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o o

s v o g 1 v
W3zl RAYEU1Za218 81NN W.A. 2546
derivatives #97a218wanewddaane derivatives
At ldiSu (Promissory Note)

818LRREABINTNITUNAINY #elAannnisAIwIn

ABINNIATFIREING
8B 91HIBNTABARIWINAINU TN TN T

na9ua158LaesdnN (Provident Fund)
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“repon

“retail MF”
“reverse repo”

“SBL”

“securities lending”
“SET”

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

“gN”

sovereign rating

“TBMA”

“TSFC”

G‘TSR,’
“underlying”

“WFE”

A1aSula AW

a [ o o o

melansinuguazamisnsusanenwivminfmiuguas waanninegvse

(Y]

AS1A1SNNANWMEHIBaLAeINURANNTNE

ganssnnsenelmefistyayndain (repurchase agreement)ganssnnisanelaedl

[
a4 a

JfueuN@aAn (repurchase agreement)

@

NaINWIINNBLRINUNI LU (retail Mutual Fund)
qsn‘iium‘i’ﬁaiﬂaﬁ Y1218/ (reverse repurchase agreement)

gsflanannisnduszinnfanisnisBuuazliBanannsng (Securities Borrowing and

Lending)
gInssamMItiBNnannsng

AANAANNSNELHIUTZINAINY

'
ad [

TudAnuanidnsnazgaru
8RT18IBNITAIBNAIWINAHEBENNITNSRunIa Aty

Specific Investment Products

g 1 v
ASIENSNNAEYY1Z8218839%W IS (Structured Note)

'
o

susuANNwIIaliossauUssmArassEinAfidoanasansianied Zalwng
UszifinaadeslunsiniadiszniaasguiazesUssinmni
ANANAAIARSIETHIb N (Thai Bond Market Association)

va. Milasuluayyiadsznaugsfanannsnduszinnnisiviwemagsia
NannIwe (Securities Finance Corporation) RINALANIEIIAILANNINELAZHATG
AANNINE

a o E o a o s a¥ w
luwanednalunisgeriuiinnuilandnsle (Transferable Subscription Right)
AuA AIuUs vIanannINEs1989
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WRNZEN 1w AzaaALaziAsEgRadANEwea wialiaranisalldund uasgtieniisasnuaialdlesy
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3
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o
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5
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3.2. Usziannaanuauuleunenasi : A51a1Mb
3.3. UszLAnNas A Nanuwue LAY ;

3.4. UsstAnNSaawa NN sawluUssnALaza1aUssnA ¢ nasnusInfiiuasnuuuuinnmdes

A9USEINA

a o v @ o Y o & da
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[
o

VANLNOT 19832 LaZISNITNAMENTINAIT N.A.6. HIDAIHNIIWANENTINNTT N.8.6. USTNIANIRWBA 195

N UNBUINITANINATDIZDINDINUTIN

3.6. MInauludnIZaz1eaInin (Derivatives) © 841

L Ag]

3.6.1 ingUszaeAzaInIsaswlnd I Zeanea1Inii | N13anRNLEeY (Hedging)
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dd o

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

3.8. NAYNSENITUINITNBINY (Management Style) : {NagNSN15aINWAIALFET (buy-and-hold)
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3.9. AR /81989 (Benchmark) :

Talifl \Ha991nnaenuiin1susnIsIANISLUY buy & hold e lHisuanauLNUNAIANIIAINIZEZIIATIAAUA
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JolaidnTusinaSeuiisunanismiineuaasnasnuwiuamdie
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3.11. seazBeafienusleunsnisasnuuasanwus ity :
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o
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[
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o
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nasnuazikuasnulunsssnindsuauanaitelioagluduaunainisoasmuls (Investment Grade)

' '
a o 1d

ag9lsid nasyuensasnulunsasnindsuauansindeliosininnainisaaule (Non - Investment
grade) an1znItifinsansniunlasunIsInguauANwaiiafidnsnasyule (Investment grade)
YUSTINDIYHAIN WU
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o

9% NIIATWIUBATIFIBAINITIANI RIriTIND 92003816058 bUh
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(2) #renawdnlasenis dedszesiianuseana 30 Tn

#195:191998N1589N% FeRszeziIaUszann 30 TuluuATunaanziiennasnsngdn uaz

3.12. 918z BenAN1IaWIwAUIZINA

3.13. Uszuanzagnannindwionsndduin nion1srinenualneisaniiazamn :

3.13.1. USTLANIanannInegniansneanan ‘ﬁ%amimmanNafmﬁﬁﬁuﬁ%amﬂuﬂizmﬂ :
USunIANszaswisaLsaniUszlegilianizainnanning NSNEINEY niammannalaiouagnsle
aeonihinSonaneeg1ImNAUENAAMZNTTNNTG N.8.6. NE0USZNASIRNWAMENTINATT N.8.6. A11AKA
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faufl 1 : #5181 TS (transferable securities)
1. #3115 TS waneANd  asnansn1enadula 1 wenndteannnindiuludiuiueacda 3.13.1 of
AuaNURmMANINATTiATURI i

1.1 lifidaimuaniaSanlafivinlvigammilnssyniusnnningadduamuluasians
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swmsBaaNursUsInAlne

VI ST ST ST SR SR N
=
o N o o d w N

A01U%N155 A9 UsTINANR AN Wz INuwo LR INUESUHNAIN 2.1.1 - 2.1.7

naawlalA AI1EITNUANUTENA 3 LHaw BX 33



+ [
R

2ONAI NITTWINIINDIRBNLTE

[ '
o ar

Noth N199118MIBNITIUIBIAINE1IABITWN1901IANIBNITTUIDINEIT18HID
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nsaunilannisaanagnialavinungraie lne
aanag )

1. nscilunuiae CIs
1.1 fpmanvinazdulumamaninariluvnisasudmsieinudainuad msunsnans TS Tudaudl 1 40
1.1 98 1.2 uad 1.3
1.2 lunsdifinesnuluamuluniag cis 2asnasmuis nammu:Nﬁoﬂéﬁam”aaﬁuiauwaﬂWiaanuﬁﬂﬁ
(laldiunisamuluniiag cis sasnasusasmesAfiasyulunasdius)
1.2.1 3'3miamu‘luw%'wéﬁuﬁm’ﬂuﬂizmmmwﬁmLﬁmﬁ'uﬁnamummmamuvlrﬁ
1.2.2 finsasyulunindduilaldiddmmmadndin (pro rata) udaldnadwlunamaninms
single entity limit waanamuﬁfn
1.2.3 finsasyulunindduilaldiddmamadndin (pro rata) udaldnadwlunamaninms
product limit AMmSuNSWEaRAT® SIP ‘ﬂaanamwﬁ’u
1.2.4 ﬁﬂ’]’iﬂm%‘(% derivatives ﬁﬁ]ﬂﬂmw%ﬁnmmﬁ global exposure limit %Iﬂﬂﬂﬁ]m%f?%
2. nsdflunae Cis wanwiiaanfirrualusiui 2 90 1
2.1 finuanuBuazinlusananinarilunisasuduienudaimuadinsunsans TS Tnudand 1 9o
1.1 98 1.2 uazde 1.3

2.2 apnziiandaaaln SET

daudi 3 : niwFRuUsTIANS U NS aRs1EIs BUE RN
e dlwindnniaasaadeuniiGudnaasgiudingod

1. 5. VY. 7138 UA AINNYAN18I1AI855A98010%N1965%

. GWIANIDONA®

. BWIAITOIAITHIATIZR

. BWIASNENTSINYASLAZEVNIEINSNYAS

. usssveAAsasiwiaiiagande

. SWIASHAMWIAIrATwIANAILATIWIAta NLaUsEINALNe
. swimsiiienisdeeanuazindiudelszinalne

. swmsBaannurelssindlne

© o N o o b wWw N

. #071UWN15SnIEnINNUsEImANUssnA e duanngn
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10. 8010wNITHRAUTEINANR AN wzYITuaaReInULSUL NN 1. - 0.

daufi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

a

o = o ca A
N15897 Wl reverse repo siaaidlulumamaninauisian

= o

dyan saalunifyarasiiiaansadndwadpiln reverse repo laniangraielne
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1.2 U4,

1.3 UA.

1.4 Ua.

1.5 USunsznnng

1.6 5Un.

1.7 ﬂammﬁlmj

1.8 ﬁf?lqﬂﬂaﬁﬁngﬁmmawq:ﬁ'mﬁ@%u

1.9 #11319N19ua3FIaMAIRINNNN18I1AI8ITN1TIUUTEN 0
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2.1 A3181511A3 INBuazAI1a15NIASgAsUssIA Inensdhilunsnarsnasganlssinasoed credit
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v
4
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2.4.1 § issue rating Y38 issuer rating agﬂ%é‘%ﬁuuin Iﬁlﬂﬂifﬁﬁﬂ% issuer rating AR credit
rating 71lEHN91NNN597 credit rating 5282 dWAA8

2.4.2 §i guarantor rating aejludWAU investment grade

1y '
a o o

2.5 ﬁlﬁ']ﬂ’]iﬁ%‘ﬁ\?}léﬂEJFNLV\EBVLNLH% (! ‘Y]‘EI%YIzLUEJ‘Iﬂ%I?]a’lﬂﬁﬁ]ﬂ']ﬁlﬂi']ﬂ'ﬁ'ﬂ% NIDNNYBHATIAIN

a U o

widedouaza19delazednstnnesaans1suew IAgAIIE1THWAINETIRBIE credit rating adnalaat1anite

)

=t

2.5.1 § credit rating sz8zawag v 2 SUAULIN W38 credit rating szezeIIiguIAEN LAY credit
rating S8 WAINAIATNT CRA latuSeuiiauld

2.5.2 §i credit rating 5zeze10g1% 3 SUAULIN

a @ =

2.6 [5]5'1ﬂ’]i‘ﬂ%’d\‘]&\l@'lﬁ!ﬂm%ﬂa‘lum% 1 LME]%‘V]‘KIWYIZLUEJ%I%G]ﬁ’]ﬁ’dﬂ?ﬂ&lﬁ]i’]ﬂ'}’i‘ﬁ% NIDNHIDHATIAIN
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)
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naawlalA AI1EITNUANUTENA 3 LHaw BX 35



4.2.1 Wwn1sa1an3alonmandanIvive b reverse repo AINE1?

4.2.2 913218574 repo MTuluanUszn1AAuENIINASAAUBRENNSNELAT R ARANNINE
Iemanina danly wazismslunisiBaiulumngssnomusinwaznisnonissyniwuinsngdwaes
NBINUIIN

(% U |

4.3 YaAIIINANNINEWIRIaTNTe o TwSnaudy g sosfiyarnlnluanganisnisAiwiana
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F8mamvih
yan”maaﬁﬁhwiwwa’ﬁ'?amvﬂﬁﬁ??amnmﬁ (ﬂmga x (1 + discount rate))
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reverse repo
4.4 MarsyaRTaImanTINEnsanTa1snide o uwin Idulumandninurisoi
4.4.1 yan’wa\ma”nW5°§/v3’w§'am37a7iﬁﬁyaw7nnd7 (38R reverse repo x (1 + discount rate))
4.4.2 nnsdiiyarmannindnsansansize o awin lidwlumasanislu 4.4.1 vSEnanAnIs
Faasenlwadyailownssadns lmiu nlanannsndniansnansiianansaldlunisyi reverse repo T
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melwiwinisdanniufiyarmannsnindannasideanasninaanisiude 4.4.1 vuusidunsdinude
4.4.3
4.4.3 Iunsdiinagnsmusanisludo 4.4.1 uanouadnyaA2eemanNInenSanaande o Jw

(K% ]
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al

2
=1 v |
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4.5 NIFAWINYART reverse repo ATNTD 4.4 R wInATH
4.5.1 rfi'lmmmnmm%aiwﬁ’uwaﬂi:‘[ﬂﬂﬁﬁﬂamuﬁﬂﬁ%’mnﬂ reverse repo AWEITHANNS
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= o
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w3anaNINdensansnaauilounnds 4.4.2 (68 gasganssntisinann reverse repo 318n158u A
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1.5 8.
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