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ATANY

““ib3e CIS”

“benchmark”

“CIS operator”
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“counterparty limit”
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“credit derivatives”
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“currency risk”
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“discount rate”
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13 DW”

“foreign REIT”

113 FX"

“GMS”

“group limit”

“guarantor rating”

“international scale”
“investment grade”
“l0Sco”

“IPO”

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

“MMF”

“national scale”
“NAV”

“net exposure”

“Non-retail MF”

“notional amount”
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ATANY

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”

“PVD”

“regulated market”

“repon

“retail MF”
“reverse repo”

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“sIp”

“gN”

“sovereign rating”

“TBMA”

“TSFC”
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UIZLANLAZ AN WU ABININENWNADANRIATHN credit derivatives 8198989 (obligation
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@

NBINUIINNBERINUNI LU (retail Mutual Fund)

s

ganssnnsdelnedidyni21eR (reverse repurchase agreement)

o

o o o

gsflanannindussinnianisnisBuuazliBunannsng (Securities Borrowing and

Lending)
gINTIHMIIABNNANNSHE

AR1ANANNSNEWrsUTEINA e

'
ad v

ludAnyudanidndnasdaru

a

gH1318IWNTAINBNAIWIME N B NNSNEFUNT oAy
Specific Investment Products

AIANINHAY QI Zaa188297 el (Structured Note)

@
'
o

suAuANHwIIaliassauUssIArasUsEinATdaanasansiiunead Balunns

UszifinmadeslunsiniadiszniaassguiazesUssinmni
ANIANARIARTIESHIsING (Thai Bond Market Association)

va. Mlasuluangiadsznaugsianannsngszinnnisliwoiiogsfia
WANNINE (Securities Finance Corporation) ATNNWNIEINAILHANNINELAZHATE

WANNIWE
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ATANY A1aSuna AW

“TSR” SL“ULLﬁmﬁ‘Hﬁium’i%aﬁmﬁNﬂqumauﬁﬂﬁvLﬁ (Transferable Subscription Right)

“underlying” A1 AU HIanannInganedy

“WFE” World Federation of Exchanges

“ngufianis” usvnlnguasuidndasmnannsgiunaindiania i imualiaarneu
N15HEHIIN

1. #a Uszian uazargzaslAsensianIsnasnusIx ;

1.1. Salasonissnnis (Ine) © nasyuiliae ms1answiasUssng 6MZ Wnenegasusnedes
1.2. falasenssans (89ngw) : K Foreign Fixed Income 6MZ Fund Not for Retail Investors
1.3. Batie : KFFEMZ-AI

1.4. Uszanlasnis : nasnwda

1.5. Uszinnmiszne - ;epsafien

1.6. NM3riwwaa1glAsINIg © Anue

1.7. 91glasen1s - - U 6 thow - T

1.8. 01glAson1sfieiudl (nsdiimuasgiiudisam) :

1.9. Wawnla (a1glAsans) :
Uszanod 6 taawlaglasinnin 5 tAaw 10 T wazlaifiv 6 WHaw 20 1 WUIINIWIAIINTUNFITENI

AMZN3IXN1T N.4.6.5uAnzsdeunamsnaawdunasnusin

Sowladn 9 : USEnIRNTAIRANETIzIURsRLUasTEazIa LR I8 IE RN TLAUD I BNIEAIUAS
usn viagAntairwazeuazAwiuliiugdidoniaeacmu niaidnnasu lunsdfifinmanisaiodgnomi
agslandonansagisnasialuit

(1) vs¥ndannsinnsaniininlisnansaamuielildnansuunuiinanzan nissnnizaaiafing
Wagnulas nielamansanasansiozamuaiaiudslild wiaaaiwnisainisasulainanzas 1w Az
paIALAZLATEFANAMNEWRIN niaiamansalliUnG washiianeasmuenaldlasunanauununia
dasiusziunsly

(2) ﬁmmw'ﬁ,wamu‘lmwmmLauamaﬂ%ml,iﬂvlﬁﬁflnh 500 §1%UIN LAZUSENIANITRANTUNAKIN

Taigansnaswielilananauunuiinanzaansamnansiuszannnisly
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TunsdifinsidewudasdulafinsenusanisasmuaanasuiviiuamuwluamuluiioUszing dw ns
wWagwuUasngszidsusne iifeadasiunsasmulwlssmainesmwdrluamm uaz/ mIasnsnisiieany
nsdrseadunululszing uaz/mIamanisaidula dsenafuansznurinlvnesuliaansautasAnduacm
naunBuanaiuunle niamgnisaidulaiivinlinasuwlismnsaidunduidianlulssnalaneluiug
nasyuAsUiuaanglasinig Sserevinlinesyufianglassnisinnindidimuald Mot usdnsansaaaeIn
Angiazfinrsanituasusindoualsslomiilasuaniiuwamussnamudonallamusolunnddn
5199 wIaluguuuudnlailadniuusznpdinanuwanznssnis n.a.ameusslenigignaasgionsiae

[ | 1

89 UIBINaINW tABuSundan1sazudsliitioniensnulaenas

N

1.10. anwazlAsonTs : nasnusaiiauwezelamuiildsedosuazdiiduamuge

1.11. AaNWMLNIILE®DANY Laua‘znsﬂu"(mﬂ

2. 5'1mm?mnwaa'[ﬂsamsﬁ'ﬂmsnamusm gaﬁhﬁmﬂi' U UsElan 51A1289nEIEAINUNLEUD

8
2.1. SruaniiunuzaelAsenis 1 10,000,000,000.00 UM

2.2. Wauly (S1wawdunuzaslasonis) :
wnlwszezIIaLEwaenkIgaiinIsessdaniigamwduyarnfinnindiwaniinguasdlasinis usen
Inn1sonaisdwinduzaslasenislasnladifiv 1,500 auuinnieAmtudiwiwnieasuiiianlala

\in 150 a1unIe
2.3. yaA1Mns1 [TFarwIe : 10.0000 UIN
2.4. WIWNIILAIYH : 1,000,000,000.0000 HIE

2.5. IANIBINUILAINUBNLEBEZIEATILIN © 10.0000 UM

v ' ' [y
o s

2.6. YAANAUA289N13AITBASINSN 1 1,000,000.00 UM
2.7. yaraus12a9n13dsdansenaly : laifvus

2.8. HARNIHAIZBINITAIZIBA :

2.9. S1WINMILAIUAUANZBINT TG EAN

o
g o

2.10. gaAmIzasnwALrialwlnydaus
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o
g o

2.11. Sanwnbigasnuariolulydausi
2.12. 31888 8ANNLAN :

3. IngUszaAzaclAsINIsIANISNaINUSIN BHANBINUIIN Usetannaanusin wlaulenisainu
anwmzfivay n1sasulusisuszma msamuludyyiBevigsdioi Ussanuazdnsidunisamu

Tunannswegnsanswaaudu v:'%amsmmanmafm'i‘s'ﬁuﬁ%amu :

3.1. inguszaerzaslasenis :

'
a1 [

lassn1s@inguszasAiionauanwasgaiuidldsedasuasdfiuamugenisjmimanauunuiinasuwazlesy

L 9

nABNLUEIINNITAINLIWETIETH NIl uaZE1IU TSN A
3.2. Ussiannaeyuaauleunenasyu | n31a1sHi
3.3. UsslnnnasnuauanwueiiAy

3.4. Usstannsaeyuaan1sasuwlnussinAuazsnelssme ¢ naausiafiiuasmwiuuiinnades
AneUsEind

waziinlevreannsatasibanaidesaindnsnanilfeuwnsmunises

3.5. wlavunan1snin (61d) :

Tunisdhnisnasnu vsEndanisenagiaiunsarigsnssunisanelaeddyyZeAuluwinnasmusinlsn

[ e}

v
o

VAN 19812 LaZIBSNISNAMENTINNIT N.A.50. NIDAITNIIBANSATINNTT N.8.6. UTTNIARIAWA N9%h

N UNBUINITANINATDIZDINDINUTIN

3.6. M3aINUlnALQIZo18a9WlN (Derivatives) © 89Y)%

@

3.6.1 ThguazasAzaInIsamwlnayIZoa1eaimii : nsanAuEes (Hedging)

'
dd e

3.7. M3asnulwasasNAAy I daaneaieniiuil (Structured Note) @ laasnu

3.8. NAYNSNIFUINIINBIN® (Management Style) : HnagNsn13a91uAaLFET (buy-and-hold)

o o U

3.9. F%1A/81984 (Benchmark) :

v

Talfl \Hasannaenuiin1susn1sdnNIsUUL buy-and-hold e lHlsanauunuiaIaniinnszezad

s s

ivua JelddnusasuSeuiieunanisanfineuasinasuiusain

3.10. 8NWMN1IILHARDULYIHIDINEINY © Tenanauunwwuulidudan
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3.11. s1gazdeaieInunleulen1sasnuwazanumesRLAY ;

NBINHIIN buy-and-hold

S1EALLDUALNNLAN

[k

nasnuazasuwlwaslszmalaeisluseulvndladesndisoea: 80 vasyarmindaugnizasnamw lne

'
=

fiulsurehazasulunannindnionsndinswiuniaierdosiuanaisudemisfiianazalusisszine

waznsadninluan 1 iwn1sKwaAUTEINA

[

dmsunisaaululszind naswazasulunannsnaniawazgluuszina laun Sudn asranamienisse

'
o

LAZASIENSUAITI SINNIRANTING vEansndaudu niansninenualneisiniilidanangrane n.a.m.

9
=1 ]

nasnuaaasuludyyIdezeairinlaedinglszasmianisdasiuansiies (Hedging) 1o lneludan

gaansuaniUisn nasnuazdasivanudessudnsuanildewnsiiuin agnelsinin nasuazlaisemm

9 9

9
s =1 '

Tuwmsnanshdanwuzanedym1daa18a299wuRe (Structured Notes)

LR

o o d

nesnuazikuasnuluasIasninguauanaideioagluduaunanansnasmuls (Investment Grade)

' '
a o 1 d

agolafif nesuanvssuluasidsriiifisusuanaineliasiniinaiasaasmuls (Non - Investment
grade) an1zN3EAnTIEsHiunlEsUNITIRUAUATINELZaRaNian1saaenls (Investment grade)

YU NNBINUAINULNIHY

Nt NMSAIWINUEATIEIRATNITIANT Ali5anbedreannsaalui
(n) drszndnesanisasyu BedszeziiaiUszanm 30 FuiuuAiunaanziionnasnsngdn uaz

(2) drnawmdnlasents Feflszesnanuszanm 30 i

3.12. s1gasdenn1sawlua1eUszine ;

sanuluasuszmalaemaelusavlvnilddoeniisoea: 80 zasyarmswaRugnizainasmu

3.13. Uszunnzagnannindwiansnganan vian1sminenualnesauniazamm :

3.13.1. UszLanzasnannsndnionsndaudn nion1sninanualneisaniiazamululszine
U3undnnIsazaswnsauasniUszlegiianizainranning nindaudun wieninanualneisouadiile
2g1aniinIana1gag I NNUszNIARNENIINNT N.8.6. 13aUsENASIRNITBAMENTINNTT N.A.6. 7IUA
posialU LI lwnadiiamenIsanis n.8.0.130d1%N91%AMENTINNTS N.8.6. ITHANNARIaUnSad

UsznAudlansainiinyssinnvsoanuemzgainannsnevsansndaunsanisninanualneisaw

#9UN 1 : MS1919 TS (transferable securities)
1. B985 TS BNIPAIINIT ASIEITNIINISIWLA ] WaNNEINNINETTIwaINEn2a92D 3.13.1 Foi

ANANURRINRANINMTINATUAIW Aot
1.1 ldfidafmuansataunlafivhligasmuiinissyniusinnitgar1Suasmulunsians
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1.2 gxnsadendiols (saadensdndu B/E nia P/N Nfltaulavinddendousinasulaaiinnis

%

Tinssulenansiensadlunsiansldmaisnisfingnaneiiun niofiSanlalinemuaansaneding
28NASIETLA)

1.3 ﬁﬂ”agaLﬁsarTumwmsﬁgﬂm”a\‘iﬂiun”’muaxﬁmsﬂ%’w?ﬂL@uﬂixﬁwaai'maﬁ'nam Fousendanis
mmsnLﬂ”ﬂﬁﬂﬁﬁaﬁﬂmﬂixﬂaumiﬁmazmﬁmﬁuhamu"[ﬁaeiwaaﬁluam wazfidayasAfiasrionyam
R IIN Tnedayasinasasssdinnunasdagaidotieladedariaandniznisswmduieensuluszsiu
dna
2. puaNTRLAznannaeilunTauIsIRs I TRNENTINT fAReluda 1.

2.1 Tunsdfifunsamulu B/E w3a P/N fioonasiansisnaiiedisenitnnsd B/E w30 P/N sondn
sosfinissuariandasuseslneynnanath

2.1.1 &W. UJ. %38 UA. ANNJNNNEIRIEGINAFAUBN1TER

2.1.2 SWIANTDDNE®

2.1.3 SWIANSBIAISHILATIZA

2.1.4 SWIAISNINITNUATLAZANNIHNTNYAT

2.1.5 SWIAITNAIKIIEHAIIWIANAILAZIWIREDNLAIUTEINA N
2.1.6 swiAsiienisdiesnuazsiduislszinalng

2.1.7 swimsdaanurelszindlng

2.1.8 @a1wN19wANUIEINANHaN Wi wa L AEINURSUHNeIN 2.1.1 - 2.1.7

Nt N1391an3an13susasAIna1IRelnnTe1Ianian1ssusadaInersagoana N wIusIntinanile
(dnd) mwfiszylilu B/E w38 P/N siag

s L

d2un 2 : nswaauUssIANKUaY CIs

wa o

aflAuENUBUAZAANINMITIWNITAIN UG

E)E

[ 1

nsAuniaannisaanagatalavinungnaielne
aanag 9

=

1. nsdilwniae CIs
1.1 fuantnazfulumananinasilunsasmwdwieiiudaimuadinsunmans s Tudmd 1 4o
1.1 98 1.2 uazdd 1.3
1.2 lunsdifinesnuluamulumine CIs 2asnaanuwsIn nesmusInaina1ddasiuleuianIsasmwssh
(lalFiunsamuluniiag cis asnasmusasmesAfiasyulumasdiur)
1.2.1 finsasmuluninddudoulszsnnuazafiafieriufinasuanansnasuls
1.2.2 fAinsasulunsnddwiloldisAmmmudndan (pro rata) wdalanaidwlumandninos
single entity limit ﬂa\‘mamuﬁu
1.2.3 ﬁmiammﬂw%wﬁa%Lﬁa"lﬁ”i%ﬁ'lmmmNa"mhu (pro rata) udalaaalnlumananinusd
product limit A1nsunsndawin sip ‘zlaaﬂamuﬁfu
1.2.4 ﬂmsamu"lu derivatives ﬁL"T‘J%VL“lJmNﬁﬁJﬂLﬂm*VT global exposure limit ?la\‘iﬂam%ﬁfu
2. nadduniiie cIs wanimfieanniidrualudinud 2 4o 1
2.1 fApaantBwsziulumamaninarilunisamwdwigiiudaimuadmiunmas TS ludmi 1 9
1.1 98 1.2 uazdd 1.3

2.2 3anziiawdazneln SET
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daufi 3 : nswgRuUssaAnIudinuiansiansiiguindudin
faaduiulnnionsasifieuriniudinzeegsudnsoit

1. 8W. V9. ¥38 UA AINNVNIEINAI8GIAIHA1TWNTEH

. GWIANIDANAY

. BWIAITOIAITHILATIZH

. BWIASRBNISNYALAZENNTAIN SN YRS

. usTMAmAsasiwdatiagande

. SWIANTNAIBIAINAIUIANA LA IR A NUHIU SN A LNe
. swimsiiianisdeeanuazindiudsuszmalne

. 0w ﬂ’]iaﬁﬂﬂNLLﬁlﬂ‘UizL‘ﬂﬂvL‘ﬂﬁl

© 0o N O o » w N

. donunnsinserinslseinaiyussinalnellnanidn

10. #01UWN5HUANNUSTINANR AN WMz uaReInUEsURINaINGD 1. - 9.

saudi 4 : gsnssuUszannisdalnedisyyiziefu (reverse repo)

a

o =, o ca &
N1589N Wl reverse repo siaaidulumamnaninaaisian

s o

1. gaysyn dosduiifiypransitnannnsadi

a

Unadelu reverse repo lamunguanelne
1.1 9.

1.2 ud.

1.3 UA.

1.4 Ua.

1.5 uSunusennne

1.6 5Un.

1.7 namu%lm{_gl

1.8 HiyARSARNgNIIEIRANIZIAAIEW

1.9 #11319N19ua3FIFMAIRINNYNN18I1AI8ITN15IUU SN0

2. 518150 81N19Y reverse repo HBILTWASIEITAIN

2.1 A3N81311ASE INBuazAIIENsNAsAeUssnA lnensdiduwnsiansniasgateUseinesadl credit
rating agii%é’%ﬁu investment grade

v
o

2.2 B/E P/N Un3duen vi3aviugszesd 11 sW. Ud. n3su1AsNANgnanelanizInsazn |

[

UngRn9e

o & a o 1 a a
NN Fefangmandalaiin 1 U

2.3 B/E W38 P/N 7 TSFC 1ugaan Addmuainldiluainnalain 270 fuduusiwoannd wazilunan
@ o o o a o v @
fornualdiSwianleanuvsaiialaifin

2.4 B/E w38 P/N Nifianglaiifin 90 Tuvuusiufioan defl credit rating agn9lnag1andtesai

2.4.1 f issue rating n30 issuer rating glluduauusn Iaensdlfilin issuer rating fae1ln credit

rating N1lAN11NN153M credit rating SE8EH WAL

2.4.2 § guarantor rating agﬂué’uﬁu investment grade
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:
a

2.5 p3aNsindeRangAvdaliiin 1 U Ndwnzidenlwnaindasensna1snib vsaNtaaNas1A9

9 L'

28 o % o

widatouazd198slagedins Uninesaan515MW LAEATIE1THIAINETIABIE credit rating 8819lRBE1HTH

=t
3°0e

2.5.1 § credit rating sz8zawag 1 2 duAULIN 38 credit rating szezeINIiBULAENLANY credit
rating S8 WAINATIATNT CRA TaiuSeuiiauly

2.5.2 § credit rating 5z8z8170¢/l14 3 SWAULSN

: ' '
dd v o

2.6 asnd1Inudeiiongnandalifin 1 heuitunsidewlunaindoaiensiansni nsonfdayasnad

9
28 o (% =]

widatouazd198elagedinsUnnefadan515MW IAEATIE1ITHIAINETIABIE credit rating 8819lRBENHTH

=t
3°0e

2.6.1 # credit rating sz8zawag 1 3 dUAULIN W38 credit rating szezeINIiBULAENLANY credit
rating S8 WAINATIATNT CRA TaiuSeuiiauly
2.6.2 # credit rating 5z8z8170¢114 4 SWAULSN

2.7 NSNIRUDWATNNAIBNITBAMLATINATG N.A.0. ANABALNNLEN

3. 52821I81N155UFN52 P09 reverse repo Ha9lHLAY 90 T

4. Fafunai AL NNUSENIANTSABIUJURAIMIUNITRINLL reverse repo

4.1 saslddygrnasguanfiiimwalag TBMA na TSFC

o

4.2 Matvannsnemsans1ansnde llanensalowsa LIRWALINA WML AT
4.2.1 Wwn1sa1ensalawaindaniviwe b reverse repo AINETD

4.2.2 1 Ywn1521857H repo MUWlUAINUTZNIAAMENTITNAISAINUASNNSNELAZARIANANNSWE

v

Teenannm Wewls uazidnislwnisgininluwingainasnusinuaznisnanssynnwwinsnguzas

AN HITN

[ U |

4.3 yaA1P0IRANNINENIanI1815NTe o IwSnAudy gl seelyarnduluainannisnisAiwinma

@

a

38masiit
a_jm")?/a\ma"hm"’wz/’ﬁ?amvmiﬁgamnm") ( 51198 x (1 + discount rate))
vias 7A778 = ﬁmﬁnammf’v'ﬁ:?ﬁurigiﬁ'@g/ﬁnélwwﬁmfluﬁh5@746%%5“%8’%?8@57&'75@734
reverse repo
4.4 NMaseyaAYaraNINEnSanTasnde o Auwin Idulumandninrisod

4.4.1 YARIIINANNITNENTANTIA19NTONINNTT (Y8R reverse repo x (1 + discount rate))

4.4.2 unstifiyadmanningnsonsiansnge m awin lluluaaaanisle 4.4.1 vSdndnnis

poaenlvadgilownssndnsludu wionannswdniansnarsiannsaldlunisvii reverse repo TilA

o |

nasnw ialvyar1sIngssnannIngnsonsansndanasnsngauilonnnaonaintuluanisnisaonans
melwininsananiwiyarvannsndnionsiarsndeanasninaanistuge 4.4.1 Likusdwnstininde

4.4.3
4.4.3 Twn3NNAANSANENNTITINID 4.4.1 LTRINATIYARIAAINANNINENTOATIHTNTD 0 Hnb

I fyarAsiaandngam reverse repo x (1 + discount rate) WwiTwInlaitin 5 a1mun n3alaiin 5% 289

a

2
=1 [

1A% waLATIWIBIALLAINIT waznsirwasasRina 1 liludygndslaniinwalnefiarsauitedade

ANNLEE289ARAN (counterparty risk) WA2 USHNAANT azlaALAiwA1SAIN 4.4.2 Als
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o

4.5 NMSAWIIYARAN reverse repo ANTD 4.4 TAAIWINAIH
4.5.1 AMwinensAgeiniunaysslegiinasuitalasuain reverse repo aufisiniifinas

AWM

o

4.5.2 AMwinndunaneginssn nisAwinsndueangniuns reverse repo NNgInsInTinasnuiiog

ar o

vy eseInwuazidannasinualdsnsadiAugIsEnRaINgINTINAgINTINRIINHANNSIE

o oo

Semsanshizensaninddnilowainds 4.4.2 (d18%) vasgInssniiingin reverse repo 18n158 LA

=

4.6 discount rate fikanldlunsAiwine soaflunisiruwaulnesiiteioladeanudesaosgdyqn

WANNIWE NIaAIIF15NTLE

faufl 5 : 53n3INUSTLANMS IABNUANTSWE (securities lending)

sosdulunananinasilun1sasmusa

U

1. gy Aoedadnndndheniteduglasuluengialvlsznavgsfanannsngussinnianisnisauaz

@ a q

< ad 1 o 1

T8innannine (Securities Borrowing and Lending: SBL) laglwnsdifigatyyisonaianszyinnislugive

2y o

AaunuIagis dinsanduynnasiniisinnsolsznaugsiansasniuianislamangnanelneg

a

1.1 glasuluaygnusznaugsiia SBL

1.2 sun.

1.3 namu%lm{_gl

1.4 swimsienisiiduasnsdsenurisyszinalng
1.5 5.

1.6 Ua.

1.7 Ua.

1.8 US¥NUsziudin

] o oo

1.9 nawaInyARaNHyaR IMSNEauzaIasnuuAazsIAsus 1 aruuinauly

al

[

1.10 nasuiImtat w1183

@

1.11 HAYARAEBAINNFIRNIWAITNUALNNLAN

2. nannsnaniven seadunanningnadluszuusudinnanninguasgudsudinnanning nonannsnen

sUn. Kinsnnduuwiensidewnannswe

3. N15919138L38NAANYTLNY USHNIANISTADIALAWNITAI

3.1 AudwmsliimarnmiesennanussinanngBaio@ulse dunslidandnning Tnedoadn

nanUssiumath

3.1.1 {ndn

3.1.2 A31813MAST Ine

3.1.3 B/E P/N W9iiusn nioriugazezan 7l ow. va. wieswiasfifingnansiamizdnnatuin
HHN15yNA

3.1.4 B/E w38 P/N 71 TSFC {ugaen nfidmuwaiuldiunasilaiiin 270 Sukuusineandauas
Dusrfiefvualditwidonuaunsadalaifiv

o

3.1.5 B/E w38 P/N fiflonglaifiv 00 Tuikuusiiuiionn #efl credit rating aendlaadnonitonsis
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3.1.5.1 H issue rating 1138 issuer rating agislua"uﬁumn Inensidu issuer rating 59
WO credit rating AlaN191NN199R credit rating SEELHWFE
3.1.5.2 § guarantor rating agﬂué’uﬁu investment grade

3.1.6 A51815nWNH credit rating aﬁiuﬁuﬁu investment grade

3

3.1.7 nisRerUsziud ow. WugeenldudnasnwiadulsziwnisAunannsnglvunnanu

3.1.8 ¥iuaanzilewlu SET Afsedesgluazd SET50 nat lunsdifinasnulaifivleuisnisasmn
Tuns1ananw nasuazsunanysziusinailals

3.1.9 NUILAINHIBINBINUTINAAIALIK (Money Market Fund: MMF)

a [ o

3.2 anfiunislvinesuinssadninionsaunsamanysziuninds 3.1 niasuiunislagisandeasd
HALAUSENTANTITaIN150T9AUENI5E I NNANUSEAWAINAT LA L ALNA

3.3 MamanUsziuniada 3.1 finasuinssadnslulewnsenedaniarinldlaisnisadsruais

v
o

nanUszivuuls vivuidunistsrudissnitanadannasiugsnssunsivdananning wwed

1 o

3.4 FseyaAnENUs % o Swik annndmSaIingu 100% BaeyaAmannsnER AT
3.5 lunsdifindnuszimBwinan Tiiduaasonanluamulasiuilunsndawsod
3.5.1 15w nln ow. wiowIAmIsTifingrnaneanIzsRRIE
3.5.2 Unsiiuennda P/N fadh
3.5.2.1 Unaiduen nia P/N i sn. vo. wlaswiArsfifingnaneanzdnmnoawiiug
ATEHNWY

3.5.2.2 P/N % TSFC W Uungaan Afdmuainldiluainnalaiiv 270 Juiuuaiveans?

+
& de o

wazflumndesirualdSwiioninaniodiolsifn
3.5.2.3 P/N fiflanglaifin 00 Fuiuusiufiaan dofl credit rating oenanihsasndlaadh
3.5.2.3.1 §i issue rating 138 issuer rating agluduaunsn laansdiiiin issuer
rating #o9% credit rating ALAN191NNSSA credit rating SzezaWAAE
3.5.2.3.2 guarantor rating agﬂ%é’%ﬁ’u investment grade
3.5.3 A51815N1A3 N
3.5.4 reverse repo 81MSUASIAITNIASY bNE

ar

4. GNuMZLAZENSEANAYDINN IALTR N ARaNYaMzLaLE1SEANANBIR I ATNUSZNARI NG

'
s [ v o a

AMZNSINANSAAURANNSNELAZAATARANTNSNEINFEdafBwANEIAUSEUUNY dyandnuaslviEs

[y [ [

nannsnguaznandsznuluginssunisBuuazlvidanannsneg

dufl 6 : §3N3INUTLLAN derivatives ANRANLAUTNITAINUAIY

[

Unadalafasdl underlying ad1slnaenanihnsaviane

Y]

1. Us2Lan underlying derivatives ﬁﬂﬂm%ﬁl:lﬂy’]l,

o

E195 9%
1.1 n¥wdauiinesmuansnsaasmuldludimi 1-5
1.2 sasmenidle
1.3 dRTuanUBaniin
1.4 LASAR 1A% credit rating 1138 credit event \Tws%

ada <
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1.6 saRfifiosrUsznoulluaafiain 1.5

1.7 underlying BWATNAGIRNITWEABALRNLAN

T4n36i7t derivatives 81959RUS1AN289 underlying 319614 '5'1m‘ﬁa”’mﬁaﬁanénm’amﬂmwmﬁagﬁu (spot
price) v3as1AA I FozEaMIN (futures price) WTW 119% T1AN289 underlying Buiildld Az wie

underlying NiduasAUsznaUZasRaRaInad Aastungansuagteniienazdameliadouninaiesie

2. Wonlansasnu vsENIANITIzALAUN1SAYKlY derivatives laBBLED
2.1 nadinasnusanlaszyfieanunisasyulu derivatives waz underlying 289 derivatives Nlazasyulingn

FaanluwlAsinis

a

@, o @ | o ) ) 1 ' & -1
2.2 1 Unnsidnluadyln derivatives agslaaenanitansih

2.2.1 derivatives on organized exchange

U

d @ . . a1 e a1 & @ da
2.2.2 N3t OTC derivatives Twlszindlneg sasfiadygidndieniodn sw. swiAsna

Re

[ 9
o a =1

NHANILLANIZIRFIAY AILNUZDANE derivatives WIDKAT derivatives

a

2.3 lunsdifiszdasdinisdnssnitarenisdonaudueiiie derivatives Augaas FwAruusianTunswdiui

vy
v o 4o

nasnwuannsaasnuls noi lddnasuazlugiiandsunaunsaiindndenauiuaruninia

3. NANLNUTLNNLANNTH underlying LAz

o
[ | (7

T4n36i derivatives §1 underlying LTwaaHaINE 1.5 — 1.6 AafaonanIfasfianvnzmoi
3.1 Slusaiafinstruaisnisawinliagredaam lnefinsszyunasdoyazes underlying niatade
519 ) fisnldlunnsAiwin wazinmsdmasaildiiulaguuaumiamanzaaseasdusznaue i
%34 underlying #3atasasnandnoefinsinaanlninnanznanat T wi s Ae
3.2 Wusriififidnwazadislnogromitonsih

[ s

3.2.1 aaRnAnIInszanemadiaiiewe laadurginidnuzladnuwmenikma

o
o o !

3.2.1.1 AAHNEIAUSENaULAAZAINIRRNBENITNIBYINAY 20% 2BIWIABNNINNA

3.2.1.2 ardfinsAUsznaumlnfiviesinnintosninnioviniu 35% 209 1HNNIvBNg
Twnsdindulunmnannzaain lngasrussnaumduwaasisnnnnliifivenafininualuds 3.2.1.1
NNSRANTUINTTATTALIABNANGD 3.2.1.1 uazde 3.2.1.2 lasasinasAusznauii
LAEIFDINUNDIATNIDMINWEUNIND TN
o oad o 4 @ a Y -1
3.2.2 prddulananaings 3.2.1 Aluluantonlaasudinach
@ oo add o = a4 o o
3.2.2.1 WwsiainfesAvsznauluasiasniodyyiinasusinnsaasulalagnse
3.2.2.2 W{aAWINS WA WANAREI (pro rata) LERaunsIINamwaIwlATIaITMSE
Tyuulaenssuas lanadwluaananinme single entity limit 209n891ukw
3.3 Wuaadnlasunsimmlneaatwiianaidatouasinninflaag1e8dszainuiendnnis o
winusingianrduasnannduwusunluiaiozasuiunannis vSEndansaedalviaInsn1sdaeiAN
FnudantenalszloniodnefiuszAnsaineae
3.4 finsuanenaivg 7 advsaiondulszdmniwinisinuienfinsawedayaseienmmenisnl
3.5 lunsdifiduwazitiwde azdnonanidosmwinlaeldunaeioyasne8991ns891BaankIBNK
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ABMsAwIBIg NI AT RAINaIEINsnAziaue AT S wW laa g nanzEN

] o

4. AANNUTINSIAIARNSNER RN EsNaRN15E52rhAINATSE YN (cover rule)

U3UNIRN159zIR IR ANSHERUuzasnasuninuwuazlidnwadadludwinifisanesianissinasuena
Havd1sznibandannaciiie derivatives augaaslinaanaaiflaasmul derivatives wis uaziuluniad

FNBNIIBANSATINATG N.8.6. NIAKR

5. nanNTNANA1MTUNTAINWARIRgUsEaIAINan1TanANNIFe

9

Tunsdinusuninnsasnulu derivatives 7 underlying lalldfasieanunsndaunazannnnaiiios n1sasmuly

derivatives AINATIABITWIUAINNFIINIIWAMENTINATT N.8.6. ATVIKA

6. NANLNUTIANLANEIMSUNTT89Y) 1 OTC derivatives

USUNIANTT FADIIRLYNaDANaIlH OTC derivatives A%

[YR]

6.1 lviRaayyrdndhenitoAwinuazudiyargRossnges derivatives TAUSENIANIINIIWNNTUA 15

al

U 1 s [ 1 3 s o

WA TR AV EZDILAAZLHD M99 IWNTHNIWAINA1NTWINALAYIINI5209US¥NIANTT THAIWIMLAZ LI

9 9

a

yargfisssneluiniinisdely

i o o a e

6.2 lunstininmen1sindenanssnusiasIAI2e9 derivatives aensfined Aty IHadyy dndeni

ATWISLASUTIYARERGIINEDY derivatives TH USHNIANTTNIIUYIWA

a

o

6.3 gagndndenidusanliinisa1sgiue derivatives Lia uSundanssasaels

tY oo

a ) o

7. nannasiisindnsun1sidnlwadyails credit derivatives

aa [

USENIANIs sesufuRnndanlanad

ar

7.1 W UnAdg 1l credit derivatives TaLaW1ZINBN198ARAITNLTBILNY
Toyey lelanne credit derivatives flanwmizaa9gINsInnsafieuLAssiugInssnag1onis

7.2 1@ 1UnA

ae19le F9%h

9y '
£y=) o

7.2.1 Credit Default Swap : #slsiuA n13mnaslngIwegdoUsziwANNLTIA1wATARTLAEgReAY

a

ANATNTSALWNN5EN52r AN obligation 209EKNWWATN obligation 1w IneRdyqNaglugwedanedse i

a9

Anaesfinnssyniuiiazsadisziumadannasdeussiunnaieciiain credit event aulnegasfinal
Fannasdeuszinanaidssnsuituariud (lunsdiilsifin credit event Fannasaziugaluinasuimun
anUnd) 1194 1691 obligation azflifiessnenisiies (Single Name Credit Default Swap) %38 obligation &
nangTen1steinualifanelssiwanmiesfininfidissnilidoia credit event Buriy obligation 1813
Slm']‘c’lﬂ'l‘i%ﬁ\‘imui']ﬂl,lﬁﬂ (First to Default Swap) ﬁ%mﬁmﬁm credit event %%ﬁu obligation $18A151AS18NS
nitlwnga obligation Feazfinisdnszamimanizludinsosduningsein widannasazasuivuaiiia

\Aim credit event 2wAU obligation “qﬂiwmﬂ%mju (Proportionate Credit Default Swap)

9
£y=)

7.2.2 Total Rate of Return Swap : #slsiita n1smnaslugiuwzd@ouszinwanaidosasdunsng
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g198efiimannnisanasaainanauwnuiazlasuainfunsndaneds Inaganeuszinanaidesinissynnud
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(dn#) 2aeyargfiossnvasiunsndgredeldnuganeyszinanaides auninasiiia credit event n3aA5U
Avwada (nsailaifin credit event)

7.3 ﬁaa‘[ﬁ”ﬁhﬁgﬁmmgmmuﬁﬁ’mm‘[m International Swaps and Derivatives Association (ISDA) %38

' 0
dd o

YU EUINIATFIRAUATNNAIRNITBAMZNIINNTT N.A.6. BONTU FINTBANAINNANWMZAI

Y s

7.3.1 fualdvsrulaninngnane wazlidansaudsnungraneinmenanninguaznainnanning

NIDNHANIED

Id v o U

7.3.2 ldfidainuwanvinlvansAiinualilunsiasniiniadymideaiearening credit

'
a

derivatives ting198adaNde U

°

7.3.3 ldfidardmualvinasnusiasaldandenelduigdynn

'
o

3.13.2. UszLanzasnannsngnionsnddudn nian1sninenualne3saniiazamuluaeUszine

U3undnnIsazaswnsauasriUszleiianizainranning nindaudun wieninanualneisouadiile
ag19niensarangag1anINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIT N.8.6. ANHWE
AR LU LIWWATWNSRNAMENTINAIT N.8.6.¥3081HNIIWANZNTINNIT N.8.6. AN NRRIaUNS o

UszniAudlansainiinyssinnvsoanuemzsainannsnevsansndaunsanisvinanualneisan

a o [ | [

mndunsasuluasansnsedyyluieUssind asssnsadygininassaaweziensailunisi

IR}

sy lwlssimanfimhenuiinuguasiuwnannswduazaaiananningnduwanidnandyass 10SCO niafn
fn1sderelunaindaznenannindssussinanidnaninaas WFE wiaiduwnsnanszasuiuniidnnouas

LEwa2e L GMS

#9UN 1 : MS19719 TS (transferable securities)
1. A37815 TS BNIYAMNIT ASIEITNIINISHWLA ] BaNMbaINNNINETwIuaInan2092 3.13.2 Foil
ANANURATNAANINMTINATUAIN Aot

X7 o

1.1 ldfidafmuansataunlafivhligasmuiinissyniusinniigar1Suasmulunsians

a

1.2 gxnsadeniiols (saadensdndu B/E nia P/N Nfltauleinddendiousinasulaaniinnis

%

Tfinssulendndisensadlunsanslamaisnisingnaneiinun niefitenlalvnasmuansnsnaefug
hEEAGAR )

1.3 fidayaiigriunsansiignassasudisuaziinisusulgndulszsiegnessinane Gausendnnns
snsaddsldifeinanusznaunsinsandndwlasmuliageaiiane wazidayasaiiaziouyar
giossn Inedoyasonanidasdnedennunssdoyafidefolsdednrinmamanisnisswminisansulusedu
ana
2. AuaNURLaznANINATWINIAUIBIRT AN SNANIINT WA 1.

2.1 lunsdiffunsamulu B/E wia P/N fioanasansdsnarifiadiseninsd B/E n3a P/N fondn
fosfinissuarianiasuseslneyananosh

2.1.1 BW. UY. %38 UA. MINNYNNIEI1AI8TIRAan1UNNTTE
2.1.2 SWIANTBBNHEY

2.1.3 SWIAN9DIANTHIATIEA

2.1.4 swiAafiananuasLazanNIAiNINYAS

2.1.5 sWIASHAWIIEIMRsIwIANaLAzaw IRt NuAIUszINANe
2.1.6 swimafianisdaanuazsinduralszmalne
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2.1.7 swimsBaanursUsznAlneg
2.1.8 @a1wN19IWANUIENANHaN WM INTWa L AEINURSUHINeIN 2.1.1 - 2.1.7

v '
o a1

Nt N13a1dan3an1ssusasAIna1Iselnnse1ianian1ssusadaanersagoana e wiusIntinanile
(dnd) mwfiszylilu B/E w38 P/N siag

s L

d2un 2 : nswaaulssIANnHUaY CIs

wa o

aflAuENUBUAZAANINMITIWNITAIN UG

E)E

[ 1

nsAunilgNnIsaanagn1aladsAungraIes1sU sz
aanagl 9

a @

1. nsaliluniheg CIS
1.1 fauantinazfulumananinasilunsamwdwieiiudaimuadinsunmans s Tudmd 1 4o
1.1 98 1.2 uazde 1.3
1.2 \Hunbiegaonasyu OIS seUszinAfifanunzaoi
1.2.1 nMsganuasnsiawezisagaelsdnisiiuguazambienwEnsUssmAfimi AL
nanninduazaandomenanningdaduaandnasityes 10sco wialluniierasnasmmu CIS saUszinAd
finstemelunandomendnningdairsszinadifuasndnass wre
1.2.2 CIS operator #asnasnuisnadagnelinmsiiuguazasmiteswiniuguaifussnin
d13ty289 10SCO
1.2.3 lunsdifinasnusinluasmulunigzssnasmu CIs #elszina nasyw CIS AsuszmeA
sena1aspsegnielandninmsinisiniugua n1seen n1siEueane LazNIIANSAINSUNDINILRBERIN
S18tDE289UTHINAhY
1.3 Ussinaiimiuguanisiawemeniieiinanfanasnisliaaduasesdamwaiofiesmwes N n1u
srefaUszimAidinnuimun

o

1.4 Tunsdidunisasmurainasnusinluniiggasnaiyu CIS A19UTHNA NBIYWAINETIHBIHNIIEMR
nsgBaliianznsdfimgsninlunnsusmsamwadosdunsiansamiim uasfnleutenisamudon
(lalFiunsamulumisgaasnasu cis selszmedadunasusiamasdiiamulunasiua)

1.4.1 fAnsasulunsnddwiloldisAmmmudndan (pro rata) wdalanaidwlumandninoa
single entity limit ﬂaanammwﬁfu naih nanunoaenan lalanunsdinsndaninfn sip

1.4.2 ﬁmiammﬂw%wﬁa%Lﬁa"lﬁ”i%ﬁ'lmmmNa"mhu (pro rata) udalaaalnlumananinus
product limit A1nsunsndawin sip ‘zlaaﬂammwﬁfu

1.4.3 fin1sasyulu derivatives MTwlUnananinmi global exposure limit 289N89IIHHI

Tunsdinaenu CIs Aedszmaiinesunammu daodunasuiigoinamulunsngdndodn
Ussianuazadaieanuiinesusaisnsaawls uazidosinsndduilismnsoamuldumwinns
dadam (pro rata) uarazsiaglaiiingagas 20 9899 NAV 289N89NUIINAINGT?
2. nsdhfumie cis wennitaanfidvualudand 2 4o 1

2.1 figuaniRuaniulumamdninarilunnsamudmieiudaimuadimsuasians Ts Tudawil 1 4
1.1 98 1.2 uazde 1.3
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d2uf 3 : nswdandszandvenusansiastigumsuein

poaduwlndnluanntnnsiuanszimansansiansansssimaisuiludinaeegsudinagi
1. doinn1slinszrinsssinanyszina ineduasnndn
2. #01UBNI3HUANNUITNANR AN WMo 9AINUESURNAINTD 3.13.1 d9uhl 3 : nIwaauUIzANT®

dnvsans1a1sineuwnewen 98 1. - 9.

saudi 4 : gsnssnUszannisdalnedidyyieAulusieuszimne (reverse repo)

laenTuluniunann NN nAnENIsNAIS N.8.6. AR

faufl 5 : gsnssnUszanmsinBnnannswelusieUszing (securities lending)

9 @

IE]EIL%%VLUEI’IN‘HﬁﬂLﬂm’VTﬁﬁW%ﬂﬂW%ﬂm%ﬂiiNﬂ?i N.8.6. NVAA

d2U1 6 : §INTINUILLAN derivatives Tusneuszina AINAANLAMTINITAINUAIY

o

e lasasd underlying agslnaenanihinsaviane

5

1. U32LAW underlying derivatives Tinasywazid g

E95 94
1.1 n¥wdauiinesmuansnsaamulaludami 1 - 5
1.2 sasmenidle
1.3 sasuanUae i
1.4 LASAR 1A% credit rating 138 credit event \Tws%
1.5 sadhidwde sadfisiosrlsznouluduawsesaudsnin 1.1 - 1.4 wie 1.7
1.6 saRfisiosRUsznoudluaafiain 1.5

1.7 underlying BBATNNFIBNITIBAMEATINATT N.8.6. ATABALNNLEAN

TunsdiN derivatives §1989AU31AN289 underlying E1961% 31ANNIE989RINA1IBBITUSIANTRUN (spot price)
WIDTIANF YN Z28R WD (futures price) %W N9t 5I1A1209 underlying Builaldmafh w38 underlying #i

WnosAUsznavuzanaiainad saatunaansuationineansnazidaeeliag1sunsvanssae

2. Wawlansasnu usENIANITIzALAuN1TaY Il derivatives lasiaLED
2.1 nadinasywlsszyiieanunisasmulu derivatives uaz underlying 289 derivatives fiazasnwuliag

FaawlulAsinig

a

@ o 1o 3 3 ' ' < -1
2.2 1 Unnmsiduluadynlu derivatives agslaoenanitansi

5

2.2.1 derivatives on organized exchange
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o 6 ) ) | ¥ a1 1 & @ aa a9 o
2.2.2 n3diLdn OTC derivatives TuansUszine sinsfigayay1dndieniatuiiyananlasuayyin
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o s [

IiUsznaugsiia derivatives fiagnelanisrdugualaenissuiiduguasmunannsnguasnainnanning
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MTuannnasigaes 10SCO nIanlnan13naas WFE

2.3 lunsdinazaasdinisdnsenitarenisdonauiueiiie derivatives Augaas BuwA1uusaaiunswgdun
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3. ansneuTNLANNTE] underlying L uwaA%

1un5aif derivatives & underlying Wnaaha1ngs 1.5 — 1.6 AaAAINE1I60INANHMAI
3.1 \UwueginfinnsfmuaidnisAwindiogednan Inefinsssyunasdayazas underlying nsadade

619 7 Nbantdlunisiwan wasfinisAwinazRliludaguumannumanzaszesesAUsznauzan

v '
o al

19% underlying n3aUa38RINa1ABSNSAGERIMIAINENIEAARad T uBFsERATe

v add o

3.2 Wueahnianwmuzadnolaag1evihni

@ oo adda

3.2.1 pgnnAnIsnszaemadaNeIne taeduaadntanvuzlndnuaeninom

o
o o '

3.2.1.1 pAHNaIAUSLNOUBARZAINUIABNUDENINTHIBLYINAY 20% 2BIHIHIBNNINNA
3.2.1.2 AaRNaIAUIZNaUA lAAINTHIRINNIINEENIINSBINIAY 35% 2ABIHINTN
& ad 3 v d o a8 o o @ d e o
navae tuwnsaindulusinaniizaain IngasAusznauaidudasfininldiiusmnsNiinualude 3.2.1.1
N13NIITUINITNTLINLUIAINEINTD 3.2.1.1 wazdd 3.2.1.2 luspsinasAUsznauiieldasnunasAInga

PWINBAUNINIITEUN

(% o

3.2.1 AgnanlawanaIngs 3.2.1MdwluaNidonlaasudiwaon

'
o o

@ oo add I3 = a
3.2.2.1 \UunaindasAusznauiluasiaiswiadyainnasuainisnasmulalagnse

L e

3.2.2.2 L{aAWII WA UATNAAFI (pro rata) LERawnkIIINBIRaINRlATIENT

viodygnwlaensiuaalanadulumananinmsi single entity limit 289897
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o

3.3 [usgnnlasunisnanilagga1tunianuidafawazrinniinlaag198a5za1nUSENIANTT N9ih

winusingianrduasnannduwusunluiaiozasuiunannis vSEndansaedalviaInsn1sTaeiAN

1 o a o (%

anngontonalszleasiadnoiuszansninaae

3.4 fimsuanenginu 1 agesaitonlulszdniuiinisiwienfinisiavedayastrerimmanisel
3.5 lunsdifiduwazitiwde srdinonarisasrwinlaeldundiayasne8ea1nsneewaamwIgm s
s1an1sae9UsEInAInensaA1sUsEine SaRIwINAINTIARRAILAZUSNNSAIUSENIANSUARSTALARATN

A8MsAwInIeIgRAWIAZHAINaIENNEane R Swie lADEraN AN

4. AANNUTINSIAIARNSNER RN EsNaRDN15E52rhAINATSE YN (cover rule)

a o o v w

U3UNIRN1IH IRl HANINgauzasnasuiinunnuazisnnadadludiwiniiisswesaniszfinasuwana
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Fasdnssniendannaile derivatives awgnadlinaanaanflaaul derivatives uw waziduluniad

FNBNIIBANSATINATG N.8.6. NIAKR

5. naninuTiaLANA1MTUNTaIwNNIngUsEaIAIian1TanANNLEE

9

TunsdlNusuninnsasnulu derivatives 7 underlying lalldfasiennunsndaunazannnnaiiios n1sasmuly

] U

derivatives A9na136889 U W lUATNAAITNWANZNTINNTT N.A.8. NIVUA

6. nanNUTIANLANEIMSUN1989Y w1 OTC derivatives

ar

USUNIANTT9IRINRIDANAIL OTC derivatives Hdth

v a

6.1 vRdayy18nineniorwInNuazudIyar1gRo35NI84 derivatives TAUSTENTANIINIIUNNTUA 15
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°
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6.3 ganadndenidusanliinisansgine derivatives LauSeNIRNT15302a LA

7. nannasiisBndnsunisidnlwady il credit derivatives

'
wa a

vsEnannseasU fuRnncewlanch

7.1 W nlunadygiln credit derivatives Talaniziian1sanmnudeorinum

ar

oy
TeyeulAianz credit derivatives NRANWMzIBIgINTINNIBLTIBULABINUGINTINDE 1INk

7.2 1@ 1UnA

aealn Aotk
7.2.1 Credit Default Swap : @9lain m'ﬁmnm‘lugm:g”%aﬂssﬁ'ummﬁm MwATRAALATDIRU

ANENHN30TANTENTENATH obligation BBIERNNWATN obligation ww InegdyaTiaglugrusdunelazin
Anaesfinssyniuiiazsadisziuaadannasdoussiunnaieciaiin credit event aulnegasfinal
Fannasdeuszinanaidssnsuituariud (lunsdilsifin credit event Fannasaziugaluinasuimun
anUnd) 1194 1691 obligation azflifiessnenisiies (Single Name Credit Default Swap) %38 obligation &
nangTen1sgeirualianeyssiwanmiesfininfidissnilidoia credit event Buriy obligation 1813
Slm']‘c’lﬂ'l‘i%ﬁ\‘imui']ﬂl,lﬁﬂ (First to Default Swap) ﬂ%mﬁmﬁm credit event %%ﬁu obligation $18A151AS18N1S
niilwnga obligation Feazfinisdnszamimanizludinsosduningsein widannanzasuivuaiia

\iim credit event 2wAU obligation ﬂﬂiﬁﬁlﬂ’lﬂ%ﬂéj%i (Proportionate Credit Default Swap)

9
£y=1

7.2.2 Total Rate of Return Swap : #sleiiia n1smnaslugiuzddouszinanaiiesaasdunsng

Y]

greBefifinannisanasrasaanauuniiaslasuanfuningsneds TneganeUssinanuieefinnssyniug
szdngnanaULIwINE T AsTinses T aseafisnsBnusasnenitemafiazanasin wazdiniianas (§18)
YDIYAAYRTITHIDIRUNINED198 9 iauanfunsigdeuszinanuidesazlounansuunuuazdiuiiiiiagu
(1#l) 2eayarngfoTsnaasdunsngsredeliiuganeuszinaades awninaziiin credit event niaAsu
ivwad (nstilaifia credit event)

7.3 sadlddyaannsgiuaaiiiinualag intemational Swaps and Derivatives Association (ISDA) #3a
”cyaunmmgm%mNﬁﬁwﬁmmﬂmzﬂssumi n.8.6. 8aNsU Fefidonnafifianuwnzsoi

7.3.1 fualdvsrulamungrane wazlidnniaudinunguaneinmenanninduaznainnannine

wiongraned

Id ¥ o o o

7.3.2 ldfidarnunaiivinlvansifinualilunsiasunsmiiniod i deaearening credit

'
a

derivatives tina 1989 FandelU

v o

7.3.3 ldfidafmualvinasudasgaldmnadeneldung gy

3.14. gnndmmsasulunanningnianinddnau iadunsndduzasnamuaiu :

U3unInN1sazawnsaillidimannsng niansndaudu wieninanualnesiwialunsngauzasnan
3N AINNFIRNIIWAMZNITNNTT N.8.50. H5aUZNIAEIRNUANNTINATT N.8.50. UssnAdvvasisialUik
Tunsdindrineuwamsnssanis n.a.e. UssnmauilafenuUasdnsadnnisamw usenaanisasauld

Wulusnysznianudlasae
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daufl 1 : anTEIUNTAINUNATUIUNMINEBANNIWERUNTaAFUT (single entity limit)

UssLAnnsweau 8m3189% (% Y89 NAV)

s

AI1E13AIAST e TaisimansdIn

49

[

B318195N1ATFANNUTENA

a9

2.1 n3difl credit rating aelln 2 awauwsNABIU Tadrnmans1aIn

2.2 nsdlfl credit rating 8el143zAU investment grade WARININ Tslvin 35%

2 AWAULSA

2.3 n36iA credit rating ag]lwszAURINIT investment grade TadiAn 15%

n3olafl credit rating

wiae CIS mufiszyluds 3.13.1 daudi 2 98 1 uazdn 3.13.2 Taidnndnsaim

d9uN 2 28 1

Busnniansiansifieurintuwiin Taiin 20%
ATA1I R AN YHUEATUTIRAATh Taifingnansioit udrusdnslaazgonin
5.1 \Wuasaanifigaanianduwaangnanelne viasazas (1) 20% w30
s, fsUsznadildsuaygalisznougsia ow. Tn (2) minaaensiansfiaegul
Uszindlne benchmark + 5%

a

5.2 Hunsasfifisnuazedolaagraniionoi
5.2.1 geaandwusunaansideon
5.2.2 goanfiniadawedoyaifunaiallned
S8R YRARINLUU filing
5.2.3 lunsdififlunsansfifismuaindiseniiasniimie
WinAU 397 % ﬁuuﬁii’uﬁamu uazlal i fanuue
AN 5.2.1 ¥58 5.2.2 JRAIZHNARATNATIE196INA1680TK
YARRATH
5.2.3.1 &W. UJ. %38 UA. AINNJNNIEI6I855A9
d071UBNLE%
5.2.3.2 SWIANT0ONEK
5.2.3.3 GWIAIIOIAITHILATIZH
5.2.3.4 SWIANSABNISNYATLAZARNTD
NSLNWAS
5.2.3.5 usIENAAIRTBEwdaTiagenAy
5.2.3.6 SWIATTHAIKIIEIHNIIWIANATILAZAWIA
danuriaUseinalng
5.2.3.7 owIASIABNI5HI08NLAZTLILAS
Uszindlne
5.2.3.8 sWIANIBda1NWIUsEINALNE
5.2.3.9 UA.
5.3 tawanelnlszndlng
5.4 lunsaifidunsnansnamnuwasudisznitninndn 307 3
fuuiniiaou dosdunziieuniaagluszuuas

regulated market
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UssLANnsweau 8m3189% (% Y89 NAV)

NINGARATI i} sanAwlaiwRI1AH uaLAIRIIAZFINI
6.1 AINENSNHANWMULATUAIWAI (1) 15% w30
6.1.1 1uns1815%% NEoanIAAARATNNARNIEING LAZIEWD (2) Hnnzeamsnganiamu

% v v q
NHATIHITHI LAY IZINANT DO NTAAITRATNNL AN 134 benchmark + 5%

sneUszina (wilaisananznges sw. dneusznadilasuaye
TiUsznaugsfia anwludszinalne) wsalunsnans Basel il
6.1.2 Wuasansfifdnueusadilnagnomitonoi

6.1.2.1 gaaniduusvnanzdenln ST niolunaindome
AANNINERAIUTZNA

6.1.2.2 ganfimalamedayadunanilu lnefseazden
AINWUY filing

6.1.2.3 lunsdfifuanasiififimuaindrsznititosnimia
Wiy 397 T suusTuiiaogu Aldldfanumeas 6.1.2.1 via
6.1.2.2 FHAIITHNNUAINATIAIEINAIE BT UYARA Ta%h
6.1.2.3.1 YAARENNTD 5.2.3.1 - 5.2.3.9

6.1.2.3.2 donUunnsiinszninsUssmanivsainalnednasngn
6.1.2.3.3 anUwMITuseUszmAT A d nuazinwoR ey
YAARAINYE 6.1.2.3.1 - 6.1.2.3.2

6.1.3 Tunsdifidunsansiifidmusindiszwitannnd 397 34
fuusiuiiamudasiunadeuwnioogluszuuzas regulated
market

6.2 reverse repo

6.3 OTC derivatives

6.4 vbae CIS mwfiszyluda 3.13.1 dawdl 2 9o 2 uazde
3.13.2 dfl 2 98 2 Haanafeudenenseagluizning PO
iiansaanziendaanalunseanudonendnnindaas SET
niozasnaadomenanningansuszing (walusindonsiae
sananfiagszninsdniiwnnsudlamgfienaildinnsfinaen
vkeAInaeenaInnsgeeln SET wioluaaindame
NANNINEA19UTZINA)

nIngaudunanimitaainiissylude 1 - 98 6 (SIP) sanniulaiin 5%

T
v o d

e : wnsdllunswddunai Taddarruaiennt single entity limit 2896 3URNN goannsansnie
ANEYEYT WAILENTE
1. Wuehnrsaasiasingunidudinian1 361 ik »aaIna s I

2. derivatives on organized exchange
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d2UM 2 : IRTIHIUNTRINUNATUIUAINNGNTINT (group limit)

28

UseLANNSWETU

8m3189% (% Y89 NAV)

1

nsasnulwnsnddnzasusenynuiunieglunguianisbiednn

#3aN15 YA IWGINTINNNITIRAVUTENEINET

ar

Taiiudnslasnsmitencit udrussnslaaz
gondn

(1) 25% %30

(2) wnvnosnswdaniiamulu

benchmark + 10%

RAELNE | Iwnsaldunsngauaeih ldldan1vwaieIny group limit
9

1. JuehinviansaangumIind NNe NS AL HKITU2INBINHIIN

2. derivatives on organized exchange

d2UN 3 1 ARTIFIUNTRINUNAIUIUMHUISLANNINGTY (product limit)

28

UseLANNISWeau

8m3189% (% Y89 NAV)

1

'
daa

NUAYRARARTHN

9

WuENHIaAIIESINBUWNNLEBENN B/E %58 P/N

[ |

ngnanelne (ladsandvanenlusnsszineasfifiyanasiongd)

'
o

HA9918 NIDAARYYD

@

Wugaan

a

A%

1.1 SWIAITNIDEAIUWNITHIWNRNYANILLANIZTAAIT
1.2 6.
1.3 U

1.4 UeA.

1.5 UsIUNAAIAIBIRUTaNagaFe

(ldsamdanswaaunnasulasulownssndndanangamyginia

@

reverse repo ¥138 securities lending 38 derivatives)

g v

@

LRREAINTBUDIYNDIN Y

- anndreanlaldiunasmunengnaau

YY)

AILHRBRBLNINWIBLNIAY 6 LHat it
anznaswidanglassnisiinniinge

winnu 1 T

- saunnlaiin 45% waslusavlUvd vin

waldunaswidenglasinisdeenint U 14

[%

2

NINTFU6I%
2.1 B/E w38 P/N Nfitaunleadaeniiousinasusinle

minnsinanissulandnsisensaslunsanstaninisnig

@

nngraneimus rsefeunlalnasusinainnsaaiedug

a

28NAIIANT LA
2.2 BwdnwiaasiansiieurinGudiniifiszeziainisdinifin
12 Lhean
2.3 total SIP ANFD 5 209EINI
(lildnunisasyuaasnasnusinda uaznasnw buy & hold i

a9l B/E P/N SN @uenniansiansifisumindudin nfieng

q

Tallinegnasnunsasaun1sasmuzainaNinsIn #3adn13amn

a 1 o [ s

T derivatives al¥nswgausionanifangdenmaasivaiy

9

nagyn)

FINAWLHLAW 25%

reverse repo

Taliin 25%

securities lending

Taliin 25%
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28 UssLANnsweau 8m3189% (% Y89 NAV)

Py 'Y o oo Y 1 o o |
5 | total SIP Faleiun nswgaunnda 7 Tudaud 1 : dasdunis sannlaiin 15%

AINWNRIWIMEHNEBENNSNEFUNTo AR (single entity limit)

6 | Derivatives

(hedging)

N13181111§30558 derivatives NHTRQUsEAIAINEN1TARANNETEY

Taiingar1A N Fesnfiag

wRNEE © dmsunIsasululiniinusansansifisumindulinianisaiiveuaasnasusaslad

[

BAMMBALNEINY product limit

saufl 4 : Sansdiumsasnuiinwiamnaraddulaideluian1siasmu (concentration limit)

28 UseLANnsweau

ANSIHIU

1 | asnansnhaasgaansnealasneniie
(lasanfensransnisninigine

N386318151BN1ASFHIUTENA)

1.1 Talifin 1 T 3 20938AMBRUNI9INT5IS (financial liability) 289

'
a

HOONAIIHITI8%H El’lN“?IL‘UﬂLNElv[.’ﬂ%\‘mﬂ"l?L%%ﬁ']“ﬁ%}UianzEJZL’JE‘n

[V
g 1 - a @

Unyangm neh lunsdingoanasansfiniduniinisdunesnina

newAsUsaUszezaUndanll wazdsliusinglusunisiiuaigs

@

a o o o

USUNTANI3919 1 YAATABRUNIINITRUAINATINITINAUYAA

AUAUNNITUEIHIUNTTUAIGAR8T LE L nedayaniFuni

a & o I o da = o ad v
N5z Aa T udaNaninIsawns w152 iU waz Tuwnsaing

al a

o

sanamaslafinidumenistuaaiidaeelluiunadudimsu
seuszeziiaUnyliangn (sanfensdldsldnsuimuansdariiou
maduluasousnzasgeanasnans) Iildgasdmlain 1 1u 3 2a¢
yAAINNI0BNLAsIABEZIEATIEIANTairasdaanedwiue

ATY LIuuALnNISNaanAs1aT A NATEWLUL filing Tuanwazidn

a

1A59n13 (bond issuance program) lva1saluselasenis

1.2 lunsdifinesnuasyuluanasandailneiduasnasioonlna
uazd credit rating agluszAURINTY investment grade w3l credit
rating IiuS¥ndan1sasywiionasmuelanisianisaesusin
TansTetReanwsaninlaifin 1 lu 3 200yaAInse0nLAIHREZNE
ps1a1sRana1dus1ense Liuudnsdiigoannaslafinisiuuuy
filing Twanwauzi¥ulAsan1s (bond issuance program) TviansaiTn
578lA39N13
(Fasrdamea 1.2 llldrunsdifunnarsfieanlaeynnaod

1. 8W. VY. ¥38 UA. AINNGNNIEINE8GIAIN01TUNTTEH

2. GWIANTNE®

3. SWIAITBIANIFIATITH

4. SWIAITRANTITNHATLALINNTHNTLNYAT

5. UsTUNRAAIATEsEmEaTiagaAe

6. SUWIANITNRWIIAINAIIWIANAILATIWIALDN

wrsUszinalng
7. swimafianisdeaanuazsinduaszmalne
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48 UsELANNIWEFU ansaIu
8. sWIANsBaaNuIUTEINA N
9. ua.
10. da1wnsdusznIelsanafiussnalneduanndn
11. gotunsSuasUssnAi A anwaziweafieaiu
YARAAIN 1. - 9.)
2 | wiae cis zesnesulanaswnils - TaluAins 1 Tus 3 2asdwaunIae CIS NINNAZBINBINUTIN N30

naan CIS A19UHNA NoBNNIILHY
- anndesnlaldiunsasnuacih
N1389NulunIE CIS 289nasnunianwnzATUaInAIL
lnglasupnafingauaindineuanznssnnIen.a.o.
o =3
(1) HawmLan

(2) dnmvaulnalaedenglaiin 2 U

(3) weuazneragaiulnieniig

v
o

neth MImwIndRssaNuleuIsnsacukazansamnsasw IWdulusaussmearmznssunisiiiy

[

AANANWIIAIENITAIUIBINaIYY LAz MTe Tudlaiiaufs
dauit 5 : msdiunsiiiansasulidulumandninariiidmun
(1) wnsdifinasyuiinisasminlunmananinarifiiive widesnswdduiiamuiauaniin
wagnuasluawmdwnglinaauantilumaluningauiinasuaaisnamuladnsell vs¥nianisas
sfiwnsssoluil

(1.1) SavhseemlneszyseaziBeaieiiuie S snmdimnsamuazisiniwdduag
AusaR uazdndeeureagpuanauszleminiels 3 Swhnsiuuaiuiiansdainan aaenaudaii
dunenulifiuidninns

(1.2) Sminenindanizapuaniinielulanausnlnedfeielsslontaaagaemwlndiay us
soslalifinndiszeziaa 90 Tuuudiuiinsweawiwannuasd Liwusidunsdinndiud 5 9o (3)

(1.3) iflaudndnnmsamnsndvnensngauiiaanuands nonsndauiananmuaadis
AuantRUAssuUasluamdnlumamdninusifiiimuauds vs¥nianisaziminsenwiayaiieaiuie
F1wan samrdammsasulundwddudonan sudeiwildiminensndawineanluniouiinsndauiinng

%

WA asRuanTE udusnsdl wazliindensnusagguanalselozineln 3 Suinmsiuusiuiiia
NIUAING

Tunsdifiuisndnmstlaasnsadminenswdauinaauandiliidulunnda (1.2) visndansasdnri
19Dy ARINITIANTR NioNaneTliaH1Ind e SndAuaana 1 uazdRdeTecuAad i
ANEN5INNNIN.A.5. uazgpuanadszleust nelu 3 wiinmsiuuAibATUSEE2IAAINET7

(2) wnsdifinesnuiinisasudulumasnsdmnisamuiimuaussosnfinsdaodaluh awdunglila
Onluenamsiaamwnisamu

e natininasuiinisasnunsalaansainnisludfonannsndnindndiundogiian

o nsdifinasnulasunsngauniainnisuiaim
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v3unaan1sazsniunsnssialui Ingaylas

%

(2.1) davisrenulaeszyseandenieInuusznm §1uamw aRsIaIwNITRI LAz TUANITAINYK
T Uuluangnsrdamwnisasu uasdndesneavwsadpuanaUszlod nelu 3 Jurinsiuusinasy
F2EZLINIAINGTT AERIUTBNUA W TI89wlITIUSUNIANIS
1 ::‘ a s CL=) ‘dl a s ! 1 W 6D
(2.2) TdasnuwiaiBalunsndduiindnsdinnisamuannitazanansauilaliiduluais
gH1318IWNITAIBAAIUA
(2.3) uilelvidulumngnsdmmnisasuiinimuwanielulonausnlaeriefieUsslogizasdamm

3 o s L I a s g k2 1 65 =1 1 dl U
WndAy whsoeldifinszeznansnih tiwuslnnsdlanndind 5 48 (3)

'
d o

(n) 30 wruuaindusauszezaaUnd lunsdinlalnluandnndimnmsamunfwinnindszan

nIwgan dmsunisasulwduhnvsessansfisurinbduidin sauaniuvsenidyyldiiu audinwi 3 e 1
(7) 90 IWHULAIBATUILEZIIAIAINGT Arsunsmantavanrhoannsainndiwd 5 90 (2) (2.3) (n)
(2.4) Wavsundamsanansaudlaamdulumadnsdimwnisamuiiiimuauss Usendnnsses

o o

Favirsesauwdayaiigaiude 1w samdmmsasyulunsnddusonan sufeiufiaansoudlaliduly
AINERIIEIRNTRINE WduANTE uazdndesaawiegguanaUszlet el 3 Fwinisiuus i
gransaudlzamtnluangnsidawnisasuls
Tunsdifiussndnmstaiansnsaudlaliiduwlunusasdmmsasmuiiimuania (2.3)(n) w3e (2) U3En
Fansdesdainenwioyannisanie wianaungiliamsoudlaliifulumasnsndimwnisamm
AINATI LALIAEITIEIWABENRNIWAMLNTINNTSN.A.0. uazgauanaUssleast n1elu 3 Twinsnuuain
ATUSZEZLIAIAING?

s a o

(3) wnsdffimggaidensampdnuaulailvusdnianisliamansasuiunsuladelinisamm
Dulusnamaninarifisinualudind 5 9o (1)(1.2) nede (2)(2.3)(2) niaudundanisiamaini
msafiunsasnanazliilndssleadsagamu usendnnisaiansaldgasiifiasiiunisainms
wmanzanlalnesadifisdUszlonianagdaeminddny uasdasdenenmisaiumssifivisaesusun
Fanslwesdanansediiney giamieamuuazipuanauszlenizasnosmusn dewasuszezaaiinas
uilalhifwlumananinasisonan o lunsindenenwsonanldiugieniaeasmu vs¥nianis

g1a15aanEwn1siagdsnswennsuwiuladaasusenannisunwle

daudt 6 : manenuliduluamaulevienisasumumsinusussianaasnasnu
(1) unsdifinesyuiidadammsasmulidulumanloutsnisamunanisiauissinnasnam usen
Fansazdnfinasdseluih

(1.1) davhseewigarunsamuilaiduluaamlsuienisamm wsasnonauadvinldinns
avyulaulumanlauianmsaimu wazdndeasnuiadinwALENIINMS N.A.6. TINTTRAIHDEGU
uaUsloant nelu 3 Swhnsiuusiuiliduwluaamlsuisnisamm nrsnsudaiudiwmsesmlii
USNIRNg

(1.2) sudwnsurlalddnsinnisamuzasnasnudulumuuleuvienisasu niesiuns
Lﬂﬁwuﬂmﬂismmaanamu el pamaninafinnuelude (2)
(2) lwnsdfinsamusasnasulifulumanlouisnisamuaanisinualszinnaesnam usdn

InnsazAiunisunlagnadiwnisasguaasnasuwliiuluaauleuianisasnunielu 00 Juiuusing
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dadannisasnuzasnasuliilnluaauleuionisamu duusuidndanisezlasuasiaindioniieau
T¥iuAewulasuszinnaasnasyusnneluitnuanaiaang
TumsaewilasszinngaanasMusanaaaTsanig usunsanisezdnlif@isnistunsliansungionsioe
aspuianlun1sfissaanainnasmusinianiinisidswulasussinnaosnosyusinasfnaldiiodu Tagisnis
sonanirasiiszeziauiisamweuaziusssasagiamieamu samadelasuniangfemieamuli
Wiaswwasszinnaesnasmuud vs¥nianisazsafiuAsssifieanssudeduniieamuaingianiae

1o o

aaunnIIgannIMsiiswilasninaniasfinalddsau uazlunsdifiasuinnue 90 Twiuusiunidnsanns

aowldidulumanleuvianisasmu uinisiwdeuwulaslssinngasnasusingolafinaldionu vsuenannis

alsliananevieaouzaInos Wk ANAN

4. M3uUsrianUI8aINU (Class of Unit) :

4.1. mMaudsgianaeamn : lud

4.2, Uszuannisulegfianiaeacn © lad

4.3. easfoaiiaia (MSUUIBRANMIBAIYH)
5. n'mauamamﬁ'mamuﬂ%au,sn :

5.1, 409NIMTLAUBIIENIILAINHATININ :

- US¥NARNIS

- HaRUAYBNTIENIDTUTOAY
5.2. 3188L8ANTITLEBEIENUILAINBATIUIA |

USunIRNIsazsLaveenkIEaI kN asmunfldsedosuazd i uacuwgarinuulusanauazienie

QA
AspuuAzaEsTEzaEweefissyluniiiadaimn Tasussndanisaziauanetasuaziauoneniin
ATUABHINTIENIIERINS ot nnfinTsdedaniisammwAsUmSIWIWIRHIANz Teuianiugn
szezIaEUeae UTENIAMsanansatiantsiaueemieamuls lnetinlsznaiidinauaasuien
IANITUASHFRUABUNITIERILAIN Y

aealsfima nesnuavIwdnsiazliiauenevisamuaainasyuivniaieUsslomizasuszing

'
wd

ansgawNsnT wadlasanigawsnimsegniingwedluanigowsn niayanadilaeunfdtnniogln

ansgowsnT anflonamsndiuzasyanasinaninasusensarineiudindednlvifiznuazaniuianssal

ANSFaLNENI

@]

2.1 35nszesunisdedriuuasn1siUndyanaamn

'
o

awladedanhigasnuainisngesunidedaindinagudoyadiAnngasmuaisnsivuazianaisiiieadas

3

2
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o

Aun1ssedanheasnulanusEnInnsuazdaiuaywnIsaenkgasunniwiinisluszezIaEwa21eA3e

BN

dmsugaenundolainefvndnamw szralatylnasulaensanseazideauazdoninasig 9 lurze
\UniUnyZnesnunsanunuianasnang wiusundanisiinuwaluniszadladydnasu nsaujukais

naninaritewlauasisnalavydnesmunanusendnnisiinus

@

5.2.2 Lanasnang wlnn1szelavy?
5.2.2.1 NIUYARASITHA
(1) dwminsUszdIfIUszangn F9aIINTUIDIAING NGBS

wsarang udulanuIunIanisanaimuaiainluawiAn

daoa

5.2.2.2 NIUNBAYARAA

3

(1) dnwIrhiNasUIaINIENIINI D

(2) duwirhiNauTAMAaRS WiadauiAuaIUSEN

(3) s‘hasi'mmaﬁaz"ia;jﬁé’wmaaammmuﬁﬁqﬂﬂaLLazﬁau"[,ﬂn'ﬁmmu

(4) dumtnsUszimUszawaegienmaaemauuiiyaaa Feaswnsusasangniag

wsarang udulanuIunIaniIsanaimuaiainluawian

gy

5.2.3 51359208
HanladedaniigasmuanisadedaniigasulamenasnUUSeNInNSHS B ARUIRWNITAEREIBAIY Y
lngnsansneazieauasdanunig 9 luAdedaniieasnuiiouanaannsiwilwnissdaniieasulag

szyTEasdensng 9 MAsudIwdaan

5.2.4 NM33UTTUATNIAUTN BT WA TDNIIBAIN

' gy
as o 1

NavdengasuaasdiszAdeniiasminmnadwinissy Hluddideniieamu laedissduiuan

' o
o a o 1
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