nawnuiilaInanigiztns asuil 6MAS

ArAAaAMU / A1dlany

1A59N15 U3 1ATINITIANTT KD TATINITAANITNAINUTIN
wnade Tasensdanisnasnuillalnawndiagnansnil 6MAS
NAYNU %32 NAINUTIU

winade nasnuitlainandiagaansui 6MAS

RUILRINU

winade wihaasnunasnuilalnawdiatasaisvil 6MAS
wiledadizu

nuafy wivdadwuiifisneazidaaa uidinue Taadssn1@ad1ineIuAzAIITUAIT A.8.6. I1GEILLLL
Wi R a2 UL U LUUILRINUAAINAINUTIN

UIENIANT

nunady WIENuINNFnEaInn1snaInu nawdiug $14a

Wauanalse e

nuNaa auanalsslamizainasnuiIu

RiuauunsTeviasudadumitaainu

mnade yaranuiEninnisnaunuuauninalvinmindiminamizaasnu
wangidgumiiaasnu

nuNafy angiauRniaaINUUaINaINUTIU

Fuuaznavinmsdauna

nUEag j”uuazwmmmsmuﬂﬂﬁmaon‘%ﬁ’mﬁ‘mmsu’sav{aﬁnauumsmw%a%nsﬁyaﬁuuﬂwmmu
YRATNUILRINU

winafe yafAnindduanamssmaiuunmiiaainuna e lduaionun Waduiuvinnsidue
SIANULRUILRINY

nuNade yaAnigatnuunaaasssuLiannsaaniaaInu (a1i)

Manfudiaduniiaainu

nuafly yaFInhaaInuiasIaAIassuLiianassudadumihaasnu (d14)



nawnuiilaInanigiztns asuil 6MAS

ARTAIINNTT N.K.A.

NUNEAY ALZATTUMTANAUNIANINELRYARNANAANTWE

d11n9u / &9 A.R.6. / &N UAUZATINANT N.R.6.

nunade dTnouaagnTsUMTAALURINNSNELRYARIANINNITWE

uEnIansidau

winade vsEnAiiulasunisaanadounialasuauaia tivinnisdaanaluaaiandnningduviodlseneaing

P

uIEndungiidau

winady vEviindnaninddamaluguddamandnningngoimnmw

ARNAUINNITWE

nuady aa1anannsweaurvlssindlne

Tuuaadna

v wuaasdnalunalselamiviAnannudnninegaiodeing (Depositary receipt)
NANNTNEA9AY

winade nannindlsaanladssnnuieiaaniaauddvaanadounarldiiasassulundnidng

A{NAANIg

i YTl n%ﬁmmﬂuavn%ﬁmtiaﬂmummsmumsﬂ‘mﬂﬁamﬁmﬁwﬁmﬂﬁmumLf“imﬁnmsﬁmmonmﬂﬁu
‘S'JN‘IAllﬂ']iQﬂVI'ILLauLﬂﬂLNEIE\]'\SIQ LauLLm‘lunimm”Luumsammann‘rswusm‘mwmsm'lmnammumsaavm
mﬂswna‘lunmmw?jawaauumaﬂmaomans NIINELAEN

dafunadwiiizasnisasnuaasnasnutialsznaunisasunaditalazanununguadatia IUSIAIANYIN
Usngluhidadseianuazansigiunisasnulunannine

edni Aasunadni

“AguAanIg” Ui inguarusintasauunassiunsiydnan i dwiaydiivualy
019N UTIN

“navnunuia” AaINUNUlsTLANTUdaAuKaaINY

“Aaenu buy & hold” naINUNNTNIiuaIURaAsad e Taadaninaduiiasnu'liauasuy
ANUADYUINFWERUY NIDATUDNLUAITAUNITAINUUDINAINUTIN U3Ta
ATUANEUDINAINUTIN

“aaenu CIS envilseina” naomuﬁﬁmsﬁ“ﬁumunaumﬂm"mﬂs.,mﬁﬁaﬁé“m:rm.,l,ﬂuiﬂsomsmmu

wuunau (collective investment scheme) vl liinnasnuaana1g
amm‘tusﬂnmm 36 viasUlaulaua'lisandonasnu property uay
nasnu infra Madeduaunguuasolssna

"

“Aaenu ETF avilssina nasnu exchange traded fund Adadediumunguanasiiolssneg

“ANTaAANULEES” miammmtauommmnrﬂ‘uumnmsaamuimmsmwLﬂuﬂﬁmmﬂu

derivatives 1/]11 anwm"ﬂsnmumu



nawnuiilaInanigiztns asuil 6MAS

g Aradunadni
1. ‘LifSanuszavAiannailsylamilaanisiden'ls (speculate)
2. finalvrudslun1sasnulagsINUINAINURARY

Lﬂuﬂ’l‘iaﬂﬂ’ﬂllLE\IEI\WI’JVLﬂLLE\luﬂ'J'mL&EIGLaW"Iu“IJEN
mswuaummaomsammmtauo

4. funsaana Ui ldateilse&nanw

“Asans” 1ATINNTIANITADINUTIN
“Wuhaniansans ninedudodl
Wiguvinupn” o

Wura esdunn Tusudindy Wudndgain Wiansasaund
fndasvinuadlfenduliudin

2. amnaaum%’wr;h?‘iaanmunamnr;rj'm”'sr;lﬁu'lmsl,ﬁan'mm:mmaz
gunsalnsinag

3. &anaandufiiduiaanaiunguunainslasuIAsaandu

“Wurnadaaiu” m“amnaoﬁtﬂu”l,ﬂmmﬁnﬁﬁaza’ (Shariah) wavidnmagiiaudasladu
Wudn Tesadyannidisudasladuiinginsatanauldusuain
A dhandaudasladugsurdinlaiduinuiu a naile 9

a oo

‘Aafduida” fufiidarvindutaafiinalssaemiaseriaudasduia

"

“asransAeniifenu asE@1ITMIINsdunddanlalvudasanmwiuvuls
“adTnadging” as1&seatl

1. Mduray
2. WusinssguNa wiaWusiing sun.

3. Wusiins B/E P/N dnn wianud Mnsznsvnisadvudanasnuiluwiilu

WA TR NWY
“AsI815NATS ms'\msﬁﬁsﬂLmnv‘i'maoLﬁmﬁnms'lmsmﬂ%“g”l,mﬂﬁ%gmaﬁhaﬂsumﬁ
avlseina” ASZNTINTTANY FUIMITARY WIanIEIuBasdFINan1vlszing wia

AVANTTTNINIUTILNA Lﬂuwaanmawmﬂsvnu we'LisTudensansiaan
‘1@1ﬂaoﬂnsﬂnﬂsaomumaonuwaoﬂsvmﬂuu

“n91&"15 Basel II1” mswmstﬁ'amsﬁfnll,ﬂmﬁunamumaoamﬁumstﬁu“l,aj'hmungumﬂ"tmr;l
waaavlsznd Ninsanvdeann
nannaginisitduguagaltunisiiuzag Basel Committee on Banking
Supervision (Basel III)

“nanadauns Audnatoviariazingle 4 Adalvifiduiianisdamavdnnineglu
nannindsvdszina” avdssing Taafidneazasuaiuavil

1. finsnunuAmduadatguanananningannglauadianarasnauasy
LEUAUILNRRLTE

2, finmsiuuandninaiviadalvifisvuy ForuatAeAuianislunis
ﬁamwanmswaﬂuﬂumsmwm imﬂw“’mnsms"mma‘lﬂmauwﬁa‘tums
amn'\ieﬁammﬂuﬁsumsau u,auwLauaeﬁatauamﬂﬂuﬂaumauwnwumu

wannariuaszuuiiu
“sidn.” sunAsvvlszinealne
“En.” sUNAITWALE

“um.” UEnIATAaWaviLas
“u9.” UFENIUNY

“uR.” VIHFNUINNIWE



nawnuiilaInanigiztns asuil 6MAS

g

A\} n

URA.
vsEnannedau

“yssneian”

“wuy filing”

“"Muugasdnslu
Mailsyia”

“gutigtaue derivatives”

“uie CIS”

“benchmark”

“CIS operator”

“concentration limit”

“counterparty limit”
\\CRAII

“credit derivatives”

Aradunadni

ua. NlasuluayanlssnaugsAanadanninedilssiannsInn1snadnusIU
%3aNTIANTNAINURIULAAR

wsEnAfindnningilasunisaanadaunialasunisaugialvivinnnsda
ane'lalu SET

n%ﬁmaiaﬂmummsmumsﬁ‘mﬂlﬁmﬁnmsﬁ’mm\mmsﬁusm a8
WQ'\'im'lGl'lil\'ﬁJﬂ'\‘iL\‘Jui'JJJVINﬂ'ISQQVI'ILLauLﬂﬂLNﬂa'l&G\ woil win'lifiou
mswusm‘luwmsmwmuammumsnauumﬁswna‘luummwmjawaavgu
RRE(3)

n%ﬁ‘m‘lvimjmwnuwmsg'\un'\;ﬁmﬂtﬁﬂaﬁnmsﬁmﬁwnmstﬁusau 1ae
AATaMNILMSIuUNNAinsIavihuaslawaaga ol wnnlidou
mswusm’luwmsmwmuammummauumﬂsma“lunmmwwawaavm
RG]

o

u,:unu,am'rlﬂn'lsﬁa:gan'mauaw'lwﬁnm%wu

luuaavdndlunalss Tamidianannnanniwgardedoimualuiiu
NnINNSNENUTZTANAAULATTUANTAIAURANNSWE ULRLARNAUIANSWEIN
AMeansAUaUsTLANNINNINELANLAY (21U 6)

v al

Nmﬁmsmnwu‘lumﬁnsvuumumwm'smomswu‘tug‘m”
Haan {doane Wiusas H¥uanta Hadnvde viagalsedu uaiusnsdl

utidtaaadadl

¥

1. eutdiawue derivatives ﬁim“%n‘lnaufymmunaumﬂ'j'\m Jeuaundia
8RNI

2. fuddfaans derivatives dednsedunazliuinislaamungvane
avlseindnaslasunisaansuannginau

wiauasnasnuattalnattaviiedoil

1. m‘nuamwuaanamusmﬁa:jmu“lsfﬁoﬁnﬂ;zmﬁmmzﬂimmsmﬁu
ARNANUINIAUINLNUUNITIANITARINUTINLRANRINUNTTL nasnusIn
Wanasnunildnadan nasnusiutiarasnulssiangaliu waznasnu
fUUAAR

2. wihauasnadny CIS envdssind
Wugifidivuanaidiseni iy 270 Sutiuusiuiiaaniug
duwanidu (Bill of Exchange)

a oo

fitfauasnasnu defluduiiviaaselsznavuasduiifinsinaunsading
nIvINILATRanAaaIR LU THINEANTRINUAAINAINUTIY

yaAadail

1. uaa.euaguugIsmandnnintduasaaauannineg wia
2. gvinmihiuimsianisnasnu CIS fvilseind
Fasd@riunsasnuidimnaauanuiidinlaidaluianisiamu
dandrunsasnuiiadauan

fouiaduduaiuiniitada (Credit Rating Agency) 7'la¥uai1x
Wingauannaiineu uwdidivualiidunisianie audseana
ALZATINATTARIANU

derivatives vmam:rmwl,ﬂumimaaumummLaﬂamumsmmaomwuau
mimsnnwsﬂsvnummLﬁm'«nnﬂs?mzmmwuo"mmﬂﬁmmmnmwua
AUUIRTFIURINR ‘Imuﬂamm'lmwuosﬁoumsuwnwumaumaomsuwu



nawnuiilaInanigiztns asuil 6MAS

g

“credit event”
“credit rating”

“currency risk”

“delta”

“derivatives”

“derivatives on organized

exchange”

“discount rate”

“FX"
“GMS"

“group limit”

“guarantor rating”

“international scale”

“investment grade”

*I0SCO”
\\IPOII

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

“MMF”
“national scale”
“NAV”

“net exposure”

"

“notional amount

“obligation”

Aasunadwn
‘LvrLmﬂama.nanshuviuamammmmmsmmmamams‘uﬁmu (credit
event) waenindduilasunsssAuanudes azlasunanauunumnia
Asssuiiauginiunisfinnseyniudena

waMsalnAgdasiuanuanisalunsiiseniiaunseylutannasuad
asRIIWIad AN

é”uﬁnﬂgwuuwﬁaﬁaﬁﬁmﬁﬁmﬂ CRA diaiflunisusefiuanuaiuisalunis
MszuiiananaTusadaan

ANULRa9E U FX

'Y

fasnlFauiisunsulfaundasuasnmenaisviaduan Ausen
underlying 2avas&snsadayan uaiuansel

Jeyadfaanaalsniin

derivatives dfamnalugueidfanns derivatives

Samdruanuasndnnintdvansansiinnsasmuiiazlalunisdiiun
YRANLAINANNTNEUTaATFTUY

dasuanildsuiunsisinedsana (Foreign Exchange)

UssimananaunfiniaguuwitinTag (Greater Mekong Subregion) dhe'leiun
TAaaAnTAUNN §1ssassdszansdlealssainuuad aaTaussImue
guaniiaunns ss1sassdoantauiisauin uazans1sausglsvanuuiu
(LRWITHAUNRLUUIU)

A0RIUNMTRINUNAIAUMUNANAINTT Taansinaas1dIunIsaInuly
wearusENnatlunguAanIsuIAIUIAUTINAY

dudumnidiadiavasyfinseyniulugiuzeiusas fFuania gaanudo
waaKAlszAU

AT IUNSIAYIN credit rating Tuseduiiladizauiiausevinelsang
credit rating luseduiauIsaasnuls
International Organization of Securities Commissions

amswEuaznaasdssialszanzuiunisialldluafousa (Initial Public
Offering)

fuduanuindadazandnnindviianingdu
fuduanuindadanasiaananavidagduan

YRAEIUTIAIARA

nasnusIn (Mutual Fund)

nasnusuaa1aLu (Money Market Fund)

INAsFIUNTIAYIN credit rating Tussduiladlfauidauaaludssina

yarnswea&ugna (Net Asset Value)

yasnsaInuanalunine au“l,u'nLﬂun'\saomu‘iaﬂmsmsa’imuaa:umu
m‘saomu’lumswmwsaﬁmmm’luwamammuimmaaaaunnmwuau i
LﬂuwaWnaamuummLéﬂa‘lumswuﬁuuu

yamauuinaaunuag derivatives

Uszanuasdnrazaasnswtduidannasau credit derivatives a198989
(obligation category & obligation characteristics)



nawnuiilaInanigiztns asuil 6MAS

g

“options”

“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”

\\TS RII

“underlying”
\\WFE"

frasuadwn
fyanifidnmaizanu (3) waviieu “5mm1ﬁaﬂ1uaiwuﬁ1" Tuanas 3
wrvwsy Uiyl fdey e diaunaalonin w.@. 2546
derivatives sffo*f?amuuan@iuﬂ‘sz”faﬂuw derivatives
fadeyaynlaitdu (Promissory Note)
angndsuasnindiuiaomu do'ldannnsAmadimunassIusIng
Fasd@riunsasnuidimaaulssanninegdu

Qluti’nmo‘n?‘iiz“mjaomomsﬁas{wsszijcjﬁuﬁaimﬁmm'sm'smejasaoﬁa
M8a5&1TIEUINAULE SN lvidayasie 9 Aaeduas1asilu 1aa
Agudnacvnanagaalansiduguazanivnisusaniiasiunin
windirduguasiunanninetnIanasnfianwragvinuadtfaniu
nannine

s3nssunsunalaaidayandadu (repurchase agreement)
naINUNNRagaeNuI'll (retail Mutual Fund)
fInssunsdalaafifeyanunadu (reverse repurchase agreement)

gsnanannindlssianaanisarsiunasTviiunanniwe (Securities
Borrowing and Lending)

a3nssuMsIUlunannine
aaanINNFNLLUILsEINA TN
luddyuandnaiazdanu
Fasd@riunisasnuidimaauyaanniwdduviagdean
Specific Investment Products

fuduaanindadassdulsunavacdsanaidaananasiauniag 4
tHuasdszfiuanudaslunisiatindissuiiuasdgunanadilssinaiu

fnANaa1aasa@1suillne (Thai Bond Market Association)

ua. NlasuluavaedsznaussAanannindilssianaslviiuidaiagsia
nannswe (Securities Finance Corporation) sanunguunainsananniwe
LAZARIANANNIWE

luuanvdnalunsdaviuiunuiilaudnale (Transferable Subscription
Right)

JuA1 fnls nIanannsneavae

World Federation of Exchanges

a a
1. 9fa Uszinan uazanguasinsenIsInAISNAINUSIN ¢

1.1. #atasenisdanis (ne) : nasuidlalnawidutasansmi 6MAS

1.2. #alasenisianis (39ngnw) : SCB Fixed Income Fund 6MA5

1.3. dfatia : SCBFI6MAS

1.4. dszianiasenis @ nasnuiila

1.5. dszianaisane : anaafouden



nawnuiilaInanigiztns asuil 6MAS

1.6. MsAvuaanyg1AgInTg @ ANUUR

1.7. angAsens : 0 1 6 wiau 0 Ju

1.8. aeTasonsdeiuid (nsdidvuaangiluzionan)
1.9. Wauly (a1giasens)

dszunal 6 Liau (‘Imu"lnmnn 5 thau uaglutdu 7 16au) u:uLLmuammumuunaomwuamﬂunaamusm
ummammsmuwmmﬁuammﬂiﬂsoms‘tvlmaauumaomumsmmu‘lu 15 Jutfudoussuaansidaunasnu
53U ‘lupszﬁﬁﬁmsmaﬂuu,ﬂaoau‘lmmns“mumamsaamwuaonaamummLauamluvl,ﬂaaiuﬂ-szmﬂuu 9 12U
asildaundasiusasuasngseiiaucie 9 MiAstasiunsasnuludszinannasnulldasnu uaz/via
uasnsiAmAunisdisasidunululssing ﬂjamauwansmnm‘lunaamu“l,ummmuﬂaamwuaomu
aduaflugnadurntls luiuiinasmuasuaiaiasenis anavinlinasnubisnansaiisudusu u,a“mamtuﬂ
aunaifvuals wara1avinlinasuiianglasenisunaninidiiuals Wil us¥nuasIugnaiay
wmsmm'lwulamu?'mmwaﬂsuimjum"l,msnmnLouam‘wﬂaanaamumnmﬂﬂaomuma“lumswyﬂaiumo 9
wialusduuuaule Nidadulssnddinuaaenssunisiidunannintduasaaranannsne ol tialu
AndselamigogaduiaInuaaInaInNuaIna? TaausEnazvinnilsdauivldurianiraasnunsu
at19'lsAmuusEnazinduasunsanionalsslamionuandudulvdy gdamiraasmulaasivige u

'Iamausnmnsmmmmsam“m “3a

U3ENIansuasIudninaradlasenisluthoduazaniiaainuasonsn M“iaué”omnﬁvuamsuﬂmmn'\s
WU aNUIEAINY TataziaTaiseduulvifugasnu Taaliitnindduiinminalallaansdeau
naInusIN lunsdiyarimihaaimuisiminglaafousnuasnasnuiannii 400 a1uun wialunsedin
nmmmmﬂummsamLauvlﬂamuiuua'nmswwsamswuauau autuaomn;]sumﬁmnamuav"l,ﬂamuu
asildaundasng sudiay wag/wiaildeauleanvitlinanauununasasaisninasvuazianldasuiliue
anavadvidaddgy wiaauaaaidanasuiEninnis Wiadsylamigoaauadsdaninaainu Taausin
ammsauﬂuwu‘tuunwﬁobﬁaumuawumumsm"tﬂu‘iﬂsomsammsﬂaomusm

Woil A1ssLiiunsiag viEndanisazarflededsslamigedadugasnuiundn Tanui¥nianisazvin
nidaudeidusiamiiaainunsu analu 15 Juvinasiuws Tuifinnsldaunilas

1.10. fnwairTasons 1 nasnuagasnuiilal
1.11. arwagasiduazng : w@uaunalulne

2. FUIUTUNUAITATINISIANTITNAINUSIN YaA1T1n511T 31U Uszian s1aaaskulaaInuiitaua
8 :

2.1. Snudunuuaydlingenis : 15,000,000,000.00 un
2.2. Jauly (Fnuldunuuasiasens) :

TUTEUTNITLELIAINITLIUD L LM LAINUATIUTA VFHNTANITANAFUD L LW LRINULAUTIUIUTUNY
2291A59NT 16 LAY 2,250 auun wiadadudruwrumiaasnuliiiu 225,000,000 wiae

2.3. yarins'lisaniae : 10.0000 un
2.4, Inuniaadnu : 1,500,000,000 wiae
2.5. smwawﬂauamuﬁtauamnﬂ%\msn 1 10.0000 un

2.6. yardusraasnsdediansousa : 10,000.00 un



nawnuiilaInanigiztns asuil 6MAS

2.7. yasdudraasnisdedansodaly : Lifvua

2.8. yarmdusaasmsdeznady : Lifviua

2.9. ﬁwmuuﬂmamu‘ifusﬁwaomsz?amﬂﬁu s hiAvua
2.10. yarmniraasnuadtndaluliod fuen : Bif1vue
2.11. Ahnumibaasnuadtndaluiiay °1;T 61 : haidvue
2.12. snuanduaiinidy :

3. faailszavanainsinsdinnisnasnusu #ianasmusin UssnnnasnusIn ulanansasnu
dnEaLsALAY msaomu‘tumoﬂsumm msaomu‘tuamm'\mamummm Uszinnuazdasidiunis
amulundnnsneusansneaduiu usanisunnanualauisauitazamu :

3.1. Tngusyavduadiasanis :

vilasEauduNUAINERINUIT “Lﬂaomu‘lum‘mmmmuuuau/mamﬁmsmomsmu uay/uraldurn R
mauamu‘luﬂsumﬁu,au/wsamaﬂsumﬂmmmmwuauwwamammummmmuannnsumummLaﬂa 1ae
UIENInAIsAzRAIITAIRINUTUATIEITUldena N alsnannaiNA1TNIIUANENTTUNIT N.R.0. AU

3.2. dszannadnuamuuTatnansaony : asaswi
3.3, UsgannaINUTINOUINHUSTLAY :

3.4. dszannisaonuaiunisadnululseinauazatlseing @ nasnuiasnuuuufianudasiolunay
avlssine

mMsiuagagiunsasnulucivdssineg : lidvuadasiunisasnulusivlssing

3.5. ulaunansady (a1d) -

3.6. msasnuludeygdaunaalvnin (Derivatives) : aanu

>

3.6.1 agiszavArasnsasnuludaandannasaloniin : asaaanuLas (Hedging)

3.7. msaanuluanansiidyandamaaromituds (Structured Note) @ lsinonu
3.8. nagngnisusmsnasnu (Management Style) : finaangnisasnuasaiiian (buy-and-hold)
3.9. suditiia/a1va9 (Benchmark) :

Naidi Lﬁaa:nmﬂunapwuimm'\msuﬁu,nufimum::ﬂ:ﬁnmamu fnagngnisasnuluanaisuiinsyylu
1ATINISULLURINUATILGENLRZaATAYAUATIANL 1ASINTS (Buy and Hold) Taafinisiszanamskanauunu
17 Avlidniudasfididin

WB¥FNIan1szaanudnanazddsunlasi dialunisusauiauauius ¥ nianisiumsuasiunsay 49
anmu’lmnsauuiumumsaomummuum TaauiEniansazilainadayauazud TwaINUNTIUEIIRIN
athefalaufesuriinsildaudidia drasunaidmfudidse LLaummwa‘f,umsmaﬂumﬂmmnmumums
avilsznmaluiulasuasuddinianis Mmalunaiigasusinisalddsyiomianndayalunisdadulaainu
1o . L ‘

ai'lsAnn Tuasainsddaundasdrdiaimatindullauilsena WauluuazdamuuaasdnianusEn
IANTAINU UaY/u3a Usznd AadinunuaddTnenuamsnIIuNIg A.8.6. mmnnmmsg‘mmsmwams
GLAUIUADINAINUTIN UAZ/U3D m'sl,ﬂauuu,ﬂaomﬁi@‘lumﬂmﬂmnmﬂniunszﬁﬁﬁaanmﬁﬁﬁmao
mmm“lu"lmm/nmaLﬂmLwﬂwaua/ammanm';anma"l,ﬂ Taaus¥ninn1sazuionisildsunlasdonan v



nawnuiilaInanigiztns asuil 6MAS

Haamiaasnunsiualsninciunsdseardluiuladuacus¥nianis salunarigasnuaiuisaly
Uselamianndayanisdadulaaenule

3.10. SnHAULAITINENAAAULNUADINDINY | NaRacauwnuwuyhiduday
3.11. smaztﬁﬂmLﬁr;nﬁ"uu‘lﬂmﬂmsamuLLazé’nﬂmzﬁLﬁﬂ :

nasnuazasnulundnnintvaninddudwiuviafdmdasduanasuviond ATNFEITNINTLIULRL/ U3
Wurnaasneiy u,a“mﬂLamjumuﬂmmwLLaVIuwamam}mummmmvaunnsvmnm]mﬁm a1 As1&T
unvuilaanleanipiguay/nia¥gliania anarsunsuiiaiaanzu 11y asa1sul asaITMINITITU
u,a.,/wsaLoumnmaan‘lmﬂﬁmmswwmm LLau/usamwmsmeu asEITMINsduiiaanlaaud¥vianau
fud asa1silasunisdaduduanmindadaainaanuiaduduilasunisaansuaindrnoiu
AMENTTUNS N.8.6. Lusu Taaus¥ninnisaziansanainulundnniuduiansnggudonaniiauaans
maluuay/miacvlsyine

mummaamnmsaomuuwmmmsmaaamu“luusau"l,wamﬁmstmmu uaz/wiawudn uaz/vialing
Wuen ma’tuﬂsumﬁLLay/mamaﬂsumﬁ smmmau"lmﬁwanmwnaumamwﬂﬁuau ULRY/IaUINDNKNA
Taaignisduatieleatronilonianaiaadie auAAMLATTNAIT N.8.0. UTaF1TNNUAMLATINAS N.R.0.
sgmiddinue wiauiuraulnasnuanu'le

nagnuazivindandamaalenin (Derivatives) TaafifanlseadiiailasAuanudae (Hedging) an
ams‘ummﬂauu (Foreign Exchange Rate Risk) vivatuau fuadyanAdusuraswieiaed uavanavihdeyan
damaaremingededudaseanids dailasAuamnudassudasnaandovasnasnu uanarniinasnu
anazinasnuluanasifiangaininaigiasens 'Imﬂautmmﬁzytywmum'ﬂmsmnmamwm Walw
ayuaddysanmndadfuaiglasenis tilusu

aflv naomumaaomu‘luu‘%aﬁ"b’effmswmwﬁﬁﬁé“umummmL‘ﬁaaammmmmsammuim (non -
investment grade) u,au/mam'lmsuum"l,n"l,mnmsamaumummmL?jana (Unrated Securities) Taaag1ai

aonulundadlidennansiidyandazaaroninuele (Structured Note)

3.12 msaanulusivillssing : bifnnuadagiunisasnulusivilsying

3.13. Ussinnuasdnninduianindduiu uansmnannalaaisaunazamu ;

da

3.13.1 dszanaasudnninduiansnadduduranismaanualaaisduiazasnululseina

v3¥nianisazacnuniausemdsyiamianizanudnniug nindfudu viaveannalaaidduadole
aguilsrsanaisaiaunlszndnaznIsunis A.8.0. WialsznadIlnIuAMLATINNIT N.R.6. ATRUA
foaalddl Lunalunsalnanuenssunis n.a.0.1W5ad1TNIIUALEATINATS N.A.0. TWAINLTIUtauKsadl

aga

semaualavdarinidulssianuiadnrazuasndnninaguianiuntdunsaniseanwalauisdu
g 1 Ussanuaraaduifzainsmasnionisdur iy

1. Ussinnaadmnsans launa

1.1 aansnil

1.1.1 Wusiing

1.1.2 dudunds

1.1.3 Yund (hinuudulasanin udauwus wasasias Basel III)
1.1.4 BJ/E

1.1.5 P/N
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v v

1.1.6 luddyuansdnaiavdanud

'
goal o

1.1.7 luuaavanilunailsyluming underlying (duwusiinsuiaviudg

i

1.1.8 asasuilduiiisnwazvinuasifenrduasiaisuiiany 1.1.1 - 1.1.7 audd1inouaaenssunis
N.8.0.ANNUALNNLAN

1.2 msmwsﬁmﬁﬁmu (lisuesans Basel III)
1.3 31815 Basel I1I
1.4 ANn

2. AARNTRAAIATIRITURYUAALAULTTUAITRINY

@

nindduiiussnianisazanunsaasulaniu 1. dasfinauauiifuasamasmundninaaiiasudgiu doil
2.1 “hifidadvuavialdaulaivinlvidaouiinsenniuinnninyasduaenulunnans

2.2 sansauldsufiale’ (sufensdididlu B/E wia P/N Afidauluviuldsufaudnasnulasfiunstif
nssulaudndiansasluanaslanuisnisnaguunainue wiadivaulalnasnusuisaznadugaan
A&7 LA)

2.3 frayaimAuanasiuiimiansannsandeldiiainlsenaunsiarsandadulaasmulaadie
fiaua uwazfidayasiaidzviauyaniadsssu Taadayadindnedasavdsanunavdayaiidiadialed
Favireuunanizasduiluneansuluszdusnna

2.4 tunsalilunisasnulu B/E wia P/N flaananaisdvnariiiadiseniinisea B/E wia P/N donan
gaviinsfuanianiadusavinaynaaaail

2.4.1 sW. 9. 32 UA. MUNYUUILIEILFIAIFONTUAITLIUY

2.4.2 sunAsaaudu

2.4.3 suiATanATaILATITU

2.4.4 sAITRaNITINHATLATENNTAINITIN AT

2.4.5 suaswaluIdnunAlzuIanavLasauatanuivlssivalne

2.4.6 suAsianisavaanuaztininwelsenaing

2.4.7 sunAsadgaruuvvdsyinelne

2.4.8 sanfumsidusolsamanifidnragvinuaofmfusFudinay 2.4.1 - 2.4.7

Wil Arsanvantanistusasdenasaailunisarianianistusacedeinaniagaansd ed1uiu
swbvaantie (615) enunisyylilu B/E waa P/N sae

guil 2 1 nindduilssianming CIS
sasinauantifuazndninarilunisaonudod

1. ﬁﬂmauﬁﬁu,amﬂu"h]muvré’nanﬂm"lum-samutﬁmﬁmﬁnm’afimumim%nmswmsmomsﬁuv‘i’u”l,ﬂ‘lu
g 1292 2.1-2.3

2. lunsdifinasnuliasnulumiiza CIS 2ad MF MF denasasfiuTaunanisaonudod

2.1 dnsasnulunswddudaiulssnnuarafiadeisuinasmuaiansaasnuls
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2.2 ﬁmsamu‘tum%wvﬁﬁmﬁ'a‘lﬁi%ﬁ’m’;mmué’mmu (pro rata) ua2'lawatiduldaunaninadd single
entity limit aagnasnuiiy

2.3 ﬁmsamuium%jwﬂﬁutﬁa‘lﬁ%mmqmmﬁma’m (pro rata) uadlewatiuliarundninatad product
limit & nsunsweaduniiu SIP aasnasnuilu

2.4 finsanulu derivatives Alulianundninauai global exposure limit aagnasnuiiu
3. lunsdiinasnunulawmasidasulumiteg CIS aas MF MF denansadlildnasnusnuflainas
guil 3 : iwdiulszandurdhaniaaasAsuwiNE N
savfludushnvasmasisuvindudnzasusngod

1. 0. U9. U3 UA. AIUNYUUILIEILFIAIFONTUNITLIUY

2. sUNANTRaNRY

3. SUIANTANANTRILATIEU

4. SNATHAMTINEATULALANATAINSINLAS

5. ussHnaaasasduiariagarde

6. suATHRIUIRATUIANR LA UIAt UL sEINA TN

7. smAsiiansdeaanuaniniurslseinalng

8. sunmsadauwvivdsynelne

9. aantfunsiiuseninsdsunanidsenalnaiusundn

10. ganiunsdusvlsamanddneagvinuasdmdusFusdinaiu 1. - 9.

fuit 4 1 gsnssulsuannsdalaafiduanunadu (reverse repo)

s o

asaanulu reverse repo saailuldaundninauaicod

1. ddaan daniufifuaaadeiinanunsainilugdaanlu reverse repo laaunguunaine
1.1 an.

1.2 ..

1.3 ua.

1.4 ua.

1.5 usEniszAuds

1.6 sin.

1.7 nasnuiuy

1.8 ffuamaniinguunamizindodu

o

1.9 fHusndnmsuardigigniannunguunenaIgIsn1seulseuna

11
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2. anasilalunisvin reverse repo sadiiluasiansadl

2.1 anasaiasglnauazasiaisniasgavdsaing Taansdililuaaisaiasgevissinasacd credit
rating aglududu investment grade

Y ' ' >
o o = oo o @

2.2 B/EP/N insdunn dnn wiaunszasdu M sw. w9, wiasurasiinguuaanizdaaadu (Hugfiansy
WAWY mumﬂmmaa”lmnu 11

& o

2.3 B/Ew3a P/N | TSFC (Hlugjaan AdAivuaiuldidusmudr’liviu 270 Jutiuusuaands waziiludqiide
Aviualdidudianmsanuvdaialeiiu

2.4 B/E P/N wsadnn vifianglaitAu 90 Jusiuusiiuiiaan defi credit rating atnelnatinoviilodofl

2.4.1 4 issue rating waa issuer rating agludusuusn Taansdiniiilu issuer rating siagiflu credit rating
1sunannn1sdm credit rating seasdusae

2.4.2 4 guarantor rating atiTugdugiu investment grade
2.5 mwmsuumumﬂmmaainLnu 1 1 ddunsidaulunaiadasnaanaisui wiadfivayasiaii
mvifaaaua o89ledefinnsilawasasnsisaay Taaasasuidenaisass credit rating athelaating

Muamau

2.5.1 {i credit rating seee auau‘lu 2 duduusn waa credit rating svee gMAsuAaeleiy credit rating
syavdudonanau CRA 1etfauiautly

2.5.2 4 credit rating szazeaatiu 3 duduusn
2.6 mwmmumuamﬂamaa“l,mnu 1 iauriduney muu“tummm‘.’tamﬂmm'rsuﬁu%aﬁﬁﬁauaswmﬁ
u1L?.iaaau,aumoaa"Lm.iaum’a'Lﬂmwﬂmammsmﬁu Taaasidsviidenarnsasd credit rating atnglaatineg

uuomau

2.6.1 {i credit rating szai auan‘lu 3 Suduusn wia credit rating syaveniauAnelady credit rating
syazdudananautl CRA laifauwiay'ly

2.6.2 i credit rating szaizeniaglu 4 duduwsn
2.7 n¥wdduduamuiarinoiuaaenssunis A.a.0. ARUALANLGN

3. szEgnaINIssuInsyuiiuas reverse repo saglaitAu 90 Su

4, dadiviuatiuLfNNus¥EnIaniIssaddfiag1nsuni1sadnuly reverse repo auLAUUNR1TAIIU
ALENTINATT A.R.6. UTenIAAINUR

il 5 : gsnssudlssannstviiundnnine (securities lending)

sasflulanundninaeilunisaenusod

1. afaan sasigduandndhandadunlasuluaugalvilsenaugsia SBLIaalunsdiigdyandonad
AszvinnslugiusdIunuaadifin findadiuyraadeiinainisalsnaugsAansacdifiufanislanu
anuueng

1.1 g'le5uluauanndsznaugsaa SBL

1.2 sidn.

1.3 nasnuiuy

12
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1.4 smasanniinuagnnsgeaanuwitadlsanalng

1.5 8.

1.6 1.

1.7 ua.

1.8 us¥nilszAudia

1.9 nasudiuyaravifiyadinindduaasgainuusazsiadous 1 aruundulil
1.10 AasnuiuiiatinuliIwAs

1.11 fiduaraduamuiidrdnouiuatiudu

2. nanninenvitin saviiundnniwanatluszuusurdandnnintduasaueaiudnudnniweg wiananniwe

7 sUn. vinmindduuansdaundnnswe

3. M niaunudnyssdu uaa. davsfiunisdeti

3.1 dufiunstvfinimieniadanudndszduanaginiiadulseAunislitinndnaniweg Taasagiilu
nandseAucail

3.1.1 Jusde
3.1.2 anaisnadging

3.1.3 B/E P/N fiast3ucln dnn wiaviugssasdu A sw. w9, wiasurmsisinguunaaniziadedu (Jund
D REHARIY

+
'Y

3.1.4 B/E w3a P/N 1 TSFC \fluaan ifidivuaiuldidusmudr’liiu 270 Susiuwaiuaandiuasiiludiiide
Avualaiduiiamanuniaialeviu

o

3.1.5 B/E P/N v3adnn #ifiang'liviu 90 Sutiuusyuiiaan desi credit rating atnalnatirondlagod

d

3.1.5.1 i issue rating w3a issuer rating aglududuusn Taansaiiiilu issuer rating siaaiilu credit rating
Aleunanasda credit rating szasdusae

3.1.5.2 4 guarantor rating atlusdudu investment grade
3.1.6 as@1swiliifl credit rating aglududu investment grade
3.1.7 wiedamiseduid sw. Hugaanlvunnasuiiaulssdunisdundnniwdlviunnasnu

3.1.8 viuaansidisulu SET Mfisnedaatluaduil SET50 el lunsdiiinasnubifiulaunanisasnuluesans
NU naINUILFUnAnUsEAusana1ai'le’

3.1.9 #iaainuuad MMF

3.2 mLuumﬂvinawlunm“mam'ﬁmaﬂsaumawanﬂswnumu 3.1 wiadflunislnaisaudoasinal

'usa:mammsmmsﬂuoﬂnﬁﬁswmmmnmanﬂssnumnmu"Lsﬁ,mﬂwau

3.3 vhuihmandseduaiu 3.1 mnaamuunssnamﬂﬂiawsamr;lmamam‘lu“’l,ummsnmﬂumwanﬂiunu
Tule uwsiiilunsieduiseniianudannaslugsnssunsivitiuvdnniwe duiav

3.4 sseyamdnidseAu e &uiu > 100% wasyamuannFwei ity

13
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%
Py ud

3.5 lunsdiindndseduiuduan Winduaadnartllamulaaiuilunswagudod
3.5.1 durhnlu aw. wiasuasifinguunawniziadedu

3.5.2 asduehnuia P/N dofl

¥

3.5.2.1 1asdurn wia P/N 1 sw. ue. viasuasifinguinawwnziadedudiusiansesniu

<,

3.5.2.2 P/N 7 TSFC iflugjaan Afidimuaiuladiduaindr' Ay 270 Susiuusdiuaandl wasiludiias
Avualadidwdanteanuvdaisialendiu

3.5.2.3 P/N fifiaelaitiu 90 Jusfuwaiuiiaan defi credit rating atnondloatraladoil

3.5.2.3.1 {iissue rating w3a issuer rating agludusduusn Taanseiiiu issuer rating satilu credit rating
Aldinannnsia credit rating see avduae

3.5.2.3.2 i guarantor rating atjlusudu investment grade
3.5.3 anaisnadgineg

3.5.4 reverse repo & msuasaIsnAdg lne

4. dnvazuaaszdrfuadIfaan ‘lm”‘lﬁ"ﬁagamﬁa‘jz‘a”m:rmul,l,aumsusijﬁzgwaaﬁsycymmﬂssmmﬁﬁnmu
aatznssuAITAIAUNAANSNHLasaR I nIANTWEIGIadad I vuaLAm Aussuuaudaanfnuaslvdu

o

nanninduaznaniszdulugsnssunstinuaslvifiuvdanniwe

! S o < o &
Ui 6 : ﬁiﬂ‘i‘iﬂﬂi&ﬂﬂ derivatives ATUURRALAUNATRINUNIU

1. dszan underlying derivatives Anaanuaviiilugddua'laadacii underlying atnelnatronilonsa
nauav6ail

Py

1.1 niwe&u aamummsnaomu”l,m

1.2 daseands

1.3 dasuanldaudu

1.4 a3éie 12 credit rating w3a credit event tilusiu

1.5 dufiduia dufindasrlsvnamiugduviadiudlsen 1.1 - 1.4 w3a 1.7

1.8 sufiifiaslsznauiluguiianu 1.5

1.9 underlying uauid1inouamenssunis n.a.6. AruaLRNLGEY

lunseiii derivatives a1989AusIaag underlying 1196y smwlmaaamnmmaaLﬂuswmﬂawu (spot
price) maﬂmﬁmmweﬁamﬂmmm (futures price) wintiu vieil 571129 underlying du A'Lilddudl w3a

underlying Afluasdlsenavuasduiidenan dasiudsansuationiternuasidaiweliatounwsnaie

2. Waulanmsadnu ual.aganfiunisasnulu derivatives ‘lesiaiiia

2.1 nsdl MF laszuiAaadunisasnulu derivatives uag underlying 2av derivatives iazasnu'liating
datauluinsenis

2.2 dumsindlugdeenlu derivatives atnalaattonilododl

2.2.1 derivatives on organized exchange

14
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2.2.2 OTC derivatives gofi

2.2.2.1 asdiflu OTC derivatives ludszina'lna sadieg andndhautodly sw. sunasidnguunaane

a9ty mumuﬁamu derivatives ‘I)i‘iaNﬂ'] derlvat|ves

2.3 lunsdiiazsasiinisdiseniisianissonavdudidia derivatives fugnag duariusaiiuninwdgui

val S

nasnuaansaaenule Vel "l,m'wnaomuqmﬂuwuammnnaumauuummnanaumuuﬂmu

=

3. udnnaitiudunsd underlying tflugaidi

lunsdiii derivatives i underlying \Hludufian 1.7 — 1.8 dufigonasasidnwoae dotl

a o a

3.1 Lﬂumﬁumumsn’mum’;ﬁn'ﬁmu';m“h”ar;i’mﬁmau Taafinnssyyuviaviayauady underlying naailava
e ldlunsdua wazfinsdruaduiliduatuaiuanuuizanaasasdlssnauuasfuil
il underlying wiailadadenansdasiinistadaulmauannzaainatitiludsseals

o

3.2 iluguiiifidnwaratnolaatnonils dodl

3.2.1 dufiiifinnsnszaadattaiaowa Taaiuduiidfidneaslodnwazuis doi
3.2.1.1 dufiiiasAisznavusiazdifinniin < 20% wasiwilniioviua

3.2.1.2 dufiiasdisznaudiladiviefiinniin < 35% wasthwinionua

unsaiiduldauannzeain Taaasdlsznaudidudasiiiintinbidudasiidiivualy 3.2.1.1

ANTWANTAINANTATEANEINUTAAIY 3.2.1.1 way 3.2.1.2 LidavinadAlssnauiiAnrdasdunasdinia
INTUAUNINIITAUN

3.2.2 dufidulauanain 3.2.1 Miuldaudaulaasudiu dodl
3.2.2.1 dlugufinfasdsznamiluasasvzadyaninasnuaninsaamulalaanse

3.2.2.2 dladwiauduasnuaudasiu (pro rata) Lauauuuaﬂnaomuaomu‘tumswmsmaﬁmmmuimﬂmso
wabamariuldanundninaad single entity limit uasnasnuiiy

3.3 lugduiidlasunswsun Taasganiuifinnuindadawazvinininf laat1988szann uas. el wnnising
TMaafusenadursEniuiedazaduaa. uaa. dusasdinliivnasnaisilasdumnudawadonionadseaail
atvfidseandarneae

3.4 fimsuaaeduiiiuqatresaiiasiludszimniurvinnsriudadifiinsisuazayaatroiumianisel

3.5 tunsaidflugautiduda aufidunasasAalaaldunasiayad1gasannTIaIuaInUILNIUINAANT
wavlsenalnaviasolseing viad1uiaanAduAILarI3nTT uas. uaaeiiulaI138n AU
avWaUsATidenaNENTaREviaudaT S udaldat g

Py

4. ndnnarimsialiininiduiiiaswasanisiseniianuaisseniu (cover rule)

URA. maaam‘tuumswﬂﬁumaonaomumummmwuavuamwmaaa‘tumummwmwamamsvmnaomumamao
drszufiautannagiiia derivatives auamao”l,maamL'Jmm"l,maomuiu derivatives fu wagiiuldaui
&TAIIUAULATINAIT N.R.6. ATUUA

5. uannariiuduainiunisasnuiiiinglssaediiaanmnudes

Tunsdii uas.ainulu derivatives  underlying aild&oiferfunindduiiavananuidasnisasnuly
derivatives sanansadiuldaunsgriinuaasnssunis A.a.6. AU

15



nawnuiilaInanigiztns asuil 6MAS

6. uaninariiudus nsunisasnulu OTC derivatives

o

us¥nIanssasdaliifizannaslu OTC derivatives ¢ofi

6.1 Iﬁqﬁmmwﬁnmwﬁaﬁwmmua uFeyar1gAsITuuad derivatives 19 uaa. nsunafud 15 uariu
gavinaradusazifau Mol lunsdaliiudvnaiduiungnvinnisuas uaa. WA IUIALRZLIIYRALATTTN
aaluiurinnisdald

6.2 lunsdiiiinuanisalfidonansenusasiA1uas derivatives atnofitadd Igduandndrands
AwaLazLIvyanfisssuuay derivatives TWusEnInnIsns uAuUi

6.3 adeyanandhanilefusanlvfinnsaregiue derivatives iia uaa. savua'le

7. nannaaiiadugrniunisiainduadauanlu credit derivatives

uaa. savlfiidaudauluded
7.1 winiluadeueunlu credit derivatives ‘latanisiianisananudaoiviniu

7.2 uinilugeyanlaianny credit derivatives Mfianraizuadgsnssunsaliaulfasiugsnssuadinfivacng
1a 6ol

7.2.1 Credit Default Swap : A9'laun Asanaglugiuy ﬁﬁaﬂuﬁummLs‘”\’iﬂomumsﬁmﬁtﬁmﬂaoﬁn
mmmmsa‘lumsmsmumu obligation uavewAWuURIN obligation uu ‘Imumammman‘lugwuwwmu
ﬂsvnummLﬁuaumsvwnwumvmm?hskumwamnmeﬁaﬂs”numwmﬁmmaLfm credit event dulaaazd
wa‘mmamnaosﬁaﬂsunummLamﬂsnmvmmmum (lunseiii'liifia credit event 2annavasdugaluiuasy
Aviuaanlng) el 1191 obligation azfitdavsianisiaad (Single Name Credit Default Swap) "ia
obligation uvimtmnmsmmuum‘lumnuﬂsvnumwmauouummms uumamm credit event dufy
obligation s1an151as1an1suiletilusrausna (First to Default Swap) w3aifiaiia credit event dufu
obligation 'smmi‘lmmmmua‘lunau obl|gat|on doarfinstnsemaduangludivuacdunsweseaiu we
dannavavasuivuaiiaiia credit event dufu obligation nasan1slunau (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun m'a'mnaa‘lugwu“ﬁ«ﬁaﬂsvnuﬂawnLaﬂomaoaumswumoaman
ANNNTAARIADINANALUNUT AL LA U NRUNTWEF1989 ‘ImﬂmnuﬂsunummLauoumswwnwumaumr;l
wamafuumu“luammwmaam‘maﬂmmmoaanuamsmanmumumymnaonu uardiuianag (endl) wav
YRALATITUADIRUNTWE @198 Lwau,annfumsmwﬁaﬂs”nummLﬁﬂov‘iaumaﬂammuua”mummem
(a141) ma\ngamqﬁﬁssmaoaumwumoaamnu@muﬂs”nummmuo aunIavtia credit event wiaasu
Aviuadayan (nsdiliAe credit event)

7.3 mao‘Lﬂrﬁmm1u1m551ummmnmum‘imu International Swaps and Derivatives Association (ISDA) %32

acumm‘msg‘maumummunmuuausn eﬁamamnaammnwmumu

7.3.1 dinaladivaulaaunguuie wazbidawsaudedunguanaiimandannintduazaaiananningnsa
nUUNEAY

7.3.2 ”l,umlamuummm‘lvian/lﬁﬁ'fi'mum"b“‘lumswmsumuﬁu Jeyadiaanaal9niini credit derivatives
fugredoidandalal

7.3.3 ‘lifidadmualinasnusavualdanudamatviungeyan
3.13.2. Uszianzasvdnnineausansnddudu viamsmeanualagisauiiavasnulusiolsuing
usFndaniIsazasvumIaudIv st latiiawizaananniwed ninddudu uiamnannalaaisduat1ola

agvunilsrianaisaiaunlszndnaznssunis A.8.6. WialsenMadIlnuAMLATINNIGT N.A.6. AU
gosialudl LTuuslunsaliaaiznssunis N.a.0. W58 TN UAMLATTUATT A..0. TWAINNLiudauusad

aga

UsgnmauAlavdaiuifulssianusadnrazuasndnninguianinddunsanisinanualaaigau
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Wil Asadnuluanaisnsadualusrvdsaing asarsniadadinandadiduazandatiunisvin
Jeyey 1°luﬂsumm/|wmumumnnmLLamumnwswmm mmmuanmswumLﬂuam‘unmumwaa I0SCO w3a

Aifinsdaunalunaradaunandnningsnolsemariifluzundnuas WFE wiafluasasuasussinisade
wasiauaanaluy GMS

' ) o a a o
#uii 1 Ussanuasaasauifzasns1@1snienlstdualy

1. dsyLanuasnsgsenvudseing laua

1.1 anasuisnolssne

1.1.1 Ausidas

1.1.2 dndundo

1.1.3 vud (lunuudulasanin undauWus wazasans Basel III)
1.1.4 BJE

1.1.5 P/N

1.1.6 luddnuansdniviasdaug

1.1.7 uuaasdnalunailselamiisd underlying (Huwusiinsvaviug

1.1.8 asnsmildudfidnrazviuasdmduasaisuiinin 1.1.1 - 1.1.7 aquddrinouamznssunis
A.Q.60. AMNNUALNNLAN

1.2 esnashouniifonusilsena (Lisauasans Basel I11)
1.3 f51&15 Basel III avdssine
1.4 Ann AvUsELNE

2. AN AURIRIIRITLRSANLAUY TUNITRINY

o > o

nindduiusdnianisazaunsaaanulanu 1. dasfinaauifzasanasaundninaaiiasugiu ot
2.1 ‘Lifiaduaniadauladvinlviamuianssyniuinnnityasduaeuluanans

2.2 swnsauldnufale (smdensdlviilu B/E P/N difidauluvinnlaufiausnasnulasniunislvifinig
sulaudndiansasluamanslaauignisiingrunadiviua wiaiidaulalnasusuisaanafugaanas
&13'l6)

2. 3 wuanammnnms’1msvmsi:n/lammsmmsnmea"l,mwammﬂsunaumswmsmmmau“lammu"l,mama
ﬂll'll,ﬂlla LL&”NﬂaNaiﬁﬂWﬂﬂ“mauﬂaﬂWﬂ(ﬂﬁ‘i‘ill immlauamonmmaomoaammmawauamLﬂaﬂavlmbﬁo
ammmmﬁammmsaumumﬂausmuszmumna

2.4 lunsdiiiilun1saenulu B/E a P/N faanasansdunariiiaiiseniinnsen B/E usa P/N dona1n
gaviinissuanianiasusavinaynaaaail

2.4.1 sW. u9. WIa UA. ANAYUNILINEIAFITAFANTUAITLIU

2.4.2 gafumsidushodsenanfidnwasvinuasdedugiusdinanu 2.4.1 - 2.4.2

Wil AvsanTantanistusasdenasaailunisarianianistusacedeinaniagaansds ed1uiu
swdveantie (61d) enuniszylilu B/E waa P/N sae
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g 2 1 ninddudsaanmiie CIS nsdlilumiravinnsaanagaaladtisdunguunalusiolssng

o

sasfinauautifuarudninaailunnsasnudoil

1. faaauiduaziiluldaundninaeilunisasnuiduidsnfudafiinuadiniuasasnienisduni iy
dun 1a 2.1-2.3

o

tHumihanasnasnu CIS snvlssinand AflanMaZHY

=D

2.1 msaanLLavmsLauamﬂammu‘lmmsmnnmu,zwawummumaﬂsvmﬁmmnumuamuuanmswmLav
mmm«ﬁamwanmswueﬁomuamﬂnmnmwaa I0SCO wiaiflumiiauavnainu CIS fvdszinaninisda
alunaindazanannswdervdssnaniiflusungdnuas WFE

2.2 CIS operator 2avnasnudinanagaialanisAirduguazasnidasuiduguaiiiusundnandgyuas
I0SCO

2.3 nsdiinasnuldasmulumitauasnasnu CIS srvdssnd nasnu CIS dhvilsznadvnanidasagaiele
nannUinITANALALA ANTaaN NISIEUAAIE LALAITIANITAIUTLNAINULNAKRINUIEtaauadlsendATY

2.4 ﬂsvmm/lmnnmu,amﬂ,auamsmmmonmmmmsms’tummﬂuﬂsaowaomuamomewamou AU
swﬂaﬂsvmﬁmmunmunmum

2.5 luasdalflunsasnulumiianasnasnu CIS envdszind nasnusvnanaasfinisdndanisginlitane
nsmumm:nLﬂuiumsn'smsamwmaauﬂumsifm‘mmmu waviiulaunansaenudod

2.5.1 ﬁmiamu‘lum’fwﬁﬁwﬁatﬂuﬂssmmLLasﬂﬁmﬁmﬁnjﬁ' MF (investing fund) s&usaaanulaludasgiu
> 80% wavyamAnsndugniuasnasnu CIS avilssinaiiu

va o

2.5.2 finsaenulunindduiialadsddruaaudasiu (pro rata) udlawaiiuldaundninaai single
entity limit 229 MF fu vl udninaidenandlilddunsdinswea&uiilu SIP

2.5.3 ﬁn‘rsamu‘lum%wr;l'ﬁmﬁa‘tzi’ﬁﬁﬁwyammuﬁmdau (pro rata) ua?'lawatiuliaundninaad product
limit dusunsweduiniilu SIP uay MF iy

2.5.4 finsasnulu derivatives Ailuluaunaninauai global exposure limit 2ag MF

2.6 nszﬁﬁnamuswﬂmmas‘ Tdasnuluniiauasnasnu CIS drvlszsind nasnu CIS avissinadana
siaglildnasnuinddnwasvinuasdmdunasnunuflanas uusdiflunsdifdanuinduuaziilulsslami
sardanibaanu Wil Taeldsuaiuiurauainaitineu TaanaunITRINULIENIaNITavilanaltaya
wiaranMuA iy LLavmﬁssmuﬂumLnmmaonfumsawu‘luam:rm”mnmﬂﬂuuuaﬁa‘ﬁmu

guii 3 1 ninddulssanidudinlugaiiunisidusislseinaviannaisaolsanani A uindudin
siasiflududhnluganiumsdus1vlsamanianmnasatvlsemaiiauvindudinaasszurndot

1. §W. w9, ¥3a UA. AIUNYUNIAIEIELFIAAFAITUAITLIU

2. sonffumsiduszuninsdseimaidseinainedusundn

3. aaumsidushvlssmanfidnwagvinuaadendurFudineiu 1. - 2.

g1 4 g5nssuilseiannsdataadidaunanadu (reverse repo)

Taefuldaundninaaiidinouaaenssuns n.8.6. ATUUA
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i 5 gsnssuseanastifiundnninelusinodsuna (securities lending)
Taaduldaundninaaifidiinguaaenssunis n.8.0. A1UuA
duil 6 : §5n35uLsELAN derivatives Tusngllszind mundninarinisasnudedl

1. dszuan underlying derivatives Anasnuaziinilugdeanlasasi underlying atnolaatronionzanas
aeinvavil

1.1 viwdduiinasnuausaaonule

1.2 danmanie

1.3 danuanildaudu

1.4 a3éie 12 credit rating w3a credit event tilusiu

1.5 sufidwda dufiiifasalsenaudududivdadivdseanu 1.1 - 1.4 wda 1.7

'Y

1.6 sufiiifiasdsznauiugudionn 1.5
1.7 underlying umuAdineuAMLnITUAT A.8.6. ANUALRNLEY

lunseivi derivatives avdvAusimiaag underlying 296y smmmaamonmmaoLﬂuswmﬂaanu (spot
price) Msasm'lamm'vﬁamﬂmwu'\ (futures price) wintiu vivil 57129 underlying du A'Lilddudl wia
underlying Afuasdlsznavuasduiidenan dasiudsansuaioniternuasidaiweliatounwsnaiy

2. Wdaulunisadny uaa. avsndunisainuly derivatives lesaiiia

2.1 nsdl MF laseuiAaidunisaonuly derivatives way underlying 2ae derivatives fagasnu'liating
datauluinsenis

9
=1

2.2 dlunsuaidluadeanlu derivatives atinolaadnaniogod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives il

2.2.2.1 asdldlu OTC derivatives Tusitvilszineg sadfiddyaundnchavdofluifuananlasuaynaly
senaugsAa derivatives Nagaraldnisiidugualaamilanuiifuguasunannintauasaaianannine
Milusundaaiieyaas I0SCO wianiiluaudnuays WFE

2.3 Tunsﬁﬁazm”aoﬁmsmsmumr;lm'smuauaumma derivatives fugaas duarfusasiiuniweadud
nasnuaNsaaenu'la Weil ‘Lilnnasnuaziilugidnssunauviaimiridonaududiuday

o ol

3. udnnaiiudunsdl underlying 1flugaidi

lunsdiii derivatives §i underlying \Hludufionn 1.5 — 1.6 dufigonansasianmae doil

3.1 Lﬂumjﬁﬁﬁmsn’mumﬁﬂ'ﬁmmm”ﬁar;ha”ﬁmau Taafinnsseyunavaayavas underlying waailave
e g lunsda uazfinsdruaduidlidutituaiuanunuisanaaasdlsznauuasfuil
il underlying wiailadadenanedasiinistadaulmauannzaainatitiludsseeals

o

3.2 dluguiiifidnwazatiolaaronds dofi

o o

3.2.1 sufififinisnszanadatiaiasna Taafluduiiifidnwasladnsasntio dotl
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3.2.1.1 dufiviasdlsznavusazifitinuin < 20% wastinnitnifonua
3.2.1.2 guiiviasddsznaudiladndefiinnin < 35% wavinuiiniionua
uasaiduldauanzeain TauasdlsznauddusasiinninlitAudasismualy 3.2.1.1

Qwsﬁmsmwmsnsza‘mﬁ‘mﬁnmu 3.2.1.1 wag 3.2.1.2 LidavitavAlsznautitAadasAunasdrnia
INTUAUNINIITUN

3.2.2 qufidulauanain 3.2.1 Miluldaudaulaasudiu dodl
3.2.2.1 dluguiiidasdlsenauiluanarsmtadyaniinasmuaunsaainulalaans

3.2.2.2 dladwaduaenuaiudagiu (pro rata) Lamauuua’nnawuaomu‘lumwms aduaniulaanse
ualeinatilulidaundninaad single entity limit 2aagnasnuiiy

3.3 dluduiidledunsimun taadantiuifiauidadawagviminildadodasyain uaa.vieil winadsing
TaafudenadursdEniuiedazaduaa. uaa. dusasdalfinnasnisilasdumnudaunaonionadseaamil
atvfidseandainere

3.4 insusavdaditfuqatnvsaiaiulsyinnnurinnsiiudadiinsisuatayaatroviumanisal

3.5 lunsdidifludufidula satigvnandasiwnalaaldunasiayadieaanna e uuasnlIesIun s
pavdsznalnauiacivlssng uiad I uIaaINIIAIRUAILAZUSAITTA Uaa. waaIluLiulaI138n15A w6

v

°uaowwmumﬁumnm)mmsnazmauamswLouw\lavlmamommzau

=y a.gl

4, vanunarinsialifinindduiiaonasanisiissuiiouniszunu (cover rule)

URA. m“aoﬁm‘mumwﬂawuaonaomumuﬂmmwu,auuamWﬂaaa‘lummumwﬂowamamsmnaomumamao
sdszufiautannagifia derivatives auamao"l,maamLm'm"l,maomu“lu derivatives fu waztiuldaud
AUNUAULATINAIT N.R.6. A1RUA

5. dnnariiududiniunisasnuiifiinaseasmiaanninuide

lunsdifl uas.aonulu derivatives 7 underlying il &ofarfunindduiazannnudaonisasnuluy
derivatives sanasiavtiluldaundriinuaaiznssunis n.a.6. A1nua

6. ndninaaiiududinsunisasnuluy OTC derivatives

'y - - o

us¥nian1seaialvifiziannaslu OTC derivatives @il

6.1 Tiadeyadndranilvdrnauazuivyariaisssuuas derivatives 1 ual. nsunaiun 15 uaziu

Favinavadusazifau el lunsdiiiudenarniusunanvinnisuas uaa. WA IMIMLATLIIYAAILATTIN
aaluiurinnisdaly

6.2 lunsainAaugniIsaindonansenuaasia1uad derivatives atnofiiaddey Iiadeyandndranil
AALATLIVYRAELASITUVAY derivatives TW ual. nsuun

6.3 adeuanandhanilefusanlvfinnsanegiue derivatives iia uaa. sasua'ls

7. udnnaivindusinunisainiluadaanlu credit derivatives

uaa.azlfidenndaulaudef

7.1 winiluadeueunlu credit derivatives ‘latanisiianisananuidaoiviniguy
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7.2 whdlugdayanteanie credit derivatives Aidnrazuasgsnssuvizaiiauidaviugsnssuadroniloading
10 dofl

7.2.1 Credit Default Swap : d9'loiun msmnm‘tuﬁm”ﬁbﬁyaﬂs“ﬁummLﬁﬂoﬁwuLﬂsﬁmﬁLf“imﬂaoﬁ’n
mmmmsa‘lumsmsmumu obligation uaveynWUA N obligation uu ‘Immammmau‘lugwuwwmu
ﬂsunummmuoumswwnwum maamswwumwuamnawaﬂsunummmuomaan credit event fulaaagd
wa‘lwuamnaoeﬂaﬂsvnummLﬁmﬂsnmmummum (lunsdiii'liifia credit event Zannavasdugaluiuasy
Arvuanindng) wedl 1191 obligation azfitWavsiansiiiead (Single Name Credit Default Swap) “ia
obligation ammuswumsmmuuﬂ‘mmnuﬂsmummLamuuummsmumamm credit event dufu
obligation s1an151a31 an1suflotilusrausn (First to Default Swap) w3aifiaiAa credit event fufu
obligation smmi‘lmmmmua‘lunau obl|gat|on doarfinstnsemadwanigludivuasduniwesaiu we
dannavavasuivuaiiaiin credit event fiufu obligation nasian1stunay (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnm‘tummNbﬁaﬂsunummLﬁmﬂaoﬁumswumoﬁoﬁmm
MNNTAARIUDINAMDLUNUTA AL LATUAN N UNTNEH19E9 T,GlEIN‘LI']Elﬂ'i”ﬂuﬂ?'mL&F.IOSJﬂ']‘S"NﬂW‘lWIQ"Q‘]ﬂ
wamauLmuiuams‘mmmaamwaaﬂmmmoaannamwmanLnﬂmumaumnaonu uardiufianas (endi) wav
YRALATITUADIRUNTWE @198 Lwau,annfumsmwﬁaﬂsunummLﬁmau‘iaumaﬁammuuaumumquwu
(6791) 2avyaAgdssTnaasduningaredelviduganalseAuaudas auninasifia credit event wiaasu
Anuadaan (nsdiliulin credit event)

7.3 mao'lﬂﬁmmmmsﬁmmnmmuumiﬂﬂ International Swaps and Derivatives Association (ISDA) w3a

a"“msmmmsmuaumumahunmuuausn ﬂouwamnaomuanmmvmu

7.3.1 dnalddvavlaarunguune warbidansavdeiunguunaindandnninguaraaiaudanninegnsa
AQUNNEAU

7.3.2 “Lmnlamuummm‘luﬁwﬁv"ifimum"h"’lumswmsuﬁwﬁu%aﬁagzyvﬁamﬂmwﬁﬁﬁ credit derivatives
fugredodani&alal

7.3.3 "laifiriadvualnasnusavraldanuiamwalvuag&aan

3.14. dandrunsasnulundnniwadusaninwgduau alduniwdduvasnasnusiu

dasndriunsasnulundnninavianingduiy Waduninddusasnasnunuludssnauazsnolseineg

vi¥EnIansazasnunsausvmlsyladilanizannudnning ninddudu viamnannalaaifduatola
atnvuilansanalrnadvauvidssndaaznssuns n.a.6. WialseniAdITnINUAMLNIINAIT N.Q.0.
Auuacvsa’ldil LTuudlunsdlniaazassunis A.a.6.15a811NNUAMLATINATT N.R.06. °Lvi“m'1mﬁmjan
wiafidsenmauAlandainifinlssinnuiadnrasaasnannsntdnianintggunianismaanualaaisau

afly iflavannasnuiliflunnsasnuuasnainu buy & hold v3¥NIansazidandmadangiunsany
dvsunindduiamu Taaladraya o Suiinisainu

fuii 1 : dandriunsasnuidimnaaugaannintduniagdaan (single entity limit)
2Aa dsgtanningdsu da9au (% a9 NAV)
1 | aasnadging i dadagru

2 | en@snadgevlseine

2.1 nsdifi credit rating aglu 2 duduusndulal idAndns&Iu

2.2 nsaidl credit rating agTuszdy investment gradeus TaitAu 35%

AN 2 FUAULIN

wiha CIS TidAndnsaru
4 | JudhnuwiaesanswisuvindushafisFudin TaivAu 20%
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bh)

USLLANNTNERU

2n51&U (% 2ad NAV)

viagaananasidnwavat1olnatnaviodoil
4.1 4i credit rating atiluszédu investment grade

4.2 flusunaisaaudu Woil tansdurnuiansansi
FsunafluilszAu

wia'liAu 10% wiaflunnsasnulu
avdszinaniafintssyniudindiaiiun
agendlseine 'Immaan‘l?j credit rating
wuy national scale Forfluldeunead
AdiTnuAaenssuAT n.a.6. Usend
ANUA

asEsTIid N e ATuaIUGIT
5.1 fluasarsnid mswmsnwummu wIafnn mwaan

amm‘uumunaumnimn Wiagn2nzas sw.analsand
AlaFuaugalvlsznavugsia sw.ludlsanalne

'
aa o o

5.2 Juanasiddnwacatnolaatnoniodeil
5.2.1 gaanfluud¥naanaidau .
5.2.2 #aanfinsillawwadayatdunisinllinad
sgazdaaauuu filing . 3
5.2.3 ‘Luns;ﬁﬁtﬂumwmsﬁﬁfi"mum'iuﬁ'ﬁwﬁ <
397 Jutfuuaiuiasnu wazlileidnwayaiu 5.2.1
w3a 5.2.2 iaszyniiuauasiasdenansasiiu
uAARAIT
5.2.3.1 . 9. %32 UA. MUAHUNILINAILFIA
ga11iunisdu
5.2.3.2 suAsaaudu
5.2.3.3 ﬁu'lﬂ'lsa']msaoms'wﬁ
5.2.3.4 ﬁmmsmamsma:m'mauamnsmmstnmms
5.2.3.5 nswmmmmsaoamﬂamaﬂamu
5.2.3.6 s WU IFIUAAUIANRIIURLUUAL AN
wivdssnelng
5.2.3.7 sunastianisdvaanuaziiainuivilssing
nea
5.2.3.8 sunasdsaruunvilseinalng
5.2.3.9 ua.

5.3 w@uamnalulsainaing
5.4 i credit rating atilusg@u investment grade

5.5 ‘lunm”mLﬂumswmsmﬁﬁmumﬁ’uﬁ'\smﬁ > 397 Ju
unumumaomu Gravduny tinunsaaglussuuua
regulated market

LitAudasdeil uauadaslaavgenin
(1) 20% w3a

(2) ihwiinuasaansiaenulu
benchmark + 5%

nwedudod
6.1 asasifidnwaizasudiudofl
6.1.1 Huanarsuil asasAeniidenu wiadnni

vjaanﬁmfaffumungumu"l,yﬂyLLazLauamumwmsﬁu
Tushvdssind wiagaandaavdiumunguung
vseind (ue'lisanaunuag sw. snvdseinailesu
auaaliilsznauasAa aw. Tuilssiva'lng) wialu

m51&15 Basel 111
6.1.2 i credit rating agTusyeiu investment grade

oo o

6.1.3 \fluanansifidnearatelaatoniledod
6.1.3.1 gaanfluusEnaansidaulu SET wialunaia
daananannintdavilssing
6.1.3.2 taanfimsiilawmadayaiilunisiiliiaad
saastdaamuuuy filing
6.1.3.3 lunsdivifluasarsifidivuaiudrsend < 397

vl o

Ju Huusfuiaomu uavlilafidnwazaiu 6.1.3.1 wia

suAuliAuda &Il uauddnnlaay
9N

(1) 15% (w3alaitAu 10% diaiiluas
aunulusvissinanianiinissynwud
Afidunagenvdsying ‘1mmaan°£°u
credit rating wuu national scale i
luldenuinaeiddiinouaaienssunis
N.8.6. UsenAd1nue)usa

(2) ihwmtinuasninaduiaomuluy
benchmark + 5%
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bh)

USLLANNTNERU

2n51&U (% 2ad NAV)

6.1.3.2 NiATEARUANATIEITHINa NG HlulAAR
Aol
6.1.3.2.1 ymAamNda 5.2.3.1- 5.2.3.9
6.1.3.2.2 aanfunsiduszuninvdssinandsyinelne
Husaungn
6.1.3.2.3 aanfunsiiusvlssnandanmagvinuag
enduyanaauda 6.1.3.2.1 — 6.1.3.2.2

6.1.4 IunsmmLﬂumwmsmumuumuﬁwsvuu >
397 Jutfuusiiuiaimu sasdunafdauniaatlussuu
2ay regulated market
6.2 530556 9H Medeueundl credit rating aglusedu
investment grade

6.2.1 reverse repo

6.2.2 OTC derivatives

7

nindRuauuanniiaanniissyluda 1 - 2a 6 (SIP)

saAuluAY 5%

vainewg : tunsaidluniweadudoil hifidadvuaiAaidu single entity limit zageFurn aananaisusa

giun 2 : dasgrunisasnunaAiniaaunguAanis (group limit)*

Adyanualusnsel

1. WBurhnudaasiasiauindusdaianisediveiuaay MF

2. derivatives on organized exchange

ih)

UTLANNTNERU

aaau (% 2ag NAV)

nsaenulunudRunasusinnausEviaglunau
AanmsideAunsanisiniuag a1 lugsassune
M UAUUIENAINR1

Lirdudan ladnsudosodd uaius
aaslaaggenin

(1) 25% u3a

(2) ihntinuasnindduiaonuluy
benchmark + 10%

*yaneg © unsdiflunsweddudof LifidadvuaiAaadu group limit
1. Budhaniasnasiautvindudatianisafiveiuzasnasnu

2. derivatives on organized exchange

i 3 : dasnaiunisasnundiwiaaulssiannineg&u (product limit)**

2a Useannined&u 26518 (% wav NAV)
- o - o a - o - S0 1ai1A 0 = Sla¥a 15
1 | Sushnuiassasiwiauvindudan B/E via P/N 7dlé Al 45% wanlusaulliyd
T RRRE PR ENRYE ("Lus’maomm‘tum'mﬂs.,mﬁmao U}Wﬂlﬂu MF ifianglasons < 11
fiduanadvnad) tiuaan N"ﬁamzl wiaadyan ol Liladaeusauaignasnu
1.1 suasudadafunisiiuifingrinaansindedu - dasnanveutlilddu MF vlmﬂ
1.2 5. AaINuUAILKi&a < 6 Liau Kol
lNIZNAINUTINTITa1LTATIAT >
1.3 uy. =
11l
1.4 ua.
1.5 nssﬁmma‘msaoﬁutﬂaﬁaﬂmﬁﬂ
(Lisrudansndguinasnuladsulaunssudnsuiain
Aeaueu1aIN reverse repo w3a securities lending n3a
derivatives)
2 | reverse repo TaitAu 25%
3 | securities lending TaitAu 25%
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UTLLANNTNERU

d651& (% uas NAV)

total SIP @v'leiuA niwdRuaua 7 ‘lumaw"il 1.1:
gasaiunsasviudiuiu MF id'ld aasdud 1 : dasiu
AsaInunAIaaNaannindIunlagdan (single
entity limit) ua'lisaudeanansuil anansAoniifonu #nn
Ian1&15 Basel III Milidnwagasualucail .

5.1 idnwaizanu 6.4.3 uay 6.4.4 uavra 6 lusaun 1.1 :

aas&IuMsaINUEINIY MF 31 2asdun 1 : des&u

syAuluAu 15%

entity limit)

waa'lufl credit rating

AMsaINuUFAIMINaannintuviaqdaan (single

5.2 i credit rating agluszdusinin investment grade

5 | derivatives &9l

5.1 hedging limit :

ANULRE

A13121viNe3n35U derivatives ﬁﬁ‘mqﬁszmmﬁ'amsam

LiAuyaranuLdasiifiagg

6 NEWRY G9il
6.1 asnasAeniifonu
6.2 @91&15 Basel 111

6.3 derivatives il underlying 1fluasansauza 6.1 — 6.2

nadszansiuduluiiu 20%

e @ ansunsasnuluurdaniaanasiisuvindudiatianiseniiveiuuag MF L

dafiviuatAeAu product limit

fHuii 4 : danFrunsasnuidrmaauanuidivlaidaluianisiamu (concentration limit)

2ia UTLANNTNERU

231U

1 | emansuil asansAoniiaonu
»31&17 Basel III uasAnn wavaan
alasants 3
(Lisyudeasnasuiiniadglneg

wiaanasuilnnasgenoilseing)

1.1 ivAu 1 u 3 waagaﬁmﬁa"umomﬂ@u (financial
liability)! aaveaanas&ssadu aundlauwe Tiluou
amsdudmdusaussaznaiudange Taalulviuniuyae,
nilgusdvnanuasdniindianuAmdasiugaan 1u 13y
AfluannAanisAeaasdu usiu

Wil lunsdiiaanamaslifinddumenisiduaui

ek lilusunsdud nsusaussasnaniydaiga ity
gasdulbitiu 1 Tu 3 sasyadinisaanuasiduazngns
ssenudaiuasyaansatuiiluneaiy Luualunsdiviyaan
ATRNTLATNTHULLULRAITIEANTURYRNTLEUAUNE
nannindludneaziiluiasenis (bond issuance program)
Tiiasanilunaiasens }

1.2 lunsdivinasnuasnuluanasaudaiiamiuanans
niaanlmiuazil credit rating agluszduaindi investment
grade waa'laifl credit rating TWusEndnn1s aanuLia
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Fundugasauifeyd Uszunen 6 wfau wei'bisnndn 5 wiau wavlitAu 7 wau Suludusiuiaanzidaunas
nind&uilunasnusiu

a/

Aaugasaufaydafousn Useuna 6 iau walisinin 5 tfau uazlitiy 7 tfau Jutiudousiuiian
nufinunasnsweaduilunasnusiu

19. n1saaudfAaavAanLILAINY HAazIEANISHATATASINISIANITARINUSIN 3auA laIEN15InNIS ;

mmﬂ"’l,il‘iﬂsomsammsnaamuim wiadgn1Tianis wnfi'lansevinanundiliavainsunnuaviiianiiaainu
mﬂﬂmummuumuaamus’mnumunwuwaamumuu’;uaomumammm”l,mua'mwumao‘iﬂson'\s
F0NITNAINUTIIN AzaadladumuiutauA&ITNIIUAMLATINAIT A.R.6. AaU

oo o

‘tumsun”"l,mwuLmuiﬂsamsmuanumutﬂumﬂﬁﬂsﬂﬂﬂﬂﬁaﬁﬁamumaomuﬂaonaamusm wiavdaduty
mungvamﬂuamamnm«mwazuunsiums A.8.6. WIad1TAIUAUEATINATT A.R.6. AINUA USHNIRATTIE
fudraafluniioda nfaueseazidaauaslasonisiualuiuduuna uazAsUsavuaIguaNalsz Tav
vamnuiuraunisualainidniasenisannd1ine1uaaenssunis a.a.6. ladinoiuaaenssunis
n.8.0. lasudizauay lanaITnangIuiasudIugnaadInuIssanie ldaindrinoulvanuiutan iy
wAlaANLENTATIANT 6

lunsdlinisuAlaTasan1sian1snaInusIn wiaisnisianis lenszvinaunfiiavansunnuasiianiig
AINU UIEFNIanTazuIdrtnuaaznssunis A.a.6. nsuaialu 15 Juduusiunlainalvualanay
wIvAIsUAla1ATINISTANITNAINUIN WsaTEn1sdanslddefamiraasnunnsia uazazvdsenialu
nihdaduwseiunveviavduadiovan 1 aiffu analu 15 JutuweTun'lasuanuiudauanndrineu
AMLENTINNTT N.A.60. WIaTuilafiudliualunaiusnsel

Wil MsuAluiuanlassnMsauuGiianiiaau wndsngiuduasifiamibaasnudenaid’liiiu sas

|y 55 ﬂaommwumaomummumimLmemmao'imqms UIFNAAATATHILANIIINANFIULALI AL
AMsuauauasnstuudlldvrguanalssiauu Lwa‘mwmu,awaﬂsuiﬂﬂzjusnsamamsunumuu

47



nawnuiilaInanigiztns asuil 6MAS

lunsuAlatiudniasenisle win'liaunsasifiuaisauudlaadasrirounnuavgdamidaasnule
iavanndaitAalunistuasuuuidaonacsianiraaonuainlseniAamenssuA1TAIALARIANUINEIE
ndnnaeiidadudaindanisianmihaamulunamunuuasminiuasussnianis BENIANsNINUIN
anasdiunisuaiuaNuiutauandTnuaNLLINITd T Ui A lE
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ArsssuLiisundamlddne 1y AainnulvaiuazdnouaIznzasusEniansuagaTuguuA1s T auTaFy
wamum‘hnﬁuamum‘tumssuamwuauaomu

ndninarinariinislunisuanduasgianiiaanu aaanaunafoduaasuddinaid Litfluldeaiu
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Tassnsiluldeuidivualiluunes 129 uvswsynmiaifuannintuazaarananniwe w.@. 2535

20. 2iafviundu q :

20.1 ‘lunszﬁﬁn’%ﬁmﬁmmﬂﬂmmsa@hsommLﬁmwaﬂaaﬁunamumuﬁﬂﬂa 4 yavdsynAAUENTIUNNS
N.8.60. INEILUANLAAULILALIAUNITAITIANNLALINAUDILIUNDINY wazNIsViNUssAudaausufinuag
UIEFNAANT nsa:mammsa.,l,ﬂar;uu‘luuﬂ:mamm'sswuautmammsnaomusmwu fraifuaiumnuiunay
&I wia saudlaadasiennuasydaniaasnudedaaniimuninaasnunnduAuionde
maoa‘m‘;uuuwamummmﬂ"l,ml,ammmmaonamusaain]ﬂiuanwnuuuLLmumummammsgmamag
funslidunsasisvanuiaIwazaddunaInuainad el iafiainiunazannis vs¥nIan1sana
2alvidiinounasanzeassaznataanldle Taansdaldanusdnianissalniazeilvfoilsyiaivag
WAanmigasnuiiluddegy wasluasdnfarlddrafaduarinaisilfauud¥ndanis vsEndanisasiilu
H5ufaaua ldInadenan

mausEniamslisuisadufiunisanaluszaznaiiniinue vsEnianisasanfiunisidnnasnusiusa’ly
20.2 uansAayanasnusINTvkdaniiaanu

vsEndansuagIudnalunisdiulye ualaldauudad windn sUuuunsusais way/viaiagns luns
RS LNALWIABYR ANIEIT 518U 9 LAY/ NIaNIIRa 22T ENIANTTEY HRINY/KHanuIaaInNu
syudvaradalvifisduuunisaavsudayadu (614) iy ’irudasnivdiaansadad (lusu Taadainlesy
ANNLUtauAKTaRUILRINULET eﬁwmmmmsa%ma‘tmwawummmmuﬂuuaﬂnn 30 Junauiu
Busfiunisdsulseldaunilas lagazgfiadsyndly o &@rdnouzasui¥nianis rdnoulug uay
munmuawwaowauuauumsmwsasmjaﬂuuummmu GulasinasusEndnnis waziiu'laduas
waunauumsmwsasneﬁaﬂuuumaomu (6d) T,mumsmLuumsmmnmsaomnmmmnﬂsvaoﬂLwaam
szazIan A ldInalunisiige u,au/"nsamwmuau‘lm‘luanwmvmuaammnuu dovdsnianisiadrfiof
sglaminasnasnuuazifaniiaasnuiaasiuniuddgy Wil lunisingvanunia/vilsdadesdaniioa
QINU 2 AsAlNISUAlATATINTG NSAANA NISLRATATINTITABINUTIN sENIaAITazaiiun1sTaatiulyl
MuNdnAaYIEITAIUAMEATINATT A.A.6. AnuA Lay/vialsemanfinisuAlaviniduluauiae

20.3 nsdamihaasnuiAunieluay

‘tunsa‘iﬁumma‘lmu?ana:uuﬂﬂmﬁmﬁuimﬁaumuammﬁundmﬁo’tumwaoﬁwuuuuuwagmuﬁﬁmum
leuaionua viEndanisnasnusnudasliduazuuuldasaasuananianduuanaldeiduiulugiuniiu
Al lugnaasirnunibaasnuiinminglauarionuea wageaitiiunasualadadrunisdaniraainu
ﬂawﬂﬂamsanaunmammnuuu’tuumuau"tuLnuuualuammaommuuummmumamum“tmLLm
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usnsuavuArasinantunsIanisnasnule uweasdasiullaundninaridesa’lyl
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lunsdnassualsylaminiussanielviundnasnuiiagan aldnIsUINITIANITUIUTENIANTT UFHNGEDY
aszvitaraauilusssuuarAivivdnrasuazdssanndanningnaiafililduasnasnuiiusia

20.4.2 flunssﬁﬁn%ﬁmﬁ’mmsﬁms"ffuwaﬂss‘imjﬁmammmﬁanamumuﬁa 20.4.1 usEnIan1saztlaiwe
dayatAtndunissunalsslanmidenadTilusasusauihiyduassausaussasnainatiausie

20.5 msdfiidienunguunaineanisilasduuazisudsunswanidu uag/mianguunaeneg
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FadoiandsusandngiulaliuausEnianis uay/usa gitlasunauuunaarnuisnianis iialvitduly
amunguuaIsiansilasdunazdsiulsuniswanidu Lay/vianuuneaage

ol usWNIAN1s uay/via p{ﬁ"l,(;f%‘nuanuymmnn?ﬁmi@ms fidanflfias uag/vsa 23U Lay/wia anldn
nsviaasnssnaasyiamihaaenulaanuiiuduals Taglidrdasudelu fiamihaasnunsiuarenin lu
nsainaatansailatuanIsalnilansanarainanisaiaeaa ‘il

(n) Whanihaasnuhilianusnuialunshizdaya uag/via dadvanansusandngiulalvunus¥nianis
Lay/13a HAla5uNaUNINENNUIEFNIAATT aUNLTENIanTAUA WIalvlaya uay/wia IasItanadls
wiandngrulauAusEnianis uay/vsa filldsunauvinaannus¥nianis hiasudrudasnas niuns
Uffdaunguanainaranisilasdunasdnulsuniswandu uay/vianguunasieg Wil audusEnians
Anua

(1) V3ENIanIsiuINA1svingsnssnaadiianiiaasnuatafidanraviilunisnszvinanufaaunguunain
granisilagAunazdsiudsiuniswandu way/vra 1lludasmelunswandu wag/vwsa Tafifludasnielu
AMsITuayuUnIINsuLAnsAanIssaaunguuadtsansiasdunazlsudsiuniswandu wiaadad
dnrazilunsudn@aengrinavsatiaubosanguuiacied

(ﬂ) UiHMQG\ﬂ']‘iL‘V\'u’J'] msmwﬁsnssumaoNaauumaomumwmansmnmamsaomummnaamusm vg"ﬁa
Muma\‘musmau MsammmL‘ﬁaaausamwannmmao'ﬁsnaammsmmu MSB‘ﬁBLﬁH\‘)‘HB\‘]‘H‘iHMQG\ﬂ'\‘i

uananil davidaasnuanasiusanlvusEnianis u,a::/vif‘sa@"ﬁ“l,m"%’uuauumumnu’%ﬁmﬁmmstﬂmLN}J
daya uay/nradasvtandrsnzanangiulauaviiianuraasnuliuaniiasus1in1s nianuraound

dunaiAuguanunguInas1 9 wiauaaadula wWalszlamilumsfidaungvanainsianisilasiu
wazdsulsuniswanidu wag/vianguunaeig 9

Woil A1 “nguungindranisiasAunasdsiudsuniswaniiu” wia A13n “aguunaeie 9”7 Ty 11
AMNNNINaTIUFINHUINaAILTEINAANY 9 MnasnuNulalinisasnuludssineaiiu q e

20.6 asszananisansinsiudafunina’nulaadnTula

Y
o

Wil Wasnuansadnelszananisnanauwny 1669l

sganaunis
AUALAIMIN e
4 . . N gasu Wanauuwnu (sail)
ATIFITNNDINUAIAIRINY indadasrazen
y AMTAINY | AN annA1s
UAIKDANATIET »
Rk AINUY
Wunn 5. Bank of China (BOC) &znundn - 3u A (FITCH) 16.00% 1.35% 0.22%
fesudueln s. Agricultural Bank of China (ABC) - u A (FITCH) 16.00% | 1.35% 0.22%
Fuanduudim waseuusand nda (uvnu) — ne BBB+ (TRIS) 14.00% 1.55% 0.22%
MuanduuiEm uauds 1da () — e BBB+ (TRIS) 14.00% 1.40% 0.20%
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dszunans
dUAUANN . e
o . ol daiu Wanauwnu (sall)
ATIFITNNDINUAIAIRINY i dadaszasen?
» ATRINY | AN anNns
AaIKRANAIIET
&s* AINUY
WufszazduuiEn A lduuwdoaniyd 414 A- (TRIS) 14.00% 1.30% 0.18%
(uwziu) - lne
WufszardusunasiAesfundy e () — ne A- (TRIS) 10.00% 1.30% 0.13%
finsidurn 5. Industrial and Commercial Bank of o o o
China (ICBC) - fu A (FITCH) 8.00% 1.30% 0.10%
1ims3unin g. Bank of Communications (BOCOM) - fu A (FITCH) 8.00% 1.30% 0.10%
ERH 1.37%
wn anlad[ne (Teadssuna)™ 0.17%
Wanauunulaalszunar auscazainIsasnulszunal 6 whau 1.20%

- U3ENAR msm‘lﬁmaﬁﬁa“tums‘lumﬂﬂﬁ’uuuﬁaom%wﬂﬁuﬁaamuu%aﬁmahumsaomu“l,ematﬁan‘]ums
mLuumsmﬂ‘lmamumsmmmLﬂuua“aumsmasm:nwaﬂsviﬂﬁuﬂaowaammﬂumﬂm Tae'ladvintanu
Lﬁmmaomswﬂz‘a‘u‘maamuu]awuﬂao"h]amwuuaimm

- flaatiu S&P Faduduanuindadaluasaisuilssazanuastsainadlnagnaldunsisnolseng uavana
Wuun atisyeu BBB / Stable

- GmmsmnaamuwmsmmomuimmuwumaumsamnmmmLaﬂamum'mmL“ﬁaaamaowaanmsm'\s
(Credit Risk) ua weiaadefianudasiiAaduarnnisldaunasuasmanisalbisadeifitusdesa
ulawnalunsefiuduaasyaanaansuil (Event risk) atj

- uEnaasnudnilunistlaznanitaasnunauszaznaiidivua’le luasdifisaadmitaniiaainu
WinAunIaunAnIEIWIULTURINUTIATIATST

- lawganulsianyanasssuaansnanauuwny lisasdans o A 15%

* qlsyanananauunuuaIndnninadlsusmasaidauiaaleninuasdnsiuanid&auann Bloomberg
o 12 fiunau 2561

kK Al adnasnuiaaiiuanaldsundasanainumangay Taaduludasn'biviuannissylilunieda
FAIULFUDN AU ARINY

20.7 HafvuaiAadu FATCA uaznguanamsnsdsainaludnmwazifoidu

Tull w.a. 2553 Ussinadguigalusnildaannguun aviisun3n Foreign Account Tax Compliance Act (s
ma'ldazizanin FATCA) Taafinaiivauladiui 1 asngrau w.q@. 2557 namnuaﬁnﬁonanﬁmumﬁamﬁu
m'SL\‘lum"Lu’t‘uaTsummaLusnuuanﬂsvmﬂamsamsm (Foreign Financial Institution wsa FFI) snavutiaya
annunmﬂmaoumﬂamau‘lumﬂumamaumn‘mnnﬂsvmﬁausgamsm (eﬁosaumnﬂﬂaﬁssum/umumﬂa
Jeyandialsiu wsﬁaunumaﬂm';'ﬂuavisgamsm wazgdofiduiagniondEluanigawsnn) dodansafily
Ay FFI fu uanmnuuaﬂﬁn;]mm’m‘iuﬂaauumama‘luumﬂﬂsumﬁmaomLuumsaanngumumu
ﬂammumuavuanmmm‘tuanmm“mmmﬂﬂaanu FATCA (sﬁoma"l,ﬂavsamsﬂn FATCA wagnuuaaanan
1 “nguanaselssmAnRLALag”)

naomusmLLauns:i:mammmanLﬂu FFI pruundienuuas FATCA mﬂnmuum’lm\"aomﬁNnﬁumuﬁn
mnumuasswwnswaoﬂs;mﬁausgamsmimsmwummaaﬂﬂmuﬂmgaluas'qsnssumomsLGuwaoulﬂﬂa
Jayandaudiunazuananidnrasaunaninayin FATCA Avua wihnlunisesiadautayagnaiiam
ANuFuNusuasgaaIAulsinasguigalusn uazsandsminnlunaisainualandiuvlssiansasinvin
anasfuduauaunaninaaiuay FATCA flusu

analddadiivuauas FATCA mnnaamusw‘lm"l,umwnwumumaﬁaummuv]amnmmmao FATCA (nmma

figa1usiilu Non- Part|C|pat|ng Foreign Financial Institution #3a NPFFI) naamusmuua”imnwansvmnm
gAanylusadnsdl Aa
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