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AWAUANNWIL TN 2DIARANNINERTANTNEF

s

dusunnusdatiazasfaannsiansniandyn
YAATBIHNIIAIAATA

NBeYHIIN (Mutual Fund)

NBdNWIINAAIALEH (Money Market Fund)

NIM3ZIMNIFIAT credit rating Twszaunldivsauiisunieluwlszine

YARMINGTUgNS (Net Asset Value)
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o s o
ATFINN

“net exposure”

“Non-retail MF”

“notional amount”

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”
“PVD”

“regulated market”

“repO”

“retail MF”
“reverse repo”

“SBL”

“securities lending”

“SET”

“ ”
share warrants

“single entity limit”

ANaS U8 AN

yarn1sasuwgnslunsndduliindunisamulasasimiolaedaniiwnisamu
lunsansndedyyiilduanauunulaednedeagiunswddn Zalunalvnasmud
AL NN R 1AM

'
=

naswsINnAgtembheamunimaandudamuwlssiandaitn degnielsioau
209U TENARMENTINANSIAUARIAYWINFIENANINMIINITIANTITNBIBIINLNE
Hasnwiall nasyusiniagaeuiniildsiedes nasusisiiagasmulszian

A010% UasNaInuaIRYARAS
NAANBINAUNAY Y1289 derivatives

UITLANULAZANWUSADINSNEAUNTDANAIANHN credit derivatives 81989819
(obligation category & obligation characteristics)

o da o a o -1 ' v |
d TNHANWEUSATHN (3) DIBYIN “HEU1ZADAIBAIHWT” I%N']mi'] 3 WHY

o o [ A

9
o =1

W3z AUYQIRA U FOA18E NI WA, 2546

derivatives %O%Bﬂw%aﬂﬂ%ﬁ%mﬂﬂ derivatives

AadtyaleiSn (Promissory Note)

mqmﬁ%aw%’w&?ﬁuﬁmnu BelAannsAwInAENENIATEIBEING
é’mwdaumsmnwﬁF‘hmmmwﬂimﬂw%%’wﬁﬁ%

ﬂamuﬁﬁamgm%w (Provident Fund)

Awdnatsiidpdoinienisdasisszrinegaiialiiinnisesasesesdeanensn

a

g1sszmineninle saanslwdayasie 9 Mfieaduasiansw lnagudnatsninai
s s £2 s s o

aglnelanisinuguazesmianIsusanisauiimiAfiuguas wRaNNSHe

WIDAIFENTNHAN UL WWRINUAANNITNE

a o g =] =}
qsﬂiiun’lim&lzﬂﬁmﬂag'{gwaﬂu (repurchase agreement)‘qmﬁumi%ﬂﬂ[ﬂ&m

o % a
dryeunzomw (repurchase agreement)

nasnusInLiNeagasnwnaly (retail Mutual Fund)

fU1218A (reverse repurchase agreement)

@

& o o
q’snsiumiﬁa‘[mua

o o o

gsfianannsngussinniianisnisBuuazliBanannsng (Securities Borrowing
and Lending)

gINITHMIIABNRANNSHE

paAnaNnINguAsUszinalne

ludAuansdnsiasdor

gR31dIUNTAINUNRMINE NGB NNINIRunIa AN
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ANFNT ANaS U8 AN

“SIp” Specific Investment Products
“SN” RINENINHNA I Zaa18829nI e (Structured Note)
“sovereign rating” snAUANMNBITaiaszAuUsEInATasUssInANgaanas1asiiwiiog Fadunis

Uszifinanaieslunisianadiszniaaiguiazesussinmni

“TBMA” ANIANAAIARIIESHIINE (Thai Bond Market Association)
“TSFC” va. nlesuluayiadsznaugsianannsndlssinnnisliuiomiogsia

NANNIWg (Securities Finance Corporation) AINNAANIEINAIBARNNINEUAE

AAIANANNINE
“TSR” Tuwansdnslumsderuiinguiilonansld (Transferable Subscription Right)
“underlying” AT AILUS HIaNANNINES1989
“WFE” World Federation of Exchanges
“ngufianis” usunlnguazudndasmunansgiunaindianiiadmindsmualvdariieu
N13WIIN

1. da Uszian waza192adlAsINISIANISNBINUTIN :

1.1. delassnisdnnis (lne) : nasnwlnLA AS1H1TATE19UTNABMAQ Wuznedaswinetas
1.2. #alAs9n159AN13 (89ngw) : K Foreign Fixed Income 6MAQ Fund Not for Retail Investors
1.3. #odln : KFF6MAQ-AI

1.4. Uszianlasanis © nasymla

1.5. UssLannisene © 218AsauRen

1.6. M3rirwna1glATINg © Avue

1.7. 91glA39n13 : - U 6 thion - T

1.8. o1glassnisfieiudl (nsdiimunangfudiam) ;

1.9. Wawla (a1glAsans) :
Usznnw 6 Laawlaeldsdinin 5 Waw 10 % wazldiin 6 Waw 20 4 WU nTudaaNTUAF1TNW

AMENSINATS n.a.m.%’mmmLﬁaunaw%'we‘fﬁuﬁmﬂammw
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Wowlzdu 1 USENIANIsETIRANSNazAeruUasszeziaa L Ewea1e luITHININISLARE B HIIBAIASI

'
v as

u3n wiagAntarwazeuazAwiuliiugdedoniaeacmu nioidnnasu lunsdfifinmanisalodnomi
aeholansanansagensse Ui

(1) U%ﬁ’wﬁ’mmsﬁmsmLﬁudﬁvlsimmmamwﬁa‘lﬁy{,ﬁmamammuﬁmm:ﬂu HIBHN1ITARIANNIT
Wagnuas nielamansaniasansiiozamunaiudolils viaanuwnisaimsammwlaimanzas W anz
paALAzLATEgAafANNEwII niaiaransallduns uazdionheasuanalilasunanauunueis
shsfivszanmnsly

(2) a‘hﬁﬂnermifmaanuiui:azmml,auamsm%\nﬁnvlﬁﬁ’m’j’l 500 81%UIN WATUSHNIANTITRANTILAWI
VL:N'mmimammﬁa‘iﬁﬁwamaumeﬁmmxauw%amué’mwﬁﬂixmmmﬂi’
s[%mtﬁﬁﬁHWSLﬂﬁﬂuLLﬂaﬁﬁuTmﬁnszwur;iamiammaﬂﬂam%ﬁﬁwL'?mamuvlﬂamuslushwsxmﬂ 1A% N9
\Waewwlasngszideusing ’]ﬁl,ﬁ'mﬂ”aaﬁunﬁamu‘luﬂizmﬂﬁnamuwﬂﬂamu WAz /M3oNIAINISLAEINY
eEL RERNSI AR LLaz/w%amﬁ;mszﬁﬂm ﬁﬁaﬂaﬁwanizmﬁﬂﬁnamuvlsimmmuﬂmmﬁuamu
naundusnasuunls ﬂ%am@m'ﬁfﬁﬁﬂﬂﬁﬁﬂﬁﬂamuvlaimmsnﬁ']L'Tmnéi'uLﬁ”’lu’ﬂuﬂsmﬂlﬁmﬂufuﬁ
navnuATURINKABIYLATINIG ﬁaawﬁﬂﬁnamuﬁmq‘[mamimnn'jwﬁﬁ'mmvh” $% USUNIANNTOHII%
FmSﬁazﬁmimﬁnL'?mammw5\1Naﬂsﬂﬁmﬁ,ﬁv[ﬁ%’umﬂLﬁuamuﬂmnamuﬁaﬂa"mvl,ﬂammiasluw%'wﬁﬁu
sin9 nielusuuuudnladilidaiuussmadiinwanenssanis n.a.m.LﬁaﬂizIﬂﬂﬁgoqmzlaaQ‘”ﬁawma
aauaBenaew lasusunianisazudsldgionwiensiulaenan

a

1.10. anwaslAsINTg © nasnusIaiiaweelasuiildsedosuazdiiiuaug

1.11. dnwaznIsiawaane ; Lawaznaluine

2. ai"m'mﬁunuwm'[ﬂiamsé’mmsnamusw gaﬁhﬁm'ﬂf 317U Ussian sAgasniigasunlaues

278 :
2.1. d1wIwdunuzaslAsinis : 10,000,000,000.00 U
2.2. Wauly (S1uwawiuyuzaslasenis) :

1 =1 5 1 1 a 1 [ a a o
nlwszesIaLEwaIengaIwiinIsssdanIeamwluyaAnivnindiwiwdunuzaslasinig usen
Jnnsoaisdwinduzaslassnisladnlaiiiv 1,500 auuinrseAntudiviwnieasnuiiagulala
\i% 150 AunuIe
2.3. §arAfinsliseniie 1 10.0000 UIn

2.4. MWIWNUILAIYH © 1,000,000,000.0000 HiIE

2.5. 5'1mwawmaamuﬁmuamam%’mmn - 10.0000 U

' v
ar

2.6. YAANIUAIIINITHIZIAIILIN : 1,000,000.00 UM
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'
ar

2.7. yaAgus209n1saezanseaall : lafinue
2.8. YARIWAIADINITHIAIBA

2.9. IIWIKNIILAIBAUAZBINITAIZEA :

1%
o oo

2.10. yaAmwIgaswALrRD lwnyFausn :

v
g o

2.11. Savnheasnuasnielulydaue :
2.12. LB UALNNAN ©

3. ‘i‘ﬁlE].‘Ll‘ézﬂ\‘iﬁﬂﬂﬂtﬂidﬂﬂiﬁ’ﬂﬂ'}‘éﬂﬂ\i“ﬂu‘i?ﬂ ﬂﬁﬂﬂﬂdﬂui?ﬂ ﬂi%tﬂﬂﬂa\‘l?qlui?&l HIEI‘IJ']EIH']‘SROY‘IH

anwmzfitAy n1sasulusieuszma msasmuludyyidezigsloni Ussianuazansisdunisaimu

Tunannsweansanswaaudu ‘H'%amsmﬂanua‘[ﬁ]m%ﬁuﬁ%amu :

3.1. TnguszavAzaslATINIg :

a1 [

lassn1s@inguazasAiianausuasgaauidldsegosuazifiGuasugefisjomisnanauunuiinasuazlasu

CY q

fmnrﬂamﬁﬂmnmiam»ﬂumi’]ﬂ’ﬁﬂﬁﬁ'ﬂ‘lmmzﬁiwﬂizmﬂ
3.2. ﬂszmwﬂamumuuiamanamu  AS1E1SA
3.3. USElANNasuaINaN W LAY

3.4, ﬂszm"nmiamum34maamu‘luﬂizmﬂLLa:ﬁhﬂUismﬂ D NBINBIINTLURAIBUUUTANHLETE
A9USTINA

o a @ g o = & da
LLﬂzN%IEJU’]EIE‘]ﬂ'ﬁ‘iﬂﬂﬂﬂﬂ%ﬂ’ﬂNLﬂﬂﬁﬁﬂﬂaﬁl‘ﬂLLaﬂLﬂﬂﬁl%“{N‘ﬂNﬂ‘ﬂN'ﬂg

3.5. wlavnan1snin (6n8) :

@

s a o s 2= a a o a as 5 A v
1%ﬂ15'€]l§]ﬂ13ﬂ€]\‘]1’]q% Ui@ﬂﬁ]ﬁlﬂﬂiﬂ"l'{lQEJNLﬂ%ﬂi'ﬂ“ﬂ?Qiﬂiﬁﬂﬂ'li?l”lﬁl‘[ﬂﬁmﬂ QJJI“ZiE]ﬂ%I%%'WNﬂEN“Q%TJNVLﬂGﬂN

o
o

NANLNOT 1981 LaZIBNITNAMENTINAS N.8.6. NIDAINNITWANZNTINATT N.8.68. UTZNIARIAKA 9%

N UNBUINITANIWAGDIZDINDINUTIN

s g 1 v
3.6. M3asnuludygZaaneaisnin (Derivatives) @ 89Y%

s o s g 1 v d’
3.6.1 ThgUazasATaINIsaswIina I Zoe18a19nii | n1sanANLIEes (Hedging)
3.7. ManawluasasnifisyayiZeanearemiiuls (Structured Note) : Taiasnu

3.8. NAYNSNITUINIINBINK (Management Style) : ANagNSN1389NWATILFED (buy-and-hold)
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2
-5 (%

3.9. AIAIR/81989 (Benchmark) :

o a

Tafl \Hasannasnuiinisuinisinnswuy buy-and-hold e lwlstanauunuiaianiinnszezad
inwe SelddndusoouSeufisunanissnfineuzaenasuiusazin

3.10. AaNWMENITINYNARIULNHIBINDIN : enanausnwwuylidudan

3.11. 'i’lElﬂZL58Iﬁ]LﬁEI'JﬁU%IEJU']EIﬂﬂ’imﬂq%LLﬂ:ﬁlﬂmeﬁLﬂ‘lﬂ' .
NB3INHIIN buy-and-hold

I188LAUANNLEN :
nasnuazasywluanslssinalaaadelusoulundlaiiesniisoss: 80 saiyarmInddugnieasnaw lae
a 4

ﬁuIauwaﬁa:aanu‘Luwﬁ'ﬂﬂ%'wéﬁ%aw%'wﬁﬁué'mﬂumaan?i’aﬂﬁ’*ur;mmmﬁ'a‘ﬁﬁﬁLﬂuamﬂwﬁiwﬂizmﬂ
wazvsasninluan1iwn1sRwaAIUTINA

dnsunisasywlulssing nasyuwazasulunannsngfiavoeludssna laua Sudn asansmienisds
LAZASIENTUAINI TINNINANNINE nianInddudn viansrrenualnedsawiliinfongnane n.a.6.

o -1 ' P oo o o o d % !
nasnuatsasuludyyZeneanninlaedinguszasionistasinwanaieos (Hedging) 1o Tngludan
gaansuaniUisn nasnuazdasivanudesdwdnsuanidewnsdiuin agnalsinia nasguazlainemu

PR o -1 ' v
Tuwns1a1sNHan vz a9dy QI Faa18a29MNuEY (Structured Notes)

nammuﬁuamu‘lu&mmiﬁﬁﬁaﬁé’uﬁum’mmL?ia5aa§i€lué'uﬁuﬁmmma\mquv[ﬁ (Investment Grade)
aenalsnf nam%awamﬂumwmwﬁﬁﬂ5uﬁuﬂ’nminL%aﬁaﬁ‘fﬁn'jﬁﬁmmmamﬂﬁ(Non — Investment
grade) Lawwnitﬁﬁl;mmwﬁﬁfﬂﬁ%’um’sa‘i’mé’uﬁum’lminLﬁaﬁaﬁmmmamﬂm’”(Investment grade)
?szﬁnamuamuwhifu

N9t NMSAWIUBRTITIBATNITIANTS A lTanbedsanassalli
(n) drszndnesanisasu BedszeziiaUszann 30 Fuuuaiunaanziieonnasnsngdn uaz
(2) denawdanlasenis dedszesaanussana 30 Tn

3.12. 1gasBenn1Iaywine Uz

[ |

aauluasUszimalaenaelusaulvnilddosniisoea: 80 zasyarmswaingnizainasmu
3.13. Usziangaananningniansnddnau vian1sninanualneisounasamm :

3.13.1. Ussunvasnanningniansngauin nionsminenualneisduiiozamululazng ;
Us¥ninnsazammuniausamusslemiianizainnanning ninddudn niommenualneizauadioln
penibinIanangag1mniiuszNARMENTINNNG N.8.5. W3aUsENARIINUAMEZNTINNTS N.8.5. FHuA
soralush Liwuslunsdiinaznssans n.a.andodinawanznssans n.a.a. anafuisuniad
Uszmeudlandaifisfnussinnniaansuzaamanningniansnddunianisvnenualngisin
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faufl 1 : #5781 TS (transferable securities)
1. 751673 TS AaneANad asansnenadule 1 weninitennnsndauludmingacda 3.13.1 Gof
AaNURIManInaTITiATUIw Aol

1.1 Liifdarimuansatonlafivinlasmuiinszgniwannningarduwasulvnais

1.2 gxnsadendels (saadensdndu B/E nia P/N Nfltaulaiinddeniiousnasulaaniinns

2

T¥finssulendndisensadlunsnanslamaisnisfingnaneimun niefidoulalvnasuansnsameing
28nNAIATLA)

1.3 fidayaiigriunsansiigndssasudisuaziinisusulgadulszdregoasiiane dsusdndnns
ssniddelfifeianUsznounisfisnsandadulaasuldadgsasinase uazidayasafiasiawyan
giisssn Inedayasonanisasdredeannundsdayaiieialadedninmandnisnisswdiniisansuluszi
g1na
2. AuaNURLaznANINATlwINTAUIBIRT AN SR NANIINA T AT UED 1.

2.1 lunsdififunsasmuls B/E w3a P/N fioonasiansaondifiedisznitnns B/E w3a P/N fond
fosfinissuanianiasuseslneyananod

2.1.1 &W. Ud. ¥38 UA. ANNNQnanedaiegIiaanIiunisEn

2.1.2 SWIANTDDNE®

2.1.3 SWIANSBIAISEILATIZH

2.1.4 sWIASNENISINYASUAZEVNSAINISINYAS

2.1.5 SWIAISNRAIKIIEIVAIWIANALALIWIALDNLAIUTEINA N
2.1.6 swimsiiensdeeanuazindursszndlne

2.1.7 swimsdaarnureUszinalne

2.1.8 #a1UnN13EUwANUIHNANH AN WMo INUES UL INAIN 2.1.1 - 2.1.7
9% N139178M38N195U509AINE1IA BN TRNT81TAaNI N33 UIBINEITNENTaRBaNAT NISTwIRIINTIADNITE

(1#0) madiszylilu B/E 3a P/N sae

2 : nswEFaUUSELANKUIY CIS
mﬁamauu”r?lLLazﬁﬁnanﬂumiamuﬁﬁﬁ

nsailuniaeiiniseanagmelavsAunguanalne

o

a

1. nstilwniae Cis
1.1 fuantwazfwlumananinasilunisamudwieiudaimuadiniunsans s Tudmd 1 4o
1.1 98 1.2 uazdd 1.3
1.2 lunsdifinasnuluamulumiie CIs gasnasuwsn nesmusInaina1ddasiuleutanIsasmwsio
(laldrunnsasulumsiag C1s sasnasyusIamosifiasyulunasdiu)
1.2.1 aﬁ'miamu‘luﬂ%'we‘fﬁuﬁmfﬂuﬂizLmlLLaz?ﬁlrﬂLﬁmﬁ’uﬁnamummmﬂmﬁlﬁ
1.2.2 fimsasyulunindduilaldidimmmudndin (pro rata) udaldnaduwlunamaninos
single entity limit ?Jaanamuﬁu
1.2.3 fAnsasnulunsnddwiloldisAmmmuandan (pro rata) udalanadwlumandninos
product limit d1SuUNSneEaRTn sip ?Jaaﬂamuf:fu

1.2.4 finsasnulu derivatives MIwlUaInraNNMT global exposure limit 289NBIY 1
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2. nsdiUwnthae CIS wanmitoainiidirualudiud 2 48 1
2.1 finuanuBuaziuldaananinasilunisamuidwienudadmuadiniuasians TS Tudui 1 o
1.1 98 1.2 uazde 1.3

2.2 apnziieawdazneln SET

faufi 3 : nswdaulszanSuthnuseasarsiisurinidudin
FaaduiulnniansmasifieurinulinaesgSudnsost

1. 8W. V9. ¥38 UA MINNVNIEIAI8GIAIN01TUNTTEW

. GWIANTABNEY

. GWIANDIANIEILATIZA

. SWIANSENSINBATUATENNTRINNTN YRS

. usTdnRAIAsasEmEaTiatande

. SWIANSHAIWIIEIRAIMIANAILAZ I W IR NLAIUSZINA N
. swAsiienisdeeanuasindursUszinalne

. BWIANIBNAINLAIUTELN ﬂv[,‘VIEl

© 0o N O o »~» W N

. #0105 nIENINNUsEIANUssnA e duanngn

'
o o

10. #01UWNN3RUA9UIEINANR AN WMz i uaAeInUESURINaINEGD 1. - 9.

daudi 4 : gsnssaUszannistalnefisnyaiziedu (reverse repo)

o o

I o -1
ﬂ'l’iaﬂ“/lq%e[,% reverse repo MEGLUMVLUMWN“ﬂﬂﬂLﬂmMm%

LY
o o dd

1. gy Aeaduiifynnasiiiansisadnluegdaailu reverse repo latnangnanelne
1.1 8.
1.2 U3,
1.3 UA.
1.4 Ua.
1.5 USunUszAuae
1.6 5UN.
1.7 ﬂam%%uvj
1.8 HfiyARaTiRngnaIaaNIzInAIEw
1.9 #9%319N19UAIFIAAAININNHNNIEINEIEITN1TIUUTENI

a

o ° ) @, -1
2. 518715018 18N157 reverse repo HBILTWASIHITAIN

2.1 A3181301A53 InBuazasa1snAsga1sUsznd lnensdilunsiansnasgaisuszinesaed credit

rating agi‘[ué’uﬁu investment grade

[
o

2.2 B/E P/N Un3dueln viseviugazesan fl 5W. U9, N305WIAISNRNRHIERNZIARAIL |

Yngfnse
NN Fefangmandalaiin 1 U

+ 1
o o

2.3 B/E W38 P/N #i TSFC [Wugaan NRfnuaiuldiiuaianilafiv 270 wivusiwoansa uasilumin
farvualdiduianioaiunsacia et

a

2.4 B/E w58 P/N fifionglaiin 90 duduusiniiaan edl credit rating aghslaagnanitonais
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2.4.1 § issue rating Y138 issuer rating agﬂué’uﬁumn lagnsiNii issuer rating 59Tl credit
rating NLAN1AINNT53A credit rating S28SAWAIE

2.4.2 § guarantor rating agﬂué’uﬁu investment grade

a @

2.5 panInidefiongaanieliiin 1 U n2unzdenlunainzeziensiansnis nsenddoyasian

a [ o

widatawazd1989laZein1s UnneAaa151502% IRERIIEITRAINAIIABH credit rating agslAnENInIke

)

=t

2.5.1 §i credit rating szezawaglh 2 SWAULIN 38 credit rating SzezefiisulAed ANy credit
3 & o | o ¥ a o (%
rating S8ZAWAINAIANT CRA latuSeuiieuld

2.5.2 §l credit rating szeze110¢/l1 3 BWAULSA

' ' '
dd o =1

2.6 aanInitdefiongannieliiv 1 Weunsunsifeulunaindorensiaisni nienideyasiai

28 a [ o

widatawasd1989laZein15 UnneAaa151502% IRERIIEITRAINAIABH credit rating agslAnENINIke

)

=t

2.6.1 § credit rating szezawag 1 3 SwAULIN H30 credit rating SzezefiisulAedlAny credit
) & o | o v a a [
rating S282aWAINA1IANT CRA TalUSeufieuld
2.6.2 #l credit rating szeze10¢/l1 4 BUAULSA

2.7 NSNIRBDWATNNABNITWBAMSATINAIG N.8.0. MABALANLAN

3. 52821I81N155UF152 7204 reverse repo Fa9LaLAY 90 T

' '
o a d

4. gafnuaisfniussninnsses uiidmsunisanul reverse repo

o

4.1 aaaldduINIRSTIRANNNAINWALAY TBMA ¥3a TSFC

LAY a9

a [ a

4.2 Fahmannsneniansasiigelumenialonse 1TuuAidnuasasih
4.2.1 Ywn1sa1ansalonandanivive b reverse repo AINE1?
4.2.2 JwN1521881N repo AfulupnUsznAruznssNAIEAUREN NSNS Laz R AR AN NSNS
Iendninat Fenly uazidnislunsgBatulwmaesnamusinuaznnsianissyniwuiningauans
NBINUIIN

U 1

4.3 yaABDIRANNINENIaRT 1850 0 FwSHAwALT AoeliyaAnTnluninann1snIsAIwIMA N

a

o

F8mamveh
yaﬂ"zwaom‘”nw{ws/’w?amﬁmsﬁﬁyamnm"z ( 51m198 x (1 + discount rate))
vias s7A778 = 57ﬂ7ﬁnamu?f"ﬁz?ﬁigfi@'ﬂ“@@’zﬁnélnmﬁ'\nﬁuﬂ"zﬁyawa‘"nwﬁvw’%?amﬁmimw
reverse repo
4.4 Massayarammannswivnianaside o fuwin Wilulumamdnun e
4.4.1 yaﬂ"ma\mﬁ’n1/15"%8/’1/1%’@975751751’7}'5@3471‘7,‘73"1 (yaR reverse repo x (1 + discount rate))
4.4.2 unsdiiiyarmannisndnsansansize o awin Lidwlumasanislu 4.4.1 vSEnannis
Fossenlrgdyunlannssnindludn nianannsndndonsasisnansaldlunisi reverse repo i
nasyw e lriyaAnramannIngrianasidousznindduilowsndonarnduluniaidnisdong
melwiinsdanniufiyarndnninnianmasideananiiannislude 4.4.1 vuusifunsdanads
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4.4.3 Twn3lNNAANSANENATITIHID 4.4.1 LARINATIYARZBIRENNINENSARTIH1TND 0 Jn

1w ]

I fyarAsiaaningam reverse repo x (1 + discount rate) Wwawinlaitfin 5 81un n3alaiin 5% 289

al

2
=1 v |

T1A1d8 waLATIWIBIAAZAINIT wazin1sirwasasnina liludyandelafmualneRansunfedade

ANLEE9209AREYT (counterparty risk) wad USHNAANTS azlalAfinn1san 4.4.2 fla

(Y] A

[
o

4.5 NMSAIWIIYARN reverse repo AINTD 4.4 TAAIHINAINH
4.5.1 AMwinansAgesinnunaUszlegifinasnuialesuain reverse repo audieiuidings

A0

o

4.5.2 AW UnI18g3N3IN N3aAwINTINTKEERAgNF2a9 reverse repo NNgINITINAINBIYHDE

o =1 [ o

uRdyyIeReIwuazddaanasiimualisinnsoviAudissniangsnssnlagInssnniea nnannsweg
w3an1a3Ndensansngauilownnds 4.4.2 (61§1) gaegansandiinain reverse repo s1en158ule
4.6 discount rate fivnTlglwnsAwIn saaduwnisimuntnlaeritsdsadeanudesaadayan

WANNINE NI9AT1H15N LA

faudi 5 : gsnssuUszannsliBanannswe (securities lending)

(% a

poduluaaraninariluvnisaayuea

U

Ty siosianyydndenialuglasuluaygalvlssnaugsianannsngussianiianisnisiauas

N
ed_

1ABanann3we (Securities Borrowing and Lending: SBL) laelunsdifigdnygininaninszyinnisingiue

LY) ]

e ey (%

AILNUADINEN r;_yemmaaLfﬂuqﬂﬂaﬁ\‘iﬁﬁmminﬂisﬂauqiﬁﬁm‘%as‘hl,ﬁuﬁamﬁvlﬁmwngﬂmavlmﬂ
1.1 glasuluangyinusznaugsia SBL
1.2 sun.
1.3 namwﬁuw
1.4 swimstiian1sinduaznisdeasnurisuszinalng
1.5 GN.
1.6 UM.
1.7 UA.
1.8 USENUsznuiin

o

1.9 NaawEIBYARANHYARITNSNETUIILAIN AR IIEAIE 1 aruuInauly

1.10 nasuinwmiaiiwiggisanis

1.11 AHYARRIRAINNA RN RATNWARNEHN

2. nannsneniven soallunanningfagluszuusudinnannsnduasgudsudinnanning wianannwedn
sUN. Frrinduwienzsideunannsne
3. N157191138L538NNANYTLAY USENIANTSABIALAWBNITAI
o a o A o ) @ ey EE- o oy o o o 'Y I~
3.1 audunsiiinisnemsaiennandseivangdaiaiduwlseiwnsldanannsng lnasaatn
nanuUsznAweadh
3.1.1 Wuam

3.1.2 A3181311A5g Ine
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3.1.3 B/E P/N UR3liuin v3aviugazesau 7l ow. vs. niaswiasifingnaneanizdnaodmiv

HHN92HNWI
a o @ v dd o v 9 va dva YY) | o &
3.1.4 B/E w38 P/N 7 TSFC illugoan NAfwwainldiluanmilaiiv 270 fwiuudineanniuaz

@ & de o va o a o -3
L‘U%GI'J‘Y]ﬂ\‘]ﬂ']ﬂ%ﬂi?ﬂL\‘i%LNﬂ“ﬂ'J\'iUWN"{%‘SSLN@VLWL%%

3.1.5 B/E w38 P/N fifionglaiifiv 00 Tuiuusiiuiioan Zefl credit rating agnalaagnanitonois

3.1.5.1 H issue rating 1138 issuer rating agjhﬁuﬁ’umn Tnansdindw issuer rating pad

\J% credit rating NlAN1INN159A credit rating SEezdwA 8

3.1.5.2 guarantor rating agﬂué’uﬁu investment grade

LY}
ddd I

3.1.6 AFIIAWNAH credit rating agsl%ﬁluﬁlu investment grade

[

3.1.7 nslerUsziud ow. UugaanlvidnasnuiadudssiunisAwnannswgliuinaeymw

3.1.8 ¥uaanzifenln SET Afinedeagluiai SET50 o Tunsdifinasyulafiuleutenisamm
Tunsnansnw nasuazsunandssinasnaialals
3.1.9 NINYAIKIBINBINUBIINAAIANK (Money Market Fund: MMF)
3.2 ﬁ?’lLﬁun’rﬂw‘”namuﬁnswﬁw'wa%aﬂsaumawﬁ’nﬂizﬁummyﬁl 3.1 v3asufinnislaeisaudeass
ualAUSENdRnssnansntiRudissniietanranUsziusenalalnenasu
3.3 snansziumuds 3.1 Ainesyuiinssndns Wlaundanedavserlvlasansatoduems
nanUsziuls Lwuifunstsdudseniimadonnaduginssunislidandnnsng wwes
3.4 AseyaAnEnUsEin o Suit anndmSeindy 100% BeyaAmannsER ey
3.5 lunsdifinanuseimwinan Iiiduandananluamulaeiuiluningdusodt
3.5.1 Swehnlu o, wiesuwiAsfAngnaneanizinsiz
3.5.2 Unsiiuennsa P/N fath

[
4

3.5.2.1 UnsueIn w38 P/N 9 6W. Ud. ¥505WIANSNRNYHNELaNIZIRR W T E;

ATTHNWY
3.5.2.2 P/N %1 TSFC 1 Ungaan NfdmuaiwldiSuainnalaifin 270 Juiuuaineans?
@ & de o oo o a o v
wazilwmnfernrualdiduiianlsanansaiiiolaihw

3.5.2.3 P/N fifianglaiifin 90 Turtuusiuiioan dofl credit rating agenitsadslamoi

3.5.2.3.1 H issue rating 738 issuer rating aéi%ﬁ’%ﬁmﬁﬂ Inensdifid issuer

rating #09LU% credit rating M1 LAN12INN153R credit rating 528 WAE
3.5.2.3.2 guarantor rating agi‘lué’uﬁu investment grade
3.5.3 A31815N1A3g N

3.5.4 reverse repo A1M3UATIENINIASY N

o

4. ANWNLLAZENTEAALIDINNNT TRITF I NN nwNzLazE1 T2 d 1AL 09N QIATNUTZNARIRNH

AMIZNIINASAIAURANNINELAZAAIARANNSNEINAIBgairwALigIRUsTUUY dadnuaz 1l

nannsuduaznandszulugsnssunstauazliganannsng
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dufl 6 : §3n3INUTLLAN derivatives AURANLNUAINITAINUAIL

[

Tnaaalafaedl underlying ag1slnaenenihnsaviaie

(Y]

1. Y9210 underlying derivatives ﬁnamm:m”’n
E95 94

1.1 n$wdauiinesmuansnsaasmuldludini 1-5

1.2 sasmaniile

1.3 SasuanUae i

1.4 \ASAR L8% credit rating B38 credit event U6

1.5 sadhidwiie sadffiosrlsznouliniwirsesaudsan 1.1 - 1.4 wie 1.7

1.6 saRffiosRUsznoudlnagfiain 1.5

1.7 underlying BWANAAITNIHEHWALANLE N

T4n36 derivatives 81989US1AN289 underlying F196T% 31mﬁa”wﬁaﬁanénm"aa@mwmﬂwﬁu (spot
price) v3as1AA U FozEaMN (futures price) 1WITW 119% T1AN289 underlying Buiilald Az we

. dl [ o o o o 1 U [ dl s 1 U o v 1 1 U
underlying NilwasrlsznavuzasnaaIna HQGL‘U%VIE]E]NTUEEﬂ\'iﬂ']’](‘l‘ZI'J’NLLﬂxLﬂ@LNEJVL'J?JEHGLLW’EWH’]EIM'JEI

2. Waunlanisasmu usundanisasAniun1sasmulu derivatives lasiaLile
2.1 ﬂisﬁnammaN"Lm‘”squ,ﬁmﬁ'umsamu‘lu derivatives Wae underlying 984 derivatives ﬁ%smnuvbyaﬁi’]\‘l

FaawlulAsinig

s o

3 v 6D 1 . . 1 1 2] -1
2.2 WwnsiUue eyl derivatives aenalnad1enitandis
2.2.1 derivatives on organized exchange

a8 @ . . ) | o | - da
2.2.2 nsalUn OTC derivatives Twlszindlne doefigdnygrdndeniiodn ow. swiAsna

o
=1

ng%mmawwmm ﬂ?l% I?]'JLLYI%’JE]?HEI derivatives HIBHA derivatives

Y

2.3 luwnsdinazdasinisinsevitaenisdenaudwA il derivatives augnas FuATwUEENduNINEFuN

v v
ar E=1=Y

nasyuanansaaswls el liinesyuendugfianssuseuniafmirfidenauauaiufos

Q

3. NanNTNNLANNTE! underlying 1A%

o ' U

1wnsdifi derivatives § underlying L UnAzHaNED 1.5 — 1.6 AEHAINAIADINANBMLAI
3.1 \UuaziinfinnsdmwaisnisAwinlisgsdman Inefinnsszyunaidayazas underlying nsadade

519 7 fkanldlunisawan wasdnsiwinarRliilulagiuainanaranzanasasrusznauzassa i
19% underlying n3aUa38RINaABIENSIAGEBIIAINEN1IzAA AR T uEaTERATe
3.2 \Uweginfianwmzadalaadronitonsi

3.2.1 paRAAnnsnszanemagrafisame Tnadusaiiisnenslnanuuzniond

v v
tY

3.2.1.1 A7HNaIAUIZNOULAAZAINIIABNEENINWIBLYINAY 20% JBIWIHHNNINNRA

3.2.1.2 faRfeRUsznaumlamnie iiiminiasniieringu 35% Fasinrinnoan
Tunsanfluluananiizaain lneassUsznaumsudofivminlaiifinsnsfirnualuds 3.2.1.1

A5RINTUINTNSTEUNTNAINED 3.2.1.1 wazda 3.2.1.2 Tadesinassusznaud
\Aeagnsnunasiwdsinsuiiuafiansan

o

o ad o d a 'Y &
3.2.2 paRanlawanaINgs 3.2.1 MUnluantanlaasuaInesi

- |

3.2.2.1 Susaiis aaﬂﬂiwnamﬂumwaﬁmaammwnmwummimawﬂm”[mam@
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3.2.2.2 LloAWInIiwasNuANR& (pro rata) Laflauniiinnesmuasuluasansmie
fynwwlneasoudrlduafulumandninast single entity limit 209N wIw

3.3 Wumititlasunsimwlaesantuidrnaiilefouazvininillaagredassainudendanis v
winusingianrduasnannduwusunluiaiozasuiunannis vSEnaansAeedalnaNInsn1sTaeibAN
FnudinenayszlegiagrefivszAnsnwsae

3.4 finsuansRaiing 1 egnsoiiionTulszdmniwinisiwiediinsiauedayaotavivngnisel

3.5 lunsdifilusziiiwie safainansesiwnlneldunasdayadiodanaenuaamiies
51815l szinAlnenseselssinA niamwinaIns A EuAILazUSN1suSENdAN1S uanaliAuwledn
ABMsAmwInaIgRRImIATRAInaIaNNsadsawenT 1w lFag1ananzaN

4. HANNUTNSIRIARNSNEa RN EIWaABN1531521hAINAT5E YNNG (cover rule)

U3UNIRN199zAn IHANSnEauzasnasunfinnn ez idanmasasludnwiniisanesianissinasuena

q

o
(% o a

o o . . X o av o . . & & o
ADITNSEHRATNTDANAILND derivatives AWARAILIRABALIAIT LARINWLY derivatives Wb waztlwlUn1IND

9 9

FNHNITWANEASINANG N.A.6. AIRWE

ar

5. nanINUTANANAIMTUN1TaIN NN TR UsEasANaN1IanANEES
Tunsdinusuninnsasyul derivatives 7 underlying lalldfafiennunsndaunazannnnaiiios n1sasmuly

derivatives ET\‘iﬂd??ﬁﬂﬁﬂ%‘lﬂﬂﬂﬂﬁﬂnﬂﬁﬂm%ﬂmzﬂ‘ﬁNﬂ"li N.A.6. ANVANA

6. 'ﬁéi'nmmﬁﬁmﬁuﬁw%’umﬁamﬂu OTC derivatives

USUNIANTT F9IRlvNaamANadl OTC derivatives A19%

1 a

6.1 lviRanyydndheniorminuazudsyar1gfiossngas derivatives TAUSENIANISNIIUNNTWA 15

9

waziugavineaausasiion noi lunsdiniwaonarnduinngaiiniszasusendanis IdAwinuazud
yargfsssnneluiniinisde iy

o o (YA

6.2 lunsdiiifinmanisalidinansznusasIAzes derivatives agnefiviedAty Ivaamyandndenit

ATWILAZUIINAAN RS TINADY derivatives 19 USWNIANITNIIUNWA
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d

6.3 AagyyranieniteBusanliinisansgiue derivatives Lile USUNIANSsaale

LY [ Ae]

7. nannaiaAndnsun1sidnUuwad il credit derivatives

wa o

US¥NInNT Al fuRaNIaulasni

'
o

Au
7.1 wnlnadygiln credit derivatives lalaniziian1sannNaLE ey
iy

s

o @ 1 o . . . da o o o @ 1 2]
7.2 W nUuadaaleianiz credit derivatives NRANwMzEBIgINIINNIaLTiBUABIAUGINTIHEE T
| o &
ae9lA A%

'
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= v 0.2 @ v a dd o w
7.2.1 Credit Default Swap : ?IﬂvLﬂLLﬂ ﬂ'ﬁiﬁlﬂﬂ\‘ii%ﬂﬁ%ﬁa’dﬁlﬂizﬂ%ﬂ'ﬂﬁ\lLﬂEl\‘iﬂ"l%LF]iﬂﬁmLﬂEl']?JE]ﬁﬂ‘U

s o I Y

AINETNIIOTWN5E152RAATN obligation 2BIFHNWWATN obligation W Laagam faglugiusganauszin

o = - o o a o & o o d4 a & o o
ANNLEEI STy wRzAaednsz S waNgaRnasdaUssAkANEBLABIRR credit event Anlagazfiuals
dannasdouszinwansidesasuimuaini (lwnsdinilaidia credit event damnasazangaluinasufiinua

mnUn&) et 1aldn obligation azfiifiess1ensiAe (Single Name Credit Default Swap) #58 obligation

Wa8918n153e i Mua g aUszAnANERRnENg s nibldaLie credit event AuAU obligation 318113
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Tasrensnitadinseusn (First to Default Swap) naaLiaLiia credit event AnAU obligation $18A15IASI8NT
wikslunga obligation Feazdinisdnszsminanizludiugasiunindsienu uddannasazasuitnuaiie

\Aim credit event AU obligation nﬂ‘i’]ﬁlmﬂ%n&jm (Proportionate Credit Default Swap)

£
£y=)

7.2.2 Total Rate of Return Swap : Zslsitn n1smnasluginzggoUsziwaaiiesasfunsng

a

g198efiinannnisanasaninanauunuiazlasuainfunsndaneds Ineganeuszinanaidesiiniseynnui

[
a o w o

wdenanauunuludnrsiiviadnsaesafisrdeiudnsnanidemaiiasanasis uazdmiianas (d5)
Aa9yaAngfsTangasdunindsnede ilauandunsiigdoussiuanadesaslannanouunsuazdiuiiiiagm
(#l) 2eayarngfossnaasiuningsredeliiuganeusziwanmies :ni9zifin credit event n3oAsU
Avwadg (nsdilaifia credit event)

7.3 ﬁaaiﬁ"ﬁ’zycmmmgmmuﬁﬁmumfm International Swaps and Derivatives Association (ISDA) %380
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Y EUINIATFIRAUAHNAIRNITWANZNTINNIG N.8.6. BONTU ZHIDANAINTAN WU FI
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7.3.1 fualdvorulamungrane uazlaidnniaudinunguaneginmenanninguazaaIAnannIne
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7.3.2 lifldafnuwanivinlninsainuwaliluasiarsninsedygizeaga19ning credit
. . & o o o o
derivatives huanadadandely

7.3.3 ladfidarimualvinasnusiasnldansdenelvungdyyn

o

3.13.2. UszLanzaanannsngnionsndduin nian1sniaenualneisanfiazamuluaeUszine

u%ﬁwﬁ’mmif\]zamuﬁ%aLLaaoﬁﬂﬁJizIﬂﬁﬁLQWWzﬂ'lﬂwé’ﬂw%’wﬁ NINTAWAW vSanIRanualaeIsauatele
289U bININAEBEIAINNUITNIAAMZNIINANS N.8.6. ¥5aUTTNIAEIHNITBANZNTINATS N.8.6. ANAKA
AR LU LIWWATWNSNNAMENTINAIT N.8.5.9508 1N IWANSNTINNTT N.8.6. IRANNRRIaUNS oS

Usznawn lanS i AnUssnNnS o dnw M gaenannInensansnaaunsanisvinanualne3saw

a4 o a o a | [
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faufl 1 : 57815 TS (transferable securities)
1. #51673 TS naneANad) asansnenadule 1 weniniteannnswdauludimineesda 3.13.2 Gof
Qmauu‘“ﬁmwﬁ’nmmﬂﬁﬂiuﬁm i

1.1 lifidaimuansaSanlafivinlvgasmminssyminsnnninygadduamuluasians

1.2 ssnsniAendolsd (sanfonsdiidn B/E nio P/N AfTenlavuAeusiousnosuldafinnis
Tinssulenandisensadlunsiansldmaisnisfingnaneiimun niafiSanlalvinesmuanansameding
28NAIHTLA)

1.3 fidayaiigriunsansiigndssasudisuaziinisusulgadulszdregasiiane dausdndnns
ssnideliieianUsznounisfisnsandadulaasuldadsasinase uazfidayasafiaciowyan
giossn Inedayanonanidassredeanundsdayaiiiealadedminaananiznisswiiniisansuluszi
g1na
2. AuaNURLaznANINATIWINTAUIBIRT A S NANIINATAT T 1.
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2.1 lunsdiffunsamulu B/E wia P/N fioonasiasiondnifiadiszniinsd B/E n3a P/N fond
fosfinissuarianiasuseslneyananath
2.1.1 &W. Ud. %38 UA. AMNNJNNNEIAI8GINIFAUBNI1TH
2.1.2 SWIANT0ONER
2.1.3 SWIAITBIANTALATIZA
2.1.5 swiAsHamwIIsnAsawIanasuazawIngaNunIUszINAlNg

s5WIANSNaNTITAIaaNLAZ LI LAIUSEINA N e

2
3
2.1.4 ﬁ‘HﬂF]’l"'awd‘llﬂﬂ?‘iLﬂHﬁl‘iLLﬂZﬂ‘ﬂﬂiEﬁﬂ’l'il,ﬂ‘lsl'ﬁl'i
5
2.1.6
7

2.1.7 sWIANTBdaNuRIUsEINALNe

2.1.8 @01UwNI9EWANUILNANA AN W YINUaARINUESUHNAIN 2.1.1 - 2.1.7

[e¢]

[ ' + v
- [ ar @ & o =1

9% N13819an3an1ssusasRInaIsaalunsaiansan1suTelaianenaganm1 niswIusInGIRanile
(dn#) anufiszylilu B/E Se P/N s

AUN 2 : nswdaNUsELANKUIY CIS
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DofiAUANUBLAZARNINMTIWNITAIN AT

[

nyalL uﬁﬁ'asn"’;miaanagjma‘ls’i"ﬁeﬁungﬂmasi'mﬂssmﬂ
1. nsthdunihe CIS
1.1 fnnaadbuaziduluaananinarilunisasudwigiiudafmuadniunsians TS Tududi 1 g8
1.1 98 1.2 uazae 1.3
1.2 \Wuniiezasnadnu CIS sneUszinAfianvazaih
1.2.1 M3vanuaznIsiauensagngliniafiuguazamiienusnsUssinaiiiiuguan
nannInguazaandoenanningdaduasndnanaiyaes 10sco wialluniierasnosmu CIS seUszinAd
finsdenelunaindoendnningsnsssnafidnaandnans Wre
1.2.2 CIS operator #asnasnuwssnaIegmeldmsmiuguazesmisnwiniuguaiiluangn
A18gY209 10SCO
1.2.3 Tun‘scﬂﬁﬂamm:}uvlﬂawqus[.uﬁmawmnamu Cls AeUTENA NBaNH CIS F19UTENA
sonanarasagnelandninurinnsiiiugua n1seen maaueae uazn1sEANTIdMSUNasWRDgaMY
s188a8289U LA
1.3 Ussimaiimiuguanisiasameniesinanfanasnislianadnnsesdamuagnofisma 1ai aa
seFoUssmAfidinmuine

s

1.4 Tunsdiilunisasyuzasnasmusinluniiggainasnu CIS A19UszinA NaywaINaII68efin1ssnin
n’rsjﬁuvl'j”mwwnifﬁﬁm@ﬁ’]L?J%Mﬂﬂiﬂ‘%%ﬂiaﬂ'lwﬂéaaﬂun’ﬁﬁ;’minwi'lﬁfu LLa:aﬁ'uiamﬂmiamuﬁoﬁ
(laldrunsasulumiagzesnasmu cis delszmaiafunasusiamesifiasulunasdiui)

1.4.1 Ansasnulunsnddwiloldisrmmmudndan (pro rata) udlanadwlumandninos
single entity limit ﬂaanammmﬁfu i nanunorasnad laldnunsdinswdauifln sip

1.4.2 ai'maam%iw%’wéﬁmﬁﬂﬁ%ﬁm’ammué’mﬂ'm (pro rata) uaalanalnlunananinug
product limit dmsunsngawindn sip ﬂmnammwﬁfu

1.4.3 finsasnulu derivatives MUwlUaINRANINMT global exposure limit 289NBINHIIN
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Tunsdinaenm CIs medszmaiinesusInacmu dadunasuiigoinamulunsndandodn
Uszianuazadaiieanuiinesusainsnacmuls uaziiavimswdauiliaasoamulamdwnns
dhaaw (pro rata) wadazmnglalingogas 20 289 NAV 209N89NUIINAINGT?

2. nsdifunie cis wanwitoanfidvualudaudi 2 40 1
2.1 figuasniRuaninlumandninarilunsamuwdmioriudaimuadiniunsas s udawil 1 4
1.1 98 1.2 uazde 1.3

= & o o o 4 s
2.2 ﬁ]ﬂﬂxL‘UEl%i%ﬁ]ﬁqﬂ’dﬂ?ﬂEl‘ﬁaﬂVliWEJﬁqﬂﬂigLﬂﬂﬂLﬂ%ﬂNTﬂﬂ?}ﬂﬁ WFE

fauit 3 : nswdaulszanGuthnusensansiiisurindudin
saaduiudnlusantunsiwiesananiensasanUssmaiisurinbudnaaedsudinsath

1. dotunsiuszniUssmaivssmalneduaann

2. AU uAIUSEIAT R Anwnznuenieafugsudinainds 3.13.1 danfl 3 1 ninERulzANGY

dnn3ans1a1sneuLISnen 98 1. - 9.

daufl 4 : gsnssnUssanmsdalaedidyyizieAulusieuszme (reverse repo)

)

IEIEIL%%"LUl;‘]']N‘ﬁﬁﬂLﬂmﬁﬁﬂ’ﬁIﬂﬂ’]%ﬂmzﬂiiNﬂﬂi N.8.6. ANNUA

! o el o o 3 . .
faufl 5 : g3nsINUsTIANMS IABNNANNSWETus19UsEINA (securities lending)

‘[E]EILﬂ%'lﬂL‘]']N‘ViﬁﬂLﬂm’ﬂﬁﬂo’lﬁﬂ\‘i’luﬂmzﬂﬁ’iﬂﬂqi N.8.6. NAKA

d9UN 6 : §3n33NUSELAN derivatives TusneUszina mamé'mncuﬁmsaay‘mﬁ'aﬁ

s

e lafasd underlying agslaaenanihnsaviane

5

1. U52LA%N underlying derivatives ﬁnammzm”%‘ﬂuﬁ
E0594

1.1 nSwdauiinesmuasnsaamulaludamui 1 - 5

1.2 snsmaniie

1.3 8RTANUAIHIR

1.4 \ASAR L13% credit rating %58 credit event 1Uw6%

1.5 safhdwie sadafasmUsznoudlniuAniafaudsma 1.1 - 1.4 wie 1.7

1.6 fafiifosAusznaudusafinnn 1.5

1.7 underlying BBATNNFIBNIIBAMZATINATG N.8.6. ANABALNNLAN

ad . . Y a o . o 1% dey o o ] [y I o .
1%(]’5{14“/1 derivatives 81984NUIIANYBY underlying 27198014 5’1FHVIE]'I\?E]GI'}NHa']'Jﬁ]ﬂ\ﬁLU%ﬁ']ﬂ']ﬂ’ﬁ]i!U% (spot prlce)

W3TIANA N Z028R 9N (futures price) %W M9t 5I1A1209 underlying Bufilaldaadh w38 underlying #

WnosAUsznavzanaiainad sastlunaansuadionineananazidaealiadounsviatasie

2. Wanlansasnu usENIANITIzALAUNISaY KIS derivatives LaRaLie
2.1 nadinasywlsszyiisanunisasmulu derivatives uaz underlying 289 derivatives fiazasywuliag
FaanlulAsanig

o

S YR~ 1 o . . 1 | 2] =1
2.2 1Unnsidlnadeyqln derivatives agslaaenenitnsih
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2.2.1 derivatives on organized exchange

o 6 5 ) 1 ¥ a1 a & ®© oo a9 wo
2.2.2 n3diLdn OTC derivatives TuanaUszin sinsfigayardndienitaluifiyarailasuayyis

9

o o [

TiUsznaugsfia derivatives iagnnglanisidugualaenhssnuiinuguaswianninduazaainnannng
ATuanngnasinzes 10SCO nIaNlnan13naas WFE
2.3 lunsdinazdasdinisdnssnitarenisdonauiuaiiie derivatives Sugnas GwA1uusaiwnswagaun

o [
s vd o ar

nasnwannsaasnuls noi laddnasuezlugfigndsuneunsafinindiauiuuuina

a

v s a a o ) I o oo
3. AANLNUNLNNLENNTEY underlying LUwAAY

1%n5di7 derivatives & underlying \UwAzHA1NED 1.5 — 1.6 AFHAINAIIFDINANWULAI
3.1 \UuaziinfinisimuwaisnisAwmlisdrsdman Inefinnsszyunasdayazas underlying niadade

519 7 Nbantdlunisaiuan wasdnsiwinssRliilulaguuenuanaranzangasesrusznauzasna i

[
o

19% underlying n38U338RINA1IABINNSIAREBIVIANNEN1IZRAIREEN LT wE AT Ae

o add o

@ ' ' & o &
3.2 Lﬂ%ﬂﬁ%'ﬂ“anwmz@ﬂqﬂiﬂﬂﬂqﬁﬁ%ﬂﬂﬂ%

G oo adda

o o dld s 1 =] s d! s g
3.2.1 AIWUNNNITNIZTINYFIDYTILWEIND IﬂﬁlLﬂ%ﬂ‘ﬂWﬂNaﬂ‘l&mziﬂaﬂ‘lﬂmzﬁ%ﬁﬂﬂ%

€

o o '

3.2.1.1 prfissAUsznauLAazAIRinrindaeniwieinny 20% Basinninonag

3.2.1.2 safifissAusznaumlasawmiiediiwinioeniimiaingu 35% gaetwin
nonan wnsafdwlumusniznain Tnsasrssnaumaundasiinminldifindnsiidimwaluds 3.2.1.1
AMsRaNTINMSNszERnENATNED 3.2.1.1 uazde 3.2.1.2 ludpuiessUszneuiiierdasiunasinge
WnsiuRunRansan

(% s

o ad Py a o 1
3.2.1 pgnanlawanaings 3.2.1MlwluaNidonlaasudiwaa

'
[ o

3.2.2.1 wariififosiUsznaulunnasndodyaiiinesuannsaasmulalagnse
3.2.2.2 LHBAIWIBTUWAINUANARFI (pro rata) Laflauniiriinesmuasuluasians
viodnyimlnsnsoudlduawlunananinmed single entity limit 289n059)1WA
3.3 Wuaziilasunsimwlaesatuidanaiiiefouwazvininilldagedsszainusvndnnis v
windsinginan1iusinarnduwusunluaiezesuisnianis vsEnian1sfosenlvinIAsnsUanbAIN
dnudintenalszlozadefiuszinsnnsae
3.4 fMIuaAIRY i agesaLitaainlszdmniwinnmsinudefifinsianedoyasnoimngnisal
3.5 lunsdiifuszfiswie suiisonandosiwnlasldunddayagredeninsenuzamiiens
s1n1szasUssnAlnensascUssmA niemwnanTAawAILazUSNsTiusEndansuanliAwladn

8w RRImIATRAINaIaNsadsawenI 1w laag1ananzas

4. nanNUTNISIAARNS NIRRT eswasan139152r kAN 2N (cover rule)

u%‘ii’wﬁ’mmwi”mﬁ’miﬁﬂw%’ws?ﬁmmﬂmnuﬁﬁr;]zum‘wLLazﬁamwﬂéaﬂuﬁ’mmﬁl,ﬁmwasiamizﬁﬂamuma]

o
(% 9 =1

FasdnssnieNdannaie derivatives dngmaadlinaamaanflaaiulu derivatives ui waziduluniad
d1ANMANENTINNT N.A.50. (VLA

s

5. naninUTaLANA1MIUNTaINwNATngUssaeAlNan13anANLEES

Tunsdiiusundnnisasnulu derivatives 7 underlying laldRaisieaiunsndaunazannnades n1sasmul

derivatives A9NA1IE 0TI WIURINNEINNITBAMENTINATT N.8.6. H1AKE
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6. naNNUTIRNLANEIMSUN1983Y) Wl OTC derivatives

a

USUNIANI99IR M NIBANAILY OTC derivatives Hdth

6.1 lviRanyy1dndenitorwinuazudsyar1gRossnga derivatives TAUSENIANISNIIUNNTUA 15
uwaziugavinezausasiion noi lunsdinivaonarnduinngarinniszasusendanis IdAwinuazud

yargfsssneluiniinisde iy

9 a

6.2 lunsdinifinmenisaiNdonanssnusasIAIZa derivatives aeafiniedAty 1vrRdmI8nineni
AIWILA LTIy AREREIINZD4 derivatives TAUSENIANIINITUTINT

6.3 ganadndeniednsanlifinisa1sgiue derivatives 1aUSENIRNT5302a LA

7. nannariiaAnd1rsun1sdnTwad 1 credit derivatives

'
(3 a wa = @

viunInnsaasUfuRmuidanlansis

s

7.1 W Uwadg 1l credit derivatives lalawziNan15anRNLTEILI

A7)

o a

7.2 W nUugdaalsianiz credit derivatives NRANWMzEEIgINTINNIBLTiBUAIAUGINTTHOE TR

S A7)

| o &
ae19le F9%h

o '
Y= [ a

7.2.1 Credit Default Swap : #9laun n1smnaslugiuzddousziwanaidessdwasiniiedasiv

a

ANENHN90TUNNTENTENTHATN obligation BBIERNTWATN obligation W Tnegdy Raglugusaneyasin
ANnudBIRnszyniiazdasdnsziiumadannasdetszinanadendaiia credit event Aulneazfinaly
Fannasdeuszinanadssnsuimuariui (Iunsdiitlaifin credit event donnasaziugaluinasuimun
anUng) it T obligation azfifiees18n15iiea (Single Name Credit Default Swap) 38 obligation
naneTensditiualigneUssiumnmdesininfidiszniliioia credit event 3wy obligation 5181713
slm’lﬁlﬂ’l’iﬁﬁﬂﬁ]%i'l&ll,l,’iﬂ (First to Default Swap) ﬁ%mﬁlmﬁﬂ credit event %%ﬁu obligation S18M5IASIEAT
nilwnga obligation Feazfinsdrszmmimanizludimosduningsenn uidannasazasuinuaie
Vim credit event %uﬁ’u obligation nﬂi'mmﬂ%ﬂ@lﬂ (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Falsiun nsanaslugiusgdatssiwansdasasdunsng
greBefilAnannisanaszasuanauunuiiazldsuaindunsndsneds Ineganeussiuanaiisefnseynind

o
a o a =1

LAYHARDULNKIBO AT IAINNS B8RS 1aRAITEBINUERTIRaNlEANTIzANAIAY wazdIwfianas (d7R)

'
a a

ya9yaAgRosINgasdunindd1ede iauandunisfiggedssiuanaiieaslownanauunviasauiings
(dn#) 2aeyargfiossnuasiunsnddnedeldnuganeuszinwanuiies aundiazifia credit event oAU
Avrwadg (nsdilaifia credit event)

7.3 ﬁaﬂﬁﬁ'zgmﬁN’Wﬁg’mmNﬂﬁ’m%ﬂ[ﬂﬂ International Swaps and Derivatives Association (ISDA) %3

do o v & a da o

U@EU’]NWGWE’]%%%M']N ABNITBANZNIINATT N.6.6. BaNTU TNTannaINHanwuzmndh

@

0

o as

7.3.1 fwaldisaulamnngnane uazlidanioudinungrnaneiimenanninguazaaInnannine

NIDNHAN188Y

1d v o o o

° s odo 1 & o & | Y|
7.3.2 ldfidaruunaivinlvansniuualilunsiarsuieninsodmaidaaneaening credit

'
=

derivatives wwansdaidoadeld

°

7.3.3 laddidarimualvinasmusiasaldandenelviugdynn
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3.14. dasndmmsasulunanningnsonindduan iadunsndduzasnamuas :

U%ﬁwﬁ’mm'ﬁmmmuﬁ%amﬁmé’ﬂﬂ%’wé WEINSNERLE vf%amﬂaﬂNaimaﬁﬁguLﬁaﬁ]uw%’wﬁamaaﬂamu
39 ANAEIHNITWAMZNTINATS N.8.50. WaaUszNAEINwANENTINATS N.8.0. UsznAfiwwansse LU
TN ERAIHNITWAMETINNG N.8.5. ‘Ui:mmm’ylﬂLﬂﬁﬂw,l,ﬂaﬂé’mﬂdmmiam% USUNAANITAZ A WA
Dulumadsznafiudlasie

daui 1 : daEIUNMIAINUNAININAINGDINNSWETUNI AT (single entity limit)

248 UsstAnnsweau Bm3187U (% 289 NAV)
1 | msd1sniAsgineg Taidnnomsan
2 | #3181901ASgAUIEINA
2.1 N3l credit rating agflw 2 dusiunsnwly Ildrmans1aIn
2.2 N3t credit rating ﬂﬂi%izﬁu investment grade Lwiﬁ‘il’m’h Taiifin 35%

2 AWAULSA

2.3 n36l#l credit rating agluszAUAINTT investment grade TsivAin 15%

n3aludl credit rating

3 | vivae CIS mwﬁszﬂuﬁa 3.13.1 @3N 2 28 1 wazda 3.13.2 TadAmansdIw

daui 2 98 1

4 | Aud1nNrIansIE1NEUNIE NN TaitAn 20%

5 | as1ansfifanwmsAsUTInetit Taiingnansioit udrunsnslavzgonin
5.1 Wunsanswitfifoandaacauninngranelng wieanazes (1) 20% H38
on. saUszinadilasuaunalisznougsia ow. Tuuszmelng (2) dmsinassnsiansfiasulu
5.2 Hunnasifisnuazadrslnagronitosiil benchmark + 5%

5.2.1 gasnduuiunaanziion
foanfmadiawedayaifunisnilulnefineasdennuuy
fiing Tuns@nSlwasasAAf WA TwINs R aNiWee
Wiy 397 T suusTuiiaonw uaslilARdnuaemy 5.2.1 vl
5.2.2 sj’ﬁmszgnv‘i’%mmsﬂmsﬁanei’nﬁ’amf]uqﬂﬂaﬁaﬁ
5.2.3.1 §W. UY. 138 UA. MINNYVaNeI1aegIniaaniIts
3%

5.2.3.2 SWIA1IDONEK

5.2.3.3 SWIA1DIAIIEIATIZA

5.2.3.4 SWIAISRENINEATLAZANNTAINNTLNYAT

5.2.3.5 UsTUNAAIATasAudafiagads

5.2.3.6 SWIATINAIKITENAIIUIANATUATIWIALDNIAY
Uszindlng

5.2.3.7 swimaiianisdeeanuazindudelszindlne
5.2.3.8 5wIANBEANUAIUSTINALNE

5.2.3.9 UA.

5.3 a@waanelulszindlne

5.4 lunsdifidunsansfifinwaiudissnitannni 307
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UsgLANnsweau

am3187U (% 289 NAV)

wuusiunaw sasdunzileunieagluszuuzed regulated

market

nSWERUGTI

6.1 AenINfanvazAsURIUAL

6.1.1 Wwasananih Nfeandnneauaangranglng waziaue
2ERTIEIRWIWAIU TN ANS B DaNTARIEUANNNHNE
snalszing (ualisananzngas sw. sausznafilasuayais
Tiusznaugsiia anludssinalne) wsalunsnans Basel i
6.1.2 Wwasansfifanemsadnslnagiomisii

6.1.2.1 goaniduusdnaanzidenln SET wiolunanzons
NANNINEAIUTZINA

6.1.2.2 geanfiimalametayadunamly lnefneaziden
ANV filing

6.1.2.3 lunsdfidunsasiififmuaindrsrittasnimde
Wiy 397 T suusiuiiaogn Alaldfianuasny 6.1.2.1 n3e
6.1.2.2 g”ﬂm’szgnﬁ’umNm'lmsﬁﬁnénﬁam'ﬂuqﬂﬂaﬁoﬁ
6.1.2.3.1 YAAAANNED 5.2.3.1 - 5.2.3.9

6.1.2.3.2 gantunaiuszninelsanaiivszmalneduanndn
6.1.2.3.3 aoUuMIdusaUssmATifdnvazinueRennu
YAAAAINGD 6.1.2.3.1 - 6.1.2.3.2

6.1.3 lunsdifidummansfifidmuaiudrsznibannnd 397 34
Tuus Tuiiamusiasiunz deundoogluszuura regulated market
6.2 reverse repo

6.3 OTC derivatives

6.4 vibae CIs mwfiszyluda 3.13.1 dawdl 2 90 2 wazde
3.13.2 &l 2 98 2 faanzfendenenieagluszning PO
iensanzifendesalunsznudoanenannsndans SET
wiavasnaAdaenanningansUszine (walisindonsiae
fonantfiagszninsdniiwnnsudlamaiionavildimadinaen
wiesenaIsanainn1sgezneln SET nialunaindeze
NANNINEE19UTZINA)

sanAwlaAwenI1AH LaLAIRI LA gINT
(1) 15% w38
(2) wninasnsngaunamm

1% benchmark + 5%

7

n3wdaudunannitoainiiszyluds 1 - 98 6 (SIP)

FINAWLHLAY 5%

wanewe : lunsdhidunswdduacis ldfdariruaieanty single entity limit 28953Un gaanns1a1HIe

CY)

1. Wuehnrsaasasfigunidudiniiian 1361t i waa9na a9 In

ARG LAIUANTE

2. derivatives on organized exchange
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d2ui 2 : IRTIHIUNTRINUNATUIUMNNGNTINTT (group limit)

48

UsgLANnsweau

am3187U (% 289 NAV)

1

nsasnwlunsndgiugasusungnuiuniiaglunguianisibiesnn

wsan g Uua a1 IwgINsINNNISERAUUSENAINGETT

o

Taiusnslasnsmitenos udaussnslaee
g9n71

(1) 25% w38

(2) ﬁﬂﬁﬁﬂﬂmw%'wéﬁuﬁamﬂu

benchmark + 10%

wanews : lunsdhunswdfuaci ldfdarivruaieny goup limit

1. Wuehnrsaasasiigun@udinian 1361 ik %2a9n a9 s In

2. derivatives on organized exchange

dul 3 1 IRTIFIUNMTAINUNAIUIUANUIELANNINEFU (product limit)

U
Y

USLLANNINETU

am3189U (% Y29 NAV)

1

daoa

NHAURARIATH

q

WWHINHSaRIIESNEUNNLS WA B/E B8 P/N

[ 1

ngnanelne (ldsandeananlussuszinezasiifiypransnaia)

a

Wugoan gaane wioRdm aok

1.1 swimansesatunsduiifngnaneianizinain
1.2 &W.
1.3 Ul
1.4 uA.

1.5 UsIUNRAIAIBIRMANagoFe
(lisadanswaaunnasmulasulounssudndanaingamyainia

reverse repo ¥138 securities lending %38 derivatives)

@

W oS a ) 1 a
LLl;ILﬂ%ﬂaﬂ“fql%'ﬂNﬂqﬁ‘l‘[ﬂi\ﬁﬂqi%ﬂﬁlﬂqq1 1_]1

LREATNTBUDIYNBIN Y

- gnsndesnlaldiunasuiengnasnu
AYLVABUBENTITNIBLYINAY 6 LHiaw N9t
Wwwznasnuiifionglassnisuinniimse

winnu 1 U

g w

- syuniwlaiAn 45% waslusaulvnd 1in

[

¥

nIndauah

2.1 B/E win P/N Aifdanlavaiufendousdnomusanle
fiunsldfinssulangndidensasluasnanslanianidnist
ngnanefiue wiadieulalinasunsaansnaeAugoen
AS1EN5 L6

2.2 Swdnwiansiansifieurinduiinfifiszeziaainisdinii

12 vRan

2.3 total SIP ANNTB 5 289dIUkH

'
o

(ldldrunnsasyuaainasnusinda uaznasnw buy & hold
897wl B/E P/N SN ueinviansiansifieuriniudan s
18 ldifiua1gnasnursasauNITaUIaINaIUIIN W3alns
a9nuln derivatives Lﬁaslw”ﬂ%'we‘fﬁuéﬁnénﬁmqaamﬂﬁmﬁ’umq

nagnw)

FINAWLHLAY 25%

reverse repo

Taitfine 25%

securities lending

Taitfine 25%
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28 UsstAnnsweau 8m3187% (% Y89 NAV)
5 | total SIP Flsiun nswddumnda 7 Tudand 1 : dhsndannis sanrnlsidn 15%
AINWNAIWIUENGBNNINIRUnIBAFYN (single entity limit)
6 | Derivatives Tafinyaranudesniog

(hedging)

N13L41111§30350 derivatives N&

LHIALNENSARAINNLE LS

VNELNAB a"m%’umiamu‘mﬁ%mnﬁ%am’lmiuﬁemwi'lﬁummﬁamiﬁwLﬁm’mwmnammwvlaiaﬁ

[

BAMMBALNEINY product limit

saufl 4 : dasrdumsasmuiimwismaanuisiuldifalufianisiiaemu (concentration limit)

48

UseLANNINE TY

ANSIHIU

1

asnansrhrasgaansnalasnaniie
(laisawfiomsansnininsglne

NIDAINANTHUNIATFHIUTENA)

1.1 Taifin 1 T 3 20998AMBARN19NT5E% (financial liability) 289

'
a

UawelTlwsunisidndnsusausseziaan

%

HOONAIIE13318%I AN

a %

Fangm ot lunsdingeenasians@nidunienisiinioanlng

2"

1 o g

AauAsusaUszEzIaUndinly wasdsliusinglusunisiinange

@

USHNIANITNRIYAATAREUN1INITIREINE1INTTINAUYAA

wiAUN19NsdumsIuNsiRagasmefilalnedoyanidunig

@ v ad o

Uudananfiniseunsidwn1snatd waz Tunsaineg

al a

ANSIUIIIZADIL

o
o

panaTas ki intawmensiumaidamelilniunisiudnsy
sauszesanUndangn (aniinsddsliasuimuanisdayineu
masuluasousnaasdaanasnans) Wldsasdanlaifin 1 1u 3 ¢
NAAINTIBNUAZIEREZIERTIA I HTEasfRanT e T uIe
s vuwudlunsdfgeanasianslafnnsiuuuy fiing Tudnwmsdu

. va [
13915 (bond issuance program) l¥ansmunfusalasenis

1.2 Tunsdifinasyuasyuluasiasmadailaeduasansisanlng
waeH credit rating agﬂ%‘szﬁu&f’l N1 investment grade wsaladl credit
rating ¥iUSendnn1sasnwRenasmwelin1sinnisaasuIen
Inn1ssneLheanusannwlaiin 1 Tu 3 2asyariniseanuazianazne
ps1a1smanannIusenss uusnsdigeanasanslafinistuuuy
filing TwanwmuziluwlAs9n13 (bond issuance program) Tvia1san
s18lAsIns
(Fasrdamena 1.2 llldrunsdiunnarsfieanlnsynnadod

1. 8. VY. 1138 UA. AINNYNNI8I1A8g3TAaa 10BN
. BWIANTOBNTY
. SWIAITDIANIHIATIEH
. 5WIATSRENSINYATUALENNIINITNEAS
. usssvAansasiuidafiagande

o a b~ W N

. SWIATTWRIRIIFIRAAWIANATILAZAWIALD N
wrsUsznelne
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2a UseLAnNnSweau ANSIHIUN

7. swimsiienisdseanuazinduresznalne

8. 5WIATBAANNLAIUTEINA N

9. Ua.
10. da1iwnsdusznInessmaissmnalnednaandn
11. dontunsduasUssnAi Aanvazinuweafieaiu

YARARIN 1. - 9.)

: g - TaltAn 1 11 3 20957199728 CIS YIRNAZEINBINHIIN 1150
2 | Mg CIS 2a9nasywlanasnuni . g e ]
nasmnw CIS AvUssinA Naanniieni
- anngreanlaldiunsasnuacih
N13A9NUWIWAKIE CIS 289nasnuiifanwmsATudInAIH
TaglasuAnuLAindauaInd1iNITBAMENIINNITN.A.5.
o [~
(1) HawmLan

(2) dnnaulnalnedengladiiv 2 ¥

(3) w@uangsagawlnianiag

[
o

net Msmwindnsmanuleuienisasmuiazdnsiamnsaaw WMiduluaaussnarmznssunisiiy

v

AAAYWINAIENITAIYUADINDIY UAz/M38 Nunlaiiabin

q

dauft 5 : msﬁ’nﬁumﬂﬁ'amiaavqmvlaiﬁ]uvlﬂmamé'nanﬁﬁr‘iwuﬂ

(1) Tumrﬁﬁnamuﬁmiammﬂu{ﬂmuwé’ﬂmmﬂﬁﬁ’muﬂ Lwiﬁiauﬂw%’wéﬁuﬁamuﬁamﬂuﬁﬁﬁ
wagnuasluawmwngliaaauantilumadunindduiinasmuansnasulaandaly useninnises
sufiunnsasalus

(1.1) davhseeulpeszyseazdeniieaiule Swm samdmniaamuazininsnddunn
AuaNUE uazdndeewdegguanaUszleninelu 3 Swinsiuusiuiiansdaing1n naensuiatiu
duwsneemliiuisninnms

(1.2) SmvhensndauiinaguasiinielulomausnlaemitefossTonizaogaomndAny ud
paslaifinninszeziaal 90 i’uﬁfuLLsii’uﬁw%’wsTﬁuﬁ?mm@maw”ﬁ uusifunsdandni 5 98 (3)

(1.3) iflauIdninnmssansndimineningaufinnrmsanii niansndiuiinnnuasias
aastRAssuaslvamdnlumamdninusifiiimuauds Usnianisaziainmenuioyaiieaiuie
F1% g0 TAINUlUNINIRUAINAT sdeiuilesminensndauriueanlundeiuinsngauinng
Wagnuasuantd udusinsd uazlvidndosenudegauanalssloziniely 3 Swinisiuusiufiia
N3MAING?

Tunsdinusindanislaianansadminensngauinaauasiildiiuluands (1.2) uidndanisdosdnii
BNWTIYIANITIANT NiouaMET AN as eI NS ARAINaT uazdRdeTBawEEdIINII
AMENSINNITN.A.5. wazgauanaUszlent aelu 3 TwiinshuATBATUIZEZIIAAINGET?

ddl =] ) s ! :d‘ o 1 [=1 a l“dl [ 1
(2) lunsdifinasnuiinsaspuminlumadnndimwnisamuiimuaussesnfinsdsosalun awdunnlala

Duluanugnsdiwnisasmn
e natinnasuiinisasnursalaansainnislvgionannsundandnainifogibiaum
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o natifinaeulasunswdiuaiainnisuiaim
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