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Wufszazdu”
\\B/E"

“benchmark”

“concentration limit”
“counterparty limit”
\\CRAII

“credit derivatives”

“credit event”
“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on
organized exchange

n”

“discount rate”

\\FXII
“GMS"

“group limit”
A\Y H n
guarantor rating

“international scale”
“investment grade”
“10SCO”

“IPO”

“issue rating”

“issuer rating”
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derivatives idfaunalugusddaans derivatives

a"m'lahuawuawa"nm:s’wﬂu%amswmsﬁﬁmsamm’/’iaz“lﬁ‘lumsmmmagaﬂ'maa
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UseAu
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AW
“market price”
“MF”

“MMF”
“national scale”
“NAV”

“net exposure”

“notional amount”

“obligation”

“options”

"

“organized market

“OTC derivatives”
“p/N”

“portfolio duration”
“product limit”

“regulated market”

“repo”

“retail MF"”
“reverse repo”
“SBL”

“securities lending”
“SET”

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

“sovereign rating”

“TBMA”
“TSFC”

\\TSRII
“underlying
\\WFEII
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Arasiunadwni
YRAIAINTIAIARA
navynusIN (Mutual Fund)
nadnusIUaaIawu (Money Market Fund)
INAsFIUNITAYIN credit rating TuszduiliuFamdsuaalulssna
yarInswadugnag (Net Asset Value)

yadAnsasnuanaluninddubiindunisamulasasenia
TagdansunsasnuluananswiadyannlinanauunuleadavdvatAuniwdgdu
dotflunalvinasnuiianu&aslunswaduilu

yaAauntingaanuay derivatives

Uszanuasdnrazaanindduiidannasau credit derivatives 1958989
(obligation category & obligation characteristics)

Feyanddnragan (3) vasiienn “Fyandazaaioniin” wues 3 ui
wsztyafidyandauaarleniin w.a. 2546

dudnanidntasmenisiasissanitegdndaliidnnisiasansasasdamensans
szneAUla srunelvidayasing q AAeAUATIRNTUY

derivatives Gadfamneauanauedauns derivatives

fdeyaynldidu (Promissory Note)

angadnaaInsndauniamu do'ldannnsamaaanENassIuENa
dasarumsanuidmiuaeulssanningau

qudnaniidatasmenistasissanitegandaliidanisiasancasasdamansians
senIAule uilidayac 9 AAmduasasiu Taagudnaivdenaiiag
mMaldnmsiAuguazainivnisusamibaunvinuinnmAuguasunanningusa
AsEsNTdnwasvinuasfeIAunannine

gnssun1snalaafidandadu (repurchase agreement)
nasnunUagaenuiia'll (retail Mutual Fund)
g3n35uN1stataadfiduananadu (reverse repurchase agreement)

gsAuanninddssianfanisnsiinuasiviiundnnineg (Securities Borrowing and
Lending)
53n35UMTIRBUNRINNINE

aRAnANNINEwvdsEInelne
luaduandndiiavdaiiu
dasdriunmsasnuildmaaugaanniwdduvdagduan
Specific Investment Products

Suduanuindadassiulsumavacdsanaigaananasiauiiag doduns
dszifiuanuiiavlunisiaiaiissuiiaassguiazasilssinailu

MnaunaIaasa1sudllne (Thai Bond Market Association)

ua. Aldsuluaugneilsenavgsiandnniudlssanastidudiaiiagsiandnnine
(Securities Finance Corporation) enuaRuNeaINMEnanNINELRTAANANINNTWE

luuananilunisdaiuiunuiilaudndle (Transferable Subscription Right)
qud Muds vsananniwdaeas

World Federation of Exchanges
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1. 4a Uszian uazarguasinsen1sinn1sNaINUsIN

1.1. #lalasenisdans (ne) : nasnullalnawidudanasvd wala 6M51 vinunanagasnunadas
1.2. fiaTasemsdanns (89nam) : SCB Fixed Income Fund 6M51 (Not for Retail Investors)

1.3. #adia : SCBAI6M51

1.4. dszianiasenis : nasnuiie

1.5. dsziannnsang : anaasoLden

1.6. nMsAviueang1AsINIg @ ANUR

1.7. anglms9nns : 0 11 6 iiau 0 Ju

1.8. anglasonisdeiuil (nsdidvusaigdlutionan) :

1.9. Wauly (a1giaAsens)

dseana 6 au (Taa'lisndn 5 Wau wagbiiy 7 au) fuwsiuaansidaunasningduiilunasnusu
winianisazuiviundugaarglasenstvigdamizaaenunsunaialy 15 Jusudousdiuaansifiaunainu
57 lunsdiifinsldaundlasdulafinsenusanisasnuaasnasnuiminduasnuldasludseinaiu 9 iy
asldaunilasludasuasngsufiausie 9 Admdasdunisasnuludssmainaonuldaimu way/via
uasnIsiiedAunsdsasdunuludsunag dearafinansgnuvinlinasnulisuisandlasdduasny
adusnfluanaduinls lwiuiinasmuasuaigiasenis anavinlinasnuligunsaiissdudy uazaanide
aunAIRAIUA'ld wara1avihlinasnuiianglasenisunnninfidiiuuals Weil w¥nuasIudniay
AATAUNPUAINUTINTINALsETa IR L EF U N uRINULaInaInudIna1 ldasnusalunswadusie
vsalusduuudule Ahitadulssnadiinouaaenssumsidundnninduazaaiandnnineg otl ialy
thadsslamigogadudasnuaadnainuavnal’ Iaauddnagvinnedandsividugdaniraasnuniiu
adha'lsfAanuuisnazinduaimunsanonalsslamivonuandudulvidugdamihaasulasiiige 1u

TamausAu3EnaIuIsarinld wia

13nianisuasIudnifaradlasenislutioduananinaadnuasinsn uandaannfugasEasIaInIs
WU ENUIBAINY TagazRaTaznsududulidugaony Taaliiinswdduiatninelédldaansdau
naInusIN unsdiiyadiviraasnuiinmingldafousnuasnasnuiiaania 400 druun wialunsdii
w3nianishisnansainduldamulundnninavianindduiu suilasanisanaiinasnuazidasnuii
nsuldsunilasng sufisy uaz/viatladndulafvinlvinanauunusasasarsiinasmuaziinldasmuliug
anavatefitaddy wiaauaauRfanasudinianis walszlamigegauasfdanitaasnu Taaudun
fansavdudulvundgdodanibaasmuauiiszy13lulasen1sinnisnadnusiu

Wail Asaiiunsiag vsnavaAfidvlsslamigeaadugasnuilundn Taausdnazvinniedaudolvidy
gaamihaasunsy mMalu 15 Juvinnsfuusfuifinnsudsuuilas

1.10. §nrarlasnis | nasnusmINAEuaznagasnuiilanadan

1.11. arrazaisiduazne @ w@wuaanalulne

2. IMNURUNUAITATINITEIANTITNRINUTIUN Yas1Nas1'1d 3uau dszian s1anaasuLidaanui
t@uaug

2.1, wnudunuaasiasens : 500,000,000.00 1w
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2.2. Jauly (Anuldunuuadiasens) :

TUTENINITLELIAINSEUATIANUILRINUATILTA VFHNIAAITANAFUD LI EMUILRINUAUITUIUIUNY
2291A59NT 16 BitAY 75 a1uum wiadatduanuiunihaasnu'litiu 7,500,000 wine

2.3. yaA1iaslisianiie : 10.0000 1 n

2.4. uruniraasny : 50,000,000 e

2.5. sArasmihaasuiitsuaznaasousa : 10.0000 un
2.6. yardusraasnsdediansousa : 1,000,000 un
2.7. yarmdusraasnsdediansodalyl : Lid1vua

2.8. yardusraasmisdornadu ; Lifiviue

2.9. :hmuumﬂamuﬁusfwaomsﬁamﬂﬁu : hiAvua
2.10. yarvilaadnuasmdalutaddusi : ‘Lidvua
2.11. Snumbaadnuaandalutioddust : lifvua

2.12. snuazduauANLAy
Wau'ly

wEniansuadnudniviasliuan snurdadsundasyadduizasnsdedansousnldudyasdu
rgvnaNAzlicInINNdALNLYiaINN&ITNIUAAUEATINAIT N.8.6. ATuA elitialsyTawiuasiia
wihgaimu Tasus¥ndanisazladsznidudeligianiiaasnunsiualoninlitasnia 1 Junauiu
AMLflunsavnad a drifnvurasuTdnIanisuasfadugyunIsunaviasudafunnumng

3. JaaiszavauadinsvnisianisnaInusIu AtinNaINUsIU UszinnnasnusiIu ulaunan1sasnu

anuaziel ANsasnuluaivilszine msmnu’lua‘isuusm»ﬁam'\ﬂaiwuﬁ1 Uszinnuazidasrdrunis
o Iy o A Iy o a = oo =

avnulunanndnedusanineddudu vsan1suinnannalaeIsaunIzaIn :

3.1. JanisraoAuasiangenis :

Lwasvmmaumumnmaomumu‘l‘n‘smﬂau "Lﬂaomu‘lusmmmviwﬁua”/m‘%amsﬁms‘vnamsu,‘\"m way/miawu

Wn u,av/vnsamswmsuﬁmuaumnmmmLﬁanammmmmsaaamu% (non — investment grade) uay
a1l ld5un1s¥aduduanuiiiada (unrated bond) mauamﬂmo‘luﬁsvmml,a“/ma“lu
svilsema TanusEnianisazRansanamuluanasuiidonanaaldndninarifidtnouaasnssunis
A.8.6. LazsuAmsuivdssindalnadinue

3.2. dsziannadnuamuulamnanisainy : asanswil

3.3, UsgAnNaINUTINE NN USHLAY :

3.4. dsziannadnuamumsadnulusiodsang : nasnuiasuuuuiannudaeislunazarolszna
nMsAinuadagiunsasnulusvdsying : Lifvuadagiunsasnulusivdssine

3.5. ulaunansAdy (a1d) @ lid

3.6. msaanuludandauaaloniin (Derivatives) : asnu
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3.6.1 Yagiszavduasnisasnuludyandaunaaionin : nsanaduias (Hedging)

3.7. msasnuluanasiidyandaunaaroniinude (Structured Note) : ‘Liaanu

3.8. nagngnisuimsnasnu (Management Style) : finagmnsnnsasnuasaiiad (buy-and-hold)
3.9. dudifiia/a1989 (Benchmark) :

Taidl Li‘iaomnLﬂunavmus'mm']msuﬁunuﬁmumzmnmamu fnagnsnisasnuluasiansiszylu
TasunmisuuuaInuANLfeILaziansasauasualIy1asanis (Buy and Hold) Taadfinnsdszunainisuanauunu
15 J9bidfludaciidriie

wniansuasgnudnifaznddsuulasidialunisuiaudauauddniamssiuaisuasmineau 4o
agaalansauulauanisasnuiniiuua laaudEndanisasilawmadayauazuisligasnunsuaisnin
atvdalaudviuninisldaumiia dadunafedudmdin uasvanalunsuldaud iiadinanriunns
avilszmaluivladuasidsniannis mMalunaifgasnuanisalidlsgiamianndayalunisda&ulaainu
16

at19'lsAanu unsdinisldaunlasddsaiatviduldanulseaa L‘\”iau"l,ilLLa"ﬁaﬁ'mumaoamﬂun%ﬁm
{AN15aINYU Way/via Usend dafdinuauadd1inguamenssNAIs A.8.6. LAEIALINATEIUNTIANANNS
GIUULAINAINUTIN way/via msldauwdasdmidialunistiuZeudaulunsdiidgaandiduiuag
MTalilddavinusaltlawmadiaya/dadenaidnsatly Tmuus::mamm'sauuwmnﬂapuuﬂaomna‘n‘m
fAaniigasnunuaIniinctunsdseaaludivladuasuininnis aalunaifngasnuaiuisald
dszladianndayanisandulaaenule

3.11. smaztﬁﬂmLﬁr;nﬁuuiﬂmﬂmsamuuazﬁnﬂmzﬂmzﬂ :

namuﬁuiumuaomu’luuﬁnm%wr;‘iu%am”wr.‘iaua”ul,ﬂuu‘%mﬁmﬁaoﬁu@ﬂmmmuﬁ ATIFIITNINNITFUY
uay/vraturnuanIndg uaraalantuninanIwLazlinanauuNUNAINTENAUTZAUAIULEEY a7
anEsuIniinaaniaaniniguay/wsasgiania m'\mmmuummanﬁu iy as1EIHE as1E1INIe
ATL3U u,av/usamumnmaanimu'ﬁmmswwm?ju LLE\)"/WSQG\‘S‘]N']‘SLLM\‘JWIJ As1EITNI9NSIduAaanian
wEnantudud asa1snldsunisinduduainuindadaangariudaduduildsunisaansuain
dfnouanenssunis n.a.e. udu Tasduduanindiadasasasansvizasasiaanasiasag ududu
grunsaadnu’le (investment grade) LLav/u:samﬁmsuﬁﬁﬁé“umum’mu’uﬁaaammmmmmmmu“l,ﬂ
(non-investment grade) waz/wiaasansuiin bilasunsiaduduninuiitiadia (unrated) 16 Tunsdlas
f1sdenariilu Subordinated Debt azdiasldsududuanuintaianasnsans (Issue rating) agludusu
Asnusanonu'lé (investment grade) Wity Tasus¥nianisaziansanasnulundnninduianswgau
Fenanauamaiolulsanduay/vdalusiglssina

Wil nasnuazdinvindygdaunaaleniin (Derivatives) Taafifagilseavdiiailasfuanuidas (Hedging)
andnsuanildau (Foreign Exchange Rate Risk) vied1uiu fuadandusuranswndiad uazanavin
fouandarnaaronindrvdedudasnanids iailasduainudasdrudnsiaanifiauasnasnu uanannd
naomumaaummmuiumswmsmumqunmwmq‘imams oz dvindgananaas@sdunannalanin
Walviangaasdyandanadasduaiglasenis udu afle nasnuazbiasuluvdailideenasiddyan
giaanaaanitinuny (Structured Note)

aina'lsAd Tunsdl amumsmmsaamu“lumoﬂs“mﬁ”l,nmm qN LU AMZAAALAZLATEHSARTANEUMNIU
AaAuRTGvsaldiavanisallidndicne 9 fusiu LLa"/usa’tunsaiﬁﬁmsLﬂaﬂuuﬂmau 9 mns*"vl‘umams
AINU LU mm]aﬂuuﬂao‘i,utsaomaaﬂasumunma 9 AAediasAunisasnustlseng uay/viansdii
Wuasnuluavlsemamduiunisiias LLaW/ma‘Lmjw's"m'msamsauummsmmomuamu‘lu
fvilseine wag/viansdlliamagaldaviaiivauaiaiunazaunis fomaliinasnuaiabiaiunsaiiiu
Tlasnulusvilsandalaiui wsaaradnidudasuzaanisasnulusivdsanaiiunisdiag Gty 39a1adl
mommvmnaomu“l,ummsaaomu‘luLﬁu"l,ﬂmuﬁmmumsaamummuum"h‘luimomsmummu"l,ﬂ
Wodl ns:i:mamn'ﬁa"smmums"lummmaomu‘mL‘]Ju"l,ﬂmnﬁmmumsaomummuumh TuTasenisanu

dszndsiadinoIuAaenssUNIT N.R.6.

Wil lumsdwmadadiunsasuuasnasmuiiisdasiuanudeodiolsama wdmianisanabituie
szaznal 30 Jutuusdiunaansdouiunasnusiu wiatszazan 30 JudauasuaiyTAsInN1TINMEALE
Wil Taadavefivdivilsziamivasiaonuiilugrday
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3.12. msasnulucvilssing : lidvuadadiunsasnulucivilssine

3.13. dszanaasndnniweawianswadudu wsanmsiinannalaedaduiiazanu
3.13.1. dszianuasndnninduianindaudu wiansmeannalaaidduniazasululsana:

wEnIanisanasnuwiaudvmlsslamiiawizanudnnineg nindaudu viavmeanwalaedzduatiola
adwuilsrianaigaivaunlszndnaznssunis A.8.6. WialsenadinuausnsINNG N.8.6. AIUA
Vuwalunsdlfiaaznssunis .a.a.usaddnouaaenssuns n.a.60. ldssmaudlawsaiuinlssinniia
ANBAUTAINANNTNENTANINERUWIaNTINRaANR AL ITAY

il 1 Ussanuaraaduifizainsasn1onsduriy

1. Usstanuavnsans

1.1 anasuil

1.1.1 Ausidas

1.1.2 dndunde

1.1.3 sud (lunududulasanin Hudaulus wasasans Basel III)
1.1.4 BJE

1.1.5. P/N

1.1.6 luaAguansdniiasdaniud

1.1.7 tuudnvédnalunalsy Taiis underlying (Huwusiiasviaiudg

o

1.1.8 anasuilduifidnrasviuasfmsuanssuian 1.1.1 - 1.1.7 mafidninauaaenssuns a.a.6.

AruaLRLAN
1.2 amansAendinenu (Lisiuasans Basel I1I)
1.3 Ann

'
P

nSwdFudunidanwazvinuagidiandudia 1.1 fedia 1.3 Taa'ldsuanuiiudauanng&1dnanuauenssunis
N.R.60.

2. padNtifaavnsIRIsuaRsantnan ilunisaIny

NIWERUTA uaa.azausaaInulaan 1. dasfinaauifizasanasanundninaainasudiu dotl
2.1 ‘Lifidasnuanadauluivinvigaomuiiniseynusnanityaaduasnulunsnans

2.2 sansauldsufialé (sawubensdliidlu B/E wia P/N fifidauluiuuldaufiaudnasmuldsniunsiig
nsfuTaudnadansasluanasldmudznsiinguunadivus wiafidaulalinasuauisaznadugaan
A&T16)

2. 3 uﬂauammnnmswmsm 9. mmsame\‘]"l,ml,wammﬂsuﬂaumswmsmmmﬁu‘lammu"l,mama
E\‘IN'ILE\‘IJJE LLE\)uJJ‘LIB?J&‘i'\ﬂ'I‘V]Nu‘VIauilaﬂ'lf.lﬂﬁ‘i‘ill ‘Imumauamnm‘maaa‘maommmaamauamLﬁaaavl,meﬁ'a
ammmuuammmiamﬂumﬂausniu'smumna

2.4 lunsdifiilunisaonulu B/E w3a P/N Maanasnaisdenariiiaziiseniinisén B/E w3a P/N danad
faviinsfuanianiasusavinaunaasail

2.4.1 sW. W9, W3a UA. ANAYUUNLIIEFIARFATUAITIIU

2.4.2 suIA1TaaN U

2.4.3 su1AsanATaILATIE

2.4.4 sUNAITAANTINHATLAYANNTAINTIN AT

2.4.5 suAsiaiumisginianunanaivuasaunatantislssina’lne
2.4.6 suAsiianisdvaanuazindnuvilsenalng

2.4.7 sunesddgauuvvlsyinalne
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2.4.8 safumsdusvlsenanfidnwasvinuasfiedugiudnau 2.4.1 - 2.4.7

Wil Asarfanianissusasdenanidaiilunisaranianisiusasidedinauiagaanss ediuiu
sdveantie (613) enunszy1lilu B/E waa P/N éae

duft 2 : nindaudszaniduchaniannasidauindurin
aufluduehavdannansiiauindudnaasgsurnget
0. U9, Y32 UA. AINNYUNIETIAIEFIAARANTUAITIU
SUIANTAANRU
SUIAITAIATRILATIEU

SUNANSLAANTIAATULASEUNTAIANTLAM AT

6

1

2

3

4

5. ussHvaaasasdudafiatande
6. suATWRIUNIFIAATUIANRVLARTAUIAL UL UsEINA TN

7. suasilanisavaanuanindnuvielseinalne

8. sumsadauwvvdsEnelne

9. aanifunsduszunlsamaidssmalnadugandn

10. fantfunsidusvlsemaifidneagvinuaadedugiudinaiu 1. - 9.
gl 3 gsnssuilseanasdataafidunanadu (reverse repo)
asadnulu reverse repo gaotiiuldanuvdninaaifofl

1. ddaan dasilufiuaaadeiifanansacdiniugdeanlu reverse repo tdanunguanaine
1.1 8.

1.2 1.

1.3 ua.

1.4 ua.

1.5 vadnilsedusia

1.6 siUn.

1.7 nasnuiuy

1.8 ffuamarifinguunamizindediu

1.9 frusndnmsuardigidnianiunguunanaIgIan1seulseuna

2. anansililuaisvin reverse repo daviilunsianseodl

2.1 asasaasginauazanaisnaigeavdsaing Taansdililuanaisniasgeairvdssinddacd credit
rating a&lududu investment grade

1%
&

2.2 B/E P/N 1insidurn dnn wianugseasdu 4 sw. w. wiasuiasifaguunaaniziaaedu lu
AszANU deliangmatndalaitiu 1 1

i

>33

+
<,

2.3 B/E w3a P/N 7 TSFC \flugaan Aififvuaiuldduaudabiiu 270 Jutiuusiuaands uasiludafide
Arualddudianivanmiafa’léiu
2.4 B/E P/N w3adnn #fianglaitAu 90 Juiuusiuiiaan Gefi credit rating atinolnatinevtiodioil

2.4.1 i issue rating w3a issuer rating aglududuusn Tnansedifiiilu issuer rating dasiflu credit rating
ldu13annn1sdm credit rating seasaudle

2.4.2 1 guarantor rating atTugdugiu investment grade

2.5 anammildefiangasndatitiu 1 1 Adunsdauluaaiadaziaasarsuil wiafifidayasiaii
Ufindiauagdvaslaginsiainasagssanu Iaaanaisuiisunacasll credit rating atinvlnating
URIAIN

10
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2.5.1 i credit rating syuvduaglu 2 Suduusn vsa credit rating seazamiauidaa'léfu credit rating
seagduavnaIa N CRA latlsauiauli

2.5.2 i credit rating szaizeniaglu 3 duduwsn

2.6 anasuiidefiangaamdalaiiiu 1 @auddunadeuluaaiadaaansimilviaiifidayasiaii
idiafiauazavaslddeiinslamasasgnsisau lnaasiansuildenaiidaci credit rating adnvlnating
nilaavil

2.6.1 {i credit rating svavduaglu 3 uduusn wia credit rating seazamiaudaa'léfu credit rating
szazduavna1IaIui CRA lawlaautiiauly

2.6.2 fi credit rating szaizeaiadiu 4 suduwsn

2.7 ninddudumuiadrinouanenssunis n.a.0. ANuALRNLEN

3. szEgnaInIssuInsyuiiuag reverse repo diaglaitAu 90 Su

4, dadivuatiutinnuidnianisaaddfiiddrniunisasnuluy reverse repo arutnaL AN &11n91U
ALENTINATT A.R.6. UTenIAAINUR

dauil 4 : gsnssudlszannsifiundnnine (securities lending)
saviluldaundninarilunisasnudoi

1. gdaan dasfigdyanndrandoduglasuluauaalvilsznaugsia SBLIaalunsdifiddaandonan
nsgvinnslugrussununasdiin giugasiiluyaaadeiinaruisadsznaugsiandacsifiiufdanisléiau
aguueng

1.1 §lé5utuauanadsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 suasianinindinuaznsaeaanunadlssinaine
1.5 aw.

1.6 uv.

1.7 ua.

1.8 vaEnilszduiiia

1.9 nasudiuyrnaiivasIningduzadgainuusarsadous 1 duundulyl
1.10 Aasnuinmiiatinudns®as

1.11 ffyanadumuiidiinuivuaiuty

2. udnniwa idn dasfundnnswadiiaglussuuiudandnniwduasquafucnndnnineg wia
nanniwean suw. vinwiihAduuangdauvdnnineg

3. M uniaBunudnlsedu uaa. davsfiunsaad

3.1 dufiuarsifinnmaniadaandndseduanngiudafludsefunstiiundnnindg Taadaaiu
nanudseAudoil

3.1.1 Suaa

3.1.2 asad@iInaiging

>
&

3.1.3 B/E P/N 1fasidunn gnn wiaviudszazdu 7 sw. w9, wiasuasifingvanaaniziasediu (Hugs
DREHARIY

+ '
|

3.1.4 B/E w3a P/N i TSFC Lﬂuﬂaan AfiAvuasuliduaiudrlidu 270 SuluwdSuaandinaziiud
foArviualdudiansanuiiaiialéuiu

o

3.1.5 B/E P/N vi3adnn #fiang' LAy 90 Yuiuusiuiiaan dedi credit rating atnolaatrondlogodi

11
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3.1.5.1 {iissue rating wa issuer rating aglududuusn Taanseifiiilu issuer rating éiagiilu credit rating
Aldunannn1sda credit rating seacduding

3.1.5.2 4 guarantor rating atTuadudu investment grade
3.1.6 asa1swilif credit rating aglududu investment grade
3.1.7 wiledamszAui sw. dugaanliudnasmuiadludszrunsdundnnindinanasnu

3.1.8 viuaaneifiaulu SET Afisadaagludud SET50 Weil lunsdifinasnulaifiulauianisasnuluas
§151U navnuagsunandszAudanalnlai’le

3.1.9 #iaaInuuad MMF

3.2 aduflumslinasnuiinssuaniuansauasasndniseduay 3.1 viasfiunsiaaddaudeazfinal
13¥nInnIsaNsativAudisEuiliaranuaniseiudenadld inanau

3.3 WuidmanidszAuau 3.1 1’7iﬂamuﬁnssuﬁm’é“l,ﬂ‘iauu%amﬂ@iau’%aﬁ’f‘tﬁ”l,gimmsaﬁoﬁumu
naniszAuiule Vunsiunsiivduriiszuiianudannaslugsnssunstibinndnniweg dulag

3.4 dseyadmdnidszAu o &ufu > 100% wasyamuannIwelvidy

3.5 lunsdiindndseduiuiduan Widuaadonan llamulaaiudlunswadudos

v
o &

3.5.1 Wurhnlu sw. wiasuAsisinguinaanisindediu
3.5.2 tasduehnuda P/N dodl

3.5.2.1 1iasdurn wia P/N 7 sw. ue. viasuiasifingrinawwziadetiuiugianseeniu

+
o,

3.5.2.2 P/N i TSFC \flugaan fifidrmuaiuldduaindrliiu 270 Suluuaiuaands uazdudafide
Anualdduiianlsanuvsaciialéauiu

3.5.2.3 P/N #ifiang'lsitAiu 90 Fusfuusiuiiaan 4efi credit rating atineniisatralagodl

3.5.2.3.1 {i issue rating w5a issuer rating aglududuusn Taanseai Ay issuer rating saviilu credit
rating N'leu3nnn153m credit rating szazdude

3.5.2.3.2 i guarantor rating aslugdudu investment grade
3.5.3 anaisnasging

3.5.4 reverse repo ahuiuasasAasging

4. dnwazuavaiszarduuaddauan Wlddyanidneasuararssddgyuaddyaraulssndadiineu
ALYATIUNTAIAUNINNTNELREARIAUIANTW M adaniinuatAaIAussuuaudyaduuas iy

o

nanninduaznaniszdulugsnssunstinuasivifinvdanniwe

o . . o Fe o &
dunb5: ﬁ’iﬂ‘i‘illﬂ’ia‘ﬂﬂ“l/l derivatives ATNURRALAUNANTTRIINU 619U

1. usvian underlying derivatives finadnuavidinilugdauaun'lédacdl underlying atnalaatrsnilonia
nayaig6ail

1.1 viwdduiinasnuaiuisaaanule

1.2 daseande

1.3 dasuanldaudu

1.4 \a56in 128U credit rating wa credit event (fugu

1.5 dufhidunila dufiifiasdusenauiududviadiudsen 1.1 — 1.4 vida 1.7
1.6 dufififiasdlsenauiluduiionn 1.7

1.7 underlying uauid1inouamenssunis n.a.6. AruaLRuLGY

lunseiil derivatives a1989/fus1a1uas underlying %inv6iu sm'\ﬁéwﬁoﬁonmmamﬂusm’ﬁ]aaﬁu (spot
price) wiasim &y rdazaaroniin (futures price) wintu vivil sna1uag underlying au Nhildeaull wia
underlying Miiluavdilsznavuaaaiidenad daviflunaansuatitonitvansuazdainaliatiiouwsviaie

2. Waulunisadny uaa.aganiiunnsasnulu derivatives ‘ldsaidia

12
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2.1 asdl MF 1dssuidandunisasnulu derivatives way underlying 1ad derivatives fiagasnu'liating
Aataululnsenis

2.2 dlunsudinduadeyanlu derivatives atnolaatinondlogod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives gafi

2.2.2.1 nsdiiflu OTC derivatives tuilseinalneg daofigdeyeundndhandoiiu sw. surasifingvanaanis
Fn6vliu funudiaune derivatives wiagi@n derivatives

2.3 lunsdiiagsiasfinisirssuiidianisaenaufuddia derivatives Sugaay Judrfudasiunindgdui
navnususaaInule vl liinnasnuandugiiandsuuauniafivinndenaududriuiaiy

3. udnwnawsiiudiunsdt underlying 1ilugadi

lunsdiil derivatives §i underlying \Hudufianu 1.5 — 1.6 duiidonandacidnmae doil

3.1 Lﬂué\“ﬂﬁﬁﬁmsﬁmum"i%n’mﬁ’m’;m%ar;ha"ﬁ’m:m Taafinnssrynnaviiayavuay underlying wiailade
g9 lglunisdiwia uaziinisdrwaduilvduilaaiuaiuanumuisausavasdlsznauuadniil
1vil underlying wiailadadanadasfinsiadaulmananzeaainaitiudase

'
a oo o

3.2 fluguiiffidnwazatnolaattonds doil

e
=1

3.2.1 sufififinnsnszanadiadiaiaona Taaduduiiifidnwaslodnwasnils do
3.2.1.1 sufiasdisznavusasiifiiviin < 20% aanitntniovua

3.2.1.2 dufiasdisznaudiladiviefiinnidn < 35% wasihwinionua
lunsdiAduldananneaain Tauasdlsznauddudasiiininiviudasidiivualy 3.2.1.1

AYsRANTAIATITATEAEINUTAATY 3.2.1.1 uas 3.2.1.2 LidavinasAlssnauiiAerdasfunavrinia
ITURUNINIITAUN

3.2.2 dufidulauanain 3.2.1 Muduldeudauluasudiu dodl
3.2.2.1 dluguiiffasdsenamiluanarsmdadyaninasmuaaunsaainula laans

3.2.2.2 dlad s uainuanudasiu (pro rata) Laﬁauvifia:i'lnamuaavgu‘lum-nmw%aé’cycyﬂfu’imﬂmso
ualenaiiuldenunadninaad single entity limit aavnasnuilu

3.3 ludufiAldsunswmun Taaaanuiiiianuindadauwazvinniin i ldat19adszann uaa.iedl winilsng
Maadudenanduiiniuieiauaduaa. uaa. dudasdalifiniasnaisilasduanudawdonionadse el
atefidseanaainee

3.4 fimsuaavdaiituqattvsaifiasiiudszimaiuvinasnudaniinsiauatdayaatigviuiuanisal

3.5 wnsdidfluduiiduila dufidenandasiwiaiaaldunasdayadnofeannsaaunaniieduunns
AadsenAlNarEasa1lseing BIaAIwINAINTIANFUATLALLENI5T VAR LEAIIHLTEULAINIBANTATUIM

o o o

AavfinunduatiainaNaTagsiaudasduda’ldatrainungau

4, vaninarinstalifinswdduiiaonasanisiissuiiouaiszunwu (cover rule)

uaa.ﬁavﬁm“lﬁﬁm%“wﬁaumaonamuﬁﬁﬁmmwLLazﬁamwaaaoiuﬁwmuﬁLﬁﬂowasiaﬂjszﬁﬂamumaﬁaq
Aszullanudiannadiiia derivatives fugaavlinaantiainlaanulu derivatives du uaziiuliaun
g11TnvIuAULATINAIT A.R.6. ATUUA

o oo

5. uannaiiuduaiviunisasnuiiiiinglssaediiaananuides

Tunsdld uaa.avnulu derivatives 7 underlying Lilz&aiderfunindduiiazananudasnisasnuly
derivatives sana1isaviiulidarungdriinoiuaaenssunis n.a.60. ANKua

6. nannariiuduainiunisasnulu OTC derivatives

v e

w¥nian1sdasdalvifidannaslu OTC derivatives &odl

6.1 ‘lﬁﬁjﬁﬂgﬂpﬁnp‘hwﬁogﬁuamuazuﬁmamqﬁﬁssmao derivatives 1% uaa. nsunayuil 15 uagiu
gavinsvasusasifiay vell luasdiniudvnaniduiungavinniszas uaa. Bidwanasuisyaaigfisssy
aaluuvinnisda'ly
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6.2 lunsdliAinvnnisalidonansenusasia1uag derivatives adrofisiad1dey Widdaueyr8nsdrandle
AaLaLIvYaALAsITULaY derivatives TruadnIan1sns1uiud

6.3 A& andhandlefusanlifinnsdregiug derivatives (iia uaa. sa9ua'ld

7. udnunariiududmsunisdinduddaanly credit derivatives

uaa. dasdfifaudanludedd
7.1 vinflugdeyeunlu credit derivatives laanwgii lan1sanaNuLdLviny

7.2 vdindlugdeyaléawy credit derivatives AfidnwazuasgsnssuniaiauidasAugsnssuattonil
atvle 6ol

7.2.1 Credit Default Swap : Go'léiud doldun msmnao‘luﬁ'\uwﬁi\‘vaﬂsuﬁuﬂﬂmé‘uamumsﬁmﬁLﬁﬂ';ilaa
fuanuaIu1salunisarszuiiniy obligation uadgrARUAIN obligation W ‘Imum’i’mmmau‘tuawu”wmﬂ
dszAuandaofinszyniuiiazdasensviduaudannasdalseduanuaaiiaiia credit event fiuTaaasi
wa“lmlamnaaeﬁaﬂsunummLﬁuaﬂsnmuummum (“lunsmm"l,mnm credit event dannavazdugaluiuasuy
Avuaanlng) 95edl 1331 obligation agfiiiaesan1sidien (Single Name Credit Default Swap) “aa
obligation finatasnanisdeniviua NmﬂﬂiunummLﬁﬂauuumﬁ'\smumaan credit event Aufy
obligation 510151518 n15u ol usiawsa (First to Default Swap) vwiafiailia credit event dufu
obligation smms‘lmmms%uo‘tunau obllgatlon deagiiniszhsemaduannzludiuvasdunsndsaiy ue
fiannavavasuivuaialin credit event iufu obligation nasian1slunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : dalgun msmnao’luﬁm”ﬁeﬁvaﬂ?ﬁummLéuowaaauw‘fwﬁéwﬁaﬁtﬁm
ANNTAARIADINAAAUUNUTALLEFUINNGUNFNEHF1089 16\uwmﬂﬂsunumwmﬁﬂoumsuwnwumaumu
nanauunuludanasfiviadnsaandidvdedudaneaniioauiiazanaddu uardiuianas (6ndl) vav
yaAaAsIITNARIRUNINEA989 iRanandunisigdalseAuaindasasiaunanauunuuasdiuiiintiy
(6n91) vasyamafssTutaldunindga1odelridugunadseAuaiudad auninasiia credit event w3amsu
Avuadan (nsaililAe credit event)

7.3 maa‘tﬁﬁmmmmsgmmumnmum‘imr;l International Swaps and Derivatives Association (ISDA) %3a
fuanuassrudumunisitnousaniy defidannasfifidnwazdot

7.3.1 finalddeduldaarunguuie waslidausawdodunguuiaiisrgnanninduasaaiananninednsa
ANVANEAU

7.3.2 hifidaiwuenvinludndnavualiluasnansuveuiiniadayandaunadroniinn credit derivatives
Huavdvidanie’ld

7.3.3 ‘hififiadnualvinasnusastaldanuidavnalviungdan

3.13.2. Ussanzasndnningvdanswddudu viamsmeanualaeigduiiavasnuludrlseing

vi¥nianisazasnuvausomlsylaminwnzanandnniug ninddudu viaveannalaeidduad1ola
atwuilswiaralgaivauiilsznidaaznssunis A.8.6. WialsznddlnauAmAsTNAIT N.A.6. AU
gosalddl uwalunsdinaaznssunis n.a.0.15a8117n91UAMZATTUATS A.R.6. 1A iutaunsall

oo

sznaudlawsariuidulssianusadnsasuasndnnindusansnafunsanisiinanualaaddau

Woll nsasnuluasaisuiadayanlusrvlseing mwmsvi‘%azifzyzyw‘fona‘ns"xauauamw“smﬂumsm
a’(cycyw‘luﬂnmﬁﬂﬁumﬂmumﬁmuamuuﬁnw‘mr;iuaummwa‘]”nm%“wﬂmLﬂuamﬂnmummao I0SCO #3a
ffinsdanelunaradazrandnningardsanaiiluanninuay WFE wiaifluasansuasudsniidads
uasiguaaluy GMS

il 1 Ussnnuaraaauiizains&snIensus19lssma

1. Usztanuasasigssnvdssing laua

1.1 anasniisnvlssne
1.1.1 Ausiing

1.1.2 éMdurds
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1.1.3 %ud (Lunududulasanin Hudauwus uazasans Basel III)
1.1.4 BJE

1.1.5. P/N

1.1.6 ludAeyudnvdnavazdariug

1.1.7 tuuaav&ndlunalsyluaming underlying (duwusiinsuianud

1.1.8 asasuilduiifidnwasvinuadidenduasarsuieiy 1.1.1 - 1.1.7 aruiig1inenuaasnssung
N.80.60.ANUALANLAN

1.2 amansAeniidenustedsana (Lisauasians Basel III)

1.3 d@nnenvdssing

niwdduduiifidnwagvinuagenduda 1.1 dedia 1.3 Taaldsumnuuiugauarndiinoiuaaenssung
N.8.6.

2. paduliaadanaIsiLaznaninagilunisaInu

NIWHAUT uaa. azdusaanulday 1. dasfinaauiifizasasaisamundninaviiiasudiu dodl
2.1 “L:Jﬁm”aﬁmuw‘%aL‘\’iau“l,m‘f/’im‘lﬁﬁaomuﬁmsswnﬁumnn‘i‘mamﬁuaamuiumﬁa'ﬁ

2.2 sansawldaudiale (syndensaiiiilu B/E wia P/N Afidaulavinauddausiausnasnu Lésfiunsii
finssutaudndzansasluanansldauiznsinguunadinua wiafidaulalinasnuaaunsaznadutaan
A&T14)

2.3 fdayaiAeiAuasiansi uaa. awnsadndeldiaiiindsznaunisiiasandadulaamuldadne
shaua uazfidayanaiasviauyarigfsssu Taadayadonandasdredsannunasdiaya Audiadaléd
Saviuuaninnssuiufisantulussduana

2.4 lunsdlddunisasnulu B/E wia P/N Aaananansdvnaniiadissnilnisér B/E wia P/N donand
fdaviinissuariaviasusadiauunnavil

2.4.1 0. u9. ¥i3a UA. AIUAYUNILIAILFIAARANTUNITHUY

2.4.2 soffumsidustelsenaifidnragvinuadmiugiudinain 2.4.1 - 2.4.2

Wil msarfanianistusasdunandasillunisarfanianissusasigdedinaniagaands Wearwusiude
aantde (474) eunszylilu B/E wia P/N 6

g 2 : nindaulszandudinluganiiumsidudvlsemaviansasatslsenaiiauvindudn
gaailudurnavilssmavdaasassnsdssmaiidauindudhn aasgFusndofl

1. W, w9. ¥3a UA. AINNYUNIATIEIEFIAAFANTUAITIU

2. sonffunmsiduszninslsemanysenainedusundn

3. aaumsdushvlsemaifidnwagvinuaadendugiudineiu 1. - 2.

duil 3 gsnssuilseianasdataafidununadu (reverse repo)
Taaduldaundninaaifiaiinuaaenssunis n.8.0. AUuA

il 4 : gsnssulseanastisiundnnindlustodsuna (securities lending)
Taaduldaundninaaifdiinuaaenssunis n.e.0. A1MuA

d2uil 5 §n3suLseian derivatives Tusnalssing aundninaivinisasnudadl

1. dszian underlying derivatives Anasnuazidiniugdualddacd underlying atr9lnatronilonia
nanua1aail

1.1 niwdduiinasnuaiuisaaonu'le
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1.2 daseande

1.3 dasuanildaudu

1.4 wa36ie 124U credit rating w3a credit event 1flugu

1.5 dufiduia duiiifasdlsenauilugudviadiuilsen 1.1 -1.4 uay 1.7
1.6 Fuiififasdlsznauiluduiionu 1.5

1.7 underlying AumugiinguamsnsINAIT A.R.6. AUUALRNLAN

lunsdifl derivatives #19898us1A 1229 underlying 196U sm‘mmaaomnmmaomus'm'ﬁ]aaﬂu (spot
price) vasadeadaznaaleniin (futures price) winsfu viefl sna1aae underlying du A'lilddud visa
underlying Miiluasdilsenavuasduiidonan daofluieansuatroninemsuazdameliatrounsvais

2. Waulunisadny uaa. avsnfiun1saanuly derivatives 1ésaiiia

2.1 asdl MF ldssyiendunisasnulu derivatives wag underlying 2av derivatives fiagasnu'liadng
Aataululnsenis

2.2 dlunsudinduadeyanlu derivatives atnolaatinendlogod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &l

2.2.2.1 nsdidlu OTC derivatives tusinoissind dasfigdayandndravioiufifuanaildsuauaiali
Usznaugsha derivatives Nadaalansiduqualagmibasiumduquadiunanninduasaaiananning
MiusundnaTeyuas I0SCO wianidusundnuay WFE

2.3 lunsdlnazaaslinisdiszuiidianisdonaududiiila derivatives Rugaavg audfusaadunswdaud
AavnuausaaInuld wetl Liiinasnuazilugfidandsunauniaininnguaufusmiiuiaiu

3. udnwnawaiiudiunsgt underlying (flugadi

lunsdlii derivatives § underlying (flugafiann 1.5 — 1.6 dufidonaisiasidnmowy dofl

S aa

3.1 HuduiififinnsAinuaiinisaruialliatedaau Taafinisssyunasdayauas underlying wiailadn
s ldlunisarwia uaslinsanadadliduiiaqiuauaumnsauaasasdilssnavaasdaudl
il underlying wiailadadnadasfinsiadaulmanagnzaainaitiudase

'
Saa o

3.2 luguiiAfidnwaratnalaadrondls doil

3.2.1 dufiifinnsnszanadadiafiaona Taadluduiiifidnwasladnwaeni doil

3.2.1.1 gufiasdisznavudasdifiivin < 20% aanitniniovua

3.2.1.2 dufifasdisznaudiladiviiefiinniin < 35% wasihwinenua
lunsaiiuldaugnnizaain Taaasdlsznaudidudasfiinnin iAiudanAdimualu 3.2.1.1

Qws'ﬁmsm'\m-sn'ssawﬁ'mﬁnmu 3.2.1.1 uag 3.2.1.2 LidavitavAlsznauiliderdasiunaseivia
INTUAUNINIITUN

3.2.2 sufidulauanain 3.2.1 Adluldeudaulaasudiu doil
3.2.2.1 Lﬂumﬂuﬁﬁﬁa\mﬂiznamﬂums‘mmm‘%aa’fcum'lﬁnaamummsaaomuimmumso

3.2.2.2 Wadwmaduasnuaudadiu (pro rata) Lauauuuannaomuaamu‘lumwmsmaﬁmmwuuimmﬂ'so
udldnaiiluldaundninaiad single entity limit 2aagnasnuiiy

3.3 ludufildsunswan Taasganiiuiifianindadavazvinnii i ldadnedaszann uaa.ieil windsng
MaafudenanduriEniuiedauaduaa. ual. dudasdalifiniasnaisilasduanudawdonironadse el
atvfidseananinee

3.4 fimsuaaeduihiuqatresafiasfludszimniuvinnsiudaifinsisuadayaatroiumanisal

3.5 ‘lunsmmﬂumﬁummﬂa mjumonm‘maommm‘imﬂ“lmma\nlauaa'\oaaznn's'\umuwamummusmms
wavdszindlnaniacelssing mamu’ammnﬁmﬁumu,avusmsm uaa.uaadlR iU la I3 an 1A U

o o o

°1.|aowwmmmjumﬂmammmmmauamwmmﬂa‘lmamommuau
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4. vaninarinsdabifinsndduiiaonasanisiissuiiouniszunwu (cover rule)

:Llaa.éaaﬁm‘lﬁﬁm%ws;'iamlaonamuﬁﬁammwu,a:;ﬁamwma‘aa“luﬁwmuﬁLﬁmwasiamszﬁnamummﬁaq
Asenfiandannadiiia derivatives ugaadlinaaniaif'ldasnulu derivatives u uaziilulidau
&11NUAULNITNATT N.R.6. ATRUA

oo

5. ‘Mamnmwwummﬁmnmsaomum ﬂﬂswmmwaammmtﬁm

Tunsdld uaa.avnulu derivatives 7 underlying Lilz&oderfunindduiiazananudasnisasnuly
derivatives sanagavtiluldaundriinuaazassunis a.a.6. A1nua

6. uaninagitiiududinsunisasnulu OTC derivatives

13ENInN1saasdinlifidannaslu OTC derivatives aail

6.1 ‘lﬁﬁja’i’zyfy'mﬁnv‘hwﬁaﬁi'\uamuauuﬁauamuﬁﬁssmlao derivatives 1% uaa. nuNnfuf 15 uaziu

gavinazasudavidau ol lunsdlitudonaduiungavinniszas uas. Wi wauazuisyaa1fisssy
analuiuvinansda'lal

6.2 lunsdifiAamanisalidonansenusasia1uas derivatives atnsfivasdday Wiadayanansanie
AwaLazLIvyanLfisssuuay derivatives 1% uaa. nsruiui

6.3 A&y andhanilofusanliifinnsdregiug derivatives wiia uaa. sa92a'lé

7. ndnnaiiuduavniunisdinilud&auanlu credit derivatives

2 wva

uaa.avdfiaaundauladoed
7.1 vindlugdeueunlu credit derivatives ‘ldanisiiianisananudaoivingu

7.2 vindlugdeyeyr'léanne credit derivatives Mfidnwaizuavgsnssuniatiiaufadfugsnssua1onis
atnale euil

7.2.1 Credit Default Swap : G9ldun n1sanaslugiusgdalssAduaiiudasdruiasdniiiiardasdy
ANudusalunisiiszuiiaiu obligation 2avynWuaiu obligation u Teagdyanaglugiusgauia
UszAuanuidaviinnszynaiiuiazdasirsziumudannasdalsziuanuiasiiaiia credit event dulaaay
finalvidannavdiadssAuanuidasasuiiuaiiui (‘lun-szﬁﬁ"l,:itﬁm credit event dannavazdugaluiuasu
Aviuaanlng) edl 1331 obligation asfiiRa9s1an15Ld e (Single Name Credit Default Swap) wia
obligation ﬁumusmmsbﬁanmum‘tumnuﬂsunummLﬁﬂauuumﬁﬁmumamm credit event Aufu
obligation s1an15las1anisuileiflusnausa (First to Default Swap) wiaifiaiiin credit event wuqn
obligation s1an151as1an1suilelungu obligation deazfinistiszsaidulanizluagiuuasdunindsiailu
wedannavazasudrvuatiiatia credit event 2udy obligation nnsranistungu (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : Ga'ldud n1sanaslugruzhdalssAuanuidauasduninddrodoi
e nnITaaaItaINAnaLLNUARL AT U ATUNIWETA19E89 ‘ImﬂmnuﬂsunummLﬁuoumswwnwumauam
nanauunuludanasindadasaasdiidvdsdudaneandaauiiazanasiu wazdiunianad (6nd) wav
YAAEAETTHUDIAUNINEH1989 RauanFunsiigdalseiuanuiasaziaunanauununazaruiimndiu
(6111) pasyaA1afisssutasduningdiedolidugualseAuainuidas auninazia credit event wiaasu
fAnuadeyan (nselluAa credit event)

7.3 mao’(ﬂé\’mmwmmsswumummuumimﬂ International Swaps and Derivatives Association (ISDA) #3a

a"fcum'm'msg'maumummunmuuausn eﬁ’amamnaammnﬂmumu

7.3.1 finalddedulaaunguuia wagbidaniandvdunguuaindranannsnduazaaiananningvia
nUUNEAY

7.3.2 ‘Lifidafwuadvi ianafidivua lilueanssuimilviadaandaziaaroning credit derivatives
duavdudaudealy

7.3.3 ‘hifidainualvinasnudavraldanudavinalvinngdean

3.14. szswmumsaomuiuué“nm%wﬁu%am%wﬁauﬁ'u Lﬁal,ﬂum'?wﬁaumaonaomusm:

amwduumiaomu‘lumnmwwsamwnauau Lwatﬂumswuaumaanaamusw“luﬂs“mmLavmaﬂs”mﬁ
nsa:mammsavmmuusaLLmamﬂSV'imjuLawwvmnuanmswu nindduiu wiamnanwalagdsduatnole
atvuniladanalaatvanuNilssAdaunIINNAIT A.8.6. WIadseaAd TN UAMULATINAIT N.8.6. A1UUA
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Fosialudl Liuumynsﬂﬁﬂmsnssums N.8.0.9%928110NIUAUEATINATT A.R.0. Iﬁmml,ﬁmjauu%aﬁ
UszniAuAlavdatiutindssiandadnrasaadna nnInausansweaiursan1sninanna taadaau

afly (lasannnasnuiliflunisasnuaasnasnu buy & hold W3¥nIan1sazidand1madasaiunsainu
dnsunindduiiaimu Taalddaya o Suisinisaonu

il 1 : dasndunsasnuilditmaaugaanniwgfuviagdaan (single entity limit)

9ia

Usztanninedu

dns182u (% uav NAV)

1

aTEITAAT lne

LA dednsdiu

N

ATRIINATEvUTINA

2.1 asdldl credit rating aglu 2 duduusndull

2.2 nseidl credit rating aglussdu investment grade
WEAINTT 2 FUAULTN

2.3 nsdlfi credit rating aglusedusinin investment
grade w3a'laifl credit rating

LA dednssiu

iLAu 25%

Wurdaniasd@siAautvindunlin

LAy 25%

Sa o

mﬂmsmuam:rmuﬂsnmumu

4.1 Jdussansuil ms‘mmsnmunomu wIafnn
aanammmumunaumﬂmu W3asNN aN.
snvilssinailasuauanavidsznaugsia sw.lu
dszinelne

4.2 Juanasifidnwazadinslaattondodot
4.2.1 gaanifluid¥nianzidau .
4.2.2 faanfinsdawwadayatiunisii'ldiaadl
sgazidaeauuuy filing . 3
4.2.3 ’Luns'zﬁﬁLﬂumﬂmsﬁﬁﬁmumimhswﬁ <
397 Jutifuuaiuiasnu uazluldfidanyazain 4.2.1
wia 4.2.2 iz nRumuaIRIsaInaIcadLilu
uAAAGIil
4.2.3.1 aW. 9. ¥i3a UA. MUAHUUEIEILFIA
ga11un1sdu
4.2.3.2 suA1Taaudu
4.2.3.3 ﬁmmsajmsaomswﬁ
4.2.3.4 suastianIsinHasLAzannsalnIsLNEas
4.2.3.5 ussEvaansaviuLlianatande
4.2.3.6 suATWIUIEINAIVUIANRILARTUUA LI AL
unvilsznelng
4.2.3.7 sunastianisgvaanuasiidinulssing
ne
4.2.3.8 suasaganunvlsyinalneg
4.2.3.9 1uA.
4.3 i§uamaludssinedlne

4.4 °lun'sn’117‘iLﬂumswm'smunmumuﬁﬁmu > 397
munumumaomu mawuwmuumaau‘lus"nnwaa
regulated market

o

N

o

LitAudasdedl uduadaslaavgenin
(1) 25% w3a

(2) Mintnuasanasiasnuly
benchmark + 5%

nyweaducail

5.1 a&sifidneazasudiugail

5.1.1 Lﬂym§1a1suu mwmsnwunmu vi'%amnﬁ 3
Haandaauliuanunguungng uasduanansIdsiy
Tugnvilszind wiagaandacviuaungvang
avsend (ue'lusiug1uuas sw. svlssinanlasy

suAUbiAuaaNGIl wdusdanlaay
9N

(1) 25% w3a

(2) vintnuasniwegdulu benchmark +
5%
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Usztanninedu

dns182u (% uav NAV)

ayaalvidsynaugsia sw. luldszinalne)

5.1.2 duanansifidnwaatolaatroniogot
5.1.3.1 gaanfluid¥vaanzidaulu SET wialuaaie
YGaugnanNInEavlssing .

5.1.3.2 gaanfimsilawwadayaiiunisiildioad
siwazidaeauuuy filing .
5.1.3.3 lunsdififuasansifidivuaiuiisenil < 397
Ju Tuweiunasnu uazlilafianyazain 5.1.2.1 via
5.1.2.2 fiinszyniuauaasdvnacatiiuyana
Aodl

5.1.2.2.1 yaranuda 4.2.3.1 - 4.2.3.9

5.1.2.2.2 ganffunisdussninvilseinanseinalne
tHusundin .

5.1.2.2.3 aanunsidusinvdsyinaniianwaigvinuag
wenAuyaaaauda 5.1.2.2.1 - 5.1.2.2.2

5.1.3 ‘lunszﬁmLﬂumwmsmﬁﬁmum‘mﬁﬁmﬁ > 397
Futiuuaiuiiaenu dasdunsifauniaadlussuunad
regulated market

5.2 reverse repo

5.3 OTC derivatives

6

nindduauuanniiaanniszyludia 1 - dia 5 (SIP)

AU NLAY 5%

vanewg ; tunsaidluniwagudoil Lifidasvuaiiaidu single entity limit 2adg5urn faananaisusa

AdayaILAILENTEL

1. Yuehnudasnasiauwindudiaianisafiiueuuas MF

2. derivatives on organized exchange

= s a o I a - -
#ruin 2 : dasrdrunisasnunaraiaungunanis (group limit)*

2ia

Uszianninedu

dns182u (% uav NAV)

asasnuluniwdfuaacui¥nnnusyniaglungy
Aanlsderdunianisidndud gy lugsnssunig
NTNUAULIENAINR

LitAudasladas niodedl waiwe
da1laazgenin
(1) 25% w3a

(2) dnuinuasnswdduiiasnu
Tu benchmark + 10%

*yunee ;- unsddunswadudod ”Laiﬁ“ﬁarimumg?‘imﬁ’n group limit
1. BudhavTaanasiiautvintdudatiansa L iiueuzasnaInu

2. derivatives on organized exchange

druitl 3 : dandrunsasnuidinamulssanniwgay (product limit)**

Usztanninedu

dns182u (% uav NAV)

aaa

NudanIaasi@siauvintiudn B/E waa P/N Adié
yaaaMNNYuINe g ("L:iswﬁamm‘lusi'\oﬂsvmﬂmao
fdunnasvnan) tlugaan NSTGQ']EI wiagdeyey vl
1.1 snasvdagantfunsiuiifinguanaaniziadetiy

1.2 aw.

1.3 9.

1.4 ua.

1.5 uss¥veainsasduidaiagande
(hinyudenindduiinasnulédfulaunssudniuiain

- samAwLitAu 45% waalusauiigd
Vuuellu MF AfiangTasens < 11
Timdgausauaignainu

- dadredulilddu MF Aane
ABINUAILUEE < 6 Lhau il
LlANIZARINUTINTATaNTATIANT >
11
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2ia Usziannswedu dns182u (% uav NAV)
Adeyau1euN reverse repo “3a securities lending n3a
derivatives)

2 | reverse repo TaitAu 25%
securities lending TaitAu 25%

4 | total SIP doléiuAnswdduanda 6 Tunaud 1.1 saufulaitAu 15%
dasaiunsasnudruiunanu Al vio'ldl aassui 1:
dasdrunsasnunaAlnaaugaannInEaIunIaagdyan
(single entity limit)

5 | derivatives @il
5.1 hedging limit : LiAuyamuRaiTiag
A3LdNvingsnssu
derivatives il
Tagiszavdiianisan
ANULEEN

6 | nindau gofl nadsstansudulitiu 20%
6.1 ms'lmsnouﬁ"!mu
6.2 derivatives #fl underlying «fuasiansaudia 6.1

FRuunane dvsunisaanulududnviassansiiauvindusdhnianisafiueuzas MF Lifidadivua
tAenAu product limit

il 4 : dandrunsanuidinamuamuiaiulaidalufianisiasnu (concentration limit)

2ia Ussianninedu dnsanu
1| asnansull anashoniinonu 1.1 LAy 1 Tu 3 zasyadmi&unensdu (financial
uazann ﬂamaan?ﬂif"f“wu\’ liability)! zaviaanasassneiu auddamwe 13lusunisdu
(Limufvanasuiianaiging fvsusausraznatydaian Taalibitusiuyasiviau

vsaanasuiinadgaiolssnd) | gondnuasimiifimuAmiasdiugaan iy Budtuain
Aansiadasdiu (fudu

ol lunsdiigaanamanslifinigunmenisduaudiawe
"L'E‘l'uonn'lsmuaimsnsanszﬂmmﬂcyﬁmamz nlddnaiu
LA 1 Tu 3 pasyadinsaanuasiduanaasI@sautail
gavdaansadutiiusanss uusdlunsdidaanananslad
AsiuLuuLgaIsIEnTiayanIstEuananannswealu
aneaziilulasenis (bond issuance program) 19U
tHusatasenns

1.2 asdifinasnuasnuluanasaudailaoduasansi
aanTwiuazll credit rating agluszduannil investment
grade w3a'laifl credit rating TWu3¥nian1s aunuLianasnu
malamsiansuasusdndamsnadmiunuduliiu 1 lu
3 2avyaAIn1saanuasiduanaandIsaenaiunanss
Huusnsdinfaanasnaslafinsdunuungadsnanisiaya
Asauaanannsnaludneaziilulasenis (bond issuance
program) WiRasaniusaiasenns .

(Fasraruau 1.2 Lilddunsdiiiiuanansnaanisayana

ndlgumenisidu (financial liability) Iuﬁmsm’mmmmsmumsﬁmﬂmwaanmﬁmsﬁonan”l,ﬁim/mn
ASRUANINATFIUNT Ty Ty ‘imlLﬂumm'smumssmmumamsmummuumimﬂﬂmvnssumsmuum
NassruMsTdaunguinaitdedmdntigd wdauassrunisnanumenisiduiiluisansulusedu
&1na L International Financial Reporting Standards (IFRS) w3a United States Generally Accepted
Accounting Principle (US GAAP) (flugiu

2 syufensdifabinasuiivuanisinvinounisduluafousnaadaananans
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%ia Usztanninedu dnsdIu

Qe

AUTDANWN = =2

L BW. W9, W3 UA. enuAuINaINMIagIAagaNtuNITiu
. FUNATAANRU
. SUIANTAIANTRILATIEU
. SIS NANSINEATLRZRRATAINISINE AT
. UssEneaIasaduLianatande
. FUNAITWAIUNIRIUAIVUIAAR LRI UUIAL AN LAY
Usenalneg
7. sunastianisadvaanuaziiidinuvedssinealne
8. suAsadauLUvlsTinalne
9. uA. .
10. garfunisussninvlseinandsenalnadusungn

'
P

11. garfunisdusvdseinaniianyazvinuasfialfy
uaAaaN 1. - 9.)

=) o o a o o > oo ' o
g 5 : msafiunsfianinddunasnuananasuidvianisasnubiduldendasnsruasamu

1. lunsdifnasnuiinisasnuiiuldaundninasifdiivuaudsaniniwdduiasnuiinaauiiai
wasuwlaslilaudume aneaaauiidlunisilluniwdduinasmuannsaasmuldnsalal wd¥ndanas
gafiunsavealuil

(1) favirnanulagszysnaazsdaaiaduia S Fasdiunsainuuariufininbgduanaauauiis uay
Jadesaviudadinou uviasedagquanadsziadd aaluiurinnisdaanniuniiansddenad
aaanuTaLAu LA TINII ¥nIans

(2) Amihanswddunmaaaanitanalulandusniaadisdolsylaminasgasnuiiudrdny welaiiu
A1 90 JuuuaTunniwdduiuaaaaauidvivudiiunsdianda 4.

oo a

(3) Luansa:mammsmmsaammﬂmwﬂaummmﬂmaunm Msamswuﬁummmﬂmaunmuﬂmauum
Lﬂaﬂuuﬂaa"lﬂautﬂu‘lﬂmnuamnmmmmuumum usa:mammsazammgswm']u‘umgaanannﬁa AU
gasdiunsasnulunindgfuavnd sufviunlainmiianindduiuaanluniajunuindauiinig
rasunlavpaandt udiudnsdl uaslidadesaousdadiiinouaaznssunis n.a8.6. NUvIadligqua
wadselaal Maluiurvinnaisdaanniuiitinnsalsgenann

2. °lunszﬁ1‘7iw§wﬂau‘luwmmnaomunmsaommﬂu‘lﬂm’mam'lmumsaamummuum weigau1n1saInulai
Huldeudasdrunisasnuiilunan 5 Juvinaisdasdadu ‘imﬂu“l,mnmmnmsmmmwu VIHENIAATAY
ffiunsdasia‘lyld

(1) Favirsaeulaaszysnaazidaaidsddulsaan I dandiunisainuuariuiiaisasnuliiull
MudRIAIUNTAINY uazdadenaoiudadinaIuamznIsuns 1.8.0. uazgguanalss ol aalu 3 Ju
vinnsdaanniuasuszazialfing? aaanaudatiudituinanulinudsnians

(2) “Laimmmﬁm@m‘lum%wﬂauﬁLﬁua"m']mumsamuaun'hazmmsau,ﬁ"bu‘lﬁLﬂu“l,ﬁmué’m'lmums
RINUNAUR

3 uﬁ”l,ﬂv“iLﬂuvlﬂmué’mswmqmsamuﬁfimummu‘(u‘iamau,snimﬂmﬁoﬁaﬂszimjﬂwao@amun‘]u
dday uedgiasbithuszaznaisvld vuusidlunsdionda 4

(n) 30 Jutluusyudusausvaznantod lunsd "l,nLﬂu”l,'ﬂmuamswmummomummu’;mmuﬂsumm
NSNERU ahvisnmsa\mu‘luwumnmamﬂmsmummwumn fuanduvdadiduanlddu

(21) 90 Jwiluusiugavinauasszaznal 5 Jurinn1sdenan amsunsdidulauanuiiaannnsdianu (3) (n)

(4) davsdnianisausaundlrauiuldaudansdiunsamuimnuaud wEnian1sasdavinsnanu
dayatAsiduda 31U dasrdruarsasnuluninddudonany Hudoiudaiuisaudlalviiulday
dasaiunisadnu wduansdl uariadesaousasdiineu suvindvsagguanalsytamianaluiuin
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wianangiulaiuAud¥ndanis uay/vsa ginldsunauninaainusdvianis lissudruiaswasdmiunis
djidarunguurainadranisilavdunazdsiudsiuniswantiu Lay/vian)uuneas1eg Nl eunusiEn
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(1) V3¥NIaAITININNTVINgIATTHEaYRBariharInuatalidnrasiilunisnsevinaANuAa NN KI8T
ganisilavAunazdsiulsrunswanidu uag/via Mduzdasmeluniswandu wag/vwsa Mdiudasnielu
AsRTUAYUNIIAITHULAAITAaNTIIEaINAguInaIIaIanIsilasAunazdsiulsuniswaniiu wiaalal
dnraziiunsndnidaengrinavisatauiosan)uuiacied

(ﬂ) HSHVIQG\H']‘SIMHT] msmmsnssu‘uaawaauumaamumauwaﬂsvmumamsaomuwaonaomusw
wnauummmuimau visammmLﬁana‘wsamwam:rm‘uaaﬁsmamn'\saamu maﬁata‘ﬂwaau‘mmamms

uananil gaanihaasnuanasfuaanliud¥ninnis uag/viagildsunaununaannussnianisidawe
daya uay/viadasvtanadrsudanangiulauavgiianiraasnuliLaniuladiusnnis wianuraoung

dunaiAuguamNAguunase 9 wiayaaadula alselamilunsdiidaunguanaitglranisilasiu
wazUsudsunswandu Lay/wianguunaeng

Wodl @10 “nguunaindranisilasdunazdsudsiuniswaniiu” wsa @191 “nguuiacig 97 Wy 1A
AMUNINaTUfInguINanadlsEndeg 9 Nnasnunuldiinisasnuludssinaiiu q de

20.6 msdszanansdnsinisiudadumiiaaenulaadnlusis

>
[ @

Wil fasnusunsadnmilsenanisianauuny Mgl

L. s dszantunns
AUALANMNUNTRND | o 0.C]
= . ARFIUNIS| HARBULNU (ABLl)
m'lmswn'amumm'lmvgu sgggﬂqquaqﬁ@@n
& AU | 2AsT1 | AINng
M9181T

|15 AU

J3utlnn 8. Bank of China (BOC) @121:4A1 - Ay A (FITCH) 20.00% 1.50% 0.30%
E]'JLL@ﬂL\m LUTEN LAUAT AN1A (MWL) — Ine BBB+ (TRIS) 20.00% 2.05% 0.41%
ﬁqt,l,mﬁu U3EN Wﬁddﬂu‘]ﬁ@%é“ﬁ B (M) - Tnel BBB+ (TRIS) 20.00% 2.08% 0.42%
Fauanidu 13 funaiduiiess $e vnaw) - ng BBB (TRIS) 20.00% | 210% | 0.42%
Fauantu 13w Waalne ag@e andn (Wvnaw) - ne BBB (TRIS) 20.00% 2.00% 0.40%
794 1.95%

9in Anldene (Tnedszannd)* 0.35%
naneUIUlnEszaNn ANNITEZI9AINTAYLLITTNI 6 Lhal 1.60%

- n%a:‘r“mgaaaauﬁm%‘lumsmﬁﬂuuﬂaom%“wﬁs"luﬁ amuu‘saé’maaumgamuiﬁLawwLﬁaﬁm'm:i'uﬂuuas
sumsiiainenalsslavivasiaenuiludde Teamsuldauwlasiudaslivinlviaudasuasningdu
Aavnudagundasllatiriiag1dey

- asEsTinasnuRaITanauldniuiunaunisitamsdanudasdruainuindadasadgaananans
(Credit Risk) u&? usianafiefinrnudaeiiidiniiuainnisildaundlasuasuanisallinadafifiiaddaysa
ulawnalunsefiuduasaanaansuil (Event risk) atj

- Bs¥nuaanudnilunisiaamitaasnunaussaznanidiiviua'ld lunsdiifisanitniianiioasnu
WinduriaunnnNINUIULTUIINUTATIANG

- langhaanulsuanyanasssuadnsnanauunulidasdans o Aae 15%

* ﬂszmmwamanLmuwaaviszn‘vl%wﬁﬂ'?m"\wﬂmeﬁyamua‘awﬁwaoﬁmﬂuamﬂﬁuumn Bloomberg
o Jun 13 puawus 2561

** @rlfRrafnasnuianiduaiatldsuntasauanuminngay Taaduludasliiuanniissy'lilumida
“AsssuLiiausin” da 15.1
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20.7 dafvuaideidu FATCA uazaguunaam@eslseinaludnuaisfieidu

Tull w.@. 2553 dsenaauigawsnildaannguuraidanin Foreign Account Tax Compliance Act (49
fa'ldazisanit FATCA) Taainaioauldiui 1 asngran w.A. 2557 nguunaadudenanimunualvgaitiy
nsdunlilddurfaudduuanisanddgnigadni (Foreign Financial Institution wya FFI) shevudiaya
enAuliyduasyummainaglufivdudasdan® idudssinagnszandn (Genindsuanasssuan/dsuaaa
Feayrndianddu gaeidunadasluanizansn uasedeiidunagnien®luandgasni) dollansaiily
Ay FFI 4y uananiidedsingdlraintuiladuiiszuralunaredssimdniidediiiunisaannguunand
dafinuaunarnaninariluanwasnadiaaldediu FATCA (deaa’ldazsinGan FATCA uasn)uunafinan?

1 “"aguanaevilssindanieandag”)

AavNnuNLaruI¥niani1siaiiiu FFL eruunfiauuas FATCA degnntviualvidadtdingnWuauduy
WIEUATININTUAUsTIMAINIFa TN Ta NI NAaT 89Uty ALATEINTIUNIINITIHUAAILUAAR
Fayrndauiddunasyaraniianwracaiunaninaein FATCA Avua wihnlunisasagaudayagnaiiivam
AmuFuWusuavgnAAudssinadandgauin uazsndsniinnlunsaivualvgadiuvdssiangasinvin
wnsstufuauaundninaaiuay FATCA fusu

a va

aaladadiviuauas FATCA vnnnaamusw'l,m"l,ﬂL°11"1Nnﬁummﬁaﬂgnmmuuamnmmmao FATCA (na1ida
fisaruziilu Non- Part|C|pat|ng Foreign Financial Institution #3a NPFFI) naomusmuua%msnwam“mnm
Adaulusdasnsdl Aa

(1) dasgnitnIuludns 30% 2asdunnasnusinazlafuainsgled wadsgladiniaduainnisuie
mswﬂﬁumomswu‘luﬁsymﬁamgaLusm (WURINUNIIATY) TILBUAURILGTUT 1 AsngIAN W. é.
2557 lusiu'ly waziduasnunivaanluningfdunivnisiduzaclssanagniganinn (Pass-thru) 49
a1ATINdudurnLanIuAINUAURaTUASS AN uanlsunAausaEn doazFuGuGIuaT W.a.
2560 tusu'ly Taa FATCA Aviualiigaiiiunnsiduzasdssindansgainiuay FFL Mudnsiugniu
auaudanivuauas FATCA (ﬁosmmﬁmmmauamuumswu“luﬂsumﬁ"l,mr;l wsumnmswzlau
waunauumsmmmvswﬁaﬂuumuaamu) vt aunTiady e Aanadenadauissiidy
nasnusINLEu NPFFI

o v as

(2)ﬁmmsu,azaa'lﬁun'lit‘\‘auﬁa‘lyﬂszmﬁ“l,mﬂLLaszwoﬂisLmﬂsanﬁa@@LtaNaﬂssiwu H3urANTWE U
uazggaduayunsTnaLaziudafuniaasnu Nidnnugaiuautafiivuauas FATCA an3azilfjids
U32553UN151INFINTTUNIIANTHUNI 2 LA ANNFNRNUENI9FIAAIAUNAINUNIUUIALIENIANIT DIl
vintdnasnunuligusasiiiunsasnuealdle way/viasfiunisasnulaacrebifidss@ndaw

syudvanarvinWigdamhaasmubisninsavinsansdiunvgaiuayunisanasariudadumidaainu
1adnealy

WafiBivssnianisuaznasnunuldsunansenulumsanfiunusinioiailunissawdsy Tamizasgda
whaasnulagsu BENIansuaznaInunu (Taad¥ninnIs) fouiingnusuialfidenuvdninouai
wardainuauasnguunas1lssnAAaldiag u,aul,wa‘muﬁ:mammmamaamusmmmsnﬂaummn
ms”wnwumu‘lmﬂammumm“uamnmmmaangumnmoﬂs“mﬁmmmmao“tm UIENAAAITURLNAINUTIN

(sﬂ'asmmﬁﬁLﬁmmaonnmsﬂanmmumaonaamu i fouanalsylanid gsurdinniweadu wasadusgyu
nsanauarsudadumizaadnu) Senagerudndlunisetiiunsaod

o

(1) ‘S‘awaiuwaauumaomumL°1.n°1.nr;|Lﬂuwmﬁawaaﬂszmﬁam”gam‘%m(u‘%atﬂuunﬂamuﬁngumn
si‘mﬂsumﬂmnmmaomuum) Widaduaanuidnianisuaznasnuuasiiunulunisindediaya (tau
fia fag wulszAdiian#uasanizanin NULATYRAIINDEAINUAIUAE IUIUPUAIE
Auniiaaonuniaduilunanléasy Lﬂumu)muau‘tunmﬁmwumwawaauu’maamuuunnnsnm
a5 Widumiianuuasisiialunasvlssing audiadivuauasnguanas1vlssnaiiiaidas
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(2) 5asualvigdamihaainuindedaya lanas uay/viaaaunan WG Wafudundaigainsu
mmmmmaonuﬂs“mﬂamgamsm iy nivdausgavnsidadnadludymdazdunianisvidaya
mummammuum"b‘luunnﬂaswawuwmuasswwnsmaoﬂsumﬁamsamsm wIansuA9lsulge
dayaifiadayaimalilignnsudsundas dudu smmmdmang‘mmaﬂuﬂumﬂmsmiu FATCA
vianguanavlsemaiidadas (lunsdiiidugndraaniiunisdu) vedl duldenuvdninasivay
dafiinuauadinguuaaIna?

3) mmumsau‘tmLwa’maamaaomJngumﬂmoﬂs”mﬁmnumao o
viaflunsilasAunarannansenuiag Wasanasnunsagianiiaanuleasu syuawalinasnumnia
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