD
=
RN

=
RN

=2
RV

=3
RUD

=
RUD

=
RUD

=
RUD

=
R

=3
RN

=
RPN

=
RUD

=
RN

=
RPN

nasnwdeadladud-wudiAa lnauea Ind

% =\ & A a a a a 6
Imami'ﬁmmiﬂammﬁmvl,al,auu-mwmwa Tnavea nd
a =3 a a Aa A a 6
ﬂamuLﬁWﬁ"LaLawu-wmmwa Tnavea Snd
] A =3 =) a Aa A a 6
‘mmsamu’uaanammﬁﬂsﬁ"l,aLawu-wmmwa Tnaves Snd
u’%ﬁﬂmu"nﬂ%’wﬁ“@msﬂamu Flodud-wsudiia $1na
FUWIANINENTING $10@ (NATH)
u%ﬁw%é’nw%’wﬁ'@miﬂamu Fladui-wSugiNe 310a
qﬂﬂaﬁﬁﬁ'ﬂﬁ@minammamJau%mn’lﬁﬁmﬁwﬁmw%a%’u%
A% MILAINY UEIUGANTEL VBINDINUIIW
A 1 a 3 =1 a A A a 6
Hmavﬁmyamumaaﬂammﬁm"l,mauu-wsusmwa Tnaves Snd
a o d'd o Rt 6‘4' v = A o vV o
umﬂﬂwaﬂmwmvlmumsa@mmsumavl,muagrgm 1%
& o N
sy ld buaaianannInguialszine ng
Aw Aa o o ed e o o ¢
um‘nmmnmwmaﬂmﬂuqumamwanmwm?amw
AMARANNINE WAIUTTINa Ine
udarinmsaudn@vasusenaanig
'S'uﬁwmiﬁﬁammmmamumadﬂamumuﬁﬁmmlmwUazlﬁm
Ta39ans onuin i'u%q@mﬂwﬁﬁwﬁfﬂmuﬂm:ﬂﬁumi N.8.9.
Uszmaminug Bazn3aIwnuSENIanIs IiT1ansIa liTusaAn
“vm'nmmumwﬁwﬁh%aﬁaﬁwé’wmﬁuﬁmﬂamu LRZTID TN
FUNINUAUZNITINIT N.8.9. ﬂs:mﬂlﬁu‘%ﬁ'm”@mi%sq@%'uﬁwﬁ'a
SuTann LLaz%%ai'uﬁq@ﬁnmsmadﬂs:mﬂmaanamu@mﬂizmﬂﬁ
MNBLAzRIBIWINMITasTEImaNETaIRLM AU (1)
WRZWIAIUINNNINLSENIAM T b IS UNANTENUINANNITUT I TEAN
TRVNWNILRINUIINNBINUAWUTEINANEING (1) aan
frualwnuazidvalasiniy
s:ﬂ:nmmsmuamwmUamuﬂ{iLLiﬂﬁﬁmu@Iuwﬁfaﬁa%mu
fuaydoyadeny
] dl ] U v ] dl U
Lm”'lmﬁm%mﬂamuﬂvlugﬂ@aalﬁLﬂmmmmyamu‘wgn@aa
I@ymelmwmﬁau%é’a@‘TdLL@i’Tuﬁiwmﬂmmmu"ﬁigﬂﬁawuﬁd
ﬂaﬁgﬁu
mnw"w%aam‘hmwmzJamu’uaa;ﬁam%a@mwﬁwmgamu
lild ] 1 v = 1 a A s 1 1 Qo 1
Vlamm‘ﬂmﬂad"qu"lugnmo wIamM I UIwTIdYafIAUEI
@hwaﬁwmv\mUamuﬁvl,ajgnﬁaaﬁ'mﬂmﬂmmamuﬁgnﬁao
Lmumil,ﬁw%aa@aﬁﬁmuﬂmUmnu
Ao o o A o o o & & A v K% v
um‘nmn@mm@mﬂmwﬁwmmuuama‘@ﬂuuaUmﬁaﬂa:
75 madﬁhmuﬁuﬁﬁ‘imm 8 LA LAININNAVILTEHNITIN AT
A AAa o o & A o v € a o 4da
USunndrannIwdaanzsiiswluaaiananning uSEnag

RANNITNEDOUN ﬂiuﬂuﬁﬁﬁam YRANNING HIaUTHNUAITH 3711@



RONLUNITU Wi an'm“'umil,’ﬁumuﬂgvsmsld']@i”'sﬂ@aﬂLﬁﬁLGuiﬁﬁﬁumaaanwu”u
M33% uazsweIdamuuiIlsznelng

GHRGEY Wi amﬂuﬁLﬁmLﬁadﬂ"‘ug‘sﬁw&ﬂw%“wﬁﬁi@i”%’uagruymmzwmﬁw
AURUNIUATLNTINNIT N.8.6. I@Uﬁa”mqﬂi:adﬁLﬁaﬁWﬂﬁi

daLﬁ%&lua:w‘”@umgiﬁwﬁﬂﬂ{w ﬁﬂi:m‘nﬁLﬁmn“'umiﬁ'@mmmu

ATUZNITNAIT N.5.6. ANNOHRT AENIINMIIIINURRNNINSLAZARIARANNINE
FUNINUAUZNITINIT N.8.9. ANNODRT  AUNIBAENTINNITINURABNNINESLRZARIARANNINE
UIWI e WUNETY  SWIANIM TS AUN) WY M ITWIN SN ST
@ ~ { A % o o A o A ' '
‘89N property” AN ﬂaamwsTauﬁLﬁﬁ’;maaﬂuammmmwﬂmaglugmmuamﬂ@
L4 X
atnanianit

1. NBINUTINBTINTUNIN fie gnoldiidudsznmanmenysuniiiny
ANANWINEILRANNIUTINNTIANIINDINUTINOTINTUN T

2. nindiamaasuluadamiunindiisaasdumungnuisidaoniad
o apInyawluananu

3. foreign REIT

o

“MINAANULFLY msa@mwm?}mﬁmaLﬁw’fumnmsamﬂmmmﬁLﬂug]'mgzyﬂu derivatives 71
fianwmeasuiineait
1. "L&iﬁa”mqﬂizmﬁl,ﬁamN@ﬂixiﬂ“ﬁﬂ@ﬂﬂﬁiLﬁaﬁwvls (speculate)
2. ﬁwalﬁmmL?}m’l,umsamuiﬂmamaaﬂamuaﬂad
3. iumssaanudoarinluussanudsanzues
nindFufidasnsana U

4. §A1IDAAMINLRLI LA BENINUTERNT AN

a A a \ v ea o X
“IUENNRIDATIRITINBULYN NINTFUA I
uen” 1. G dansudn lusudinGw Buahndsay wiaasasauwniansus

uaadeInudurin
2. FNNBBNNINENDANANNHANLIIAIUTUINN NN BATURTERNITE
MINBAT

3. AR MONFUNABNIEINANNYANILINGIUTUIATDONEY
“Furndaanu” TaanastiduluamunanarSesd (Shariah) uazdanwusniisuifsslanuiSuain
lasgayanfiiisnidssldnughnaannisondwdnduangdyachon

=1 =1 Y- CYL-%) v & o
mmem"l@ﬂuaimhnvlm@mmmu ™ nala 9

W& A A v A v aAda & a v o ¢ a
(ﬂ“ﬁuﬂfﬂ“ﬁuﬂqiﬂﬂﬂm‘m ﬂﬁu‘ﬂ&laﬁﬂﬂizﬂaULﬂuﬁuﬂqIﬂﬂﬂmm%ﬂjﬂﬂfu@

(e A a S v Aade o & Ao e A o o a i
(ﬂ“}juL\‘]uL‘Na @ﬁuﬂﬁ]@ﬂ’]mui@ﬂuj@qﬂjﬁﬁﬁﬂLwaﬁﬂiﬂﬂua@i’nﬂul’wa
“ £ A4 " a dad @ v | v
@liqfﬂqiﬂ\?ﬁuﬂﬁnu 613’1ﬁ’]i“nNﬂ’]iL\m‘nNLdauvlmIMLLﬂadﬁﬂ’lWLﬂuﬁuvL@]

nasnwdeadladud-wudiAa lnauea Ind 2



“@RIINNIF NY”

“aMEINAFANUEINe”

“@31817 Basel III”

“ARNADOVIURANNITNE AU TTIN”

“gUn.”
“FW.”
“Ua.”
“49.”
“UN.”

“989.

“UFEnaansidau’

“UJuneag”

“U3Enlng”

AMEIAIN
1. @IIUARI
2. WUTUATIZLIN WIoWUSLUAT 5N,

3. WuBUAI B/E PN ann w%av\mj Yms:maamsaam%ﬂamuﬁuw‘]Lﬂupjﬁ

9
mﬁzgﬂw‘”u
Aa ° a o @
anasndzduuuyiued BINUATIENINIATG MY
NTFLIAANLIZNA NINTHNITART TUIATINA WIBNUILINUVBITTLIN
1 A 6 1 U A £ Z’ Qs ] 1 =
A9 T2ne $I0098N1IITnINIU TN Lﬂu;daaﬂmat;dmﬂizﬂu We b TINDIAT
8137N00N1A8IANITUNATOIFINTTDIAUYBIUTLNATL

anasiwemIiuuIwnamuy ssgmUwMaSwliieangnane lnowsa
@9 szine ﬁﬁm‘séj”wEamnv\é'nmmeﬁmiﬁwn‘“ug}LLaamﬁumiﬁmad Basel

Committee on Banking Supervision (Basel III)

= = ] dl Qs Q/dg tﬂl d" Qs Q- ]
ﬂuﬁﬂmammmamﬂ@ 9 N30 AT WNDNMITEIBRANNIWE Lwd 1915210 e
lasdans o ATUTIUAI%
1. AnmmunudusuedaruenisnannindanngisuaTenaonouazgiaus
YIYRINYTY
~ ° o € A o Al A o A o aa &
2. IMITARARANINMTWIBIA AL T2 BIfRuatNeINUITNIIWAITo2Y
wanniwd Lidunssrmi lasglivuinnsliensldaasiiialunisianisge
e dudIznTan LLa:gifLaua%aLauamﬂﬁuﬂawﬁazgnw”umw&ﬂmmsﬁﬁa

FEUUDY

FUWANTUAIUTEINA Y
FUWIANTWIRTE

Aa o a a 6
USuNaTaanasgtias
u’%ﬁ'm‘iunu
USHNAANNING

AN va A o o ¢ o A

UA. ‘nvl,miﬂ,‘uakl,ruumﬂizﬂauqsnﬁmaﬂmwsﬂi:mwmsa@miﬂammm 738
MIIAMINDINBEIULAAA

uIEnfdnanniwdnlaiumsanafounialdsunsaugaliviinseneld
lu sET
visndepauinasgiwmatyfiisanumstarsumaiuna lagRansoneny

a dld 0/ o ' Qq; dv 1 a v
\‘]‘Uﬂ’]il,duﬁ’lll"(]&lﬂ’ﬁ‘ﬂﬂﬂ’]LL&:L‘]T]@]LNEIQ’]&E@I NN ‘Iﬂ']ﬂvl,wll\‘]‘]Jﬂ’ﬁL\‘lu‘S’Jlll‘lﬂ

a o A o4 o A R A
Wfﬂ’]im’]@]’mﬁﬂﬁ?%ﬂﬁinaﬁuﬂﬂﬁﬂgiuumﬁﬂ?;I“}jagjﬂa‘lﬁumqe]

U3snlngamuanasgiwmatydinganumssarisumadung lagRansaneny

aun'ﬁlfimwﬁﬁﬂ'm]”@ﬁ'lLLa:Lﬂmwmhq@ N9t Wl dsumasusanld

nasnwdeadladud-wudiAa lnauea Ind 3



Quusasdnslunadselosd

‘AT
U aU

“gmﬁﬁ‘ﬁa"m ¢lderivatives”

“Wiia8 CIS”

“Wi28l property”

“benchmark”
“CIS operator”
“concentration limit”

“counterparty limit”

“CRA”

a o A o4 v A A oa o,
Wﬁnirmmu’mmuminmﬁuﬂﬂi’mgiuumm’lU‘Eaana‘iﬁumqm

A A ed a o v v a A& o @ @ o &
luwgasanslunadszlominiiaanuanningon8sgsmnualimdunannswe
ANNUTEM AR LNITNM I ALRINNINI AL AN ARANNINEINAIDNTINAUA

UTLANRANNIWELANLAN (RLUN 6)

Aninszgnwilunsissniionvanasnemaiulugiusdesan gaedne ff

U39 ;ﬁumfa ;jaé'n%é’a M%ﬂ;jﬁwﬂizﬁ'u LAILLANTE

c‘d" s &’
audTanuasi
{d? . . AY v 2 s &
1. gutibe8 derivatives w"[mulumggmmmgﬂmmwmsamzywamm
#2991
e . i A o & X v a o '
2. gudTa1y derivatives Feaaasdnuazlwusmslamungnanadisdszina

WAL IEIUMTHBNTUINEINIY

' ' ' A4 o X
vsmwadnamuamﬂﬂammmmu
1. ‘mhUamumaaﬂammmﬁag;mU’lﬁu”{lﬁmj'i:ﬂmﬂm:m‘mmsﬁwﬁ'wm@

2

nuh@hzmf,i"nmm«ﬁmsé’@miﬂammamﬁa@amuﬂ”ﬂﬂ ﬂammamﬁ'aa
amuﬁﬁi‘*ﬁimﬂ'as ﬂamm’mLﬁaqjamuﬂs:mﬂﬁmﬁu WAENBINUTI
UAAR

2. meaaﬂamu CIS evuseine

' o '~ HE o o @ A o = ' ' '
‘vsmwauﬂaamwﬂauﬁl,ﬁmmaaﬂuaaomsumwﬁmoagiugmmuamﬂ@ama
& Q/lﬂq’
RIIAIH
1, nammwaﬁam%wfwﬁﬁagmﬂléTﬂ“aﬁsz:mﬂﬂmzmmmsﬁﬂﬁmm@
nmwﬁawé’nmmeﬁmiﬁ’ﬂmiﬂammwaé‘am’%w%’wﬁ
o A o a o Ao & & Vv o A
2. ma@ﬁwammmu’[uammmmwﬁm@mwmmg%mmwmﬂma@iwa
‘Iz’iﬂ'i'i&llu@]a’](ﬂ"qu

3. foreign REIT

[%

ﬁuﬁ“ﬁﬁmu@nmﬁﬁwﬁiﬁLﬁu 270 fuﬁuu@ii’uﬁaaﬂﬁuﬁ
@auantiw (Bill of Exchange)

v o A e oA A & v ada ]
@]')m‘j@]ma\‘]ﬂa\‘inu ‘ﬁ\‘]L‘ﬂu@]‘ﬁu‘ﬁiaa\‘]ﬂﬂRﬂa‘]J“llax‘i@“ﬁuY]ilﬂ’liLNElLL‘WiE]EI’I\‘J

ﬂ'3/'1\1°ll’J’NLLﬂZﬁﬂ@ﬂﬁﬂdTﬁJ%Iﬁ‘U’] ﬂmiamumaaﬂamuﬁfu

UAARGIN
1. URD.ANNGRNLITIERANNIWEURZARIARANNING W30

'
o v A

2. ;‘J]” mmﬂﬁmiﬁ'@msﬂamu CIS ¢nvdseine

é’@mduummmuﬁﬁwmmmummﬁﬁm‘lﬁﬁu‘luﬁamiﬁamu

DANFIUNMININUAGFY Y

aonUuInauaUANNLTaiia (Credit Rating Agency) 71 laIUANUAUTaLNN

Fnan unaninua Bidumsanizlunnaumin 5 83U 5

nasnwdeadladud-wudiAa lnauea Ind 4



“credit derivatives”

“credit event”

“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on organized exchange”
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“guarantor rating”

“international scale”

“investment grade”
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“lOSCO”

“IPO”

“issue rating”
“issuer rating”
“market price”
“MF”

“MMF”
“national scale”
“NAV”

“net exposure”

“Non-retail MF”

“Non-retail PF”
“notional amount”

“obligation”

“options”

“OTC derivatives”
“PIN”

“portfolio duration”
“product limit”

“PVD”

“regulated market

“repo”
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“retail MF”
“retail PF”
“reverse repo”

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIP”

“gN”

“sovereign rating”
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“TSFC”

“TSR”
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ﬂammamﬁaﬁamuﬁﬂﬂ (retail Mutual Fund)
nasNuEIRYAANILaY (retail Private Fund)
qsﬂiimmiﬁfaiﬂﬂﬁ ”rytywwﬁu (reverse repurchase agreement)

pyfanannindlinniamnistinuacliBunanning (Securities Borrowing

and Lending)
A o v ¢
pinTsuniBunannIwe
s a 6 '

amanannIngunsdszindlng

o a ad & o
luddnyuanidninazsariu
dand@mMIMNBIsmauaannIwdduniagayan
Specific Investment Products

ANRINAFTY Y TOVIWRIRIWHY (Structured Note)

'
A

suauaNuITateszaulinavailszinanyeananasiouney saduns
szfiuanuizolunsfianatnssniivesiguiasedssmany
RUANARIAATIENTH INe (Thai Bond Market Association)

AY e A @ o ¢ va A A a
va. NlaTuluayyradszneugsfamanninduszinnmildfwdaiiagsia
WaNMNIWg (Securities Finance Corporation) MINHHININGILRINNITNE LA

ARARANNINE
luusasdnslunsdaduiiununlaudnsle (Transferable Subscription Right)
AU aauds nIoNANNINEB1989

World Federation of Exchanges

nasnwdeadladud-wudiAa lnauea Ind 7



1. Za dszian uaza1y2a9lalIN1TIANIININHIM :

A o d & A a a a a ¢
1.1. Falassnydams (Ine) : neswdedloidui-wiudiAa Inaues Ind
1.2. T8lA39MIIAMT (89ng1) : CIMB-Principal Global REITs Fund
1.3. Tatin : CIMB-PRINCIPAL GREITs
1.4. tazinnlasams : naayuida
1.5. 431ANmIs1ne . 218aTae
1.6. miﬁmu@mqim{lmi - laifrue
1.7. 21glanama : hifhnua

2 o A A o ' 1 o

1.8. 01glanmifieiud (nadidmuaaigiduganm) « lidmue
1.9. Tauly (21glasema) : ldfwua

1) U%ﬁ'm”@msawﬁmimﬂﬁ’[ﬂsamsﬁuq@aw%aadmﬁ?ﬂ%ﬁa:lﬁnﬂamu lag'lidasvandanuinsay mn;&”ﬁa%mg
8% i unyin Q’fﬁ'@minamuﬁmimu,a”aLﬁm'}amumitﬁmsamuvlﬁmm:au % NNITARIaUAzIATEFNY Faaw

HWNIUBENITUUTY ITuen
2) mdaulafdingliizeladdndunsndesinwuadszlomiveinasuuazmisgiianiinamu
1.10. anwoelasans : nasnwNaEaIuria

1.11. SNWUSNNTEWDTY : LEWaT18luIngy

2. ai"]mm?mn%waafmam‘sﬁ'ﬂm‘mamuiw ga@hﬁmﬂ’? 7% Uszinn ManzasiibIgaIuilawasng :
21. ahmwﬁunmaﬂmami © 1,300,000,000.00 LN
2.2 Fauly (aﬁwmmﬁunumaﬂmami) :

1%531}\'5’1&5: PLLIAINILR BTN Uﬂdnuﬂ{? WIN LIBNIANT DIUFHAVILN? Umnmﬁuaﬁwmuﬁunum AN

Tasanmvlalaitfin 195 duuin

v o

9% NIBNVTENIANTT FINITDVLRUD alamu"l@i’lﬁumm‘hu’mlﬁuimmﬁﬂamuu@i”a USHNIANTVORIIUANT
N2:TANTLEUDVILRID RN UNIAWIUFBEATTIIINMIIAUDVIIATILIN I@yvl,siﬁaauiosl,ﬁ;jﬁa%m §NIIY
#2994

2.3. ;‘Jla@hﬁm'lvl'j"@ia%mg : 10.0000 U

2.4. ﬁhmwuwamu : 130,000,000 %178

2.5. iﬂmmammﬂamuﬁmuamﬂﬂ%ﬁmﬂ : 10.0000 v

o
£

2.6. yjaﬁwm‘hmaamiﬁﬁaﬂ{aLLSﬂ : 5,000.00 LN

@
£

2.7. URFNIWENVBINNIFITATING 1 : 5,000.00 LN

222

@
4

2.8. yjaﬁwm‘hmaamiﬁwmﬁu sifvue

nasnwdeadladud-wudiAa lnauea Ind 8



2.9. fﬁﬂmu%mﬂamuﬁmﬁwmmiﬁbﬂmﬂﬁu aiinua

o
@

2.10. yadwiboasnuaanialutydoud : lifmua

o
A o

2.11. Swawwihisasmuaanialudydiud : litnua
2.12. MUNLLDLALWNLAW

u%ﬂ'ﬂﬁ'@mﬂammﬁw%ﬁ%ﬂ%’uaw%asmqugamm”u@‘hmmmﬁéﬁaﬂ{aLL'iﬂ LLa:/ﬁagamm”m‘iwaamiﬁ'ﬁaﬂ{a

ek I@]Uﬁadﬁvl,@ﬁ'umwLﬁumaummjﬁaﬂmﬂamuuﬁa N5 @Ta\iLﬂuﬂiﬂwﬁﬂ”u;jﬁaﬁuwamw,l,amuflmwal

v Qs 1 o A dq’ 1 U o Qs ﬂq/’ dq’ =1 dl tﬁl Qs 1 a A [-% v
°1JaQamﬂm'ﬂuﬂmaaw'sumua;ﬂma;&ammy N3t wndnadasuusdasdanluainanuseniamyszdsenmdaln
n3u lagdadsemeainusemaanis LLazpjaﬁfuagumimﬂLL@:%'u%aﬁu%mf;lamu"uamamunmmo (@4) uae

UszmARwN9 Website 28305sn3anmshinsu lddeasndn 3 %

0t915fmn USENsanTTesIBENlun TN RuadwENTeINITITadnITinua 1Tle vadt 1iasessusunT
fILRINNNITIBAIALINIIEN 9 wIa Iuﬂstﬁﬁu’ﬁﬁ'ﬂﬁ'ﬂmuﬁu’hmmmumnn’huaujﬁaﬂmsamﬂﬁ%’uﬂsﬂwﬁ
mnn’hlﬁﬂ@ﬂﬁa’hvl,éﬁ'uuﬁmn;jﬁa%mULL&T’J Yait mnﬂﬁlyuu,ﬂam”aﬂdnfuaQﬁuqasﬁﬁwaou’%ﬁ'm”@mi wind
maasuudasionluasnsniussnsanisezdsznmaniums Website 2asu58nsamylinmulinmu Tagezdszmea
laitasndn 7 4

a

3."JGlﬂﬂ5$ﬁ\‘l@fﬂadtﬂidﬂﬂiﬁlﬂﬂ’liﬂadﬂ%i’aﬂ %ﬁﬂnamuﬂu ﬂi&Lﬂ‘YlﬂEl\‘l‘Y!%T)&l %TEI‘.IJ’]EIﬂ']iad‘Y!% Aanske

q
[
o -~ 1

NiAw msam%‘lmhaﬂszmﬁ msam%‘l%ammwamﬂmmﬁﬁ ﬂs:m‘nu,azé'mﬂehumiamu‘luﬁﬁ'nﬂ%'ws.f

[

] '
-~ S

= o A d: - a s
HnIaNINgdnan Wiﬂﬂ’ﬁﬂ’]ﬂaﬂﬂﬁ‘[ﬂﬂ?ﬁﬂ%ﬂﬁl&ﬁﬁi’!% :

3.1. 'J”@qﬂizmﬁ“naﬂmdmi :

L'ﬂu'ﬂ']\'iLﬁaﬂlﬁLLﬂlE;lla\'i"quﬁﬁﬂUﬂ’]iﬂﬂnuﬁ'\ﬂuua$@iqﬁﬂi$LﬂﬂI@]UﬂaﬂnuLﬁuaﬂn%lu%u')Uaﬁnu“ﬂﬂﬂﬂaﬂnui?&l
: ] o & A o a v ¢ a ' o a o ¢ A
ﬂﬂdﬂiZLY]ﬂ‘ﬁ\‘]ﬂ\‘]‘Y‘]%l%ﬂE]\‘I‘Yﬁﬂ@]LWﬂﬂ']iﬂGnuluaﬁO%'ﬁll‘ﬂiWEJ (REITS) Waz/%38 %%’JEJEN‘YJ%TNJQ@G%']?&I’H?WU LN

a%awama‘uLmuﬁﬁua:mmmwﬁuﬂsmUmsammjadnamu

3.2. UssinnnaanuauulunenIsndmu : niwdaumaiian
mIasnuasuloemIamuluningduniaien :
‘mhﬂamumaonamm’maﬁ'\mﬁm{wﬁ/REITS

3.3. dazinnnasnusiuauansmzAiles : Fund of Funds

3.4. ﬂs:m‘ﬂﬂamumumiamulmmﬂszmﬂ : ﬂammmﬁlﬁmmuﬁmmL?:Ja@mﬂszmel
mir‘imum%'ﬂmumiamulmmﬂizmﬂ :

3.5. wlornamaia (@) :

A = o v o ot 6 a o d‘y A A d‘» a o =
ﬂamumagmmsamqsnsswmﬂ%ﬂwaﬂmwy n;immmﬂmmmmwaﬂu ‘ﬁiab;iﬂii&lﬂﬂi‘ﬁal@F;lllﬂfyf].lu”ﬂl'ltlﬂ%

]

A o L

(Reverse Repo) lagiduldaunaninasinamenIsunms n.a.a. #n3afmunnuamenIsams n.a.a. Uszmamnua

(2
A '

3.6. MInanuludyTaoa19nii (Derivatives) : 891)%

o

vA o

3.6.1 Jaguiasidrasnaiuludyandamnsanii : AflddTanUszadiiaannnuiies (Non-Hedging)

q

nasnwdeadladud-wudiAa lnauea Ind 9



a . . 1 v
fulounonaasnulu Derivatives : uuylidudan
3.6.2 3Fmslun3diuau Global Exposure limit Commitment approach 5’@liﬁdﬁumiamﬂu derivatives AEL

(Maximum Global Exposure) 'luifin 100

v

3.7. mmmu‘lumwm?ﬁ'ﬁ QN T088299INLHS (Structured Note) : 8471
3.8. NAYNTNIILINNINDIYU (Management Style) : aaiam?lﬁwaﬂxnaum@mh@ﬁﬁ%ﬂ'@ (Active Management)
3.9. quilaia/inise (Benchmark) :

1. @uil FTSE EPRA NAREIT Developed NTR Index 60% Wae

2. @5% FTSE EPRA/NAREIT Global REIT Index 40%

] v ade a @ ' A v adae o A @ ' a o
‘ﬂﬂLﬂu@]’ﬁ%’ﬂ')@L@]U'Jﬂ‘]_lﬂaﬂ“/‘]u@n\‘i‘]Ji:L‘Y]ﬂ‘ﬂQGVJHLLG$1%T‘]'}5LLN@]\‘]@T%°D‘Q@]Nﬂﬂ'ﬁ@]'ﬂ%%\‘]']%ﬂ\‘]ﬂﬂ'ﬂ IR (OEI N
ﬁ’lﬁumﬂiﬂﬂl‘ﬁ'@ﬁ’lLLaﬂLllﬁU%ﬁﬁﬂ@ﬂé}"ﬂdﬁ’ﬂﬂ’]if@]mﬂ’liﬁ']Lﬁm’mmadﬂamu [3%3 'Jvuﬁqﬂqﬁﬁﬁfl%?m

USHNIANITVIRIIWANTNIL U RU UL AIAITIA AT H UL NI U NN LT HNIANITLAUAITURLANIZRY Tag)
mﬂiﬁﬂiauuiﬂmﬂmiamuﬁﬁmu@ I@ﬂﬂ%ﬁ'ﬂﬁ?’@miﬁmﬂ@LwﬂﬁaylaLLazLLﬁi’ﬂﬁ;gamummm\mﬁwaﬂ'w’ﬁ'@wu
R o Aa A o Ao, A A v o Ao A v Ao o . .
dnndnmslasundasarmiaaiaiuiginoinualIzie LLazm@;malun’mﬂawmmamnm'smumiaoﬂi:mﬂ
Twivlodvesnisnians melunangamumusalddszloninndeayalunsdadulaamuld

atnalsfmulunsdinmsaswuasardsaraliiinlymudseme Heulauasdoimuavasaunauussnsanis
8 waz/mIe UszmadarinuanesdiiniuamznITuma n.a.o. Aenuesgumyianam I innuses
NaINUTIN UAZ/nT0 ﬂﬁiLUﬁmuLLﬂaam”a%i’@lumﬂﬁﬂ%'wLﬁﬂuiuﬂsrﬁﬁpjaanﬁaﬁ‘nﬁmaam”a%i’ﬂvlaivleﬁ’ﬂﬁm%a
LflmwUiayja/é'mm”aﬂa'nﬁﬂ@iavlﬂ I@ﬂu'%ﬁ'ﬂu'%ﬁ'm”ﬂmia:LL'c‘n”dﬂﬁLﬂﬁﬂuLLﬂmﬂu\‘mmﬂﬁ;ﬁa%mUm“qwnsm
st umsUemaluivloduasusenianis an U‘Lunmﬁlpjamummml%ﬂnimﬁmm]”ayamiéf@ﬁﬂa

amuvl,ﬁ
3.10. ANBMUNINUNIADUUNUVDINGINYU : TuHanauunuuU liTudan
311 eanduaifisanuulotnmIasuuasan B Ay :

nammmmﬂu%myamwmaanammm@haﬂs:mﬂ%aaa"qulunam%’aﬁﬁammmuluaé’am’%m%’waT
(REITs) uaz/M3e mifm@mummﬂ@mmqmﬁwﬁuﬁwﬁﬁ@mmﬁﬂﬂummW@Tﬂﬁwﬁrﬁmﬂi:mﬂ Tasiadslu
soudunyTlidesniiiavas 80 vasyadnInddugnivesnaiu lasuIvnianiaazainuanites 2 nasnu
lugasunasnuliiiuniriesas 75 vasyadmindaugnizeinasnmu wgaf:’lummmuluﬁﬁmamu

A9UTTNAIL T UM NNAUSNTTNANT N.8.6. RIDFBNINUAUSATINANT N.8.6. Uszmarmnue

muﬁmﬁaﬂamumaamﬂumwmimmu AFETURIRG asEnIMInsiu mwmiﬁmﬁﬁmu Sudn
TWIANTUAZ/MID NILRINIYBINGINYH Exchange Traded Fund ﬁLﬁuaanuiu@iwmwaanamuaé’am%m%’w5
(REITS ETF) aansifounslulszmeuszmiadatszing  uazmie anassuladlianilunslemiend
NANDULNHENNBINUATIRITAINANIT A vﬁaﬂ@;madm’]mi/%mmmu@”@nd’m]’n@”u LTU AUIURIN UV
naanmwﬁﬁﬂmmULﬁuamulwﬁ’ﬂﬂ%“wﬁ LRZ/NIDAIIEIITT 6% ﬁﬁmiéamﬂummﬂﬁuﬁﬁan w3t
usEniifneldwienanauunudulnganedimsunsng waz anasidenemeesdy 08 9nE
uazmIanannIngnIaniwdautu volulssineuazmiadnaszne fisanlaunaizuna SpiamAa antiu

NNTLIN BAZ/MID NALANTI AINNAHESATINAT N.8.0. RIDFUBNIUAMEAIINAIT N.8.0. RIAMSNITNNT

nasnwdeadladud-wudiAa lnauea Ind 10



2

r‘i'lﬁ'ummmu drzmeaiinuanialianuiusaulin BINHFT mmamuvl,@ﬂ@ HANNINL TN 0VBIATRITNION

UG

sananasagluduauiiaunsnamule (Investment grade)

namumaamﬂueﬁymﬂ%amﬂﬁiawﬁﬁ (Derivatives)  LWalAnUsE@NTAIWATUITAIINIRINY (Efficient
Portfolio Management) G9WANTHINNTA1ITVRIARAMTLIUIUU et LaztaspduNNITad 11U Aane

[ (% a a g % { ' v 1 [ { 9
3’1@1’11&&71“/]51/\1{7, fgmesanaanidy LazannzaaLaniUfon i?&lﬁﬁﬂﬁl“ﬁ‘ﬂ’]Uluﬂ’]iﬂﬂdﬂuﬂ’]’]&u?ﬂd WDuan

nasnuanIaInuluay I TasBa9Ri (Derivatives) tallasruanalfnsandanuaniUiom (Hedging) ana
o o 1 & &/ T ana U s « Qs 4 { { U )

anumINzaNEmILanIznIlkudazie SiinednugaRiaveifaannanu wazlabauniieitos igu
dagpmatasegiio maiu Aansaanasnids uszanrzdanuandfow saudsdrldislunsdosnuaiy
WRE9 LD uan

& & ' A A od XAy M ve v o o LA A ™
n3# naanuazlinamuluniadlisienmminlilaiunsiaduauanuingatia (Unrated Securities) amans

a o A W o A v o ¢ . . Adae o A A

nuvasniunilildanzidouluamananning (Unlisted Securities) uazamasnindauauanuingaiaas
@li’lmi%%agﬁlaﬂ (Issue/lssuer) @i'm’hﬁmmmamuvl,ﬁ (Non-investment grade) ay"mvl,iﬁmu namumﬁmmulu
A Ay od . KXdae o A A Ao A Ao o A [y
wiafl [ iTsanaswianiniiduauanuiidefendrananiefgeananasdininauinamuled (Non-
investment grade) wIaanasnuvaishilildranaifouluaaiandnning (Unlisted Securities) tawzlunsdl
ﬁm‘wmwﬁﬁuvlﬁ%‘umiﬁ‘@é‘uﬂ"‘umwmL%aﬁ'aﬁ@ﬁm‘ﬂmw%aﬁ;&”aanm‘wmﬂué“u@"uﬁmmmamuvlﬁ
(Investment Grade) wiaamanunaanzidouluaaandnning (Listed Securities) BmazNNoINUAINUIYNGLL
Lmzm%aamu’luﬁaﬁvlﬁa@mmmﬁmumaqu?ﬁ'ﬂﬁvlaivlﬁa@ﬂuﬁwlu@mwé’ﬂﬂ%'wsT LAWNIZNT TN AT AT

nuﬁfmﬂu%é’nw%’w faanzidonluaananannIn ﬁmmzﬁﬂaanuaanul,viwﬁu

nadnuaniuluanaIndansusresdygTevosniiuds  (Structured  Note) wIaanadrviigIinyiy
dszinnmsfelasisynnvufn (Reverse Repo) wiaginyawdinnmisliiiunanniwg (Securiies Lending)
IURININIUMNAAZNTINNT N.A.0. NIBFWNNUATZNIINMT N.8.0. nIaamenITINMIMIAUaaaNk Uizme

MAKG

at9lsna U%ﬁm‘i'@msmam’auﬁw%ﬁazﬁaimLﬂﬁyuLLﬂaamaanammami’mﬂi:mﬂﬁu’%ﬁ'm”@mn:amu lag
lumﬂﬁmiamumaanammmvl,&iLﬂu"thquUU'] BTN UINMITALLIISzIANTINaINK IRuTEIans
dudunaudladadunissauvainasnurnliiduliasulouemsamunislu oo Suibudiufigasiuns
asnuvaInasnuIin ldiduldawulovisnisaanu tiuuduIsnianisazldsuadnngfeniioasnuld
LﬁﬁﬂuLL'ﬂadﬂi:m‘nmaanaanmwmmluﬁmu@@”@ndn Vit TumId I UFadIUNIIRINUBBINBINUTINATA
MIIAULITELANTBINDING USEnsamana iU szozaasiinudofle vail laodasdnitedense lumi

vadr{aanududazy
(1) Tr3zz181 30 T suudiunaenzidowdunasmuny
(2) T9zHzIAN 30 T4 fauasua1ylazImy

' s Y { A tY o { ' § o
3.12. maasnuludtazing ;. Tsd9nalil Net Exposure MiApidasnuanuinsdadszinalasaislusaudind
laiveuniniaeas 80 maayjaﬁm%’wﬁﬁquﬁmamamu

3.13. USslnNUaInannIngnIanswaauan vﬁamsm@]anwalm’iﬁﬁuﬁammu:

nasnwdeadladud-wudiAa lnauea Ind 11



3.13.1. USsLANUaIRaNNINERIoNINIFUDU vﬁamsm@]ammIcﬂUﬁﬁﬁuﬁa:amﬂuﬂi:mﬂ :

u%ﬁm‘“@mﬁomaamw%aLLmamﬁi:M‘nﬁmww:ﬁnnmi"n"n%“wﬁ NINTRUIU WIaMnanualasitanatnila
2HINIINIDNANLENIMNNYTZNAAUSATINANT N.8.9. KIDUTTMARIUNINUAULNIINMT N.8.6. FAUA
@360 1UR LIuLAlUNTINAENITUNT N.8.0.RI0FUNITUATKEATINNT N.8.6. WaNUARTaURIad YTz aun 1
A A a A o 1% v ¢ A o  ¢a A A
RIDN UL AN YT NN 0 AN BT UBIRANNINEWIaNTNI AURIONM TN BNHA AT
CRVSIRE ﬂszm‘nu,ax@‘mauﬁ?mmm'lmimamiﬁwﬁ"ﬂﬂ

1. U3 nnuaIasIans bawn

1.1 @]3’]@’157‘}%

1.1.1 ﬁu

v
A (%

1.1.2 ludanuaasdninazdanu (share warrants)

q

11.3 11JLLam?m%’lumﬁaﬁmﬁmuﬁiauﬁﬂﬂﬁ (Transferereble Subscription Right)

1.1.4 luusasdnslunadsslomifnd underlying \Jukun3a share warrants

115 mwmmuﬁuﬁﬁé’nwmxﬁmauLﬁmﬁ'umwm'mumu 1.1.1 - 1.1.4 anufiginmn
AMnaLANLHY

12 anasnit

121 WWIUAI

122 daduns:

123 Wun (Vliiimﬁutjuﬂammw ﬁutjakl,wuuﬁ URAIIR1T Basel Ill)

124 uaniis

125 sy lfisu

[

1.26 ludanguaasdninazdanug

q

2

eda .

1.2.7 lTuusasdntlunadszlowingd underlying LIuwnsiasnIaviun

9 UG

Re

o

1.2.8 @NEIARAUNTAN WU U IADINUATIEIITRAMIY 1.2.1 - 1.2.7 ANNF 1N
MAUALNNLAN
2 g '
1.3 ana TNk (lisuaans Basel 1)

1.4 @37817 Basel lll

o &

1.5 ludAnusasdnSaunwns (Derivative Warrants)

q

' ¥
A o A

1.6 ANFINAFYYITOVIWRIRUIUNI (Structured Note)

2. Qmauﬁ’ﬁm AIATIRITURZHANLN msm“lumiamu

o

NINTAUN URI. a:mmmmnuvléfmu 1. @Ta{lﬁqmauﬁﬁmaamwm‘smmé’nmmﬁﬁmuﬁm 39

=

2.1 ldfidarmuaniatenlanmldgamulnmzaniuanniyadniuasmuluanas
22 swndsudald (mufansdinidu B/E PN wia SN Nfiauluiulfouiaudnasmuled
duiiumsldimasuloudnfisonsasluenasldauitmsnnguaneinue niefiSanlalw

NBINUIMANINBAULBINATIAT |)

nasnwdeadladud-wudiAa lnauea Ind 12



@ a

23 & agammﬁumﬂmsﬁ URI. E‘T’]%J']iﬂLﬁﬁﬁﬂﬁLﬁaﬁﬂ&nﬂi:ﬂElUﬂ’]iﬂi]’]im’]ﬁﬂﬁusL’ﬂEl\‘]“q%vl,ﬁ

' a

aeImNLEND LLa:ﬁﬁagaiﬁmﬁa:ﬁawammm‘s‘m Iﬂﬂﬁaga@"’aﬂdnﬁaoﬁnﬁwm

]
Lma'a‘ﬂ”ayja‘ﬁL‘f'faﬁaVL@T%afﬁ'@ﬁw@nwé’n%‘mmié’mﬂuﬁyau‘%’u‘lmm”umﬂa
2.4 1uﬂifﬁﬁLﬂun13adnu1u B/E %38 PIN flaanamanseansnitiadnszniinsdn BIE wie
PIN @Tonsmﬁaaﬁmﬁ‘uaﬁa%?a%’maﬂ@Uqﬂﬂaﬂv\iﬁ
241 TW. 3. W38 UA. MUNHRININEIBTINIEDNLWNILIN
2.4.2 TUIANIDDNRY
2.4.3 TWIANIONANIFILATIER
244 TWIANTNEMINBATURLERNTTININLAT
2.4.5 TINATWAWIRNRAVINANALAZIMI AL oAU TEIN A Ine
246 TwniamIdgseanuaztdurdszinalng
2.4.7 swasdaauwisdszinalng

2.4.8 anvumadudndszinenianyasinueaaunugsudnay 2.4.1 - 247

v @
o

Nk msm’i’aﬁamﬁmm@den@i’aaLﬂumian”a%%amﬁ'uma;gé’la'cn'w w%a;\i}"aaﬂ@% "
$rumnufisaandy (@) muﬁszﬂi’[u B/E w38 P/N ¢

2.5 mananulu SN Faaduluauianluiudiueait

2.5.1 SN dmssnsnanauunulassnadany underlying Usslnni@enny underlying va4 derivatives
muﬁsquumwﬁ' 6 U0 1

252 winmisanulu SN aziinarhlwnamudasivnauningaula nindFwindaadunsndaud
NaINUEINITNAIN LA Guudidwllauinasgiuwanadaivualas International Swaps

and Derivatives Association (ISDA) uaziuniwdaunisunsniaouiiale lasraunmsasmu

UFI. @Taoﬁ'@slﬁﬁmsl,ﬁmwm]’agaLﬁmﬁ'umiad°quﬁawﬁﬂﬁnamuﬁaa%’uuaw%’wﬁﬁu

(2
A v

asnan MluntaRedmiueis
253 lunsdifdn SN Gefidamwuaruilaonie Koan SN @Tmﬁumaﬂﬁﬂamummmvldﬂau SN
aenanInianAILaNg e usa. Tosweld
254 lunydifidu SN Faauevslulszna uaa. @Taa@‘hLﬁumia‘iﬂﬁﬁ%@ﬂmﬁu;ﬁaaﬂ SN
@”wia"l,ﬂf:riauﬂ’mamu
2.54.1 WQaan SN AWIHAZUIIYAALATIINTES SN lues TBMA nni’uﬁ 15 WaIUgarne
Pasudaztdion 19il lumrﬁﬁfud’aﬂsmLﬂui’wqﬂﬁwmwaa VR, AR LAz U
yadg@sraunaluiudiinidald

o

2542 Iuﬂitﬁﬁl,ﬁ@m@mirﬁﬁddwaﬂizﬂu@iaiwmmaa SN atnslvudam Iﬁ:aaﬂ SN

o

ATUIDALAZUIIYAANLATITNYS SN 14¢i9 TBMA viud

nasnwdeadladud-wudiAa lnauea Ind 13



P @ g

dawi 2 : niwdauiszinnviag CIS uazwkg property doalguautauaznan mmmﬂumsamu

o

&
1207}

a @ ' P ' Yo o
ﬂimtﬂ%ﬂ%ﬁ]ﬂ'ﬂﬂ']iaaﬂaHﬂ'\ﬂi@lﬂﬂﬂﬂﬂnﬁ&nﬂ\l‘nﬂ

1.1 fquavsduaziduldawndninusilunsseuawdsinudamnuadmnivanamms
mMadund lluaun 199 2.1 - 2.3
A ' A . v A
1.2 lunydudunssanuluniiae CIS nasnusmdagnasnu (invested MF) dasdulounonis
a dq/ I v ] o tﬂl o 1
aanuash (lldnunsaamuluniian CIs vasnasumanasdfiamulunasduri)
o a & A o A . .
124 dnamuluniwdfudadudszsinnuazsfiadsinuf MF (investing fund)
snanInaanwled
1.2.2 fimiasmulunindfuiialfitdwinangadiu (pro rata) uda ldwaduldanw
AANLNIUH single entity limit W83 MF (investing fund) Tih
1.2.3 fnmamulunindfuwdaliisdmwmaudadin (pro rata) ud? lanaidullanw
AANLNTUA product limit 1ATUNIWEFWNLTIH SIP Va9 MF (investing fund) 1t

1.2.4 fimsasmulu derivatives Midwldaaunaninua global exposure limit 789n837)%

o
o

Wb

1.3 lunsdinnainununaiass ainuluriiig CIS 183 MF MF adnanaad bailnasnuiiy

AaLaas

a

1 P o 6 a = = 1
g 3 : nandandszinnhndinnIaagIstnauniILwiin

€

doadududhnwiseananisuiniudnuasurn ask

1w Iwndiad uTEnIunu wis viheIdanesdies munguanoddisgiiaamiunniu
2. 5WANTOONUE

3. 51NN TRILATIZN

4 FATAIMINBATUAZERNITINIINEAS

s.miﬁmmmaaﬁwﬁaﬁagjmﬁsl

6. 5N INAWIITIRAVUANAIURZ VI At B LIz A Ine

7 swiastemdsasnuazingusadsznelng

8.5 IEMNLAIUTT N e

9. smiuwmsdursnindmandsanalnadugandn

10.amu”un’m’imi’mﬂszmﬂﬁﬁé’nwmzﬁmaaLﬁmﬁ'mﬁ'mhnmu 1-9

' P =y o o a
dUn 4 : fgiﬂﬁ‘&ﬂiﬂﬂﬂﬂ’]i“ﬁﬂfﬂﬂ&l Yaggan (reverse repo)

& o

v Q/ ‘;J
miasnulu reverse repo dasiduldaunaninuaiad

a o

1. gy dendulidyaaadsifausadudugdyanlu reverse repo ldmungnanaing

a 6
1.1 FUITNIRTE

1.2 UTHNTUNL

nasnwdeadladud-wudiAa lnauea Ind 14



1.3 USHNLAsAaNeITIaT
A o o o ¢
1.4 USENRINNING
1.5 USENUsznuny
1.6 TWIANTUAIUTTINA INY
1.7 ﬂamuﬂmj
AA AaA o & X
1.8 AAyanaNdngnanulamzina i

1.9 FIUNINIURSIFIRINAINNY R INGIWITNTIVY S0

o

2. aEINELUNNTHN reverse repo dadiuanans ait
2.1 ansIMasg mouazanaImasgansdsang laansdiduanasniasganslssnasad

credit rating ayﬂué'u@ﬁ_l investment grade

+
< o

2.2 awanidu aadylEiiu dandudhn apn wiakugizozau 7 swaswdind uSEndunu
a Aa o X 9 o A o A Ca
wiasmanIniinguinslanizinasdu iuglinaznwi Sslongaaunialafiv 1 3

U
2.3 auandu wia Mayalaiiui TSFC (udean nlifmuainlfiduauadliiiv 270 Tty

+
< Ada

WEIUBBNGAD WAL WAIN DI M3 an9aunIoLla laLhn

+
< o A

2.4 duandu MmayylHiiu wiaqpn Adanylaiiu 90 uiuudiunioan 598 credit rating &9

@ q

o

1 , P2 &
ADLINAUIAIU
2.4.1 {lissue rating %38 issuer rating agﬂué’u@”‘um laonydinidu issuer rating aaadn
credit rating ALFU1INMNIIN credit rating T HUZAUADE
242 guarantor rating agﬂué‘u@”y investment grade
aqf 4 = = L a A; = ‘ﬂy Ajll A Ad v
25 m’]miﬂwfiwmqﬂ\‘lmaavl,umu 1 4 Munzifouluaaadaroanarsnh nia N4 2RI
A, A a v A vl A ' & o ' v A . .
Mingatiauazsnedslagsimandamsdaan sy laganaswiainandasdl credit rating
. N SRV ¢
atndlaatinanits aadt
P= . i <& . o o A . . A a A x>
2.5.1 4 credit rating 3:515:@%3%1% 2 AUAULLIN AID credit rating szuzgNisufeslany
. . < o, > v | = v
credit rating J282aUAINAIANNN CRA aiSouifisuls
252 {i credit rating szuz78tlu 3 uauuIn

A %

2.6 AR1IRW OQJE]WUﬂ\‘ILWﬂE]VLNLﬂu 1 L@’IE]WY]‘I]%’Y]H'UU%Iu@]ﬂ’]ﬂ‘ﬁﬂ“lﬂil@]'i’]ﬁ’]'i%u I Y]&J“IIE]};JJG

9
A, A a v A od A ' & o ' v A .
Nenfinsetiauazdredsladsinmadansdasssmuos lasananiainandasd credit
. . L4 o ¥
rating atindlaagnaniand
2.6.1 # credit rating szzduatlu 3 dualuIn wia credit rating srpzeINAiBLLALS LA
. . < o, > v = v
credit rating J282aUAINAIANNN CRA eitSoufisuls
2.6.2 i credit rating szuz78tflU 4 duauuIn
2.7 NIWSFUIUANNFIUNINUALNTINANT N.A.0. AU

3. 32HZIAMITILTIT RV reverse repo @4 luLin 90 i

4. TarmuaiudnNuIEnIamidesl fuddwiunisamulu reverse repo

nasnwdeadladud-wudiAa lnauea Ind 15



4.1 aaslEsygranasgwaunmiruelegsuauasanIa1 Ik ng (Thai Bond Market

Association) %38 TSFC
4.2 vuthuannindniaananinge ldansnselauda tiunddnansueadi
4.2.1 Juminnsnialauaudainnualu reverse repo aIna17
4.2.2 Jumsnaay repo Mduldanudszmaamuenssumsmnunanningduazaaa
o v &4 @ Y ¢ A aa vl A
wannIwghdrenaninant Sewly waziinisluniaddudulumnvamnamunuuag

m‘sriami:gnw”mriﬂ%‘w R 23N I3

4.3 yadvaInannIngnIaanaINda w wiududyy desfiyadudullausunmnisdiuom

v

ad o A
AINIDNIT AW

' @ o & A a4 & .
YAANYBINANNIWLRIBATIRIINDGD > (319108 X (1 + discount rate))

U

& 3 a_ =
i

Made = nanfinasnudrzldudgayardndheniaduddananning wisanaiaw

She

reverse repo

o ] v o & A A& A @ % o ¢ o &
4.4 ﬂ’]iﬂ’]id%ﬂﬂ’]‘ua\‘i‘ﬂaﬂﬂﬁwﬂ%ia(ﬂiﬂm‘m‘ﬁa W /WA I%Lﬂuvlﬁ@nw%aﬂLﬂmen ALY

441 yjaﬁwamé’nw%’wﬁ%?amﬁmsﬁ%a > (UAAN reverse repo x (1 + discount rate))

U

e & ¥ v

4.4.2 lunvdiiyadmannindwioananinge o awiu Lidwldawaunislu (1) v3sn

a

o o a @ A Ai a A [ o & A A
ﬁmmmammlﬁgmgrgﬂaumimm WIH BIORANNINERIDATIRIINEINIID LT bis
° ¥ A % ' o o & A AL
3% reverse repo I%LLnﬂamu Lwa‘l,ﬁgammmamaﬂmwﬂmamwmswmaua:

o ea A ) . ad o . o o o o A '
nIngaunlanaasnadullauisnisainan mﬂmummsn@mmuwam
RANNINETRTDATIRIINTORARININENATIN T8 4.4.1 LIuuedunsdarnds 4.4.3

dd' 0/ 6 v 1 ' a >3 6 A aig
4.4.3 lunvdifinaawsonuaunilu 8 4.4.1 usasnaiyadivasmannindgniaanasnge o
awin Jyad1iaunityad reverse repo x (1 + discount rate) udwaulaifin 5 au
1IN W30 A% 5% VBITIANG BLAILATIWINBEATAINTT LAzl NIIFRUALTDIAINED
[ A Yo a = v o A 1 .
Musyangslaimualasiasaniaadsanuiieswasganynyn (counterparty risk)
WY USHMIANTa bl iiunIeute 4.4.2 nle
4.5 MIMWITAYARN reverse repo AW 4.4 Ixduaruaads

o & o &l =3 L e R o Aa
451 mmmmm’]m‘naﬁmuwaﬂsﬂwuﬂﬂamuwﬂmmﬂﬂ reverse repo IWNIIUNA

NIIAIUITL

452 dwinnidunoginiy wisdwimnudugaagniuad reverse repo NNTINTINN

a a =

naaNulagNuARY YT

U U

ganuLazdtaanasmnua laansatiautznianu
pinywlapinswnisnnuannindniaanasidenianindauilanan 4.4.2 (dd)
22473330 7AAIIN reverse repo MBS
. A o o v o X o R & 1 oo A
4.6 discount rate M lglumsduwim daadumsmnuadulasdrilststatoanuizssaes

o

' Y v ¢ A a8 Y
ﬂ YT RANTNINY RIDAIRIINDDLLR

o

nasnwdeadladud-wudiAa lnauea Ind 16



1 { o o ¢ e . I o
a5 qsns‘mﬂszmnmﬂﬁ‘ﬁuﬂﬂnnm21 (securities lending) AadtiwlUaananinamln

¥

o dasilgany

a

i =] v [ a { 1 o
1. "anhontadud ldiulusynnelddsznaugsia seLlaslunsdingdyan

@
U
ananniznslupusdunuuaddiy gindeuduyanadsinaaninlsznaugifmiaduiu

Aamslaamangnanglng

1.1 gldiulueunnadsznaunsfia SBL

1.2 swiansunslszinelng

1.3 ﬂamuﬁuvj

1.4 TWIANTNENTITNLaTNTFIaaNWAIU TN e

1.5 FWIANIW ST

1.6 u%ﬂ'm?uv;u

A o o o &

1.7 USENRANNING

1.8 USundsznudie

1.9 Non-retail PF

1.10 nasnwiniatwngnnems

1.11 ﬁﬁqﬂﬂaﬁumuﬁﬁﬂﬁfmmﬂm:ﬂﬁwmiﬁmu@Lﬁmﬁu

[ o ey wa o o o ed [ [ o ¢ & [ o & A
2. AANNIWEN IR @1aaLﬂumﬂmwmaglmzumumﬂmﬂmwwaaqumumﬂmnmwm #380
a a s‘d' 1 o o A =1 % 2 6

RANNINEN sl Tzne narinninmdumwanzsdsunanniwg
3. MINIRIBsENRanUIEAL USENIANNTABIF L ANNNTAIN

3.1 GhLﬁumﬂﬁﬁmimm%aL’%Uﬂ%é’ﬂﬂi:ﬁumn;ﬁm%Lﬂuﬂi:ﬁumﬂﬁﬁwé‘nﬂ%’wsTI@ﬂﬁao
Wunandsenuash
3.1.1 LIUE9

o

3.1.2 @IR1IN1AIY INY

o9

+
< o

3.1.3 GILANLIY AR LTLIU UATIIUENN ann Méaﬁuﬁswzé’u N TWANTWITY VTN

]

a A Ao o & X v o
L\‘]Wq%. ‘Miaﬁu']ﬂ']i“/mﬂg%u’lﬂLQ‘W’]:%]@N“U% Lﬂul}dwﬂ’li:aﬂwu

+ +
o o o A

3.1.4 eauanidu wia mayy i 71 TSFC udean Niimnuatulfiiuaudildifiu 270
Tuhundinaanauaziduaniaiuualdiduilanisanuniaiia laiin
3.1.5 eauanidu My liidu niaagn Adenyldifiu oo FwibudiuNiaan Gl credit
. , L4 o ¥
rating atindlaatnanitan s
3.1.5.1 {lissue rating %38 issuer rating aglué'u@‘”mnﬂ laonydinidu issuer rating
@ credit rating A1 LAN1IINNNTIA credit rating ITHLEUAIE

3152 guarantor rating agjsl,ué“u@”u investment grade

3.1.6 ANETRHNN credit rating ayjluﬁu@uu investment grade

nasnwdeadladud-wudiAa lnauea Ind 17



3.1.7 AHIRaMUIIAUN . LﬂupjaaﬂiﬁLLﬁnaunuLﬁaLﬂuﬂizﬁumiﬁwﬁﬂﬂ%rﬂﬁuﬁ
nadnm
3.1.8 ﬁuwwuﬁmu‘[u SET ﬁﬁswu%aayjluﬂu‘ﬁﬁ SET50 4% sl,umtﬁﬁﬂamuvl,&iﬁuiﬂmﬂmi
amulum’]minu ﬂa\anu%x%’u%é’ﬂﬂi:ﬂ‘"u@”aﬂdnvlajvlﬁ
3.1.9 Mmmamumad MMF
o A Iy A a a° A o o A o A aad A
32 dufiunslinasmuiinysuaniniansevaseamantaziuany 3.1 niadufiunislasitaudaz
TRl U89, eI UIAUTITERita19 nRanysenuaInan e lagwat
3.3 Muhnanysenuany 3.1 ﬁnamuﬁmwE’?ﬂ%vlﬂaw%ammiaw%aﬁﬂﬁ”mmmsnﬂaﬁumw
WANUTE AU be Li”ul,wiLﬂumiﬁaﬂ”wﬁﬁwﬁmmTa@ﬂaﬂugmiiwm'ﬂﬁﬁwé’ﬂﬂ%'wﬁ HULDI
3.4 émyadmandazin w Fuil 2 100% maagaﬁmé’nw%’wﬁmﬁﬁu
3.5 lunsdinvandsenuduiuge IﬁﬁnLGuaﬂ@“'\mdnvlﬂamuiwﬁ'uﬁ‘tuw%’wﬁau@"'ﬂﬁ
A A & A Aa o & X
35.1 Wurhnluswiaswndisd 3esmnasNingnansanzanatn

a

352 taniwdinnia aaFyanliiiu ash

+
< o

3.5.2.1 UaTSuHIN w38 R IR N T INITE UIENIUNL #IaFUWIANIN

e

a o & O o
ANHANILLRANIZIANITY Lﬁ%ﬁd&lﬂﬂizﬁdﬂwu

3.5.2.2 sdyalidu 7l TSFC ilugaan Adfwuaiulfiiuaudilaiiv 270 Juiy

+ +
o

| @ < AR o va A a4 v &
LLEOIUBDNAT LLazLﬂu@]’mﬂ\‘m’muﬂl‘mauma‘YI’J\‘m’m‘VﬁaLEJE]VL@]L“WIA
Y oA Aa L a o o v A A a . . ' A
3523 @]'Jﬁfy/fy]’ﬂ"ﬁl,\‘]u ‘Yl&la’]ilqvl,mﬂu 90 INUULLAIUNBAN DIV credit ratlng BHUNAUI

o

atslaadit

3.5.2.3.1 i issue rating %38 issuer rating atjluauaALLIN Tagns@indu
issuer rating aaddu credit rating ﬁVL@TmmﬂmiﬁTﬂ credit rating
JrpzAUY
35232 { guarantor rating agjlué’u@”u investment grade
3.5.3 @3EINATY Ny
3.5.4 reverse repo MWILATIFIINIATY INY
4. snumswazaz@eyuesayy WlEFynAfanyuuaznzidyvessyaaulzne
FnIuA N NIIIMIALRENNIRSLAzananann g hdntaimuaipiszuu e dyan

()

A A o o ¢ [ [ A A o o &
U&ILL&Zl‘ﬁ ﬂllﬁﬂﬂ‘ﬂi‘wilLLﬂx‘Iﬁﬂﬂﬂizﬂ%lugiﬂ'i'i&mﬂiﬂ&lLLEﬂzl‘V\EJ&J‘Vmﬂ‘VlﬁWU

a4 6 : 53330 52LAN derivatives m’m%é’nmmﬁmsamu

1. 13zLA1 underlying derivatives Ainasnuazididugatyynldeaosd underlying atnslaatnmilinia
naeee1d ash
v €a A @
1.1 niwddufinaanuaannamuld
1.2 aanaaniie

1.3 aanuanURuwiIn

nasnwdeadladud-wudiAa lnauea Ind 18



1.4 19306 LT credit rating w38 credit event LIuan
1.5 nasd
16 by
1.7 @”ﬁﬁmjuﬁuﬁﬂmﬁmﬁ arilSune sniifidasrusznauduiudmsasaudsany 1.1 - 1.6
%30 1.9
18 euRndesddsznavidudniony 1.7
1.9 underlying AUMNNEINNUAIIZNIIVMT N.8.0. FAUA
Tun3difl derivatives §1989MUT1AV09 underlying 11965 iﬂmﬁﬁﬂaﬁoﬁaﬂdnﬁadLﬂmﬂmaﬁlgﬂu
(Spot Price) %%ammﬁ%ytyw%amm’amﬁw (futures price) Wi Hi9d enaes underlying audtlaila
il W58 underlying Midnasdusznavaasaaiiaingy daaduivansuagisnranaueadamsly
DUUNTHAIAY
2. Lf‘iiauvlmmiamu Und. azdufiun1inanuly derivatives Ietdaile
2.1 ﬂirﬁﬂamu"lﬁszqLﬁmﬁ’umsamulu derivatives Waz underlying 2849 derivatives ﬁa:amu"ﬁ
aghsgaiaunlulasens
2.2 flumadududanynilu derivatives athalaatnanils aait
2.2.1 derivatives on organized exchange

222 OTC derivatives 935t

. . tY "o ; =]
2.2.2.1 n3dhiu OTC derivatives ludszinelng dasdgatygrandhonitadu suans

v

a = o & X o . . A vy
‘W’]m‘ﬁg. ﬁmmi"nﬁng%mﬂmm:ﬁ]@mwu AUNuTavY derivatives maa 1

derivatives

(% '

2.3 Tunsdinazdnadinadiazniidionsdonanfud1ida derivatives fugans Audtudaadu
v ea A v AV .. vAA Aaw A A o o4,
niwdauninasnuaaunanamuld vt lidnamuzidudlianiivueuniadninnadsmay
GRS TR
@ ¢ A a a i o A
3. WANINAFLNNLANNIH underlying 1TuwaTH
lunsdiN derivatives 4 underlying Juasiiany 1.7 — 1.8 aufiainandasdansue aih
3.1 uarininmsinueidmsdwialiaenatalan I@mﬁmii:mmdﬁayamm underlying %38

tadpdng 9 nihanlglunsdwn waslinsdwnadriildidudagiuamuenuminzausas

o
o [~

& a =g ) A ¥ oo oo , v A A
adnlsznauvasaTh NI underlylng V\iaﬂiﬁ]El@]\‘]ﬂﬂ'l']@]a\‘]&lﬂqjl,ﬂaauﬂﬁ?@quaﬂqﬁzmﬂq@]

a £

athadudaseens

o

3.2 Juariindansuradislastiinits asit

o

3.2.1 QTUNUNIINITINYAIDYLNEIND I@]ULﬂu(ﬂ“ﬁ%ﬂ&lﬂﬂmel(ﬂaﬂme%ud AN

(2
o

3.2.1.1 ariNaIflsznauudazaINinnin < 20% 289 RENNINNG

(2

3.2.1.2 arinasndiznauailaanitsdinnmin < 35% wadininninaa

nasnwdeadladud-wudiAa lnauea Ind 19



12
o

ad & e d o o o A e a o
lunimmﬂuvl,ﬂ@rman’nma’m I@l&la\‘lﬂﬂi:ﬂaumaumm&lu’muﬂvl,&lmuam’mn’mu@]

luda 3.2.1.1
NNININTNTNTZANUINAUNAINTD 3.2.1.1 was T8 3.2.1.2 luidasiasddsznaun
B T8INUNBIAINI DU NUALNININTIMN
o Ada & & A A o @ o A & o oa A o o
3.2.2 auindasrdsznauninuadunIaine1tainunasfinnIaidnay watduasisne
NaIfnIatNnAy
3.2.3 auhanlananain 3.2.1 way 3.2.2 Mduldandenlvasudin asit
3.2.3.1 Lﬂuﬂ%ﬁﬁﬁadﬁﬂi:nauLﬁumwmivﬁaé("ryryﬂﬁnamummmamu"l.ﬂ”[mma
3232 WaMWInaINUANTA I (pro rata) Laﬁamﬁadwnaanuaanulu@swa15
A o & 'y o [ ¢ . . .
wiasgnulasassual lanaduldarunaninmsd single entity limit vas
ﬂamuﬁu
3.3 1IuauiA s UM IR lauaaN N TANNUNL T D akaziNninT e o198 833N UK. N5
windsngamuuasnannduuiunluedases uss. Us. wudsssalilunasnisdeany
ANNTaLEININaLs lurtiatniduszanTninaas
3.4 finsugasariiiu 9 addaiiaadudszimniwimdurenlinmaauwetayasten
6
ANk
A A v A 4 a v o € v A o ' % ° o ' A ' A
35 lumm‘nLﬂumuﬂquauﬂﬂmnmm ATRAINENABIFIWIMANNAILYToEInsatslanse

o

nawasIaIdl

¥

3.5.1 11011391 (spot price) #IaTAAYYITaV1BE1WIN (futures price) VaIFUMLNA
s 6
AouH
3.5.2 @Fﬁﬁﬁuﬁﬂmﬁmﬁﬁﬁwmmmm’lmﬂaqﬁuﬁ%aﬁmé’tgrm%a*’mﬂmmﬁwmﬁuﬁw
0/ €a v a v A
Tnan A la A nitg
3.5.3 MAFYANTaERINNaaInuaTiRuI lnanusiaute 3.5.2
3.6 Junsdniduaniiuime @”ﬁﬁ@”&ﬂdn@TadﬁﬂmmiﬂU’L%Lméﬁagaé”wﬁammwﬂmwnaa
RUIBINUINTNNTVBIUTENA INenIad19U5sna RIDFUITIINIIANFUAILAZUSNNTA UTHN
'ﬁ'ﬂmiu,mdlﬁLﬁuvl,@Tﬁfﬁ%'miﬁwmmfuaacgw”@um@”mﬁﬂ”\‘mdnmmma:ﬁaué"mwﬁm%lavlﬁ

DELANZRN

o I3 v 9 od > €a a a ' o & o
4, ﬁaﬂmmsnmimslﬁlmiwmumwm‘wa@amﬂ’ﬁ:%u@]’l&m’ﬁ:;dﬂwu (cover rule)

=

u’%ﬁ'ﬂﬁ'@msﬁaﬁ@iﬁﬁw{wﬁﬁumaaﬂamuﬁﬁqmmwu,a:ﬁamwm'aﬂm‘hmuﬁl,ﬁmwa@ian’mw
nadnumﬁ]ﬁadﬁﬁwﬁmwﬁamﬂaaLﬁa derivatives ﬁuqﬂmvﬁma@nmﬁ"lﬁamuh derivatives Thi
wazt U@ uNEIRNINUAIMLNIINMIT N.8.6. TALA
5. %é’ﬂmmﬁl,ﬁuLﬁwﬁﬁ%%’ﬂﬂﬁamuﬁﬁf@qﬂi:mﬁt,ﬁamia@mmLf?{'m
Ad Ao o . . A . q A A @ v ea A a
lunsdnusEnIanis m‘*qulu derivatives 1 underlying lWla&a@ernunIwgauNIzaaaNuLR

msamulu derivatives @]y\‘iﬂi‘l"nﬁadL‘f]uvl,ﬂ@ﬂMﬁﬁ']‘ffﬂx‘]']%ﬂfLLZfliﬁJﬂ'li N.8.9. MuA

nasnwdeadladud-wudiAa lnauea Ind 20



6. %é’nmmwﬁﬁuLﬁ&lﬁﬂ%%'un'lsamulu OTC derivatives

o

USHNIANNT G099 biavaanadlu OTC derivatives a9#t

' a

v @ i s 5 v . . ¥ a e o o A
6.1 Fl.‘lﬁﬂﬁmvfy']aﬂNqﬂ“u\jﬂquqmuazuﬂﬁaﬂﬂqU@]ﬁiiu“ﬂaﬂ derivatives 1%U5Hﬂﬂ(ﬂﬂ’ﬁﬂ3’mnﬂ’auﬁ

9

15 Lm:i'uq@ﬁmmmmiauﬁau 799 ‘Lumtﬁﬁ’i’u@”\mdnLﬂm”uﬁq@ﬁﬂmsmaa Usa.

AU muazui&yj a@hqﬁmmm aluiuvinnnsoa bl

@

6.2 lunsdinifiamgminifisdinaniznudanaiues derivatives atsiiiaday liddyandnde

s
' a =

%ﬁaﬁwmmua:mﬁgamqmﬁﬁwaa derivatives MUSHNIAMINTILNUA

(3

1o a 1 A a vA . . A a o o [ v
6.3 ﬂ zynnaﬂmwuwwaﬂmmimagmz derivatives Lllaﬂiiﬂ'ﬂﬁ]ﬂﬂﬁiiﬂx‘i"ﬂﬂvlﬂ

3

& a

7. waninasiiRudusmIumaddugatyylu credit derivatives UENIan1IdasUfudiauiTanly

[
e A

AW

s A

7.1 viudlugdanlu credit derivatives ladlamziiamIaaanaioarini

o a

7.2 iilugdyanldianiz credit derivatives iianwuzvaiginsuniafiouidssnuginsiuadng

U

o

= ' g
nitagsla ail
. A v o o A o a A
7.2.1 Credit Default Swap : Tilduri nsanaslugiuzg@otsziuanuiFosimasaan

\NeatasnuanuaanInluntsznitanu obligation UadKHNHUAIW obligation 1w

o

lasganypnegluguzdinodsiuanuissfinzynvuiazdasiszduaataanas

(]

& o 4 A a . X ~ o & o 4
FaUsznuanuiisadaiia credit event Gulagazinalidaanasdalsznuanuiies
° o A 4] a . 0% Py o °
ATUNIAUANUN (luﬂimvle&lLﬂ@ credit event mamﬂadam%q@imuﬂmﬂ’muﬂ
auUnd) nd i obligation Az 9T8NTLAL (Single Name Credit Default
Swap) %38 obligation finaamunaditmualiginsdsziuenudslininndrznd
4 a &/ a A
Walfia credit event AuNU obligation Temslansmaniadunsusn (First to Default
A A a . X o . . = '
Swap) ®idLdalne credit event YUNU obligation 31 BTl Umi‘ﬂmluﬂﬁ!u
. . A ) o 1 Aa a & X2
obligation FeazfimatrsznannwamludiuasFuningnan uataanasazasy
o 4 a . &’ Qs . . 1 . .
fruallaiia credit event Aunu obligation nnmmmﬂunqu (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : G9ldun nsanadlugiuzd@adszinanaiinsvas

a 4da -

AUNTWT19B89INANNNNITAARIVAINAADLN LN IATUINNFUNITNE 81959 I@mpﬁmm

a

ﬂi:ﬁ'ummLﬁmﬁmi:;dﬂw”uﬁa:ﬁhUwa@lauLquiué'@liWﬂaﬁﬁ%aé’@maasﬁ"sﬁﬁwaa

(2 '
o e =] a

nuaaNaandoauNIzanadnt LazaInnaasd (61d) mawamqﬁﬁﬁwaaﬁuﬂ%wﬁ

v a lﬂl o § 9/4? o dl ' tdl 1:' é/ ¥ A
273Ja4 L‘WEJLLﬂﬂﬂUﬂ’]ﬁﬁﬁdsﬁaﬂixﬂuﬂ’ﬂNLﬁﬁdﬁ]:la%&lﬂ(ﬂBULLW%LLE\IZQ’J%'YILW&J‘U% (a)

' a a

VBIYRANYATITNY aIFuNING 989 lvny KN g1TeNUAMULREY IWNIN92LNA credit

9
event wionsuwuaa YT (N3Gh1NLAA credit event)
7.3 é’aﬂ“ﬁ'ﬁﬁyty’lmmgﬂumuﬁﬁ?ﬁu@]:@EJ International Swaps and Derivatives Association

@ o

A o A o o v A Aw aa =
(ISDA) RIDRYWINAII IR UIUNTINNINNLDNTY DINVDANRINUIN WU AI b

nasnwdeadladud-wudiAa lnauea Ind 21



7.3.1 dualsisaulamungrang wazldvanisudsnungnaneindianannswduszasie
RANNINENIBNYAUUDY

v
o A '

7.3.2 laifidarwnanvhlwaninmnue LluanssuimiiniesyanTau1s8299ina credit

derivatives 8198 9L8aNLRY 11

7.3.3 lifidarhnualdnasmudaszalionuFomsliungayan

o v & A v a4 A add 4 '
3.13.2 ﬂ§$Lﬂ'ﬂ°l|aﬁ‘lﬂﬂﬂ'ﬂiWﬂﬂﬁa'ﬂiWﬂauau Vﬁaﬂ'ﬁ‘vﬂ@aﬂNQI@]U’Jﬁauﬂﬁ]zﬂﬁnu@nﬂﬂizl,ﬂﬂ

A v o =< A & [ v & o ea A A aad ' '
ummwmsﬁmawamumaLLmomﬂsﬂwumww:mﬂwaﬂmwU NINTAWIU WIannanualauIsaunatnlaating
P23 A ' A A o ° o =g
PHINTDNANYBEIAINNUTEMIAAKEATINAIT N.8.0. #3I0UTEMARUNINUAUINTINNNT N.8.9. TNAUaaIfa bR
% \ A A A o a o = A A A
VUL N IINA A NIINNNT N.8.0. 930 FUNINUAEATINMT N.8.9. IRaNuRUTaURI o U TzMaun lun3e

WL AU TH NNAS AN B YBINANNINERT AN TN FURITONIRABNHALALITIU

nai mnassnuluanmmiedyanludiidsang anmmissygrdinandeasuensniaidunsidyanlu

(]

[

Urinandniisnuinuguadunanninduazamananniwdnidusundnandyves I0SCO niandn1sdauny
o v ¢, A A A ae do &
wanninganvtsznanduaudn WFE niaiduanaizasuisniiaasuszauansls GMS
daufi 1: dszianuazquanlifuainsasnen1siwialy

1. Ysmnnvasasiansanslssine lawn

1.1 @liﬁﬁﬂinu@h\‘]ﬂi&‘ﬂﬂ

1.1.1 ﬁu

¥
A (%

112 luﬁﬂﬂ@uamﬁwﬁﬁammﬁu (share warrants)
11.3 11JLLam?m%’lumﬁaﬁmﬁmuﬁiauﬁﬂﬂﬁ (Transferereble Subscription Right)
1.1.4 luusasdnslunadsslomiff underlying \Jwiun3a share warrants
115 mwmmuﬁuﬁﬁé’nwmxﬁmmLﬁmﬁ'umwm'mumu 1.1.1 - 1.1.4 anufiginmn
AMnaLALHY
12 ananitanadszne
121 WWIUAI
1.2.2 0IIHARNT
123 Wun (Vliiimﬁuﬁuﬂammw ﬁutjakmuuﬁ URZAIIR1T Basel Il1)
124 duaniis
125 sy lfisu

126 lufmagusasdninezdaniu

q

2De

1.2.7 luusasdnFlunadszlomingd underlying iiunisiamianurg

9

Re

o

1.2.8 @NEIARIUNTAN WU U IADINUATIEIITRAMIY 1.2.1 - 1.2.7 AINNF 1N
MAUALNNLAN
2 g ' '
1.3 ana TNk (laisuaans Basel 1ll) dradseine

1.4 @987 Basel Il sn3dveine

nasnwdeadladud-wudiAa lnauea Ind 22



1.5 ¢nn aUTEIne

1.6 luddnuaasinouwus (Derivative Warrants) dnidszina

' ¥
AA o A

1.7 aMaINAFTYYITaL 1082991 (Structured Note) d19u3zing
2. AmAENTAYBINTIENTURT AN AT UNITNIN

o

ﬂ%'wﬁi?uﬁ URN9. %mmsmamuvlﬁmu 1. @Tadﬁqmauﬂ'ﬁmaomwmsmu'ﬁé’ﬂmmsn’ﬁmuﬁ’m 3%

o =)

2.1 ldfidarwuaniaanlanmldamudnmzanisanniyadidussnuluanans
2.2 sansaudsufiale (saudensdinidu B/E PIN 138 SN ﬁﬁﬁau‘lmﬁmLﬂﬁmﬁau@inamu
lagiumsldinssuloudniisonsasluanaslamuitmsnnguanatimue wiad
L’fﬂ'au"lﬂﬁﬂamummmmﬂﬁuﬂ’aaﬂmﬁmﬂﬁ)
A v d' s d' v AR v di o a o A v
2.3 fiayaieanuanasn uaa. mmsnmm"l,@Lwammﬂiznaumiwmimmaﬂaamﬂ@
RIIRRE tUalR eV LLazﬁ‘*ﬁaylmwmﬁazﬁauHamqﬁﬁﬁu I@ﬂ“ﬁaga@”\mdnﬁam’wﬁomﬂ
. A A a v o o o A o A [ o
Lmawagﬁmwjanavl,wmammmwammmsamﬂuﬂﬁamuiusmumﬂa
24 lumrﬁﬁLﬁumiamulu B/E %38 P/N N128na3a3asnaitinad1seniinnsan B/E w3a P/N
@”aﬂfcin@Tauﬁmﬁ'umi’m%a%’maﬂ@myﬂﬂa 199
241 TW. U4 %38 UA. MUNRANg TN
242 amu”umslfimmﬂizmﬂﬁﬁﬁnwmzﬁmaaL@‘Tmﬂ”u;ﬁumﬂmu 2.4.1
NIo ﬂ'ﬁaﬁ'a%%aﬂ'ﬁ%'mam”aﬂa'nﬁadLﬂumsaﬁ'a%%amﬁ'mad;jé’oﬁhw%a;jaaﬂ@ﬁ N9
Fwunutisaanids (i) awnszylilu B/E wia PN daa
2.5 mianulu sN deaduldauTeuluiiududsh
2.5.1 SN fim3snsnanauunulasd198any underlying UsziAnL@enny underlying wad
o 4 L4 .
derivatives m&miz‘i_qllumuﬂ 6 U 1
A ° o o o o &a v ea < o
252 mnmsamulu SN a:uwaml%ﬂamu@aﬁwaumwﬂaulﬂ 9 Nangdaunuaadiin
o ea A v o | A o
mwyaumamummsmmﬂ@ viusdiduldanuanasprusnadsfinualag
International Swaps and Derivatives Association (ISDA) wastdunswdaunaunm
Wasuiiela Imﬂ'aumsamu UM, ﬁaoﬁ’ﬂiﬁﬁmﬂﬁmwﬂﬁagaLﬁmn‘“umsm"quﬁ
awﬁﬂﬁnamuﬁaﬁuwauw%’wﬁﬁuﬂu\mmﬂﬂuwﬁfdﬁa%muﬁasl
253 faan SN ﬁumau‘[ﬁnamummm%nau SN aanaNInianATLeNY LiB UAd. 38978
e
d A ' o . &
254 lunsdiidu SN Foauasludadszing dasdsngi SN suiinendsinglu
o A, A a o A o ™ a A wn
izuwagaﬂmwana%mLﬂumamuiﬂﬂmvlﬂmaaﬁsmuwﬂgmmﬂa WAz UAI.
@TaaﬁwLﬁumiaﬂ'@lﬁﬁﬁa@ﬂmﬁugaaﬂ SN @”ﬂ@iavlﬂﬁﬁaummmu

' Aa

2.5.4.1 Iﬁgaaﬂ SN daswmﬁﬂugammmsmm SN FaLAaINITNNIAUI

q

a o A ° A o A, A A o ' o
L@mnmﬂﬂumsmmmvmwLLﬁ@ﬂm:uumagaﬂmmanamﬂma 1%

nasnwdeadladud-wudiAa lnauea Ind 23



o
[

o A o o : A & Ade o '
URNI. ‘qm‘tm 15 LLﬂZ?uq@ﬂ']ﬂTaﬂLL@]ﬂZW]a% AR A) lummm%mﬂm’slﬂu

' a

TWRYAYININNIVDY UAA. ’Lﬁﬁﬂmmuanﬁwj arna@AsIsNAMeluIuyiinsoa bl

9

2.5.4.2 lunsdiifiamemininsinaniznudasnaives SN adwiidbieny lidaan

SN daﬂmﬁl,ﬂugamqﬁﬁﬁmm SN V189U HNIANINUN

1 A o A 1 1 1 3 a wn
q3uN 2 : nNIndanilszinnyiwly CIS wazwruy property avilszind @IENQJQM?(NU@]LLNZ

o

%ﬁ’ﬂmmmﬂumsamumﬁ

a @ 1 P 1 Y o o 1
ﬂimtﬂ%ﬁ%?ﬂﬂﬂ'\iaE]ﬂaE‘l.ﬂ'lilsl(ﬂﬂ\iﬂﬂﬂﬂ‘lﬂ&l']El('?'l"l\?ﬂigl»"/lﬂ

2.1 ﬁqmauu”ﬁuanﬂu‘lﬂmwé’nmmﬂumsamwﬁmﬁmn"’uﬁaﬁ’mmﬁ%'m%'um'la'nwmn'mﬁu
mldlusun 1 98 2.1 - 2.3
2.2 lumhsveanaimu CIS d@aszing (invested fund) Mt a3tk
2.21. miaamm:msmuamyagﬂimn‘l@'fﬂﬁﬁwﬁ'ugl,l,amawmmm@haﬂi:mﬁﬁﬁﬂﬁugLLaéﬁu
@ o & & o o ed A @ A .
nannInguazaaIadarsnannIngsadusuinaadnaes I0SCO wiatduniizvas
nasnu CIS dadszine (invested fund) Nlinsdasluamadamonannindednsizina

duauTnwes WFE

2.2.2. CIS operator 784N83YUAINABLN" ﬂl@i”miﬁﬂﬁ’ugnmmawm BawiUQuaniu

RUNTNINYVDI I0SCO

>
o

23 ﬂs:mﬂﬁﬁﬂﬁ'ﬂgmeﬂauammm U@Tﬂﬂﬁﬂﬁmmmﬂﬁmmﬁumm;jamua g NeIWaNIR

ANIOTUTUNANRI RN WA AU

24 1%ﬂiﬂiLﬂuﬂﬁiadﬂu1%%ﬂ’JEJ“].IE]\‘iﬂa\‘l“q% CIS ¢nvtlveina namu@“’and’n@Taaﬁn’nsﬁm”@mitjﬂuvl‘f

o

wwznsmimasndulunisusrisanwaaa st dumITIAT LN LLa:ﬁuIﬂmstiamu

9

astk (lilgiunasmuluniisvasnaimu CIS dsdszmadadunasuiiamasdnasmulu

NaIALYI)
@ a & P o A
241 fimisanuluninddudaududszinnuazsfiaidoinun MF PF w3a PVD (investing fund)

mmmamu"[@“lué’@d’m > 80% 284 NAV 289n241% CIS d9tlszinaii

A

2.4.2 fimisanulunindauiiialdiidwnaudasdin (pro rata) udldnaiduluanaumaninma

v @
6 o

single entity limit 289 MF n3firaninasiasna lulsnunsdiniwdzundy SiP

2.4.3 fnaamuluniwdiwlalfiidwmamudadin (pro rata) uia lanaiduluaaumaninmust
product limit §1suNIWEaRNLTIN SIP 289 MF PF %38 PVD (investing fund) 1
~ . i a (3 & L A
244 Nﬂﬁiad"qulu derivatives AidulUaunaninousi global exposure limit W83 MF PF #A%8
PVD (investing fund) 1%

2.5 lunsdifinasnunufaaaslasmuluriieuainasnu CIS d19tszine nasnu CIS dr9ssing

'
AA o

ﬂ”ﬂﬂﬁin@i”aa"laﬂfﬁﬂamumaﬂwmzﬁmmLﬁmﬁ’mammwﬂ@mas’ Vuwaidunsdndany

'cﬁwLﬂuLLazLﬂuﬂiﬂmﬁ@iagﬂ’ﬁa%mﬂmnu nat laalasuanuinrauandunwlagtionms

nasnwdeadladud-wudiAa lnauea Ind 24
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qui 6 : 53n3301321AN derivatives MARANLNIAINITAINH
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2.2.1 derivatives on organized exchange
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FuAwunaa
o € A a a . o A
3. RANLNUNLNNLANNITW underlying \Juandh
A A . . A . o o o A o . v Ao o X
lunsdif derivatives 4 underlying Wuarhan 1.7 — 1.8 auhainandasdansme addk
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7.2.1 Credit Default Swap : 3ldun @sldun mannaslugmedFotsziuanuiosiu
LnsaaiAgTeanuauaansalunsiiszwilany obligation VOIHNWUA
obligation 1 I@ﬂ@jé’tgtywﬁayﬂugmxpjm Uﬂi:ﬁ'umwLﬁmﬁmi:aﬂﬁuﬁa:ﬁawﬁﬁ:
Fumudaanasdalsziuanudoadiaiiia credit event dulagaziinalvdannasde
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fvuadiaiia credit event 4uriy obligation nmmmﬂuﬂéju (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : $9'lefur mwmaﬂugm:;ﬁaﬂi:ﬁumwL?ﬁwaa
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