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115 m’]mmuﬁuﬁ'ﬁﬁﬂwmﬁmaaLﬁmﬁ'um']mmumu 111 - 1.1.4 aufisineu

fwuaLia

12 anmnit
1.2.1 WWIU®3
122 fadunas
123 Wun (Vl,aji'mﬁuﬁuﬂmamw ﬁuﬁagw”uﬁr L8¥@31817 Basel Ill)
124 duanidn
125 sasyaldidu

126 ludAnusasdninezdaviun

T
eaa

1.27 luusasfinFlunaiszlomind underlying lununinwiaug
128 aNmIMHaRATanEIEiRadoITuaTEIRRMN 1.2.1 - 1.2.7 anufidinan
fnuaLANLAY
13 anansfomifonu (livwanans Basel i)
1.4 @37813 Basel lll
1.5 ¢nn

1.6 1ua%’1@1°'ryl,l,am§w§a}‘tw°u§ (Derivative Warrants)

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 10



2. qmauﬁﬁmaamﬁmmawﬁﬂmmm"‘lummmu

NINTEUN Una. ﬁlzmmmamuvlﬁmu 1, @Taaﬁqmauﬁ'ﬁmaamwmimamé’ﬂmmsvi‘ﬁ'muﬁm it

2.1 Vl,sjﬁﬂ]”aﬁmuw%aL’Eiauvlfuﬁﬁﬂﬁ;jaanuﬁmsz;pw”umﬂﬂdwyiamL’Euamﬂummw

2.2 swsawdsuield rwinsdididu B/E PN w30 SN ﬁ'ﬁﬁauvlmﬁmLﬂﬁlyuﬁatwiﬂaa“quvléf
dufiumilidnmaiulauinsisondadduanmsldauitmafingnanoimua wiadFaululw
nNaINUMANINIBAULaaNa AT I)

2.3 ﬁ“ﬁagmﬁimf‘fumﬁmiﬁ URA. mmsnLiﬁﬁa"leﬁ’l,ﬁ"aﬁﬂm‘ﬂi:naumiﬁaﬁmwyﬂﬁu’lﬁmmﬂﬁ
agnamILEND LLa:ﬁﬁagaﬂmﬁa:ﬁaugamgj@ﬁiiu Iﬂﬂiﬂgﬂﬂ“&ﬂdnﬁaaﬁwSammmd\rﬁaga
Mdadelddesarnaunanimnisswduisenivluszeusng

2.4 1%ﬂ§tﬁﬁlLﬂuﬂ’ﬁadn%1u B/E %38 PIN finanasiasesnaiiesisswiinsen B/E wia PIN
é’aﬂﬁmﬁaaﬁmﬁ"umi’aﬁa%’maﬂmqﬂﬂaﬁaﬁ
241 TW. 14 %38 UA. AUNYANNEINEITINIEINTUNIEY
242 TWIANTDOURY
243  TWMTOANTRILATIER
244 FUWIATNINMINBATLAZEWNITININEAT
245 FWMAMNINAWIFIRNVIIANANILAzIM AL o uAIU TN Ing
246 swmMNamIsseanuaztuidsanalng
247  BWAIBFANLAIUTTINA e
248 an’m“’umil,’iu@mﬂizmaﬁﬁé’nwmzﬁ’maaLﬁmﬁ'u;ﬁmhﬂmu 2.41-247

Ce

Yadt ﬂ’]iaﬁ'aﬁamﬁ'maa@T@ﬂﬁmﬁaaLﬂuﬂ'ﬁa’ri'aﬁ%aﬂ’lﬁ'maa;jé’laﬁhw%a;jaaﬂ@f'a K
$rwwnwfisaands (@) muﬁizqvl,ﬂu B/E w38 P/N ¢
dud 2 nInganlszinnuKaY CIS wazwky property
ﬁaaﬁqmauﬂ'ﬁmeé'ﬂmmﬂummmmﬁﬁ
nydudumiheiniseenegmeldsdungmnunylng
1.1 fqmaudauaziduldarunaninasilunmsaimusudsinudamnuadnivanaminmais
Wl lusgand 1 7 2
1.2 lunsdidunisasmuluniiag CIS 289 MF MF @”andn@i’aaﬁuiﬂmUnﬂiamu@ﬁﬁ (ailsrunns
aanuluniag CIS maaﬂammmmaﬁwﬁ'amﬂumaﬁﬂLwia)
1.2.1 ﬁmmmu’tuw%’wJﬁuﬁ’ﬁatﬂuﬂizmmmwﬁ@Lﬁmﬁ'uﬁ' MF nadnuaanInadnwle
122 finsaanulunin Sauidaltitdnimaugasin (Pro Rata) narlanatduldany
WANLNTH single entity limit maanamui’fu
123 ﬁmmmu’tuw%’ws]‘ﬁuﬁalﬁ%ﬁwmmmm%’@mu (pro rata) wen lawatduldanunaninuad
Product Limit §msunswsaudidu siP maaﬂamufu
1.2.4 fn3asmulu derivatives Mduldanunaninasi Global Exposure Limit maanamuﬁfu
1.3 lunitﬁﬁnammwﬂﬂLﬂaﬂﬂamﬂwmaJ CIS 184 MF MF asnaneiaslilinasmunuilaiaas

1A

#2131 nsngandsznnSudinnIaaasigumBwdn

o

@TaaLﬂm’iumﬂﬁamwmﬂﬁwwi'n’ﬁumﬂmaa;ﬁuﬁ’m At

1. swienswndlod U3ENIunu wis Uiedanasdies munguanoidisgifeaadumaiiu
2. TWIANTBBNEY

3. TWIAIBIANTAILATITH

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 11



. TWIANIINENILN H@]iLLﬂZE‘T%ﬂiﬂiﬂ’liLﬂH@]i

. miﬁma’lmaaﬁwﬁaﬁagmﬁ'ﬂ

. TWIANIINENNIEI0aNATINTLRIU ST Ing

4
5
6. TUIANTNAWIEHNIVMANAILETIIALaNWAILTEINA Ing
7
8. TwANTdEaNuAIUTEINA Ine

9

FONUWNIEUWIzA Y ssnandssmna inaduwanign

o a

10.amﬂumiﬁu@mUi:mﬁﬁﬁﬁﬂwmzmumLﬂmn"mﬁmhﬂmu 1-9

1 dl 49; ~ o -~
dnun4: ﬁqiﬂii&lﬂi&ﬂ‘nﬂ'ﬁ‘ﬁarﬂElN‘ﬂi]JﬂJ"l“ll']Elﬂ% (reverse repo)

[

miasnuli reverse repo daaiduldaunaninmusiaat

o

1. dayandendulidyaaadsifimusadudugayanlu reverse repo ldnungnunsing

q
6

A TWIANIWIUTE

—_

1.2 U3ENSunw

1.3 USEnAIaaneISias

1.4 USENRANNING

1.5 UIEndsznung

1.6 SWAILRILTzINA INg

1.7 naanuﬁuv_j

1.8 ﬁaqﬂﬂaﬁﬁng%mmaww:ﬁ'@@%‘fu

1.9 #IUINTNNIUAITITNANINNNYNUIBIG18ITNM IV Sz

2. anmsilglunsrin reverse repo dasiuasans asit

2.1 anasniasy insuazanasniasgasdszme lagnsdiiduanssniasgaalszinadad
credit rating agﬂué’uﬁu investment grade

2.2 dauanidn s lEiiu Tasdudn ann ﬁaﬁmjswsézu fi suraIwn gy UIHNISUNL
WIOTNAIT RN AU BLEWIZI AN ITU Wuflinnszanii fﬁdﬁmqmmﬁavlm,ﬁu 19

2.3 fauaniiu wie daswanldiiui TSFC \dugaan AdrnuaiulgiSuauds liifin 270 Suiiy
wisuoenes uszdumfideimualdSudianomauniadieldiin

2.4 dauaniiu s lTisu wIndnn ﬁﬁmq"lmﬁu 90 Tutiuudiufionn Gui credit rating a3
lnasnanitasait
2.4.1 {l issue rating %30 issuer rating agluﬁuﬁu wIn I@Uﬂirﬁﬁlﬂu issuer rating godtdn

credit rating ﬁvlﬁuﬂaﬁﬂﬂﬂiﬁ'@ credit rating izmﬁsuﬁ’m

242 § guarantor rating aglfl,uayu@lyu investment grade

25 mwmwﬁﬁﬁaﬁmqmmﬁavl,mﬁu 19 dunzfonluamadesasasmit nia ﬁﬁfagaﬂm
Mindefauszdrsdslefsinndamsdesmyman lagasaswilasnandasi credit rating
athslaagnawils el
2.5.1 i credit rating i:m:aﬁuaglu 2 SUGUUIN %38 credit rating SzpzeIMiisuAeslany

credit rating szezduaInaaNT CRA ldtSuudsyly

252 {l credit rating 3zuzemaglu 3 duduusn

Aa o

4 a & A A AL a & g a
2.6 (ﬂi’]ﬁ’]i%wﬁdmmthﬂdmaavlmﬂu 1 L(ﬂﬂu“ﬂ“ﬂu“ﬂzmﬂulu@m(ﬂsﬁam’m@]i’lmi%u NI ‘Y]N"Uaﬂﬂ

=

A A a v a vl a \ & o . o .
i’]ﬂ’mu’lL“HaﬂaLLazmdEldvl@]‘]jduﬂ’lilﬂﬂLNEI@]E]ET’]‘E’WRL“E% I@]U@li’]ﬁ’]i%u@]ﬁﬂm’madu credit

£

. : ' A o A
rating a8n9laatnInilaadil

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 12



2.6.1 i credit rating izyzé?ua%ﬂu 3 SUALLIN 38 credit rating TruzaMifisuAneleny
credit rating szezauasnaIand CRA lailSuuifisyly
2.6.2 {i credit rating szuzeaglu 4 duauuIn
2.7 MIWSAUIUMNAFIINITUATZNIINT N.8.0. FAUA
3. 3EHEMMITUTNITRIVEY reverse repo @4 LaLAK 90 114
4. ﬁaﬁmuﬂLﬁuLauﬁu’%ﬁ%’ﬁ'ﬂmﬁaaﬂﬁaﬁém%’umsamulu reverse repo
4.1 Faalddyyrvnaszuaiudinn walagau1ANaa1AaI1815WiIng (Thai Bond Market
Association) #38 TSFC
42 vutwsnningnieanmsngeslanswialouds uuddhanumeasil
421 dumsrenialanaudarnualu reverse repo #In&E17
422 dun13ruann repo Milnldaradszniaamenssunissinunanninguazasa
wannIngindsnaninmet owly wazdinslumagduduluwivresnasmunauaz
mMInaMIEyNRULANIWIRUTINaINUTIY

o (% =) '

4.3 yad1vasnannIngnIaaa1Inge o Twduduanyyn desdyaduduldarwannmindiwim
MBI A9t
yadvasnannIngnIaaaInge > (:9A1Ta x (1 + discount rate))

o

Wil ende = ﬁmﬁnamw’ﬁﬁﬂﬁuﬁ@atytyﬁﬁnﬂﬁwﬁaLﬂumeﬁa%é'nﬂ?wﬁ NIAINFIIAN
reverse repo
4.4 mw‘i’mgaﬁ’mamé’nn%’wﬂ‘%%amwmsﬁ%a a fwin WiduwlUanaunsninmst aoil
4.41 Haﬂ"madﬁﬁ'ﬂﬂﬁlﬁﬁéa@i’lmiﬁﬁ'ﬁ?a > (Yaein reverse repo x (1 + discount rate))
442 luﬂiﬂﬁgamﬁﬁﬂw{w:T%%amwmiﬁ%ra a &uin Widwldanuaunisly 4.4.1 uSEn
Famsdaasunligayyilounssuansludu wiendnningnisanasnausaldlu
N13%i1 reverse repo 1ﬁLLﬁnamu Lﬁialﬁgammwawé’ﬂﬂfw FnIanTaINTauas
nswdanilonnasnsrndulyauiznisanan mﬁlufuﬁﬁmiﬁmmfuﬁ'gam
wannIndnseanasigaanssnnaunsle 98 4.4.1 uuddunsdianda 4.4.3
443 lunydifnssnsamusumslu 98 4.4.1 LLamNaﬁhgammamé'nﬂ?wﬁ%%amﬂmiﬁ%a ™
fuin flyad1iaund1yadn reverse repo x (1 + discount rate) Llusruanlaiin 5 du
v nialaiAn 5% va9510de ududswinlaazdini waslinsinvuaiiasasnanly
lusgygrgeldmmualagRansoniefasuninufusvesgdynn (counterparty risk) L
ySunIam e lidifiunmsanutde 4.4.2 fle
4.5 MIFAUITAYAA reverse repo AN 4.4 T masit
451 ﬁﬁmmmniﬂméamuﬁ"uNaﬂiﬂwﬁﬁnamuﬁﬂﬁ%mn reverse repo IUAIIWATMNT
AU
452 dwnuduneins niadwwnudusaagniuad reverse repo nngsnﬁuﬁ'namu
ﬁagjﬁ'ugjé’tytyﬁiﬁsJLﬁmﬁuua:ﬁ“ﬂ”aemaaﬁmu@lﬁmminﬁaﬂ”uﬁﬁmﬁmuginiiaflﬂ
ﬁqiﬂﬁiwﬁamn%é"ﬂﬂ{wﬁ%?amﬂmiﬁcﬁaﬁaw{wﬁﬁuﬁiaumu 4.4.2 (til) 2893373
fLia9n reverse repo MamMyawle
4.6 discount rate fiununltlunsdiwam daadunsimuadulasdrilefeasoanuiusves

Adnyn) nanning WisanaINToudn

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 13



1 4 % [ [ (%
dawdl 5: ganvsniszinnnisliBavanning (securities lending) aaaidwluarananinaail

NIRINK AT

A

“4 v a a U lé | s v a dl 1
wn desfigdyyrdndaniadud ldiuluaugraldlsznaugiie sBLlaslunsdinganyan

—
e 2D.

a
asnanansziimilugiusdiunuaesgiy gindeaduyanaasiinaunsndsznaugsianiadui

famslamangnanging

1.1 gldivluayanatznaugsfia SBL
1.2 swaIuAILsznelne
1.3 naanuﬁuv_j
14 swensdiamahduazmIgsasnunslsznelneg
1.5  swWIeIN e
1.6 U3uNIunu
1.7  USHNRANNING
1.8 USwhdsznuiia
1.9 namumuqﬂﬂaﬁﬁgamw?wﬁﬁumaa@amuu@ia:ﬁm&auﬁ 1 dmumiwly
1.10 nasnuihniathwagdnens
1.11 ﬁa‘uqﬂﬂa'5%@11uﬁéﬁﬁfmmﬂmxnsﬁumiﬁmu@Lﬁulﬁu
2. mannIwsAlAt @Tamﬂmﬁnﬂ?wﬁﬁagﬂm:uu%’uﬂwnwé’nw%’wz]“uaagluﬂ‘%’mhn%é’m%'wﬁ %30
AN suensusadszme insywinfidunenadounsnnsng
3. Myewsesnnanydsein USEnIansRaseuiunIasil
3.1 @‘hLﬁumﬂﬁﬁmimm%aﬁmﬁﬁ'ﬂﬂizﬂ”mnﬂ;gﬁuLﬁaLﬂuﬂizﬁumﬂﬁﬁwéﬁw{w5Imﬁaa
\unanyseiueait
3.1.1 IIuRA
3.1.2 @nEINAiging
313 dauandu sy lfisu dansudn ann %?aﬁujiwzaﬁu i swienswndies U3En
N u. RIOTWIANIAIND RN BLANIZTARITI Wudiinssyniin
3.1.4 dauaniiu wie maswanldisu 7 TSFC dugaan Adthnuauldiiuauda laidiu 270

2 o

SuiuuduandussiueafidarimualsSudonsanuniadoldidiu

315 dauanidu aaayilidu w3agnn Adenylaiifin 90 Swiluudiunesn 98 credit
rating agislaagnenitensit
3.1.5.1 & issue rating %38 issuer rating agﬂué'u@vumﬂ I@mﬂiffh‘ﬁllﬂu issuer rating

aaud credit rating ﬁvl,ﬁmﬁrmﬂ’m]”@ credit rating 3$U$§M@T’m

3152 guarantor rating agluayuﬂuu investment grade

3.1.6 m’lmwﬁﬁlﬁ credit rating ayﬂua"’u@”u investment grade

3.1.7 wilsFesuszriud sw. Lﬂug’aanTvTLm'nammﬁaLﬂuﬂs:ﬂ“umiﬁu%é'nw%'wsﬂﬁ’un’
NoIN

3.1.8 Wuaanzdoulu SET ﬁﬁi’]y%aagluﬁ?ﬁﬁ SET50 ﬁzaij:luﬂsﬂﬁﬂaanuvlsjﬁuIUUWHﬂws
sanuluanaImu nasmuaziimanysziuainana e

3.1.9 %mﬁamumad MMF

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 14



3.2

3.3

3.4
3.5

@‘hLﬁumﬂﬁﬂamuﬁmmﬁ?ﬂ%ﬁﬁamaumamé’nﬂs:ﬁ'umu 3.1 niadufiunislasisaudas
fnalit use. sansneutEnitomanysziusanan ldlaowan
wuthnandsznuany 3.1 ﬁﬂamuﬁmmﬁwﬂﬂaw%ammia%?aﬁﬂﬁ"l,sjmminﬁ'aﬂ”wrm
wandseiuinle L’TuLL@iLﬂumiﬂ'aﬁuﬁws:%ﬁmuﬁamnmiuqsmmmﬂﬁﬁwﬁ'ﬂﬂ%'waT NOTER
dsayadwanszn o Suin = 100% madgamﬁé'ﬂwﬁ”wﬂﬁlﬁﬁu
Tunsdifnsndsimduinag Iwihidusadananluamulasriudilunindau Soil
351 Gwhnlusneswndod wienneiingwnoawnziaaiiu
352 taniwhnnde s ldidu el
3521 tandudin wie saawanlfisu 71 swerswdid UIENIun wiaswAnsii
Sngranlanzianidn udilnssyniiu
3522 sy ldidu Al TSFC dugean AfitnueTuldiuanuds laiin 270 Tuiu
wisuaana wandudmnasimualdGudenonuniade i
3523 easyaldiiu o1y laifin 90 Twiuudiuiesn 993 credit rating atnanils
athslasait
3.5.2.3.1 & issue rating %38 issuer rating agl;fl,uavu@v‘]_l wIn I@mﬂifﬁﬁllﬂu
issuer rating dadtdw credit rating ﬁvl@‘fma]'mmiﬁ'@ credit rating
SrdEuY
35232 guarantor rating ayﬂué’uﬂ“u investment grade
3.5.3 @3EINATG INY

3.5.4 reverse repo §1WILAIIENINIATY INY

4. ANWULUALENTERIALVAIFY YT WMITaY U NN e NI uazase @A VaIAY UIAuUTE N

AENINUAILNIINMITNURANNTNSLAZAM AR ANNINE NG BT AR UALNLINUIZULIY JEYQN

A A a o 6 w v A A a [ 6
HEN LLﬁZl'ﬁ HURANNIWLLISH ﬂﬂﬂiZﬂulu‘Eiﬂii&lﬂ'ﬁﬂﬂJ LLazl‘Iﬁ HURANNINE

&0 6 :

ﬁq‘iﬂ‘i‘s&lﬂ‘iz LAN derivatives @NKANLA mfﬁmiamu

X X . A v | o vy A . ' . A A
1. 1321nn underlying derivatives N1Na41) Az 11T Ug) wn ladasdl underlying adslaaenaniionie

u

AaNwaHng aId

1.1
1.2
1.3
1.4
1.5
1.6

1.7
1.8

w%’wﬁﬁuﬁﬂamummmamﬂﬁ

sammeniily

SauanUAIuSH

LAIA® LT credit rating %38 credit event 1Jua%

nadn

ariingududlnanmst azilidwida aiindasdUsznaudndudwsaaiudsann 1.1-15
%30 1.8

arfindasrsznouduaniiann 1.6

underlying AUANNFIBNINBATLNIINNT N.A.0. TAUA

a o

lun3din derivatives §198371UT1A1289 underlying 11464 ANE19BIdInadanduATI9TH

(spot price) WIaMANF W TaILAIININ (futures price) LY N9% 10189 Underlying awi a1

@uf w38 Underlying Miduasntsznavvasashainan dasdunoansuadrsnitsvinsuazidame |y

DENIUNIRANL A

2 weulmiaimu usa. azdufiunInauly Derivatives lddalila

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 15



2.1 nN3th MFVL@Tifz‘]_JLﬁEI’mUUﬂ’IiaGYJquu Derivatives L8z Underlying 983 Derivatives ﬁlﬁlzad“quvl’ﬁy
agataLanlulasonis
2.2 Wumatudugayanlu derivatives agilasgrandis ik
2.2.1 derivatives on organized exchange
222 OTC derivatives &1il
2221 nstiu OTC derivatives luilszindlng ﬁaaﬁ@lé’tytyﬂﬁmhwﬁmﬂu TUIANT
W, TWANIRINY NN BENIETANITY Faunudiasny derivatives wInRAn
derivatives

a

\ 4 & aa
grandanibiduhayneg

o

2222 nydlilu OTC derivatives ludnitazina daaflgd
Aldsuayyralidsznaugsia dervatives lagnialdnisiifugualas
%mm’mﬁ’lﬁ'u%aﬁ’mﬁé'ﬂw%'wﬁLLammwﬁ'ﬂw{wﬁﬁlﬂuam%ﬂmﬁtymaa
10SCO niafiiusninuas WFE

o

2.3 IunIdinazdasin 1 t13enha 18N 1T8IN 0 UARALA D derivatives fugand Fudriudaaiu

v @ '
v o A S v oA

nindauninasnuaunnamuld N lddnemuazdudiiiniivueuniadnidnsaney
Fudtuian
3. WanNUIALANLANNTE underlying L DuwawH
lunsdin derivatives 4 underlying tJuaaiiany 1.6 — 1.7 aviiasnandasansme asi
3.4 duariindnmtinuaitnisduialiadstaau lasdniszyunaidayazad underlying
A [ A o o a o v oA o )
wiatfadbdng 9 Aanlglumsdwn waslinsdwnadildidudiduauenumnanzas

(2
o A

ya989dUTznovvasaTfl 193 underlying niatfasuaindndasdinisadenlniauaniaz
aanaadadudaszaie
32 Wusrindanwasotnslaatomits st
321 ewfininmsnszansimeinafisine lasdludriiAdsnwaslasnuaznite aoil
3211 ewiifiosdsznevudazaadiinnen < 20% vasininranue
3212 ewifissdlsznandladmisfimin < 35% sasiminranug
Tunsaiiiduwluanuannzaaa lasasdusznaudrbudasfinminliinsas
Atmualuts 3.2.1.1
MMIRIITMINITNTZBUIRINAINTD 3.2.1.1 uaz T8 3.2.1.2 laidasiin
asfszneufitisadasiunasdmieinguiuanason
322 erRndesdlsznavrisnuaiuniaifoitosiunasdmieiniuiy wiaidusninan
nesfmieinuay
323 exftaulanenann 3.2.1 uaz 3.2.2 Aduwluaudawluasudn aoil
3231 lusriindesdlsznenduanmmiedyyiinemumannasmuldlagass
3.2.3.1 Lﬁaﬁwmmfiuamumm?@mu (pro rata) Laﬁawﬁa'j'}ﬂamuamﬂumﬁmi
wiodyartulavasiudrlduaidulyaundninmal single entity limit 284
ﬂammfu
33 Wuerinldsumswamnlagsaniuidanuindedoussyiwingldasnsdaszanusin vt
windmngiamdusinaduuisnluadeves uss. U, tudessaliinnaalasiu
anusangInsnalseloriasnifidssininineas

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 16



34 fnsusasariiiu g a:i’m@ial,ﬁaaLﬂuﬂifzﬁ‘i’l=qﬂi’uﬁﬁﬂwmu?}aﬁﬁmimua%;‘JJaazmﬁ'u
wanTok
35 luﬂizﬁﬁtﬂuﬁ?ﬁﬁﬂquﬁ?uﬁﬂmﬁmsﬁ arReInaRsiwI I naandsagnnitsagnlania
WANDaENIRIT
3.5.1 3111J991% (spot price) #3811 "’tytyw%amwéhwﬁﬂ (futures price) VaIFuFLAA
At
3.5.2 é’mﬁﬁuﬁﬂmﬁm%ﬁﬁﬂmmmmﬂmﬁaqﬂw%aﬂm T aGev1829n s U
Tnasmaisudlasudamiio
353 MaFyRTemssmiissBiiariiudlnasueiaude 3.5.2
36 lunsdimduaniiude arfidanandasduimlagliundedayadisdinnmonues
WinEUTNITslTsmnd lnaniaa1slssng oMt ERTILaZUSNI LSEN
sanmiuaadliidulainismidswnesgwamaridinaimunnasioudaridwlald
DEIANZRY
4. m‘fnaneﬁnﬁﬁﬂlﬁﬁﬂfwﬁﬁuﬁLﬁmwa@iamsﬂﬁﬁmﬁmumizanwﬁ (cover rule)
u’%ﬁ'ﬂﬁ'ﬂmiﬁaﬁ@lﬁﬁﬂfwﬁﬁumaanamu‘ﬁ'ﬁ@gmmwLLa:ﬁamwﬂdaﬂuﬁwmuﬁlﬁmwa@iami:ﬁ
naanumaﬁmﬁﬁmﬁmuﬂ’amﬂmLﬁa derivatives 5%@@&&"[%1aaﬂnmﬁvlﬁmnulu derivatives
1wz dwlUanu gt A menITNANT N.8.0. e
5. m‘fmmwﬂﬁ'mﬁuE%mé"‘ummmuﬁﬁf@qﬁi:m&ﬁamsaﬂmmLﬁm
Tunsdinusensans aanulu derivatives 7 underlying llaRadsanunswdauiazannnuiFes
miasnulu derivatives aensmadoadnllanufsinnuamenIsums n.a.a. mMAua
6. 'ﬂéi’ﬂLﬂmsvi‘LﬁaJLﬁuéhﬁ%'Uﬂ'ﬁamulu OTC derivatives
UsEnsams dessalwidannaslu OTC derivatives s3it
6.1 W@lé’tytyﬁnshwﬁaﬁﬁmmua:LLﬁT@gamqﬁﬁﬁwaa derivatives 1ﬁu’%1§'ﬂ§'ﬂmwsmnnfuﬁ
15 Laziugaringvadusaziaan ﬁgaﬁMﬂitﬁﬁi’uﬁaﬂmuﬂui’uﬁgjﬂﬁﬂmimad UR9. A
Awrnuazudsyadnasysneluiuimsdaly

6.2 lunsdifiiamgnisaifisinaniznudasaived derivatives atnadiibdnany lgayanande

{
v\ﬁaﬁﬂmmua:m”agamqﬁﬁﬁwaa derivatives TAUSENIAMINTIUNUA
6.3 gannandonibusanlsinishagiue dervatives au3dndamsiasuele
7. waninaeiAndni i dugayanlu credit derivatives U3smdansdasd fimuiteuls
sait

o

7.1 wwduaswanls credit derivatives aanIZiNaNITAAAINNLTLILYINIL

QU ]

o

72 Wudugdyyrladianiz credit derivatives Afidnsme 2I7INTTUNIBNUIALINUTINTTY
athanitsatnsla aoit
7.2 Credit Default Swap : G4'leun mmnaﬂugm:ﬁ%aﬂa:n"’umwLﬁimﬁﬂmmﬁmﬁ
Apdeanuanusuisalumstiszniany obligation ¥89EHN¥WA obligation o
Iﬂmjz%"tytyﬁﬁaglugﬁuzg‘*ﬂwﬁizﬁummLﬁmﬁmizanw”uﬁa:@”aaﬁws:ﬁumu
Toanasdolsziuaaidoadaifia credit event Julagaziinalidaanasdadsziu
anaisInsutnanui (lunsdiinlsifia credit event ﬁa@ﬂm%ﬁyuqm’l,ufumu
Mruaa1Nln@) vadt 13id obligation 3zA1Wa4318N13LA 87 (Single Name Credit

té o v v a 4 v {
Default Swap) #3a obligation fina1aumyBaimualiganoysziuanaissiinini

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 17



Hrs5znitiiiofia credit event 4uniy obligation T1emslaTenInitadusousn (First
to Default Swap) %%mﬁmﬁ@ credit event ‘fuﬁ'u obligation i’lim’lil@ﬁ’ltlmim'iﬂu
Ngx obligation FaazdmstisznantuanzludinuasFun e neie uatoanasas
asuftmuaLiiaiia credit event duniy obligation “Qﬂi’ltlﬂ’lﬂumju (Proportionate
Credit Default Swap)

7.2.2 Total Rate of Return Swap : @9'ldur mmnaﬂugm:ﬁ%aﬂnn"’ummLﬁimwaa
Funiwdaedsniinanminassesnanauunuiiazldsuanfunsngsneds lasgany
ﬁi:ﬁ'ummLé%imﬁmixanw”uﬁa:ﬁhwa@m_lLmu’lué'mﬂmﬁﬂ%aé’mswaaﬂ@?’aﬁﬁwﬁa
fusanaonioauiezanainii uazduians (dd) vosyadnATIINTRIRUNTID
814984 LﬁaLLaﬂﬁun'ﬁﬁ;ﬁaﬂi:ﬁumwaJL?}maﬂauwa@aumemfzmuﬁ'tﬁuﬁu (8)
maagamqaﬁﬁmaaﬁw{wﬁﬁwaﬁﬂﬁﬁ'upjmmﬂizﬁ'ummL?}m AUNINLLAA credit
event WiaATUMWAR QYN (NTThLlAA credit event)

7.3 @Taﬂ"ﬁé'rgrg’lmmgmmuﬁﬁmumimﬂ International Swaps and Derivatives Association

(ISDA) Wiedmaanasudumufisiniuoensy Sedtaanasfidansmedsil

7.3.1 fwalrusavldaungnane uazlddansaudsnunguangitdisnannswduszaaia
wanninEwIangnanedu

732 liddasmuafirldaniddinualHluanssurmiinedyurdevrosrinin
#i credit derivatives Wugr9daidanEy Y

7.3.3 lifdarmualinasmudastalianuFomsliundayyn

3132 UssianvasmanniwdnianswdaudunionsmasnnalagiFaufiezasyulusnayszine

o

'Y = A & Y v ¢ o ea A A
U E’Y]"ﬂ@]ﬂ'ﬁﬁ]da”]‘ﬂad“q%'ﬁiaLLE‘T'N%']'IJ?ZIEI“D’%LQW”%%WT]%ﬁﬂ“ﬂiwtl NINLIUDW mammanwalm

3
S5ouadslaagroniionianatsadeauilIznMaamenIINNIs N.8.0. BIoUsznmadingn
AKENITUNT N.8.9. v\%aﬁizmﬁﬂmxnﬁumiﬁwﬁ'ummmuﬁmum‘“&@iavlﬂf: uualunsdif
ATAZNIIANT N.A.A.XTEHUNNUAULNTINAT N.A.G. RIBAUNTINMIIINLAMAnWInualW
anuinrauniefuszmautlansaiiuifulsinnniosnsmzasnannsnewsanswaunse
mMImeannalagisan wazmnuIEnIamIRIwwindulslonidenasmulassinuism
fﬁ'ﬂmwaamuﬁﬂ%ﬁa:ﬁaﬁmmmumv‘tsﬁ”ummaﬁLLﬁ’"l‘u WaswLY a9UaIFTNIN%
ANIINMI 8.0, anaalas isududasudsgfieniisasmunioumadifiuns Yadt lunydl
@‘i’qﬂmwztﬂuvlﬂLﬁaﬂﬂﬂaawaﬂsﬂwﬁmaa;\i}”ﬁa%mﬂmﬂﬁamumirﬁmfuq lagdnilstisuay
snnadszlomivesffonhsasmuinidy lagarhifedndunsdniunsitaldean

Nuazdualasems LLazﬁa’h"L@T%'uuﬁmﬂ;jﬁaﬁmﬁamum‘h

n3# Masanuluanaaniedyyiludadizing anmmiadygiainanidesaueioniaidu
msﬁﬁzﬁytyﬂuﬂszmaﬁﬁ%mmmr‘hﬁ'uguaﬁm%é'ﬂﬂ%wfﬁmmmwéﬁ'ﬂwﬁ'wU’ﬁ'Lﬂuam"‘Eﬂ
g9 10SCO Wiafiimidarnawsnnindarsdsmnadidusangn Wre wiaiduanasves
UsEnfisaauaziauernsln GMS
faudl 1 ﬂszmmmzqmauﬁ"ﬁmaomwmsmamilfiuﬁﬁ"lﬂ
1. dszanvasanss laun

11 a9Enm

111 %

v
A o

1.1.2 ludAnusaianinazdorn (share warrants)

q

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 18



1.1.3 IULLa@aﬁ?ﬂﬂumi%aﬁmﬁunuﬁiauﬁwﬂﬁ (Transferereble Subscription Right)
1.1.4 luusasanslunadszlomifis underlying Lﬂuﬁuﬁa share warrants
115 @13”1mmuﬁuﬁﬁé’nmmzﬁmaaLﬁmﬁ'umwmmmrm 111 - 114 auf
FINIUTIARALANL AL
12 anmnit
1.2.1 WwsLaT
122 GaSuas
1.2.3 vug (Vlaiiauﬁurjuﬂmamw ﬁuﬁagw"’uﬁ Laz@I18NT Basel 1)
124 dauaniin
12,5 sasyanltidu

[

126 ludmegusasdninazdaiung

LR
e a

127 luusasfinSlunayszlomind underlying iluwisiasmianur
128 ATENTRHB WAL AN B UAIH0ILEIINUATIETRIAAIN 1.2.1 - 1.2.7 AUT
N RUALANLEY

13 anansfsmitianu (livauanans Basel 1)

1.4 @37817 Basel lll

1.5 @nn

1.6 ludAtyuanidnfouwus (Derivative Warrants

2. qmauﬁ'ﬁmaamwmmaz'ﬁé’ﬂmmm"lumsamu

NINTEUA Uaa. SECRERELERMALERID @Taqﬁqmaufﬂ'ﬁmaqmwmmmﬁé’nmmsyi"ﬁ'

ATUTIW e3dt

2.1 Vl,ajﬁ‘*ﬁaﬁmuw%aLf%auvlmﬁﬁﬂﬁﬁaq°quﬁ'mszgﬂw‘”umrmdma@hﬁumnﬂummn

22 swnsnwdouield (awdsnsdifidu BE PN w3a SN AfiTenlududasuiiond
nasnulddniunsliinissuleninfioniesluanasldauitnsingnune
U vﬁaﬁl,'fﬂl'au"lfﬂﬁnamumuﬁnmUﬁugaanmwmivl@i”)

2.3 ﬁﬁagalﬁmﬁumwmsﬁ usa. munsaghieldiatianysznaunsfarsansasula
amuvl,@i”asmmjm,awa LLa:ﬁﬁa;‘Jjammﬁazﬁaugaﬁhqaﬁﬁu Imﬁagaéfoﬂﬁmﬁaa
ETNSqmﬂLmai\ﬂ]’agaﬁL%aﬁavl,@i”ﬁ‘ﬁaﬁ'ﬂﬁwmmﬁ'ﬂ%wmsﬁmﬂuﬁsau%’ﬂmzﬁumﬂa

2.4 IuﬂszﬁﬁLﬂuﬂwsaanuiu B/E %38 P/N finanasansasnsnaiadnsniinisd1 BIE
%38 PIN @T@ﬂdﬂ@Taaﬁms%'uawa”aw%a%’usaaimsqaaaw”af:

244 TW. 13 W38 UA. mungnanaidiogsiaannduniaidu

242 TWIANTARNEL

2.4.3 TWIAMTONANTRILATIER

244 TWIANIROMINBATLAZERNTTINITNHAT

2.4.5 TIAINAWITRNVIANAILAzTINataNLAIlTTINg Ine

246 WA IsIanuasid Ul szmne ng

2.4.7 swanIdamNuiilssinelng

248 amu”umslﬁmmﬂizmﬂﬁﬁé'ﬂum:ﬁmmLﬁmﬁ'u;ﬁ'ml'm@rm 241-247
ik ﬂ']imi'aﬁ%ami%'mmﬁaﬂﬁmﬁauﬂumsm’i’aﬁ%amﬁmmQ&aahw%a;jaaﬂ

a1 neswaunuiivaands (dd) anunszylilu BE wia PN dan

noanwdanIngiia VIAUS LOALALATULNEMITLALITN

19



dui 2 : nsndandsziannby CIS uazwuiae property

ﬁaaﬁqmauﬂ"ﬁ LLa:m‘fmnmﬂumsamu@"aﬁ

a & ' al ' Yo o '
ﬂimlﬂ%ﬁ%')ﬂ‘nﬂﬁlsaaﬂa%ﬂqﬂimﬂﬂﬂﬂﬂgﬁﬂqEl('ﬂ”l\'i'llﬁgla‘nﬁ

1.1

1.2

1.3

1.4

1.5

ﬁqmauu"’ﬁuauﬂu‘lﬂmwﬁ'ﬂmmm‘iumsmnwﬁmﬁmﬁ'ufaﬁmuﬂﬁ%’m%'umwmima

maSwinlulusaui 1 78 2

\uwniheuadnasmu CIS dgtlszine (invested fund) Adusait

1.2.1. miaaﬂLLazmsLauaﬂmﬂagmﬂﬁmsﬁwﬁuguaﬂnawmgmu@mﬂszmﬂﬁﬁwﬁugLLa
srunannsnduazanadarnananninddadusundnamdyves 10sco wiailu
WigBaINaINK CIS dvlszing Aimstomsluaanademenanningelszimna
MdusunFnuas WFE

1.2.2. CIS operator maanamuéﬁndnagjmﬂlé’fmsﬁwﬁugLLamamewmuﬁwﬁ'ugLLaﬁLﬂu
JUITNE1NYVI I0SCO

123 lunsdiil MF luamuluniaosaineasnu CIS dvdszineg naanu CIS dradszing
@Tanﬁméfaaag;ﬂwslﬁﬁﬁ'ﬂaneﬁﬂwsﬁwﬁ'ugLLa 13880 NILEKAVIY LAZNITIANTT
ﬁww%’unammﬁa@ammwﬂas*’uaaﬂszmmfu

ﬂszmﬂﬁﬁ"]ﬁ'ugLLamsLaua"mwmﬂ@“’dﬂdnﬁmmms‘lﬁmm{fumaar;jl“amuaLiw,ﬁmwa

$adt anunpdelssinafiginanuinrua

1uﬂstﬁLﬂumsammaad MF 1wmwa\mamu CIS evdseine namud’andné’mﬁmi

ﬁwn"'ﬂmitjﬁuvli”mww:mtﬁﬁm@y{hLﬁu’lumsu'%miamvmsiaal,ﬂumi‘ﬁ'ﬁﬂinmwfu uazd

uiﬂmmmiaaﬂqu@”af: (lilgnunmsasmuluniisvesnaimu CIs @haﬂi:mﬂéﬁuﬂunamu

mammﬁwﬁamu’lummmm)

1.4.1 ﬁmsamuhw%’wﬁﬁu%uﬂuﬂs:mﬂLLa:‘ﬁﬁ@Lﬁmn"’uﬁ MF sansnasnuldly 2
80% 8y NAV 184nayNu CIS Fn9UsEIneTin

142 fdmasanulunin Sawdalti i manudasin (pro rata) ud lanaidulyaw
WaNLNIAH single entity limit 789 MF 1 $a#t naninasiaansna lildiunsd
nsngauidn siP

143 ﬁmsamuluw%’w:Tﬁmfiaiﬁ%‘ﬁm’gmmm?@mu (pro rata) u&2 lawnatduldany
Wanunmat product limit gnsunsweauitdn SIP 289 MF 1t

144 fimiasmulu derivatives Aduluanaumaninast global exposure limit 189 MF 15

‘Lumtﬁﬁ'nammmﬂmmﬂﬂamuiuﬂmwaanad"qu CIS dviszina nadnw CIS

@mﬁi:mﬂé’dnsm@Taﬂ&ilﬁnamuﬁﬁé’nwm:ﬁmmLﬁmﬂ“unammwﬂm@af Vet

nitﬁﬁﬁmﬁm‘hLﬂuLLa:Lﬂuﬂiﬂwﬁda@’ﬁa%mUamu it lagldsuanufiusauann

ﬁﬁﬁfnmuimﬁaumiamu URJ. ﬁaﬁ@lﬁﬁmﬂﬁmwwﬁaga wmanannuIdn uaz

1 = dl dl v L Qs > 1 a A dql v
BTN HENNLNLAT aaﬂumiaanu’tuanwmsmnmﬂi’lwm ROTTINIIY

1 P o A a = = 1A 3
dui 3 : nandaniszinnuwdinnIaaarsinaumnmwidinalslseine

daadudnnnlugatnnssuasUssmanIaaasiu Ui N ;ﬁ'u Hnangdssine

wa o A
maa;pumﬂ A9t

1.

2.

TWIATWIATS UIEMITunu nie uidniesdanasdies aungnanoidingiiaanidu
MU

TUIATOONTW

noanwdanIngiia VIAUS LOALALATULNEMITLALITN

20



FUIANTIANTRILATIZA

WIS MTNHATLAZEWNTININEAS
miﬁmmmaqﬁmﬁaﬁagmﬁ'ﬂ

AN TRAW IRV MANAILETIIA L aNWAIU TN A Ing
swaIamIgsasnuazsidurlszimeng

AT FaNuAIU TN Ine

© ® N o g &~ ©

FONUUNIEUIzA Y ssmnandsana inaduwanign
10. amﬂ'umiﬁmmﬂszmﬁﬁﬁéfﬂwm:ﬁmadLﬁmﬁu@{umnmu 1-9

1 dl 49; ~ o =
dnun 4 ﬁqiﬂii&lﬂi&ﬂ‘ﬂﬂ'ﬁ“ﬁarﬂEl&l'diyiy'l“ll'lﬂﬂ% (reverse repo)

Taedu e unanin N EaUNITUARENIINNNT N.8.9.1TAKA

daufl 5: gInssadszinnmsliliananning (securities lending)

Tagdulaunanin N a BN UAUINTINNNT N.8.9.TNAKA

qui 6 : 53n33011/3210N derivatives @ARANINMTNITAINGK
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2.1 nydl MFVL@Tiquﬁuaﬁ'UHWiamuslu Derivatives Wz Underlying 184 Derivatives 7192
sanuliadetaaululasims
2.2 umatuduganyanlu derivatives agilasgraniis st
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives @v\‘lﬁ
2224 n3dhidu OTC derivatives luulszinalny dasfgdagandroniaiu
FWIANTNI AT, ﬁu’]ﬂﬁiﬁﬁﬂgﬁm’]&lL%Wﬁ: Saesdu Funudony
derivatives %%a;iﬁ'ﬂ derivatives

2222 nytidu OTC derivatives buansdszing @Taaﬁ@jé’mmﬁﬂﬂwwﬁuﬁu

2]
'

fidyanaflasuaugnalisznaugsfia derivatives flagnoldnisfinu

U

A a A 4 o A g a
ﬂaﬁnutﬂﬂWiusﬁLWa VIR LLaaIaLﬂ%uLWaﬂ’]iLaUGTW 21



C

gLLaI@wmm’mﬁm”ugtmﬁm%é’nn%’wJLLa:@mwﬁ'ﬂﬂ%'wﬂ v
RUNBNRN YV 10SCO wIatdusuBnuas WFE
2.3 lunsdinazdasinmItrsznialonIIaINauRUALD derivatives Fugany Fudiudad
= a €A d' (% Qq:‘;, o & va A a o A a v nl'
Lﬂumwaaumamumminmnﬂ@ NIt lemﬂamuﬁmﬂug’uammwaumawmw
FINDLRUWA AR
3. WanNULANLANATEH underlying DuawH
lunsdin derivatives 4 underlying tJuaaiiany 1.7 — 1.7 avfiasnandasliansme ai
3.1 WJuarininisdinuadsnisdiwis liag9Talan Iﬂﬂﬁmﬁ:qumﬁagamaa
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