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“issue rating”
“issuer rating”
“market price”
“ME”

“MMF”
“national scale”
“NAV”

“net exposure”

“Non-retail MF”

“Non-retail PF”
“notional amount”

“obligation”

“options”

“OTC derivatives”

“P/N”

AMASUILANY
aonuluusiazusunfioglunguiianissnAwinsanm

SHAUANNWIL DT 0289 NI NNWINGIULHIUTBY §5UaTTR gaan

7189 nIagAUITAW

Y]

NIMIZIMNIFIATI credit rating TwszauNldiuSeutiieuszringuszing
credit rating luszaufiannnsnasnuls
International Organization of Securities Commissions

nmsianaznensiasraUszagwdnnnsnilulwaseusn (Initial Public

Offering)
AWAUAINW LT BN DZDINANNSNEVIBNTNE T

o

susuANnaBaiozesfaanasansniendman
YAATBINIIAIAAT

N9 IIN (Mutual Fund)

ﬂm“fql%ﬂmlmmﬁ% (Money Market Fund)

o o . i o 49 o 4 a
NIR3gIWN159A7 credit rating Tuszsiuildivseuifisuneludssing

%

YARMINGTUGNT (Net Asset Value)

[

yaAnNsaeugndlunsngaulddnlunisamulaensimie

'
s o

Tnedanrunisasulunsaswsedygifildnanavunulaggnsdag
Aunswean Fodunalvinasuiinnauies
TunSweRw

naswsINnAgiemheamunimaandugamuwlssandantu geeg

@

o

AelaAuzaIUsENIAAMENITHNISINAUARIAYWIEIERANLN T
n1sIANsnasnusIniiagaeuiill nasnusiaiagaiunildse
08 NBINHIINLNG

HaaUUTELANENIU% WAZNBIUEIBYARR
nasnudIwyARaIIelneg
NAABINAUAYYI1209 derivatives

ﬂi:LﬂﬂLLﬁZﬁﬂUmzﬂaﬁﬂ%JWga%ﬁ?}yﬂﬁ]ﬂﬂ\?ﬁl'l}l credit derivatives a”’mﬁa
f9 (obligation category & obligation characteristics)

o

o o a a o -1 1 1)
nafiRanuuzan (3) 20efienn “dnndanearenin” luans 3

WAINTZINAU Y RN YA A8 EIINI W.F. 2546

derivatives #9daa18wangwedaane derivatives

+
e v

Aaae i3 (Promissory Note)

naawlalA AIIENTNUANUTENA 3 Liaw BS 28



o o

ANAN
“portfolio duration”
“product limit”

“PVD”

“regulated market”

“repo”

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

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIp”

“gN”

“sovereign rating”

“TBMA”

“TSFC”

“TSR”

“underlying”

“WFE”

AraS U8 AN

mqmﬁaﬂaw%wéﬁuﬁamu %'iavlﬁmnnfliﬁflmmﬁimfmmmgmmna
é’mﬁdmmiamuﬁﬁmummwﬂsxmwn%’wﬁﬁu

ﬂamuéﬁamﬁm%w (Provident Fund)

Andnatsndndanen1sieaisszninganialviinnisasaisesede

'
| o

PIUATIFITISHINNWE TINNIATONARN ] MALINUATIANTNG LAD

al

AnEna19RinaagnelAn13iNAUALAZEINIINTITHS BN HIBITWATN

a (% a v o

RNAINURLARTWARNNTNENIBATIESNHANBUSIIWBILHLINUY

al

ganssnmselaed Ttyeun%adn (repurchase agreement)
ﬂammamﬁaﬂ’amuﬁl’ﬂﬂ (retail Mutual Fund)
nasyuaIuYAARII8ERE (retail Private Fund)

qinﬁumi%aimaﬁ JyunaneA (reverse repurchase agreement)

gaflanannswduszianianisnisiauazliBananning (Securities

Borrowing and Lending)
gINIINMIIABNRANNSHE

AANANANNSNERAIUTZNAlNE

'
a U

TudAnuaniansnazzaru
gR918IUN TR BRI N B NNINIRUunIa AN
Specific Investment Products

'
dd o

g 1 v
AI1H1SNNFEYEY178218839%W e (Structured Note)

uaUAMNILTaliaszAuUssIATasUssIANIaanaIas I nNag &

Wuwnsuszidnanaidedlwnisianndisenitaessguiaza sz
ANIANAAIARTIEININE (Thai Bond Market Association)

a9 v o v v o L - B
ua. ‘VIVLM‘H_IT,UB‘Hoﬂ_lw'][5]‘1_]33ﬂﬂ‘Uﬁq?ﬂﬁ]‘ﬁﬁﬂ'YIiWEIﬂiZLﬂV]ﬂ’]’ﬂ‘ﬂﬂ%LﬂE]LWE]

s o o

g3fanannswg (Securities Finance Corporation) AINNLHN1EINGE

o o

HANNSWELAZAANARANNTNE

lunanedndlunisgoruiinnuilondndle (Transferable Subscription

Right)
A1 AILUT NIBRANNSNEB19B9

World Federation of Exchanges
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1. #a Uszean LLazmqwae‘[ﬂsemiﬁ'ﬂnflsnamuﬂu :

1.1. dolAsonissanis (Ine) : naswlsin ASIEISHIANIUSEINA 3 LB BS
1.2. FolAsen1sdanis (89nw) : K Foreign Fixed Income 3 Months BS Fund
1.3. Hage : KFF3MBS

1.4. Yszanlasinis : nasnwda

1.5. UszLAnnisene © 21emsaiien

1.6. miﬁwummeﬂﬂiomi D AAWA

1.7. 91glasens - - U 3 1Hew 0 Tn

1.8. mqumwaﬁﬁ%ﬁ (nsdifmuaeigdudaaa) :

1.9. Fouls (a1glAsans) :

Uszan 3 Wawlaaldsindn 2 waw 15 % wazldiin 3 tHaw 15 % WuanindaanIund1sing

AEUSNITINNIT n.a.m.’%’ua}mmLﬁwnaw%'wﬁam?ﬁlunammm

Wanladw 9 : USENIANITENERNTEUEZIETRITTNINNITEUBIERUILRIBATILIN NBLANNBIYW

a

AENAIFUFATTESLIAINITEUEZIBATININ Tunsdiliiamenisaiadiesniagislanionaieatnesnosialui

USuNIANszARSuliiuFedanieacmwaele 1 1Han HUAILETUAREATTEZIIAEREY BRI BTUNAR

o [
‘V]zLUEI%L‘iJ%ﬂE]\‘i‘Vq]%'S'JN

1) vsgndansRasufiwilisansnaspuiieldlduansuunuiinanzan wiosanizaaiainig
Waegnulag nieldmansamasansiivzamunaiudolils wieaaiwnisainisasuluineszmalsl
WRNzas 1w AzaaaLasAsYgadaaauean niafiaranisalduns uasgtioniieasnuaialdlesy
HARBULNWANE AT AUzl

2) dmiieniigamuluszeziIaauwaz1gasiLanlaz1Ng1 500 a1UUIN

1.10. anwauzlAsonis © nasywiadasmwialy

1.11. dnwaznISLawaae © Lawazeluning
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2. ai'm’mt@m;uwaafﬂsamsﬁ'ﬂmsnammm gaﬁhﬁmﬂ'f U Usslan 51A1989RUIEAINUTILAUD

™Y
2.1. S1wIwdunuzaslasinis : 10,000,000,000.00 UM

2.2. iJoula (Frwamdunuzaclasens) :

winluszgziIaEwaenkIRamwinIsIssdenigasmwluyaaniwnitdwiwiuguaalasinig usem
Jnn1sonaiisdwinduzaslasenisladnladifiv 1,500 aruuinrseAntudiviwnigasnuiiagnlala

With 150 a1wHIIe

#nslidenihe : 10.0000 Um

E)_

2.3.

22

3
2.4. ITWIUNINEAINYH : 1,000,000,000.0000 1iuIe

2.5. "3'1ﬂ’l?lﬂﬁﬂﬁrlls'lﬁlﬂﬂ“/“l%"?lLﬂ%a%l']ﬁlﬂ’%lﬂl,l.’iﬂ :10.0000 Un

[
o

2.6. YARNAWFAIIDINITHIZAAIILGN  500.00 U

'
™~

2.7. yaAauA1g09n13aedansIaa U ; lufnue
2.8. YARNIWAIYDINITHIZ LA ©

2.9. IIWIRAWILAIUIUFIIBINITAIIIEA :

[
o

2.10. NE‘]F]']%%’JEIE‘]\WI%F]\‘}L%HE]EL% JeudAne ¢

5

2.11. drwanuniigasnuasnas wdoydaus :
2.12. AL LALNNLAN

3. inguszavAzaslasen1sinnisnasnusIn Fiianasnusin Ussiannasnusin wleuiemsasmu
anwmzfivay n1sasulusisuszna msasnuludyyiBevigsioni Ussianuazdnsidiunisamu

1uﬂanwiwaﬁia%iwaauau wsamsmmanua‘[ma “s'ﬁuﬁ%my‘m .

3.1. inguszaorzaslasanig

lassnsfiinguazasAiianauauasaswiiluigendmanauununnasmwazlasuainasnideainnisasmu

q

Tumsa1sninoluuazaneuszsme
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3.2. Usziannaanuauuleunenasi : A51a1Mb
3.3. UszLAnNas A Nanuwue LAY ;

3.4. UsstAnNSaawa NN sae iU ssinALaza1aUssnA ¢ nasnusInTiiiuasnuuuuinnmdes

A9USEINA

a o v @ o o o & da
LLﬂZN%IE]'U’]E]aﬂﬁiaﬂaﬂﬂ%ﬂ?qﬂl,ﬂﬂﬁﬂ’] ﬂﬂﬁ]'ﬁ’]LLﬂﬂLﬂaﬁl%V]ﬂ'ﬁNﬂ‘ﬂNag

3.5. wlaunenisnin (61d) :

(%

Tunisdanisnasnu vsEndanisenagiaiunseringsnssunisnelaeddyaizeuwluwinnasusinlaniy

A7)

[
o

NANLNOT 190112 1azIBNISNAMEINTINAS N.8.5. NIDAINNITWANSNTINAT N.8.0. UTZNIARIAKE 195

N UNBUINITANINATDIZDINDINUTIN

3.6. M3 uluayaIZaz1eanii (Derivatives) © 899)%

L Ag]

3.6.1 ingUszaeAzaInIsaswlnd I Zeanea1Inil | N13anRNLEEY (Hedging)

'
dd o

g 1 v 1
3.7. MsasnwluwasIasNRAyyIZezneaeniiuls (Structured Note) @ luasnu

3.8. NAYNSENI5UINITNBINY (Management Style) : {NagNSNI5aINWAIILFELT (buy-and-hold)

s s U

3.9. AR /81989 (Benchmark) :

Talfl \Ha991nnaenuiin1susnIsIANISLUY buy & hold e lWlsanauLNUNAIANIIANIZEZIIATIAAUA

ar a

JolaidnUusinalSouiisunanismiinenaasnasnuwiuadie
3.10. ANWMZNIIILUARDULIHIBINEINY | Denansuwnwwuulidudan

3.11. seazBeaiienusleunsnisasnuuasanwus ity :

(Y v |

nasnuazasuwlwatslssmalaemisluseulvndladiesndisoea: 80 vasyarmindaugnszasnaw lne

'
o

o o 19 v o A v e o @ a o & o 1 -1 1
NuIEIU’]EszquI%SL%ﬂﬂﬂVl'SWEM'SEWIiWEJﬂ%ﬂ%LU%'ﬂiE]LﬂEI’J‘ZIE]\‘iﬂUﬁli”la’l’ime%VlLaumﬂﬁle[,%m\‘]ﬂizmﬂ

waznIadninluaniwn1sHwaUTzIA

[

drnsunisasululssnd nasnuazasulunannsudfiaveanglulszing laud Sudin as1a1sm1enisde

'
o

LATAIHITUHINIL SINNIRANNINE WIaNnTNEAWEW nian13vnenaalaeldduwnlidnsangnane n.a.6.

s & ] LY

nasnuanansuludygizenearmiilasdingussashnanisliosiuanades (Hedging) 1o lneludan

oo

(%

gavansaniien nasnuazllasiuanmdessiudnswaniddeunidiwin agalsinin nasmuazlainemm

q

9
as =1 ]

Tumsa1snianwuzansdyu1deaiealsniiuge (Structured Notes)

I A}
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o o g

nasnuazikuasnulunsssnindsuauanaitelioagluduaunainisaasnuls (Investment Grade)

' '
a o 1d

ag9lsfid nasyuenasnulunsasrindduauansindeliosiniinainisaamule (Non - Investment
grade) aW1znItifinTasnduulazunIsInguaUANE LBl afisn1snasmwle (Investment grade)
YUSTINDIYHAIN UL

[
o

9% NIIATWIUBATIFIBAINITIANI N IAIINTdI9 IR LU

(n

(2) #enawdnlasenis dedszesianuseana 30 1%

#195:191998N1589N% FeRszeziiaUszann 30 TuiuuATunaanziiennasnsngdn uaz

3.12. 918z BenAN1IaWIwAUIZINA

3.13. Uszianzasnanningwiansnganan vion1swinenualnesauniazamm :

3.13.1. USTLANIanannInegniansneanan ‘ﬁ%amimmanNafmﬁﬁﬁuﬁ%amﬂuﬂizmﬂ :
USunIANszaswisaLsaniUszlegilianizainnanning NSNEINEY niammannalaiouagnsle
ae9nihinSonaneeg19AINNUT NARMZNTINANG N.8.6. NE0USENASIENWAMENTINATT N.&.6. A1AKA
orealUih LTnuAlunsEinnznssNNS n.8.A.9508 1 NNRANENINNTS 1.8.0. WA iwtaunded

Usznrudlandaiinifinyssinnvsoanemzgaenannsnevsansndaunsanisninannalneisow

daut 1 : ﬂixm‘nLtaxqmauﬁ'ﬁﬂmmﬂmimamsﬁuﬁ':ﬂﬂ
1. UsELANYBIAIIET LAuA
1.1 ASESHE
1.1.1 WwaUns
1.1.2 faduAs
1.1.3 ¥iug (lisanuduuasanin dugouius uasnsnans Basel )
1.1.4 sauanin (Bill of Exchange®3a B/E)

1.1.5 ma 143 (Promissory Notewi3a P/N)

9
=1 [

1.1.6 ludAguandndnasdorn
o o od . @, ) Y a o o
1.1.7 Tunanednslunauszledsind underlying \DwinoUnIns o

9

0 e:)e

1.1.8 ASIEITABIBNNANBULHIWBILALINUATIFISHIAINAD 1.1.1 - 1.1.7 AINNFIHNIH

AMZATIHATT N.8.6. ANTARALNNLEN

2. Qmauu"ﬁwmmﬂ d1SuazHantn sum"‘lumiamu

a

nIngaunivsundanisazanansnasulamninde 1 sdesfinuaniRzainsissaananinainaAsuian sas
2.1 lifidofmuaniatanlanvldiamuiaissyniusnnndiyaaiduasmuluasians
2.2 gansnilAeufiale (sandonsdiilun B/E n3a P/N NfiGenlavinsUfeuiiousnasmulamiiunig

)

Iafinssulondndiensadluasianslamaisnisingraneiimun vsadteulalvnasusinisoaenng

28NAIHTLA)
2.3 fidoyaiiernuasiansiiusendanissansadiialdiiiaiandssnaunisiarsansninlaaeguls
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agedaiane uazfidoyanmiasionyargfiosss lnedoyaninaiisogedeanurasdoyaniatiolads

InAananiIgIn1samlnieansuluszauaina

2.4 Twnsddunisasmulv B/E v3a P/N Nieenasiansainaiivedissninisd B/E n3a P/N AInanIsed

finssueniansesusaslneymrani

2.4.1 BW. VY. 38 UA. MINNYNANEI168g3Raan1tun15iEn

2.4.2 sWIANTAANEY

2.4.3 sWIANSBIANSEILATIZA

2.4.4 sWIARNENINYATUAZEVNIAINTITINYAS

2.4.5 SWIRISNAIKIIE VAW IANAILALIWIALDNLAIUTEINA N

246 swiAIsian1sdiesnuazEutelszInAlne

2.4.7 swimsdaarnursUszinalne

2.4.8 d0uNsiwAIUsEIAT S dnwazyuanReIiugsutnen 2.4.1 - 2.4.7

noth N199118NIBN1TIUIBIAINEIABITWN1981IaNIBNITTUIBIREIINEWIaEaaNA NIs1wIRTINTeRanLUe

(d#l) mwdiszylilu B/E 30 P/N e

AU 2 : NINFAUUSELANKUIY CIS

[

nsailuniaeiiniseanagmalavsaunguanelne sofinmaaifvasnaninumilunsammuwsnch

1.

ARNANTRLAZ T UATNRANLN T L NITAIN AW AEINUTD AIABAFIVSUATIANTNIN15EN LU T 1%

q q

f14021-23

2. lunsdinnasmuluamuluniae IS zasnasmusin nasusInaInaIRosiuleuIsNITRIweATH

o

(laldiunsasnuluniae cis zasnasyusinnasiiiasnulunasriue)

o v cn & @ a a o o v
2.1 3\|ﬂ']iﬂﬂ“{ql%i%‘ﬂiw&lﬂ%’dﬂLﬂ%ﬂ'ﬁzLﬂ'VlLLﬂZﬂ%ﬂLﬂﬂ?ﬂ‘U“ﬂﬂaﬁn%anqiﬂﬂﬂn%‘lﬂ

2.2 fimsasulunsnddwiioldisauwinmuadadin (pro rata) waalauaiduluaunaninasi single

entity limit 289NDIN WY

2.3 finsasnulwnswdduiialdisAuwinmninanainu (pro rata) uaalanadulumananinmdd product

limit d1MSUNSHEFWLTW SIP 289n89nU

2.4 ﬁmiamu‘lu derivatives MUnlUn1amaninest global exposure limit 2DIND IV WM

A7uf 3 : nswgauUssanduenusans1aIstNg Uk LEIN

poaduwlndinniansarsiieurintudinaagiudnaoh

1.

a

SWIATNIRZE (5N.) USENEUYH (V9.) vIauseniasinnacdios (UA.) mangranednaiegsiaanits

n15L9%

© 0o N O o » w N

. SWIANTDONEW

. BWIAITOIAITHILATIZA

. BWIASRENISNYATLAZERNTDINISNYAT

. usTMamAsasimidadiagande

. FWIANTNAIBIAINAIWIANAILAZIBI A DN IU SN A LNe
. swimsiiienisdeeanuazindiudelszinalne

. swAsdaannursUssnalne

o a ' o = a
. #071UwN19EnIEnINUTEIANUssnAtne S wanngn
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10. @a1U0wN15HWANUIZIMANR A NWHeYINTwaaALINURSUdINaINTD 1. - 9.

daufl 4 : gsnssnUssianmsdalaedisyyiz1eAu (reverse repo)

o

) = 1Y co A
N15897 Wl reverse repo siaaillulumananinaisai

[V
s U o dd

1. garysyn dosduiifiyrransitnanansadiduadmyayilv reverse repo tamangnanelne
1.1 sWIAIIWIYES (GW.)
1.2 USENEny® (U.)
1.3 USUNLATARWELEY (UA.)
1.4 USUnMannIng (ua.)
1.5 vS¥nUsznnae
1.6 swiAsurieUssindlne (sun.)
1.7 ﬂammﬁlmj
1.8 ﬁﬁqﬂﬂaﬁﬁngwmmawwzﬁhﬁ?@%u
1.9 #I%31YN15UAIFINMAININNLNNIEIIAIBITN1TIUUTE NI
2. #518157181N1591 reverse repo HB9ITIRATIHITHII
2.1 A5181501A33 INeuazAs1a1sNAsgAUszna Inensdhilunsnaisniasganslssinanoed credit

rating ag"lué’%ﬁu investment grade

[V -

UnelN

Q

1% '
[V ) o d

2.2 B/E P/N URSHMAIN NI0Wn]Izezdn 1 5W. U4, NI05WIAITNRNANIEANIZTAAIAW |

q  a

U

2.3 B/E w38 P/N 71 TSFC iilugoan Ndfmuwainldiluaiunilaifiv 270 9 wiuusiueanna wazitvwe,

0

s d! =1 =] I a
NITHNWK "d(‘lNﬂ']Elqﬂ\‘iL'ﬂﬂE]vLNLﬂ% 1

Afefnwaldidwianlaiunsaiialaiin

a

2.4 B/E 138 P/N Nifianglaiifin 90 Turuusinufioan #edl credit rating agnslaaganitesiai
2.4.1 H issue rating 138 issuer rating agﬂué’%ﬁuuin laensaintu issuer rating 5ot credit
rating 1LAN13INA33R credit rating SLE2EWAIL

2.4.2 § guarantor rating ag/lwa WA investment grade

a [

2.5 ﬁli']ﬂ'ﬁ‘ﬁ%"d@Nﬂ?ElqﬂﬂL'ﬂﬁE]v[.NLﬂ‘H: (! 'YI?I%‘VWLUEI%SL%MET]WdE]?l’]EIﬁli’lﬂ'l’i‘ﬁ% NIBNHNYBYRITAN

@ (% o

widedouaza19delazednstnnesadans1 5w lAgATIa1THIAINa13RB credit rating adnalaad 19t

=t
pwd 1

2.5.1 § credit rating szzawag (v 2 SWAULSN 38 credit rating szezeINAeULReslAnU credit
rating S8 WAINAIATNT CRA latuSeuiiauld

2.5.2 § credit rating 5zeze10g 1w 3 SUAULIN

a @ o

2.6 avasnidefiongrandaladifiv 1 iennidunzidenlunaindenensiaisnis nsenddayasiaii

1 s U =}

wideatouazd198slazedinstnnesadns150e% LAgATIa1THIAINE1IRBH credit rating adn9laad19nike

=t
3°0e

2.6.1 § credit rating szezawag (v 3 SWAULIN 138 credit rating szezenINieuLReslany credit
rating S282awAINA1IANT CRA TailUSeuifieuld

2.6.2 § credit rating 5z8z8108 1% 4 SWAULSN
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2.7 NSNIAUDWATNNA1BNITBAMLATINATT N.A.6. ANABALNNLRHN

3. 52821I81N155UF152 14284 reverse repo a9 laLAYk 90 T

4, ﬂ”aﬁm%mﬁ:NLﬁNﬁu‘%@’wﬁ’mmim‘”mﬂﬁu‘”ﬁﬁm%’umsamu‘[u reverse repo
4.1 m”a\‘f['zi”ﬁ’zycmmmgmmuﬁﬁmumfﬂﬂ TBMA ¥138 TSFC
4.2 Fashmannsnendansaisidelumendelowss uusidnwas s
4.2.1 {Wun1sanenialana1ndanInaly reverse repo HINE?
4.2.2 {wnsnemu repo MTwlURINUSENARKEZASINANSAIAURANNSNE LA AAIARANNSNED
mrenaninmT Senls waz3EnNslunsfEnEuluwinzainasnuIINLazNITian s yNRRLANSHER U204
NBINHIIN

[ [

4.3 YAAIIDINANNINEWIOATIENINTD o TwSaAwAy g sasdyarnluluansanisnisAiwiana

al

[

ad
EhHNRIZN

°0e

yﬁﬂ"z?/a\ma"'nw§’wzfﬁ§am?miﬁ?fy€1mnnd’z (f:'lmz'% x (1 + discount rate))
vias 1m0 iRy ﬁﬂ7ﬁna\71guzf"l532ﬁglm'@'ﬁ’zyfy75m;'hE/ﬁﬁﬂf]%ﬂ'”l%ﬁﬁ”ﬂwﬁfva’ﬁ?am’zmmw reverse repo
4.4 MarseyaAYaInannINEnsanTasnde o duin IWdulunandninasimod
4.4.1 agamz/ama“hwivw:z/’w?ammﬁﬁﬁyamnmﬁ (yaA1 reverse repo x (1 + discount rate))
4.4.2 lunadifyarmannsndnsansanside a dwin Lidulumuaunslu 4.4.1 vSSndans

roalenlviadymilownssuansludn nionanning nions1a1sian1saldlun13vn reverse repo T

o ]

o o ' Y o o a =P o oo o Y ' I ad
nasnn e liyar1sInzaImannsnEnsansIaIshizanasnsnddunlonnnaonarniuluaaisnissenais
melwininisananiniigaAiranningnsansiansngaananindanistuge 4.4.1 1isusmdunsdiniags
4.4.3

ad v o o 1 1 v o e A o8 -
4.4.3 GL%ﬂimVlNﬁﬁWﬁﬁﬂNﬁNﬂ’I{L%?lE] 4.4.1 LEPNNAIYARIADIRANNINYRIBAINA1INGD U dWIth

v 1

fyariaaningam reverse repo x (1 + discount rate) WwITWINlaiiw 5 81N n3alaiin 5% 29

'
I o <

5 v 0‘ 1 [=1 [ d: s 1 s Yo =} = s
51A%8 udATIwIKlALAInT wazinsiruwaisasnsnanliludygngslaninualaefatsauifedads
ANNLEEsaeRa N (counterparty risk) Laa USEUNIANIS azldANAWAIAIN 4.4.2 Bl6

4.5 MIAWINYAAT reverse repo AINAD 4.4 TARIWIMGIH

o g s n‘d' =3 vas @2 a dld o
4.5.1 mmmmrmmﬁasamuNaﬂisfﬂﬂumﬂaanuwﬂmiumﬂ reverse repo IWENIBNHNTTIATWIUY

4.5.2 Awinnduaneginssn nisAminTIndueangniuns reverse repo NNgINTINNNBINUTDE

@
s a o o o

uRd eItk idannasimualianasadiAudissnitnagInssalagInssaniaInnannsne

o v oo

o a4 o o v d d o o (%
"rﬁﬂﬁl?qﬁﬁiﬂﬁaﬁ?a“ﬂi?\lﬁlﬂ%ﬂ‘[a%ﬁ]’]N‘ZIE] 4.4.2 (ﬂ'lN) ?qu‘snﬁumnmmn reverse repo 5']Elﬂ’1‘§ﬂ%v[.ﬂ
. d o ° (Y < ° % o =@ = o o 1o

4.6 discount rate VI%WN’]eL?ﬂ%ﬂ’I‘Sﬂ”I%'Jm G]E]\‘iL‘U%ﬂT‘Sﬂ’l‘ﬁ%ﬂ?l%‘[ﬂﬁlﬂq%ﬂﬂﬂﬁf\]ﬁ]EJﬂ'J']NLﬂEJ\‘}?IE]\‘i@ EUEUN

WANNINE NIaRI1E@1TNTDLE

as o o

saudi 5 : gsnssnUszann1sIiBanannSwe (securities lending)

3, o &

rosduluniananinarilunisasmusai

1. gy AeedgdnydndeniteduglasuluaggialvlsznaugsfianannswglssianianisnisBuuas

157 o] q

TABanann3we (Securities Borrowing and Lending: SBL) laelunstifigdnyinsnaninszrinnisiugnue

CY

Faunuzasddn dindasiuynnasiniisinnsaUsznaugsiansesiiuianislaninngranelne
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1.1 glasuluaygausznaugsiia SBL

1.2 swiAsurieUssindlng (sUn.)

1.3 ﬂamu‘%/'\lmj

1.4 swimsiiensinduaznisdvesnursUssmelng
1.5 5WIATTW IS (GW.)

1.6 USENEnY® (V)

1.7 USUnnannIng (ua.)

1.8 US¥NUszAngIn

1 o oo

1.9 nasnuaIRyAAaNHyaAIMINETuadasuLaAazI18AIs 1 a1wuIndwly

oY

@

1.10 naenuiImRat w1183

@

1.11 BFYAARIBAINNAIRNIBANENTINAT N.A.6. ANBANNEN

2. wannswsilvign daaflundnnsndiiogluszuusudnndnnindeasgudsudinnanning niandnnswei
sun. vmiiduwenzidewndnnsng
3. narensaiiennandasin usEndanisrasafinnianot
3.1 AudiwnstiinnsnemseSennanuseiwangBaia iulssiunslitanannsng lnesoadn
nanUssiusath
3.1.1 {ndn
3.1.2 A31E13NASF N
3.1.3 B/E P/N UnsL3uen %%aﬁug”iza:ﬁg% i 5. Ve, nTEsWIANITANgRANEIRNZT AR Y
A9z
3.1.4 B/E w38 P/N 71 TSFC 8ugoen Afidmuaiuldiduaamlaiin 270 fwivusiveansiuas
Dusrfideivualditwdonnnuniaidalfifn
3.1.5 B/E #i38 P/N ﬁaﬁ'mq"[.a\il,ﬁu 90 TwkuuATwiaan 98 credit rating aenslaag IR
3.1.5.1 # issue rating Y38 issuer rating ﬂgﬂ%ﬁ%ﬁmﬁﬂ ‘[ﬂﬁlﬂifﬁﬁﬁ]% issuer rating noadn
credit rating AAlEH191NNNTSR credit rating 5282AWE28
3.1.5.2 guarantor rating agﬂué’%ﬁu investment grade
3.1.6 m’lﬂﬁﬂa‘ﬁ‘ﬁ credit rating agﬂué’%ﬁu investment grade

=

3.1.7 windormusziud sn. WugoanliuninesmmiafulsziunsAunanningliiinasyu
3.1.8 Yuannzienlu SET Afisedoogludaii SET50 Mok Iunsdifinosyulafiuleuiansamuly
91819 NawIzsURANUsziunsnanalalls’
3.1.9 NIILAINUIBINDINWITINAAIATW (Money Market Fund: MMF)
3.2 Aufuwnslinasmuiinasndnivionsaunsamantssiuamada 3.1 niasfinnalneisiudeas
uald USENdnNTT snnantidudisenikanannandseiudanaalalnenas
3.3 vaikmansziusada 3.1 Anasmufinssnanslulaundamedaviarlilisunsatodusma
nanUsziusnle Lwudfunstsiudsenitimsdannadugsnssunisiidandnnsng wwes
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3.4 sssyarImanysz i o i §1NNIWIAMIAY 100% 2o9yaRIMANNSNENIABN

a
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3.5.1 Wuenle 5W. NIa5WIANTARNRIELANILIARIAY
3.5.2 UR3HNuIINT30 P/N 5ot

3.5.2.1 Unsiue1n ¥30 P/N 91 5W. Ud. W30ow1A1sNRNgRaIeIan1zdnmnsawmtnginiee

BNWH

3.5.2.2 P/N 71 TSFC \Ungpan NfimuainldSuainnalaifin 270 Jutuuaineanniua:
@ & d= o va o a o v ©
\Uuandeirualdiduiionisainnsaiiiolsidn

3.5.2.3 P/N fifionglaiifin 90 Swiunsiniioon dofl credit rating aelaniheadnelnmgi
3.5.2.3.1 H issue rating 7158 issuer rating agl:eluéluﬁuwin Imaﬂiiﬁﬁﬂ% issuer
rating A09151 credit rating A1AH19INN1SSA credit rating SzezaweIe
3.5.2.3.2 § guarantor rating ag'l%é’uﬁu investment grade
3.5.3 A91813011A3g INe
3.5.4 reverse repo 81MSUAIIAISNIAS NG
4. fnwaznazanszdAneedya WldduaniifsnuazuazsaszdAmesdygimaUssn A
AMENITHNTSIAURENNSHELazAaANANNS NG AIeda i uAR eI TuszULIY Ay Bauaslvbs

nannswduasnanUszuluganssunisiauazliganannsng

d2uf 6 : §3N3INUILLAN derivatives ANRANLNUIINITAINUAIT

1. U3260% underlying derivatives ﬁﬂammzm”ﬂL?ijﬁ’zyaﬁ[ﬁﬁmﬁ underlying agndlaagninilinIonane
ae9m 4

1.1 w%’wéﬁuﬁnamummmamuvlmﬁludmﬁ 1-5

1.2 dasmenile

1.3 a5 uanUae i

1.4 LASAR 1A% credit rating %38 credit event LUW6

1.5 sahidwiile sadfifosrusznoudinduwirdesaulsaa 1.1 - 1.4 wia 1.7

1.6 sanfisiosrdsznoufluasfiann 1.5

1.7 underlying 8WATHARIHAIBANUSATINATT N.8.6. AABALANNLGEN

TunsdlN derivatives 81989AU31AN289 underlying 31961% 31A1NE989RINAIRBITUSIANTARU (spot price)
= o 1 ! o & & & d 49 19 1o oa A o
WIDIIMF YY1 Ta218a 1IN (futures price) 1N1%H Nk SIAZY underlying aunlaldnad vie underlying 1
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WnaeAUsENaueIRIhaINaI? G]EOLU%VIEIﬂNiUE]EJ'Nﬂ'J']\TZI’N\‘iLLazLﬂﬂLNEIVL'JE]EJ'IGLLW‘S‘ﬂﬂ']EJM’JEJ

2. Woulan1sasmu usundanisazAniun1sasmulu derivatives leimaiiie
2.1 nadinasnwulaszyineInun1sasyuli derivatives uaz underlying 289 derivatives Nazasnuliagng

FaanlulAsinig

a

@, ] 1o . ) 1 1 2] -1
2.2 Lﬂ%ﬂqﬁLﬂflLU%@ wafle"lﬁL% derivatives E]Eﬂ\ﬂﬂﬂﬁﬂﬁ“ﬁ%ﬂ Jh

2.2.1 derivatives on organized exchange

a

I . . v d e a & 6 oo
2.2.2 n3alUn OTC derivatives Twlszindlne dosfigdnygr8ndeniialn aw. suiAsha

v
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NORNIBLANIZIRARAIAN FILNUTAE derivatives ¥IBKAT derivatives
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2.3 lunsdinazaasdinisdissnitsaenisdonauiuaiiiie derivatives dugaas wArunsaadunsnddn
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3. nANNMILANLANNTH underlying (Wwazth

[
[ | (%

1un3eiN derivatives & underlying [ UuazHha1Nga 1.5 — 1.6 AERAINA1IHDINAN WML
3.1 \UuazithfinisdmueisnisAmanlisdredaan Tnefinisszyunasdayazas underlying niadade
f19 7 fidkanldlunisarwan wazdnisiwinsrRliiluwlagiuainanaranzanasasrusznauzassa i
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o

-1 . a v ] 1Y o o 1 @ a (9
9% underlying “ﬁi@ﬂ’fﬂﬁlﬁlﬂﬂﬂa’]'JIEIElﬁNﬂTiLﬂﬂE]%I“ﬁ'JGﬂNﬂﬂ’l'mﬁﬂ’lﬂE]EﬂﬁLﬂ%ﬂﬂ'ﬁ:@'ﬂﬁl

'
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@ oo ' ' & o &
3.2 Lﬂuﬂﬂ%ﬂNﬂﬂﬂmgﬂﬂqﬂiﬂﬂﬂqﬂﬁ%ﬂﬂﬂ%
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o ddd o

3.2.1 paRNAnIINszane a1 Nene LA twaaindanunelnanuaIEnIbadh
3.2.1.1 AFHNBIAUSENAUWAAZAINWINENWEENITNIBLNIAY 20% FBIRIABNNIANA
3.2.1.2 AEHNEIRUIENBUAARAINTHIRINNINREENINNTDLVNNY 35% 209U IAINTNIVINA
Tnnsaindwluananiizaain lngasAUsenaumIansasiiInn AW I NAIRA WD 3.2.1.1

N15MANTINITNTZANEUIATNAINGD 3.2.1.1 wazdd 3.2.1.2 luaaeiasAlsznaun
LE22DINUNBIATNI DI NBAUNININ TN

o ad o d @ o % o &

3.2.2 pERdunlananaings 3.2.1 MlwluanSonlaasuainaais
I o ada - I & o o
3.2.2.1 WwaadndesrUsznouluasissniodyyrinesuainisasswlalngnse
3.2.2.2 LNBAWIMIWAIUENAREI (pro rata) EREUNRIIINBIUAIRINATIAITNEE
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a

fynwlagassudalanafulunamdninast single entity limit 289naan1L
3.3 Wusiilasunsimwlaesatuidenaiilsfouazvininiilaagredaszainudendanis v
winusingiranrduaenanituwusunluiaioznsusenannis vSEnIan1sAeEalWANIATN15UaeRKAN
Fnudontonalszlegvadefiuszdnsninsae
3.4 Ansuansaiing 1 egsaifionTulszimniwinistuiediinaauedaysotaivngnisol
3.5 lunsdifidusafbiiwile dufidinandesdwmnlaslduindadayad1edianseauaamiies
s18n158UszinAlnensaAUssnA niaMwIAINTIAEUATLAZUSNNSTIUSENdanTs uandliRuladn

F8nsAwIntaIgRawIsaiaonaaa1sadsaudns1Suwilalaagananzaa

4. HANNUTINSIR AR STNEa BTN esWaRDN15d152rhAINNT5Z RN (cover rule)

U3UNInN13ez IR IHANSNEauzasnasuniinnun ez isnnadasludiwiniiieswenanissninaswens

9

0
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ADITNSEHRATNADANAILND derivatives AWARAILIRABALIAIN LARINWLY derivatives Wb wazttlwlUn1um

9 9

FNBNITWANEASINANG N.8.6. ATHWA

@

5. nanNUTANANAIMTUNTaINwNRTngUsEaeANan13anANLEES
Tunsdinusuninnsasnulu derivatives 7 underlying lalldfasieanunsndaunazannnnaiiios nsasmuly

derivatives l§ly\1ﬂdﬁ')ﬁﬂﬁm%v[,ﬂﬁl'mﬁﬂﬁﬁﬂ\‘i'l%ﬂmzﬂﬁi&lﬂ"li N.8.6. NARA

6. wé’nmmﬁl,ﬁuLﬁﬂﬁﬂ%%’ﬂﬂﬂiaanuiu OTC derivatives

a

USUNIANIS AR INRADANAILY OTC derivatives Adth
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waziugavineaasuAasiiion noi lunsdiniuwaonarnluinngariiniszasusendanis IeRuinuazud
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6.2 lunsdinfinmen1snindonanssnusiasIA12e4 derivatives aeefinied Aty Iedayy18ndeni

] a

AIWINILAZUIINAAIEFRGTIND derivatives 1A USENTANITNIIUTINA
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a

6.3 Aanndndienisdusanliiin1sa19gIue derivatives LHa uSundaNssasaels

al oo

a o a

7. nannasiisAndnsun1sidnTuwad a1 credit derivatives

wa o

USUNIANTT AaUfuRnNGawlasel

s

7.1 W Unadanln credit derivatives lRlanziNan15aRANHNLET LTI

ar

NeyeulAvanz credit derivatives NRANWNZIBIgINTINNIBLTIBULABINUGINTINDEINT

e®_ 3.

7.2 W nn
281915 F9%h

7.2.1 Credit Default Swap : Z9lain n1smnaslugiuzddoUsziwanuiesswasinfiieidasiu

%

ANEINI30TWAN5E12RAATN obligation 2BSHHNWWATN obligation Wi IneRdafiaglugiusganauszin

a9 a
2

AnmdesfinszyniuiezsadiszSumadannasdoussiuanaieaiaiia credit event Zulnsasfinali
Fomnasdauszinanmiesasurimuwaring (lunsdiilaiin credit event ?J”amnaoaxéuqalui’umuﬁm%m
AINUNG ) vigib Taddn obligation azflLWNeg318N19L5E7 (Single Name Credit Default Swap) #38 obligation &
naeTen1steinwaliganeyszinansdesiininiidissribiiioiia credit event 3wy obligation 318173
slm’lﬁlﬂ’l’iﬁﬁmﬂ%i'l&ll,l,’iﬂ (First to Default Swap) 'ﬂ%m:ﬁlmﬁﬂ credit event %%ﬁJ‘U obligation S18MSIASIENT
ﬂﬁﬂumju obligation Fsazdinnsdnszsrmiwanizludiusasiunindsnenu ursonnasazasuinwaLe
\fier credit event awiu obligation nﬂiwms‘lunaju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Gl nsnnaslugusgdaussinanuiiosaasiuning
greBefifinainnisanaszasaanauknuiiazlisuanduningenede Tneganeuss fuanadeefinssyniiud

o
a o w =1

LAYHARDULNKINERIIAINTS 8RS aReRITIEBINUaRsIRENIleRINTIazANAsAY wazduianas (618)

'
a a

AnayaANgRsTINIBIRwNS WIS 1989 Rouandunnsiigdauseinanadesazlonsanouunuuazdiniiiiisbv
(f1#0) BosyargRsTInaasAunIndsneBeliiuganeussiuaades awnineziiin credit event WIaAsu
Avwade (nsdilaifim credit event)

7.3 m”a\fl‘a?’ﬁ'agapmmgmmuﬁﬁmm[ma International Swaps and Derivatives Association (ISDA) %3

T EUINIATFIRAUATHNAIRNITWAMZNIINNTG N.A.6. BONTU Fafidannasnlanwazaob

7.3.1 fwaldvsrulamungrane uazlaidnniaudinunguanainmenanninduaznainnannsne
NIDNHANED

Id v o

7.3.2 lifldafnuanivinliinsainuwaliluasiarsninsedygideaga19ning credit

[
o v a

derivatives wwanedadandely
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7.3.3 laifidarimualvinasnusiasaaldamnudenelduigdygn

o

3.13.2. Ussndasnanningnsanindduiu vsanismiaenualne3sunasasmulusnessing
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o 1 [
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1. Us2LANYBIAIIET LAuA
1.1 asrEnsniEelsEina
1.1.1 WwsURT
1.1.2 AISWAS
1.1.3 Aug (ldsandugudasanin ¥udounus uaznsnsns Basel Iil)
1.1.4 fauaniin (Bill of Exchange®3a B/E)
1.1.5 sadeynldiEn (Promissory NotewiSa P/N)

v

1.1.6 TudAnyuansdndnazdayiug

1.1.7 lunanodndlunadszleadn@ underlying \Uwinatnsnianng

a

o

1.1.8 ASIENTABIBNNANBUSHIBBILALINUATIFISHIAINID 1.1.1 - 1.1.7 AINNFIHNIH

AMZNSIHATS N.8.6. ANARALNNLEN

s s

2. ANANURAYBIANIIATIILbaSKANLAN mm‘lum‘samu

o

NIWgauUSUNdanIsazannsaasnulaniads 1. dosdinuanUhivasnTasEINnANINMTINATUTI B0

°

2.1 Lifidarimuaniaionlafivinlvgamuiassyninannnitgasiisasmulnans

2.2 aansadendield (sanfenadiidn B/E wie PN Afdanlaimiudendowdnasmuwlasniuwnsly
finnssulonansisensaslunsanslamaisnsfingnaneiimun niofiGanlalinemuaiansanedugaan
ASIEN5 L6

ad v l:i s l:i a o s U 2 v d: o o =) v
2.3 N?IﬂﬁdﬂLﬂEl’Jﬂ‘UL‘]i’]ﬂ']’i'YIUiH'YIﬁ]E]ﬂ']'iﬂ’]N’]?ﬂl,‘ﬁl’]ﬂ\‘ivl.ﬂl,wa%’]ﬂﬂﬂ‘igﬂaﬂﬂ'ﬁWﬁﬂ‘im’]ﬁ]ﬂﬂ%iﬂa\?“q%vLﬂ

AENHNLAND LLazﬁ?Taaim']mﬁazﬁ’amjaﬁhqﬁﬁﬁm Tnedayaninanisassedeannunasdanaiiidaielats
Favenandnisnisdwduiisansuluszsuang
2.4 Tunsdifdunnsasmuln B/E n3o P/N fieanamanssonarufiedisznitnisd1 B/E wia P/N fana1astos

finssuaniaviesusadlaeymnasi

2.4.1 BW. UY. 38 UA. MINNYHNNN8I1AI83Aan1U%N151E%

2.4.2 SWIANTONE®

2.4.3 SWIANTOIAITHILATITH

2.4.4 5WIAITRENITNWATLALINNIHINITNYAT

2.45 sWIANSWRAIWISTMRIEWIANa1ILAZIRIAEaNLHIUSZINA [NE

2.4.6 swiAanisdeeanuazindualsznalng

2.4.7 swiAsBaanurilszinalng

2.4.8 dniunaduwialssmaifidnvuzinsenietugiudinain 2.4.1 - 2.4.7
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ponite (d1#) mwdiszylils B/E w30 P/N g

d2uN 2 : nswdauUsELANKUlY CIs

ar

nsdilumibiefinsesnagmelaisaunguanasisuseined sdaofinuaaiRuaznaninamilunisasmuaod

1.1 fnmantivazidulunmamaninariluvnisasmwdwieinudaiinuadmsunsiaisninisdunilule
dawi 1 4o 2.1 - 2.3

[

= ' ' da o
1.2 Lﬂ%ﬁ%qgﬂﬂﬂﬂaﬁﬂq% CIS AMNUTENANHANWULAY

320e

1.2.1 N1580ALATASIEREANDEAElANNSANAUALADINUIEIBANUSINATANAUALEF
nannswduazaangegrenanningZaluanngna1dzes 10SCo nIailuniiezasnasnu CIS A9UIENAN

fAn1sgenelunaingaanenannsnda1sussimnANdnan18naas WFE

1.2.2 CIS operator 2a9nasywaInaagn1elanIsiiuguazammssuinuguaniluaandnaisy

2849 10SCO

1.2.3 Twnsdifinasmusinluamuwluniiezasnaanu CIS A9UsEINA NBaYH CIS A19UIZNARINGT
savagniglananinmrinisiinugua N1seen NSLEE1Y LAZN1IIANITEINTUNBIIRBEAIUIIEtaY

209U TN AL

[
s 1 a

1.3 UssinANAAUgUANISLEWaenkIBAINaIHH1ATNTIHAHANATOILA WO NEINE NIO% AN

C

A UTLNANA BN BANZNTINAIT N.8.6.ATALA

o as

1.4 ‘Luniﬂlﬂumiammmnamm’miuﬂﬂmwmnamu CIS ANUIZINA NBINUAING1IHBIANITINAR

nsgaliianiznsdifiinadndulunisusnisanimaaendunisdansraviown wasiuleuianisasmussh
(laldiunsasnuluniagzanasnu CIs snedszmadalunasusinnasiiasmulunasriume)
1.4.1 @msaaulunsnddudotudssinnuassfiaiernuinasmusinaiansoauwlaluangaiu

NINNIINTBLNAY 80% 289 NAV 283891 CIS AISUTENARY

'
o
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entity limit ﬂmﬂammmﬁ?% i nanunaeaenanlaldiunsainsndaniiin sip

1.4.3 finsasyulunsnddwilaldiddmmmundndin (pro rata) uddlduaduwlunamaninoai
product limit &MmSUNSWERRATH SIP ﬂa\‘mammwi‘fu

1.4.4 §n1389v)ulu derivatives MURIUBTNRANLNMT global exposure limit 289NBINUIINIY

d2uf 3 : nswdauUssanduenusansastiguktudin

paoduwlndnlugnitunstiwanelszimansansnasaeseimaieurintwdnaagudnaei
1. doinnslinszninslssinaiussnalnednaanin

2. d010wN15inEsUsEIANR AN wazyiTwaa eI AU TUdINAINgD 3.13.1 dauh 3 : NIWgauUzAnin

dnvSans1a1sieuwnduein 98 1. - 9.

naawlalA AIIENTNUANUTENA 3 Liaw BS 42



saudi 4 : gsnssunUszannisdalnedidyyineAulusieuszimne (reverse repo)

TaeTuluniunann NN nAnMENIsNAIS N.8.6. AW

faufl 5 : g3nssnUszanmsIiBunannsweluseUszing (securities lending)

9

IWEIL?J%VLU[5]']N‘ﬁﬁﬂLﬂmﬂﬁﬁ?ﬁﬂﬁ?%ﬂmzﬂiiNﬂ?i N.8.6. ANNUA
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1.2 8msAaNLUe
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3.2.1.1 AAHNBIAUITTNOULAALAINWIABNBRENINNIBLNINY 20% FBIWIHIBNNINHR
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o o o 1

3.2.1.2 saRfasAUsznausalammiditmindoenivmiamiu 350% sasimintiomae
Tuns@nflwluananiizaann lneasFUsznaumausofivminliifinsnsifnualude 3.2.1.1
AMsRNTINMINsENERIMENATNE 3.2.1.1 wazde 3.2.1.2 Taseuiessuszneufiierdasiunasinge
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3.2.2 srfidulanenainds 3.2.1 Alulumnitonlonsudaussit
3.2.2.1 L@uﬁﬂﬁﬁﬁaaF‘fﬂizﬂauL"\‘Jumwmi‘ﬁ%aé’cgnun‘ﬁnamummmamﬂmﬁﬂama
3.2.2.2 Lﬁaﬁwmmﬁuamumuﬁ’ﬂdm (pro rata) Laﬁauﬁﬁa'jﬁnamuamﬂumwmiﬁ%a [alfale!
wnlnensouarlanafwluaananine single entity limit tlaanamuﬁ?u
3.3 Wusziifilasunsnamwlagsaiuiiianawidofouazinminfilangredaszanusunsnnms nas
winusingianrduasnannduwusunluiaiozasuiundnnis vSEndansaedalnanInsn1leeniban
Fnudintonalselogiadefiusednsainse
3.4 finuanaFa aﬂ'wﬁiaLﬁaﬂlf‘fluﬂi:aimﬂfuﬁ']n’mi’mﬁaﬁﬁm’sLﬂuaﬂ”aaiaaei'mﬁ'um@mifﬁ
3.5 lunsdifdunsafiiwile sadfonandesimnlaeldundidayadiodeninmenuramiiens
s19nsrasUsznAlnendossUssnd niomwineInTIAEwALazusnsRuSEnsAn1suaasliAnlaan

8w RRImIATRaIna1aNsasziawenSwile lad1annzEy

4. NANNMTINTIR RTINS HERUTILR B anaRaN15T13eABANMA TN (cover rule)
u%ﬁwﬁ’mmiﬁmﬁ'ﬂiﬁﬂw%’wﬁﬁmmnamuﬁﬁ@mmwLLazﬁamwﬂﬁaﬂua‘hmuﬁlﬂmwaﬁiamszﬁﬂamumﬁl
Kasdszriantannaitiie derivatives éuqmaalfmaam’;a’lﬁvf,ﬁamuﬂlu derivatives 1w waziTnwluaad
SIBNIBANUSNTINATT N.8.6. AR

a

5. nanINUTARLANAIMTUN1TaIN NN TngUssasAlNan13anANLEES
Tunsdinusuninnsasnulu derivatives 7 underlying lalldfasiennunsndaunazannnnaiiios n1sasywly

derivatives AINA1IADUTIWIURINNENFNITBAMENTINAT N.8.6. AIAKEA

6. 'ﬂéi’nanﬁLﬁqu‘;’mﬁw%'un'ﬁamﬂu OTC derivatives

o

US¥NIANIT9IR M NIBANAILY OTC derivatives Hath

1 a

6.1 lvRaayay18ndienioAwisuazudiyar1giossngad derivatives TAUSENIANITNIIUNNTUA 15 uaz

3

63| s o 1

UNINALYATIINITADIUTHNIANTS 1ﬁﬁ1%3mLLﬁ$LLﬂyﬁﬂﬁﬂW

3 Y]

v

Jugavinezausazision noi Tunsdaiiusinai

ghgssnneluiniinisanll

o as

6.2 lunsdifinmanisalfidenanssnusasiazas derivatives agneived Aty 1vramardndenit
AWIsLASUTIYARERGIINBY derivatives TAUSENIANITNIUTWT

6.3 gagaandieniedneanliin1sa19g1ue derivatives LaUSENIANTTI028 L6

7. nannaiiaAndnsun1sidnUuwad a1 credit derivatives

o

UunInnsassUfuRmaitonlansi

s

7.1 W Uwgdanlu credit derivatives latawziion1sanaaLdeonn

A}
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7.2 W duadanlsianis credit derivatives NflanwazagInIsansaifisulAesnugsnssnagsmit

a

aealn Aotk

7.2.1 Credit Default Swap : Balaun nannadlugusddeUssiuanadesdwasinfiieadaeiu
ANENHN90TuNN9EN9ENTHATN obligation BBIENTWATH obligation W IaegdnynAagluguefanelssin
ANaesfinssyniuiiazsadiss SuaadannasdoUssiuanaieiaiin credit event aulngasfinali
Fannasdouszinanaidssasuimuariui (lunsdilsifin credit event Fannasaziugaluinasuimun
AINUNG) b T obligation 9z#LNe9518N15L5E7 (Single Name Credit Default Swap) %3@ obligation &
wangTen1steirualiganeyssiuansdesfininfidiseniliiiowia credit event Buiy obligation s1873
slm‘i']&lﬂ’l‘iﬁﬁm“ﬂ%i'lﬁlu’iﬂ (First to Default Swap) ‘ﬁ%mﬁmﬁm credit event %uﬁu obligation $18A15IASI8NS
nilwnga obligation Feazfinsdnszsmiwanizludinosduningsenn uidannasazasuinuaie
vim credit event %uﬁ‘u obligation nﬂi’]&lﬂ’ﬁi%ﬂ&jﬂ (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : #¢laiin mimﬂaﬂugm:ﬂ%aﬂsxﬁ'%mﬂm?{lﬂwmﬁuw‘?wﬁaywﬁaﬁ
\AnannisanaszasuanauLwiaglAsuandunsndanede Ineganeussinanadecfnissyniuiiazdne
namaunnulusnmIinsesnsasemiisndetusnnendemniiazanain uazdmfianas (d187) 2o

a

aA1gRo5INa0IRwNsNEa B IR RUEa1eUseAWAIINLEES aWNI1azLiin credit event ¥SBATURIMLA

3

=)
3]
&
22

dryan (nsdilaliim credit event)
7.3 ﬁ’aﬂ’d”é’mzgwmmgmmuﬁﬁmumfma International Swaps and Derivatives Association (ISDA) N30
"cgaunmmgmﬁlumuﬁﬁﬂﬁmmﬂmznﬁumi n.8.5. Bansy Befdomnaifidnvassab
7.3.1 fwaldvsrulamangrane wazladdnniaudinungnanainmenanninduaznainnanningvse
ngrN18EY
7.3.2 ldfdarvuairnliansfirnualilussasurimitniodygidoeasmeini credit derivatives
nugnedadosdely

7.3.3 ladfidarimualvinasnusiasaldansdenielvingdyyn
3.14. é’mwa'mm5amu1uwﬁ’nw%7wﬁw%w%’w55%5% Lﬁaﬂuw%’we‘fﬁmmnammw :

u'%ﬁwifﬂmi%amuﬁ%aﬂvﬁ%mﬁ’nﬂ?wﬁ WIDNINIT NN ‘ﬂ%amﬂanNaIma'i’S5%Lﬁmﬂuw%’w§§mmnam%
390 ATNNAINIIWANZNTINATT N.8.6. NI0UTZNIAFINIIWANZNTINNTT N.8.6. USZNIARIAWARIES LU
Tunsdindrineuanznssunis n.a.e. Ussnaudlad deuuUasdnsnadiunisaimm USenann1sasasywliv

Wluanusznianwnlasae
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daufl 1 : anTdIUNTaIUNATUINMINEBaNNINERUNI AT (single entity limit)

L) UssLAnnswaau am3187U (% 289 NAV)

1| msd1sniAsging Taidnnomsan

2 | #5181301AFEANUTEINA
2.1 N3 credit rating a¢flw 2 dusunsnawly Iddrmans1aIn
2.2 NSt credit rating agi‘lmzﬁu investment grade LLﬁilﬁ"]ﬂﬁ”l TslvAin 35%
2 OWAULIN

3 | nhe CIs lddAnansnan

4 LGW:J’]n‘ﬂ%am’lmiLﬁa‘uwhLTmr:hnﬁpj”%’mhnﬁ%apjaanmwmsﬂ Taifin 20%
dnwaizagnslnogranitonods e
4.1 # credit rating agl32AU investment grade Taitfin 10% 1ieduwnisamuluiisUszing
4.2 DnowmToonin Nk Lawmﬁumnﬁ%amwmaﬁ%’gma wiagiaszanRwigisuwiagansseind lne
Wudszin vRanld credit rating WUU national scale

5 | aaansfifanunzaATUdIRadGh Taiindnansioit udrussnalaazgonin

5.1 Wuanamiigosndnsoaunangranelng nieaiaizes
. ssUsznadildsuennalisznougsia ow. Tn
Uszindlne

5.2 Wusnasnfianeasadolaagomitesion
5.2.1 geaaniwuSunaansiden
5.2.2 goanfnadamedoyadunismlulned

BB HARINUUU filing
5.2.3 Tunsdifi@ussansfifidmuniudissniiesniivie

Wiy 397 T siuusuiiaomn uazlalldfanume
AN 5.2.1 %38 5.2.2 FHMISHNAWAINATIENSAINE1IRDT%
qﬂﬂﬂﬁa‘ﬁ
5.2.3.1 §W. UJ. %38 UA. MINNQVANEI618G31a
ARIUWNITLEN
5.2.3.2 §WIA150ONE
5.2.3.3

5.2.3.4

SWIANTANANTHILATIZN
sWIANSIRBNSINYASLAZERNTAl
NSLNEAT

5.2.3.5 UsT¥nAAIAIsAwdafiagade
5.2.3.6 GWIAISWRAIWIIAIHAIIWIANATILAZAWIA
danureuszinalng

5.2.3.7 swiAstiian1sdeannuazigiur
Uszindlne

5.2.3.8 SWIANIBAANNLAIUTEINAINe
5.2.3.9 UA.
5.3 tawanelnlszndlng

5.4 # credit rating agﬂmzﬁu investment grade

5.5 lunsfinduwas1ansnaiinwaindiseniainnin 397 %

(1) 10% w38
(2) ﬁwwﬁnammwmﬁamﬂu

benchmark + 5%
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UssLAnnswaau am3187U (% 289 NAV)

wuusiunasmw sesaunziieunioagluszuuzas

regulated market

[
a

NIWEITF UG sanAwlafAwenI1AHh LaLAIRI AT gINT

'
dd o v [

6.1 m3EINHANWNATUTINATH (1) 10% 3o .
(2) wininamsngaunanm

[V
B L]

6.1.1 1 Uuasnansnh Ngeandansawaunguanalng uas

a

A \ a o X4 14 benchmark + 5%
Lﬂ%ﬂ?ﬂﬂﬁ]‘ﬂﬂ’l’i%%sl%ﬁl’]\‘iﬂ‘izmﬂ ﬁ'ﬁﬂ@ﬂaﬂﬁ]ﬂﬁ]ﬂ?}%ﬁﬂﬂﬂ{]‘ﬁﬂ’lﬁl

A19UszINA (WA laTI8E121289 on. sneUssnailasuayyaly
Usznaugsiia owlulszinalne) nieiluasians Basel i

6.1.2 H credit rating agj‘l.mzﬁu investment grade

a

6.1.3 Wunsansnfianwazad1slaagrenionsih
6.1.3.1 gaanifuuienaanzidanln SET nialu
AAIAZDANERANNIWEBNUILLNA
Y o o LY [ o o
6.1.3.2 gaaninsiliawmedayaitnnnsnilulned
3188z HARTNLUY filing

6.1.3.3 lunsdiNntluwasiansnaninwaiudnseriv
#aendnIaImIiu 397 Tu WULATHNRINYL
wazlulANaNYMEAIN 6.1.3.1 1539 6.1.3.2

TN NAWATNATIANTAINANIA DI 1

Y a
o

YAARRTH
6.1.3.3.1 YAAAANTD 5.2.3.1 — 5.2.3.9
6.1.3.3.2 #a71UWN19IUIENINIUTZNA
fivszmalneduaundn
6.1.3.3.3 AnUwN9SwAUTEINATS
anweiNwaReITUYARAR
AINY8 6.1.3.3.1 - 6.1.3.3.2
6.1.4 lunadndunasfidimuaiudissnitannnin 397
Tu suusSuiiaou dadunsidewnieagluszuuaes
regulated market
6.2 §INIIN 793 fiRduad credit rating aglussiu investment
grade
6.2.1 reverse repo

6.2.2 OTC derivatives

nIngauduunanimitoainiissylude 1 - 9o 6 (SIP) sanAwlalAn 5%

o

a @ s CL=) g Ia
wanewe : lunsdhdunswddueaois Tud

o

anAWALAEINY single entity limit 20963UHIN FOANATIEITNID
ARG WAIUANTE

1. Wuehnvsaasiansifisuinndudiniian a1t v waaInaa)usIn

2. derivatives on organized exchange
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d2Ui 2 : IRFIHIUNTRINUNATUIUMNNGNTINT (group limit)

8

UseLANnISwe au

am3187U (% 289 NAV)

1

nsasnulwnsngauzasusunynuienieglunguianisiieans

w3an15d U wAd e lwgInTsNNeNISIRAUUSENAINE1

o

Taiusnslasnsmitenoi udaussnslaes
g9n71

(1) 25% W3

(2) ﬁmﬁnmw%’wéﬁuﬁmnﬂu

benchmark + 10%

a 63 s L) o g 1d v o dl s . .
HRHNTELAB - e[,%ﬂ'imLﬂ%Yl"aWElﬂ%ﬂﬁ% VLNN‘ZIE]ﬂ’]'ﬁ%E]LﬂE]']ﬂU group limit
)

1. Wuhinvsansasineumind NN e NS AR U2 INBINHIIN

2. derivatives on organized exchange

[J

dauf 3 : dRTIEIUNTANUNAIUIUAINYTLLANNINGTU (product limit)

48 USZLANNSNERY am31837U (% 229 NAV)
1| Sulhnn3easansfisumindulin B/E w3a P/N IfiyArania | - sawriulaitiv 45% wagluseulivnd v
I @ aa v I =} v
ngnanelneg (ldsandeanalusinsuszimerasiifiypraninga) uilunasmundenglassmsiesndnn U v
Wugoan ga91e nioadgyT Aok i
1.1 5WIAITNIDEAIUWNITHIWARNYANILANIZTARAIA AINIBUDIYNDIN Y
1.2 8N o v WGy o
- ansndesnlaldiunasnunengnaym
1.3 Ul 4 v a4 e a4 b
AILRABRDENITNIBLNINY 6 Lhaw 10
1.4 URA. aa ' &
P anznasuisonglassnisninniinge
1.5 UssuNAaIAIRIRudaNagoFe e
L s o ogn e o S o wnnu 1 Y
(ldsanfonswgdunnasulasulonnssndnsunangdygyinia
reverse repo 138 securities lending %38 derivatives)
2 | nIWaRnAI sanAwlaAk 25%

2.1 B/E w30 P/N NRGawlavirnaeudousnasnusinls
Finnisbrianissulanansisensaelunsanstamnindsnis

)

fingranerimue niefidewlalinemusansaianaefg
2NATIANT LA
2.2 Sudnwiaasasifieurinduiinfifiszeziaainisdiniin
12 LAaw
2.3 total SIP ANFD 5 2098
(ldldnunisasyuaasnasnusinda uaznasnw buy & hold i
89nuln B/E P/N SN uelinniansiansifieuirinduin fiflang
Tallinegnasnunsasaun1sasmuzainaNisIn ¥sadn1ann
14 derivatives Lﬁaiw”w%’wﬁﬁuﬁanénﬂmqaaﬂﬂa’"aaﬁ’umﬂq

negnw)
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L) UssLAnnswaau am3187U (% 289 NAV)

Tsivfine 25%

3 reverse repo
4 | securities lending TsliAin 25%
5 total SIP "d\‘ivLﬂLLﬂ NINYFAWRHTINAD 7 Sl%ﬂ’l%‘ﬂ 1D 8RIFINNIG ‘a"JNfT%VL%JLﬁ% 15%

5

aoyuiid W adaannIngdunioadan (single entity limit)
ualisanBonsnansrififianuaezain 6.1.3 uaz 6.1.4 98999 6
Tudamdl 1: SasrdammsasmuiiAnumugaanningaunie
AFRYRN (single entity limit) A credit rating agﬂmzﬁu N
investment grade n3alNd credit rating

6 | Derivatives

(hedging)

N13181111§30550 derivatives NHTRQUszAIANENITAAANITEY

q

TaiAnyariAnaiesniod

UNELAB a"m%’umsamu‘lwﬁmﬁrm'%amﬂmil,'ﬁEmwi'lﬁml'ml,ﬁaﬂ'ﬁrﬁ’]Lﬁmmwmnammwmﬁ

FaA1AWALNEIAY product limit

daufl 4 : dansdiumsasnuiinuianaanufdiulaidelufionisiiacmu (concentration limit)

as o
L) UssLannswesau

ANSIHIU

1 | asnansnbasgeansielasienii
(ldsanfommannitninsgine

a & o
"rﬁﬂﬁl?’]ﬁ’]iﬁ%ﬂ’]ﬂ’iﬁﬁl’mﬂim'ﬂﬂ)

1.1 Tdifin 1 T 3 200yaA1wBkERN19N1518% (financial liability) 289

@

goanns1a1ssnews aaidauelilwunisduwdmsusauszazioan

o [
o o 1 o add

giage Inelalvinusinyarnitiusinanzsndniniiana

=] U s U ! a iy a dl dl U s [ 2
LREIABIAULBDDN LA LIBIINITNNINTIINLNIADING LU B9

' '
ad v & o a =

9% Iwnsdinepanasasldinitdunnisnisduainndaeilwiu

a

MsRwAImrsUsaUszezatdangn (sandensaldslansu

9

AMuANIsIATNIUNsSlwAsILsNIBsgaannsias) Tildansdin
Taitfin 1 Tu 3 200yaAInI1oanuazEwEINBRSIENIANTDWIDIE
panTeuwlusenss ikualunsdiigoanasianslannisawiuy
. 'Y = . va =
filing TwanwmuziluwlAsein1s (bond issuance program) lva1seln

s1¢lAs9NS

1.2 Tunsdifinasnuasyuluasiansmadailaeduasasioantna
wazd credit rating asﬂmzﬁuﬁ’m’h investment grade wsalafl credit
rating Tw”u%‘i;’wﬁ’ﬂmiammﬁanamumﬂﬁmiﬁ’mmsﬂmﬁﬁw
JansnetReanwsaninlaifin 1 lu 3 200yaAINse0NLAIHRE Y
ps1E1smonandusiense Liuuansdindaanasanslafinistuuuy
filing TwanwmuziulAsen1s (bond issuance program) lva1seun
s18lA59n13
(Famdamea 1.2 llldrunsdifunnaisfieanlasyananod

1. §W. UY. %138 UA. AINNMNIEI1638g3Taan10nn15d%

2. SWIAITBBNEY
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UsgLANnsweau ANSIHIU

. SWIAITDIANTEIATIZH
. SWIAISLANDNITNWATUAZENN TN AT
. UTTEaaIRTasakdanate A

o o b~ W

. BWIAISNRIBITEHAIWIANAILAZ AW RO N
wrisUszinalne

7. swmAstenisdeasnuazthidudelssinalng

8. sWIANsBaAINuIUsEINA N

9. Ua.
10. da1wnsEnIzRIUssmARUssmnalneSuaandn
11. do1UwN5EBAUTEIN AR s nwMs i wa R eIy

YARAATN 1. - 9.)

' g = Tallfin 1 T 3 2098199971328 CIS THANAZBINDINUTIN 1130
¥IE CIS 209NN lANBI NS . § Lo ]
naann CIS fA9UsENA NoannwIenn
- angesnlaldiunsasnuasih

m’samﬁlumifm CIS 989NBINBNNANWULATULINGIH

TaglasuAIaLRngaUaINEITNIIBAMEZNTINATTN.A.5.

a (=3
(1) HawmLan

[V

(2) dnnoznlnalaefenglaiiv 2 ¥

(3) wuanesiagaulnainiig

N9 ﬂ'ﬁﬁ’]%’lEHETMEi’)%ﬁ]']N%IEI‘U']EIﬂ?'ﬁﬂﬂ“{ql%l,l,ﬂzﬂwm’i’]?h%ﬂqiaﬁ“q% e[MWL“ﬂ%VLﬂﬁqﬂﬂizﬂﬁﬂﬂmzﬂi’iﬂﬂq’iﬁﬂﬁu

AAAYWINAIENITAIYWABINDINY WAz /N30 NuAlafNEs

]
od o

daufi 5 miﬁ‘hLﬁumstaf'ian'ﬁmvguvlaitﬂuvlﬂmuwé’mnm’mmﬂum

(1) wnsdifinesnuiinsaspudulumandninasifiimus udsosnsngauiiamuinnasiad
nJ5emu,ﬂaﬂﬂwﬁ]%m@e{,ﬁmrﬂF;]mauu”?ﬂ,uﬂ'ﬁﬁ]uﬂ%’we]’f?mﬁnmﬂq%mwﬁnamuvlﬁﬁnﬁiavlﬂ US¥NIANITIL
fuhwnisasaaluih

a 1

(1.1) dnvhseeulagszyneandenieanulio 1w dns18mnIAINULAZIUAINSHET U

AMANUR LasIRAIIIIUABEIRNITWAMENIINNTT N.8.60. SInniTaavRagauanalsslegnaieluingiinis

(Y]

draniuiiansdisonan sasnaudmfuduwisenulifiviendanms

(1.2) Smvhenindaniinanmsaiinielulomausnlnemitadolsslonizoodammlndiaty us
paglalfinninszeziian 90 i“uﬁ,’uLLﬁiﬁ'w?iﬂ%'weTﬁuifmmamauu”ﬁ uusiBwnsdinudini 5 98 (5)

(1.3) Lﬁau‘%ﬁﬂﬁ’mmimmimﬁ'ﬁmaﬂ§wﬁﬁuﬁﬂﬁmamauuﬁ ﬂ%aw%’we‘fﬁuﬁmmmauu‘“ﬁﬁ
AuantRUAssuUaslUawTnlumamdninurifiiimuaud vsdniansezsarisenudoyaifieniuie
F1wan samdmmsasulunsnddudondn sndeinildsminenindauiueanluniaiuinwdaning
WAk asRuantE udusnsdl ualidndessnusadinawAnznssNNg n.a.0, Fnsnde iy aua
navszlegineluiwinnmadaaniufiinnsdamnann
(2) unsdifinsweanlwanziinosuiinisamwdulunusasdmmsasmuiiimun udsosninisasmulsl
Wulumasasndmnisasmwiviaa 5 winisiasers TnedlfAnannisamudin uSdnianses

AL TN19A 9618 1Uh
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(2.1) darsgeulasszymeazbeaieaiuusznn S sas1dmnIsaewLas kfin15aemw
T Uuluaudnsiadimwnisasu uazandes e usadinenAnNzNsINNeN.a.6. uasgguanalsslegs
melu 3 Suwrhmeivusisasusseznasnan aaenmwdmfudimn el iiuseninns
(2.2) laammwiisdalunsndduiifindnadmnisasuannitazansnsaudlaliiduwluns
SaTd MM IR Bifmun
(2.3) wilaldifnlumasnndmnisasmuiidmuwaneluloniausnlnedisdoszlonian ofaom
Dudany uwasaslaifinszezimeae yiwumdunsdnndud 5 9o (5)
(n) 30 Jwiuusiuinsouszaznartnd lunsdilidulumasandiwnisasuidiwn
pnUszAMSWRu dmsunsasnulududinusansiansifieumintuldan pauanundesadyyild
S audIud 3 90 1
() 90 TwiuuAiuAsUszEzIAIAINA1? dnsunsdiaulaueninitoninnsdmudiuii 5 9
(2) (2.8) (n)
(2.4) Lﬁau%ﬁ;’wﬁ'ﬂmimm’mLm’y[,mm?]uvlﬂm34é’mfldmnﬁamuﬁﬁwumlﬁa USUNIANII6D4

[

o U dl s dl o s 1 s CL=) s 1 =4 s dl W 6D
ANTIINBITNADHALNYINUAD I3T1WIN ElB‘]i’]ﬂ’)%ﬂ']’iGQVJ%GL%VI’SWEJH%WGHEH'J i'JNﬂG']WYIﬂ']N’]iﬂLLﬂqu‘ZJGLﬂLﬂ%vLﬂ

[ |

AINGRTIAIBAITAINY UAIUANTH UALIRFITI8NUABFIRNITUAMLNTINATGTN.A.A. TINIIRFIRDLAUA

(Y]

wadszled neluininisdnainiuisinsudlzawduluandnssdunisasmuin

(3) wnsdinsasyuaasnasyuaads (2) ludmiidunisamulumigamurainasusianianiiezes
nam%&i’m‘dﬁzmﬂ'ﬁﬁé’m’ldmmsamw?iﬁmammNm’mﬁdmvlmyl,?meluﬁﬁlmi"?iamu (concentration limit)
L'i‘]uv(,ﬂmaméi'nLﬂmﬁLﬁmﬁ’ué’m’ld’mmsamuﬁandﬂ Lwi|;iamm'ﬁamu"l,aiL?]uvlﬂmwé’mwdmnﬁamuﬁfu
Bwnan 5 Swimsinseris Tnefldifnanmsamuia Wusdnianissnfivnisaoolui

(3.1) davhmelagszyseazdenieaiuuszan S sasamnITacn wazininig
sonulaiilnluandnadimnisasmu uazdndesneavsadineusazdguanaUszlead nelu 3 Juiinis
FUuATUATUSEEZIANAINEN RABRIUd AR UA I TBWlITIuS Endans

(3.2) wilalvidulumudnsdmnisasmunsnarineluloniausnlnemtefioUsslegiaa o
s UudAty uasiaelaiiinszezioan 180 JuiuusinAsUIzEZIIAIAINGT]

(3.3) avsdndnnsudlalviinlumasnndimnisasmuiidmuaudrlisariisnenudoys
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