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Famdunsasmuidmnaauauiisuladaludanisiamu
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DW
foreign REIT

FX
GMS

group limit
guarantor rating

international scale
investment grade
I0SCO

IPO

issue rating
issuer rating
market price
MF

MMF

national scale
NAV

net exposure

Non-retail MF

notional amount
obligation

options

OTC derivatives
P/N

portfolio duration
product limit
regulated market
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luddeyuanvdnsaywus (Derivative Warrants)
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Uszinanauauginianauuniiiag (Greater Mekong Subregion) v
lawn sngaraInsAuy sl 81s15adsdserslleadssuiruaid
515U FFUNIANAIWLTEUNT @sTaussdaNTlanIaauln uas
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International Organization of Securities Commissions
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(Initial Public Offering)

Y
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Juduamnuutiadavasyaanasnasuiandayan
YAAIMUTIAIARA

nadnusIN (Mutual Fund)

NaINUINARIALIU (Money Market Fund)

WATFIUNITAVin credit rating TusedulamaFauiaunaalulsena
yamminaduansd (Net Asset Value)
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yamaunindeyeuas derivatives

Usmanuasdneazuasninaduiluannasau credit derivatives a1989
fiv (obligation category & obligation characteristics)
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derivatives Godiamauanguadanie derivatives

fMdeyaun12idu (Promissory Note)
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Ardnn
repo
retail MF
reverse repo
SBL

securities lending
SET

share warrants
single entity limit
SIP

sovereign rating

TBMA
TSFC

TSR

underlying
WFE

yanadl fnuduiusuia
WanlevAuu3¥NInn1g

ATIUANT

frasuadnn

¥
a

f3nssunsnelnafideyagadu (repurchase agreement)

<

nasnuINIiagaInuiia’ll (retail Mutual Fund)

g3nssunsiialaafideuananadu (reverse repurchase agreement)

srAavdnMIwalsuanAansmstiuuasiviiuvdnniwe (Securities
Borrowing and Lending)

gInssunstuiiundnning
aaandNnTwawralssmaing
luaAyuansdniiavdanu
dananunsasnuiidwiamuraanninaduviandayan
Specific Investment Products

Suduanuudadaseaulssina aoﬁiwmﬁ‘mwaanmwmsmu‘mam
‘ﬁmﬂumiﬂsvmummLﬁﬂd‘lumswmumﬁwsmumaasﬁm auavissnaiu

snauaa1nasasuillne (Thai Bond Market Association)

ua. Alasuluauanalsznaussiandnninealsaan
nstuiultiatWagsinananniwe (Securities Finance Corporation)
AMUNYUULNMIELUANNTWEURLARIAUANNTWE

Luuananilunsdavuiiunuiilaudnale (Transferable Subscription
Right)
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World Federation of Exchanges
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1. 4a Usuian uaranguasinsenisinnisnasnusiu

1.1. datasenrsianis (Ina) : nagnuiile waa oY uTura WS
1.2. daTasen1sians (donqut) : LH EQUITY DIVIDEND PLUS FUND
1.3. dlasa :  LHEQDPLUS

1.4. idszaniasenis : navnutia

1.5. iszianaisana : M ENREATY

1.6. AsAuuaAaILTATIANS : lafinua

1.7 ag1as9ns i - d-fau-Ju

1.8  a1glasenisdeiuil © o udvue

(nssifuuaaguluaiena)

1.9 wWaulu (ang1las9ns) R P
1.10 dnuauriasenis © o nauaraInuvinly
1.11 dnueuzansiduaang : wwuaalulneg

2, A WUBUNUAAITASINISEANISARINUIIN Yam1Tias11) 31U Uszian s1a1aasuude
QINUMEUR Y

2.1. {SMUIURUNUAaYTASIAIS : 2,000,000,000 11

2.2. Waula (FrunuRunuuasinsinis)
1) luszuignisiduamIanIgaInuAsIusn ui¥nian1suasIudniranuIaaInuLAudunuzas
TasomslaluiAusasas 15 2a9i3unuuastasenis

2) Wil MnwdEniansiduazIanuIERINUIANIIWIUEIUNULRITATINNST (120 green shoe option) we
lfnawuiindnsasay 15 2a9a1uiudunuuadinsenis (green shoe) ws¥vInn1suadIUND
mLuumsﬂmmsmuamwumaomu uavmmumsammmﬂunaomwmauLﬂunaamuimnauﬂsnnmum
AugasvaznALFUTNaRIARINUATILIN LA TAL lUADILAI IR EaUUILRINUNTILRIINUN

2.3. yaaias1hnavule ;10 1
2.4, I AWHURUILAINY : 200,000,000 wu3el
2.5. siemasviwaasuiiduanaadeusn : 10.0000 1w

2.6. yaardiudruasnisdedfanfousn :

#aua siaazidun
1. LHEQDPLUS-D yaadusizasmsdedansousn 5,000 1 n
2. LHEQDPLUS-A yaadusrzasnisdediansousn 5,000 un
RS aaIRNLAY




wivdathnusuzayalasenis naanulile waa 1@l yuiluna WA

2.7. yaadiushaasnisdediandedialyl :

#aua suazdun
1. LHEQDPLUS-D yamusraasmsdediansodnly 500 1
2. LHEQDPLUS-A yaadusizasmsdodianfedatlal 500 1
RS LAIRNLAY

2.8. yamdiusnaavnrsdemadu :
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1. LHEQDPLUS-D yaadusizasmsdoradu 500 1n
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o
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il asudaaunlavsdvnanduagduaaadiiauasuisninnis udnsuldaunlavauilsena
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3. 'mnﬂsvmnﬂum‘insomsammsnmmusw AfaNaINUSIU Uszinnnasnusiu ula unanis
AINU ANHOLTWIAL msaamu’tumwﬂs"mﬁ msa\mu’tuélsusuvﬁam1umeuu1 iszianuay
Fasrarunrsaulundnninduianingdudu viansuineanwalaudsauiazainu :

3.1. $aniscavauasinsenis :

WanaUAUAINITRINUTAINAINULSHANLYAAATITNALALIALAAR TaENDINUALILURINUTUN UL
vIEnNnaangtisuluaariananninaundsyinalng geusdnesvnanfidseifnisanaduilfunanaiiigua
fiunTuunmsnaduifunang wiafiuurlunnsasnuingluauiae

Woil naomumnmuﬂunaomuswmnﬁsmu ‘ﬁ'owna‘numaomuav“l,mnawﬁﬂsviﬂﬂuﬂsmui‘ﬁmm PRI
AuAsasaulsTiugua1w aladaulaiud¥nianisiivua

3.2. szvnamuanuuiaunanasnu: a8
3.3. Usziannasnuanudnuaizies : s

3.4. szanaisamuanunisasnuluaivilszng : nasvuasmuuuylusianuidasnivdlsang
3.5. ulaunansadiu (andl) :

3.6. msasnuludcyandiaznaalenun (Derivatives) : asnu

3.6.1 JagUstavazasnisasnuludyandazioalonin : faglssaeaiiaananuidas (Hedging)

3.7. msamuluasiasifidneaizaacisuandaniaalevuiuds (Structured Note) : 'luaonu
3.8. Aaagusn1suduisnavnu (Management Style) : yonislunailsenaunisgoniduidya
(Active Management)

3.9. Gufitiia/a1989 (Benchmark) :

nadnuiiazi3aufsuduiidriiaduduiinanauunusin SET High Dividend 30 Index (SETHD Total
Return Index)

w¥nianiszagnudnsfaslfsundasdiyalunsldaudauaududsnianisuivaisuasvungay
deagaralansauulaunanisasnuiiiivue Taaus¥nianisasdainatayauazuad MHaINUNIIL
avnuagiaaudeiuiifiasldsudrtiia Arasunadsidudidie wasimanalunisldsudlriia
Fananuiumsasssnaluiulasuasud¥nianis analunaiigasnuaiansaladsslamiainuayaly
msmﬁu‘lammu"l,m

agn9'lsfanu Iunsmmsl,ﬂaﬂuuﬂmmﬁmLwa‘Lm‘ﬂu“lﬂmuﬂs”mﬁ wau"l,ml,a"wamuumaoaumn
UEHNINITRINY Uaz/uia dsend ﬂanmumﬂaomunmuﬂm A35UAT A.R.6. mmn‘ummssmms
JananisefiusnuuainaInusI u,a"/ma mstﬂaﬂuuﬂaomﬁm‘lumi‘lmﬁmnmun‘lunsmmwaanm
m.iuwaomifm"lu“lmmmwsaLﬁmqumaua/amsmoﬂmmﬂmaw TaEU3ENUIENTANITALUA
uJauuuﬂaomﬂmawaavnnﬂaamummmmmmumsﬂswmﬁ‘lunn"lﬁumﬂaonmmqmms aalunaii
wasnuanansalulseiamianuayanisdndulaanule

3.10. $ABMZAITIILRANDLUNUADINAINY § NaKacaLuNULUL ludfuaiau

3.11. sraandaafaAuulaunan1sasuuazdneasiiAY

naamuauﬁni‘mamuﬁimu"lé"lﬂmmu‘tumswmimumamﬁﬁmﬁammaﬁﬂuiummmua“nms“wﬁwaﬂsumﬂ
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grofl

1. dsgianisanaduilunaluadasauvdvastouas 1-3 4 waz/viawwiTuunsaaduTunaluaunans
way/uia

2. Walsznaunmsluadia waz/mianalsznaunsidaqiiu way/vsaunTuunisduialuauiaa
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dmsnLoumumummaaa”u'l“l'ﬂaomu’tuwu&hnﬁu'\ms G\i'\s’\l']‘il,l,ﬂ\']ﬂu mswmsnwummu 1,3.I€\i'lﬂﬂJLLs"\lﬂ\‘l
antg LLEQ"/‘VI‘SEJ‘VI‘U'JF_I private eqU|ty audsgnAfITNIUAUEATIUNIT N.Q.6. ‘S'JSJQ\‘J‘Viﬂﬂ‘I/I‘SWP_I‘Vi‘Sa
mswﬂauauuiamsmmaﬂNaimmﬁaumnmmmvﬂssumi N.8.6. wWiadinvudssnidAdvua

uananil naomumammumau”l,'ﬂuﬁmmweﬁamﬂmwm (Derivatives) Lwaﬂaonumwmﬁﬂomuaﬂmn
ANTRINY L2fU Asvingnay LLau/usaé!mmwwasmmmawaannﬂmmwms dnseaniis uaz/wiady
faas uau aufainouanzassunis n.a.6. dszndanimuanialuanuivray Huwa1avin
ssnssunsiniundnniwaviagsnssunisdialaafidyananadu (Reverse Repo) uaz/wiagsnssuissian
nsludundnnineg (securities lending) smmmaaomu“tuman“bi’fomwmsuumnaumummunﬁana
mmmmmmaomu"l,m (non — investment grade) u,awmwmmum"l,nvlmnmsamaumnmmmL‘i‘iaaa
(Unrated) syusfensiansnuitlulaaanafoulunaiandnniwe (Unlisted Securities) suBanswagusu
1a u,au/mamiumanNaau“lmamo‘tmamwuwsaumnamo‘tmr;lLﬂu"l'ﬂmumﬂiumﬂﬂmunisums
n.8.6. w3a UszmadiineuAmenssunis a.a.0. Anuauialuanuiuray Wil nasvuazluaimulu
asasAfideandaunaalevinuele (Structured Note)

TUMTA N AUAAFIUNMTAINUUAINAINUTINANATIALLILTELANNAINUTINAY LTIITTazIAT Fofl
1 aneszaznan 30 uiuuauiaanedaudunasnusiu
2 aheszazian 30 Yunauasuaiglasonsvidanautinnadusiu

3 vszaznanfinaslalunisivinaninaduaadnasnuiiiasannlaudidsanaduniaduil daunuie
auNU wiafinsAugasundnain wiafinsTausnanainudiiwiulnn uiatiasanisainy nail aavg
TuAuna 10 Juvinns

ol msAmadasiuanauazafiofolseiamiuasyaonuidusdey
seazdaanisadnuluavdsand ; lufinsasmuluaelsena

3.13 Usuianuasudnninavianiwaduiu uiansunnanwalagdgaunazamu

3.13.1 iszanuaaswmdnninguianiwaduiu uiansunnanwalaadsauiiazasmululszina

U3Enian1sazanunaudvilsslasiianizanandnning niwadudy wiameanwalaeigduane
Taageniianianaiaagienunilsznidansnssunis A.8.0. Wialszndad1inuAmenssNAIS N.8.0.
Anuasvnaldll nuualunsdinaaznssunis A.8.0. WSad1ITNUAMLATINATT A.R.6. ThANNTALLaY

P

wiafidszmaunlaviaiubulsaanuiadnraruasndnninausansnadunianmsvinanualaedzdu
&uil 1: as1a1s TS (transferable securities)

1. @51&15 TS »uneaud amasniensidule 9 uvanmilaaaninadulusiuduuasnianuini dofi
AUFUTIR A URANLAUNTNATUAIU A9l

1.1 afimasvuaviadaulaivinlvgasmuiassynwuainnniyaaiduasnuluasans

1.2 snsauldnufiale (saudensaldudu B/E P/N w3a SN Afidaulannuldaufiaunnasnula
atiunistniinissulaudnszansasluanaslaaniagnisnaguunanvua wiafivaulalvnasnu
funsangfuaanaIdTla)

1.3 wuauaLnmnumswmsmnﬂﬂaomnmuua"umiﬂiuﬂsoLﬂuﬂsumamaammua ‘ff\‘l uxAa. 6]'111'15(]
L‘IJWQGVLG]LWQU']NT]J‘S ﬂanmswmsmmmﬁu‘hmmulmamoamtana LLawnmanaswmmamauuam
HIEE LR ‘Immmuamnm’maoa‘maoa‘mu,uawauamﬁ’anavlmﬁawmmuuammmsamﬂumuamn‘tu
TEAUANA

2. aauiduasdninanlunisasnuaasanasiiuinainidiivualuza 1.

2.1 °i,un'sfu1m,ﬂumsao1nu°lu B/E w3a P/N flaanasmansdenaniiazitseuiinisen B/E w3a P/N Fonann
maaumssnanausainiaoimuunﬂamu

2.1.1 sW. u9. ¥ia uA. mungwmmwmUﬁiﬁaﬂmﬁumilﬁu

2.1.2 suiATaaudu

2.1.3 SUIATANAITRILATIEU

2.1.4 sUIASRANITINHATURLENNTALNTLARAT

2.1.5 sumsWaIiuIauAzuIAnARAL UL aNLNILsEIMA N e

2.1.6 sunAstianisavaanuarinwrelsengine
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2.1.7 sumsdagaiuuvelsunalneg
2.1.8 aafiunsdumlssmaiiidnrasvinuasdendunsurinaiy 2.1.1 - 2.1.7

Woil nsarvavianistusasdunanaaiunisanianianissusasydearauianaandd e uiusuds
aantda (anfl) eaudszyhlu B/E wia P/N e

fufl 2 : ningdulszianuuia CIS v infra uaziiuda property
pavfinaantfuarndninaimlunisasnudof

1. assinlunuiaiinisaanagaialativdunnuunang

1 asgiidunule CIS wude infra waguuae property

1.1 finaanifuaznduldamundnnanlumsaamuandsduuadimuadmduesians TS luaiui 1 ua
1.1 21a 1.2 uazza 1.3

1.2 lunsdlfinasnuldasvuluvuie CIS 2as MF MF denanaacfiulaunanisasvuévil (luluduns
aanulununa CIS aavnasnusrunadanaInulunagang)

1.2.1 finsasnulunswadudodulsuanuasafindeifuiinasnusninsaasu'la

1.2.2 finsaonuluniwafuialidgdnamnudasu (pro rata) uarlanawduldaundninaim single
entity limit aagnasnuiiu

1.2.3 fasasnuluniwaduiialadgaruiaaiudaaiu (pro rata) uarlawatduliauvdninams
product limit dusunswaduidu SIP aasnasnulu

1.2.4 finsasnulu derivatives Auiuliauvdninaun global exposure limit aasnadnuiiu
1.3 lunsdifinasnunudanasidasnulunineg CIS 2as MF MF denanaasiulanasnunuiiainas
FHu 3 : vinadulszaandudinudaasasiiammdudin
aaviudurnuiaanasiiaundurnzagsusngod
suIATWIRE 13HNEUNY Via¥nasiawasdiias mungraneNalagsAasaiumsidu
fUNATAANRY
SUNANTANANTRILATIE

ﬁu'\ﬂ'\it'ﬁ aﬂ'liLﬂi:l'ﬂiLLags”\lﬁﬂ‘iﬂiﬂ']‘a'tﬂ‘]:lﬁi

1

2

3

4

5. usTHvaaasaduiiafiagande
6. SUNAMSWAILIIMAITUANAUATUIAL ANUUILsTNA NS

7. swneswansavaanuaninanuwislsanalne

8. suAsAFzaNWAILsENA e

9. aatfumsdusevlsunanidsanalnadusingn

10. &affunsduavlsanaifidnwasvinuandedugiurinaiu 1. - 9.
fui 41 ssnssulsznnnisdalaufieusnau@u (reverse repo)
aasuuldanundninaumdnounivius

#uf 5: ssnssulszannisluduvdnning (securities lending)
aaduiuldaundninaumainorunivue

i 6 : §53nssulszian derivatives aundninannsaIudiil

1. seian underlying derivatives finasnuasiniuaduan'lanasii underlying asnslaasindionia
V ERIGRNa8 ]

1.1 viwadufinasnuauisaainule
1.2 daseanids
1.3 dasuanildaudu

1.4 ashia L2y credit rating vi3a credit event ifluau
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1.5 dufinauduminadan dudiduna duiifiasadsznaududuavizadiudsatn 1.1 - 1.4 wia 1.7
1.6 fufiifiasasvnaududuionn 1.5
1.7 underlying dumuldrinuriuuaifinidniasardaaiunaaiuaa 10 wssande (5) (n) vaslseaa

lunsdifi derivatives moaon‘uswmmaa underlying momu swm‘mmoaomnmmaatﬂuswmﬂawu (spot
price) vian &g adaniaalonun (futures price) winifu el sHana underlying Auilautludud wia
underlying Aiuduavalsznavvasduiidenary ravidufinaniuaiieninenane wasifamaliaste
WWSURIEAIE

2. Waulun1sainu uaa. avsfiunmsasnuluy derivatives lanaiiia

2.1 nsdl MF laszuiAaisunisasnulu derivatives uae underlying zas derivatives azasnulianng
darauluiasenis

2.2 dunsindlugdeanlu derivatives agnalaaeneniiogod
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives uilszinalng aasfigdeyadncavioiu sw. surasifinguunaianiziads
Iu sunudiaune derivatives wiara1 derivatives

2.3 lunsdifazaasiinisthseuiimanisaonavduaiia derivatives dugaas duariunasidunsweadui
AavnuaIusaaInule el LninasnuazsiugfifndsuuauniaivunNsuaufuaiiufiay

3. wdnunamndunsel underlying tiugadl
unsdil derivatives §i underlying uugufianu 1.5 — 1.6 dudidananaasidnm oot

3.1 dluduiififimsimuadnsaumahamedaiau Taafinsssyunasuayanas underlying wialadn
a9 4 Fhinantatunsaiua wazfinsinmnadudtndutaqfuauanuminsauzasaadssnanuas
dufl Woil underlying v3afadudonanaacfinsiadaulmauannzaainadieiduisszas

3.2 uludufifidnwazamelaaaoniodil
3.2.1 gufifiinnsnszanadamauiiaswa Taaduduiffidnwaslodnwasniodil
3.2.1.1 dufiiasadsznavuaasiifitnmin < 20% wastihwinifoviua

3.2.1.2 Fufiflasalsenaudilasiniiefiiinign < 35% waniminfonualunsddduldauannieeaia
Tagavailsznaudiduaasiiinidnluiindasindvualu 3.2.1.1

asRasanasassamimdneu 3.2.1.1 uag 3.2.1.2 lweanitavadssnaufiiAernasdunasania
ddufuunnasan

a

3.2.2 #ufiffiavadsenaufonuaiuniaiderzasdunasainiatiniuiu wiadudufisnainasavsa
iudiu

3.2.3 gufidulauanain 3.2.1 uag 3.2.2 Aduldenudauluasuaiudeil

3.2.3.1 Lﬂumﬂﬁﬁﬁaaﬂﬂs:nanLﬂumwmm‘%aa‘a’mmwﬁnaamummsnaomu“lé‘imumsa

3.2.3.2 dladuiaiduasnuaudasiu (pro rata) Lﬂnauuu\nwnaomuaomu‘lumswmsmaa‘fmmwuu
Tagaseuadlanaduldaundninan single entity limit zasnasnuiiu

3.3 uludufidlafunsweunlassaiuifanuuidadasasininilaamedasyain uaa. ol win
Unngnaatudenariduridnlueiazas uaa. uaa. fusasialuiinasnistasiuaiudauaomig
walsylaauanfidse@naninedis

3.4 fimsuaaeduiiiu q ameeafiasdulstinniuvinnsanugafiinnsiauazayaasneumianisal

3.5 lunsdduduiinguauaiinadun duiidonanaasaimaandiudsasronilsanielavianaie
ag9avil

3.5.1 sanifaaiiu (spot price) wiasadayadamaalenun (futures price) aasduainasoun

3.5.2 gufiuamlaadaniiduiaannsaiilagifu (spot price) wiasadayadaniaalenin (futures
price) aav&umiaadaundumladuainils

3.5.3 madyandamaalenuniarsdsfududiduainasaumain 3.5.2
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3.6 lunsdiidududiidua m*uumonmmaammm‘tmu‘lmmaomammaaamnsmmumawummu
swmsmaoﬂsvmﬁ"l,mwsamaﬂsymﬂ WIAAIUINAINTIAIAUAILALLZNITA uaa. uaasluiulai
Jﬁmimmmmaowwmmmmmnanmmsnamauamwwmﬂaimamommvau

4. wdnnamnsialufinswaduiiaonananisthseviiauansenwu (cover rule)

uaa. maoam‘lmwswmaumaonaamummmmwu,amamwmaaa‘lummumwmwa mamimnao‘muma
pavhseniinuzannagiiia derivatives ﬁuamaa"l,maamnmm"l,mmmu‘lu derivatives ifu uay Lﬂu"lﬂmum
filnuivuaTesandaannamuza 10 25sandls (5) () vaviszne

5. udnnamininamiunsasnuiiinglstaeaiianisanainuideg

unsaifl uaa. agnulu derivatives  underlying ‘Lutlz&otderfunsnaduiazanainuidas nsasnulu
derivatives sanariaastduldarufidrinsrudinuaiaaardaaiuiaaniuaa 10 155ands (5) () uav
sennd

6. Ma”ntﬂmsvitﬁuL(?msims”umimvgu“lu OTC derivatives
uaa. aavdalufizannaslu OTC derivatives gofl

6.1 ‘luﬂé!manafwhwuommmuauuaauamumﬁiswao derivatives % uaa. nunaiui 15 uaziu
ﬂmmwaauma iau Weil ‘lunszumumnmuﬂmuuﬂmmmimaa URA. WAUIULATLAIYAANEHFTTY
aaluiuvinnaisda‘ly

6.2 lunsdlliAnnanisaifisonanstnunasiaiuas derivatives agefivnardey adaardndands
AMIALAZLAIYAAEAEITNYAY derivatives 11 uaa. nsuviui

6.3 adanindanilefusanluinisaiegiue derivatives wia uaa. sasua'la

»
ava 1

7. wdnnamdndunamiunsindugdyanlu credit derivatives uaa. aaslfifaudaulagodd
7.1 wniugdeyeulu credit derivatives lataniziianisananudaamiiy

7.2 LmLﬂuﬂs’{mmﬂmawu credit derivatives Afia nﬂmmaaﬁsnssumamumﬂmnnﬁsnssuamwuo
ae9la Gt

7.2.1 Credit Default Swap : do'laun nisanaslugiusydadssAuanudasauasiadiiarnasdy
Anuauisalunisaiszuilanu obligation uavyeknWumu obligation du Taag&gygrnagylugrusyuie
UszAuanudeviiniseyniunazaasinssiuauzannastiadsziuanuidaadiaiin credit event 4ulag
aglinaluvannaviadssAuanuidavasuiiiuaiiui (lunsalnluiia credit event aannavaslugaluiu
asuimuaanlag) viell a1 obligation asfitiavsianisieien (Single Name Credit Default Swap) wsa
obligation finarasranisdemvualnyunadssAuanuidasiivurndissvililiaiie credit event 2udu
obligation s1an151as1an1sudleiusrausa (First to Default Swap) wiaifialfia credit event Jufy
obligation s1an1slasiamsuiialunau obligation Geazinnsasysadulanizlusiuuasiuninasaiu
wauannavarasuAtuaLiiatia credit event ufu obligation nastanislunau (Proportionate Credit
Default Swap)

7.2.2 Total Rate of Return Swap : 49'laun nsanaslugiugydailssiuandosuasduningaisaon
WinnAsanastaINanauunuiagladuanduningaiede tnagunadssiuanuiaefiaseyniuday
Nouanavunuludanasiiviadanaanddawdsdudaneanidoauiiazanasiu uazaiufiana (a
f1) zasyamyRsssurasduningavde tlauandunsiigdadssduanudasasriaunanauunuuazaiud
Windu (a1f) vasyamgisssuzasduningaredeinAuganalszAuanuidas auninaziia credit event
wiansufivuadaan (nsai'luiia credit event)

7.3 mao‘lﬂuﬁcumwmmswumumnmumimm International Swaps and Derivatives Association (ISDA)
wiadauassrudumuiidrinouaansy definannaefifidnwaddl

7.3.1 finaluisdulaaunguang uarludaniauasfungmnanmandnninauazaaiandnninamusa
ANUUNEAU

7.3.2 Mufiaadivuafivinluaniddivua i luasansuiiviadyandaznaalonunil credit derivatives
Tuarvdadauiie

7.3.3 Mufizadvualvinasnuaasaalianudamialvungdaan
it 7 : niwadulszianvung private equity

asaanulunule private equity aasiiuliaundninandot
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uuwmmu private equity mnaomummu"l,m maouﬂmmnmu,a"Lﬂu"Lﬂmwaﬂmmm “Lumsmmumummnu
AafMUAEINSUATI&S TS Tuaiud 1 2a 1.1 2a 1.2 wavua 1.3

UASENAINUTINAHARUAIUTAANRIAUAINITLIUTINRINY (private equity) W uaa. aInulunule
pnvate equity 1o Taaaaslufizaruuaviadaulafivihlvgasnuingniuinnnnuaanasiuududu
ANATRINY

3.13.2 iszianaavudnninauianinaduidunsanisvnnanwalaodsduiiazasuluaivilsume :
nasnu'lufinsasnuluaedsang

3.14. das1arunisasnulundnndwausaninaduiu aulundwaduaasnasusiululsana
wazavilsuing :

widniansazasuudaiihidendnning wianswadudu wiameanualagdgdwdaduninaduuas
navNuNN MUNZITnIUAULATINATT A.8.0. Wialsmadinuamznssunis A.8.0. UsznAfIKuG
gonalddl lunsdidatnoruaaiznssuais n.a.a. dsearaunlulfsunladdasnaiunisadnu usEm
Famsazasnulnduldanudsenariunluans

FHu 1 : Fasraunisaiuindrinaiaugaanninadunsandaan (single entity limit)

NUNELWG & 1unsmtﬂumswmaumu vl?JﬂJ‘].IEJﬂTVIHG\LﬂF_I'Jﬂ‘]J smgle entity limit "lla\‘lNi‘]Jﬁhﬂ waanmiwms
maﬂé(mmw LLE\]'JLLﬂﬂiiu

1. Yushnudaamasiauwiidudinaiianisefiueueay MF
2. derivatives on organized exchange

aauil 1.1 : dasrarunsasnudrudunasvuiinul

2a sziannsnedu &as18u (% 2as NAV)
1 | esasanaigive 1 dndnsaiu
2 | anansmasganelsang
2.1 nseifl credit rating aglu 2 duduusndiulal udAadasaiu
2.2 aselfl credit rating a g Tusedu investment grade 1A 35%
WAGINIT 2 AUALLTA
3 | wuaa CIS auisyyluaianuln 3 &3u 2 2a 1.1 w3aza uaAadasaiu
2.1
4 | Yudinuaasandsumdudinigiudinviagaan 1aAu 20%
anasidnwazanelnaaondedof w3alsiAu 10% ifaiduntsaovuly
4.1 4 credit rating asluszéu investment grade avlsunantanfiniseyauigiauiag
4.2 usuransaandu Wedl lwwinidudinuiansiansi mt\'?ﬂiull,mﬂlimmaan“l"u credit rating uu
Fsunacilualseiu national scale
5 | enansiifidneawasunudetl Audasdeil uauadaslaazgenan
5.1 duasasuil asasAeniidenu SN wdadgn Axaan o o
(1) 10% w3a
Fadvduaruaguunging wiasnaiuas sw. a1vlsunaAf } .
1asuauanaividsznaugsia sw. lulsendlng (2) dmdhuasadITNaINU
Aa o ' ' S o & 0,
5.2 duasiasifidneazaslaasandosiyil Tu benchmark + 5%

5.2.1 waanduid¥naansidau

5.2.2 gaanfinsidawwmavayaiiunisiildisaafiseasdan
auwuy filing

5.2.3 lunsdiduasmarsidnvuaiudiseni < 397 Ju
TuuaTunamu uazlulafidnwazan 5.2.1 wia 5.2.2 yilansy
yARUANATEIINR AT uARRGIT

5.2.3.1 sW. u9. w3a uA. munaumuiwémﬁsﬁaamﬁu
N5L3U

5.2.3.2 suAsaaudu
5.2.3.3 SUIATAIANTRILATIEN
5.2.3.4 SUIAISAANISINEATLATANATAIAITINE AT
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nagnuia uaa Lo Nuiluna WaR

szinnnswediu

&n5157u (% 229 NAV)

5.2.3.5 ussHvaaasasduLiafiagande

5.2.3.6 SUIAITWAIUIRINAILUIAAAIILALAUIAL AN LNI
dssnalne

5.2.3.7 suastiianisasaanuaziinuedsanalng
5.2.3.8 suiasdganuwnadseinaing

5.2.3.9 ua.

5.3 &uaznaludsgineineg

5.4 §i credit rating agluszdu investment grade

5.5 lunselfiiduanasifamuaiuzseni > 397 Juluua
Juiasnu aavdunyifauniaaglussuuuavregulated
market

ninadudoi

6.1 asndsnuiaansdaudannalunsearudiazandanine
aimsnwaamum"lﬂmao SET ma’uaommm dauandnning
avlseina (Lm"l,mmnomswmsmumwaanmwmsausumw

sflunisunlungaravinluiinsiinaaunsidundnnsue
daznalu SET vialuaaadaunaudnninaaolseing)

6.2 asasnufiaaniasuddmidadedulaniaiuaguuis
“lmwsanqumumaﬂsvmﬁ FGonuavLi¥ndonaIdanns
lunseanudamandnninad vy asnulduas SET via
maammm*ﬁamwanmwn maﬂmmﬂ (Lm"l,mmmn'mmm
agszrnvanfiunsunlamaiaravinluiinnsiinaauvuaan
annisdavralu SET wialumaradazravdananineg
aadsne)

6.3 vuiagluszuig IPO wanmsaansdisudauaaiy 6.1

Py

6.4 anasTiidnwazasualudatl

6.4.1 luasasvil anaseniidonu SN wiadnn 1
Naanammmumnngumuwﬂ URTLHUDLIAT
msuu‘lumoﬂivmﬁ mawaammmwumn
ng‘nmﬂmoﬁs"mﬁ (u,m“l,nsmmmmao aN.
avlsnanlasuaug1alilsznaugsia ow.
Tuilseinalne) wiaiuasians Basel 111

6.4.2 i credit rating aslusyéu investment grade

6.4.3 fluanasifidnwaramelaamoniogotd
6.4.3.1 waanduid¥naanadauly SET u3a
luaaadamandnninaalseing

6.4.3.2 gaanfimsdawwazayaidunisiildiag
finnaagidaaauuuy filing

6.4.3.3 lunsalfiduanasifidimuaiutssni
< 397 u fuuaiunainu u,a“"Lu"Lm 1
dnsatzau 6.4.3.1 »ia 6.4.3.2 NJJﬂ']'a"’
wnwumnmswmsmﬂmmaaLﬂu UAAR
grotl
6.4.3.3.1 uﬂﬂamu{la 5.23.1-5.239

6.4.3.3.2 s{mﬁumsﬁuswiwﬂszmﬁ
Alsanalnadusungn

6.4.3.3.3 &anun1siduavlssinaif
anwazvinuadliaAuyana
aua 6.4.3.3.1 — 6.4.3.3.2

suAuluAuSas el uawednnle
LN
(1) 10% w3a

(2) ihwifnaasnsnaduiiasnu
Tu benchmark + 5%
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nagnuia uaa Lo Nuiluna WaR

szinnnswediu

&n5157u (% 229 NAV)

6.4.4 lunsdl Aduasmasifinivuaiudsend > 397 Su
Tuwaiunamu aaviunsiouniaaslussuuuad
regulated market

6.5 DW il issuer rating agluseéiu investment grade

6.6 §3n3INGIE AAdeyand credit rating aglusedu
investment grade

6.6.1 reverse repo
6.6.2 OTC derivatives
6.7 vt infra w3anuae property Mfldnwazasualudofl

6.7.1 aangzifinudamawiaaylusznane IPO wan1san
nudisudaanalunszanudamandnning sy
Nadnuiilduas SET wiazavaaladanny
nanninaavlseina (Lm"l,mmamummnmm
aﬂizmwmmumsuﬂ”l,mmmmmwﬂuumstwn
aaunwIadInallaanain nnsdaunalu SET wia
lunaadamandnninaaislsaineg)

6.7.2 Lﬂuuumwaonamuﬁiu"l,vmﬁa”nﬂmzﬂsmw A3
asnulufanisiaseasonugIu adonIunIwe
wia&ninisiw ualuansal (diversified fund)
AULUIMIINETNIIUAIBUR

6.8 uuw prlvate equity iaansifinudanraniaaglu
s¥1779 IPO ian1saansifisudaaralunssaudaana
manmwudmsnwmmumﬂﬂmao SET mamaammwﬁamﬂ
Manmwumoﬁs"mﬁ (u,m"l,mmawmu private equity 7iag
syrvaiunisunlaaaravinluiaisiinaaunuie
fonaltlaanainnisdazralu SET w3alumnaradauis
nannFnaalsEng)

niwaduduuanwmiiaainiiszyluua 1 - 2a 6 (SIP)

syAuluAY 5%

i o o H d o ! a
fHun 2 : dasrdrunisasnundrunaianunauianis (group |

imit)*

sziannswa du

&ns1a82u (% 2as NAV)

asasnuluniwafunasusinnaus¥niaglunanianis
wweaAundanisinduadaanlugsnssunien1sd udAuis¥v
AINK

LnAudanladasmiedoll uauadasia
ATFINN
(1) 25% w3a
(2) dvitnaasninaduiiasnuly
benchmark + 10%

* vanenne : unsdliduniwaguded fluadwuaiAadu group limit
1. Rushaviaanasiaumiduchaianmssfiuouaas MF

2. derivatives on organized exchange

#Hui 3 1 Easrarunisauitdrnamulssianninadu (product limit)**

szinnnsnadu

das18u (% 2as NAV)

Wuravdaasasisuiniidudin B/E "3a P/N ﬁﬁﬁuﬂﬂa
amunguueine ("I,m'mmmm’tumoﬂi”mﬂwaoﬁﬁuﬂﬂa
Fanan) wlunaan ydene wiandayan deil

1.1 swaswiadaniiunsduiiingvanaawiziadedu
1.2 aw.

- samfulaAu 45% wdslusauleyd
nuuedu MF Aifilangiasens <14
TvlalaausauargnaInu

- daszeau sy MF Aangnasmu
AvLNda < 6 Liiau 19ll Lawy MF il

aglasons > 1 4
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nagnuia uaa Lo Nuiluna WaR

szinnnswa du

&n5157u (% 229 NAV)

1.3 ue.
1.4 ua.
1.5 uss¥veaiasasduiiiaflagande

(lunudonswadudl MF 1asuTaunssu@nsunangdayaiaiy
reverse repo 1aa securities lending w3a derivatives)

niwadudoil

2.1 B/E w¥a P/N Afdaulavuldsufiaua MFla
GﬁLﬁumsw:‘imﬁn‘Iauﬁm%L‘iﬂnsaa‘lymwmivlm AU
Mwmsnaguunafiua wialwaulalu MF aunsaune
fugaanasansla2.2 SN (ua'lusiude SN deanneiiiau
Au TBMA u,awumnauamumuuamnmsmmmvmm"b‘lu

szAd ﬂmupi‘mmimnnmmmygluﬂmamimaauzym HH
mMsaugalviguamnaaasuiinaanivu)

2.2 Budnuiassaisiisumduriniifszasnainisiin
thAu 12 hau

2.3 total SIP aua 5 wasauil

suAulaAY 25%

reverse repo

laAu 25%

securities lending

TaAu 25%

total SIP €9laun mwuaumuma 7 unaud 1.1: amiwmu
AsaInuaEIniy MF Wl maomum 1: amﬂmumsamum
mmmmuwaanmwmaumaﬂﬁmmw (single entity limit) un
lusudeasansui miwmsnwunmu SN fnn w3ans&5

Ao o

Basel III fAfidnwazasualudoil

5.1 uam:rmumu 6.4.3 uay 6.4.4 uava 6 ‘Lumaum 1.1:
amswmumimmuamsn MF m“hJ maomum 1 :damau
nMsadnuidmamuyaanniwadu viaadaan (single
entity limit)

5.2 i credit rating ag lusedus1nl investment grade w3a
‘lufi credit rating

syuAulaAY 15%

derivatives il

6.1 A1sLUYiNgsnssu derivatives MfiTaglseavatianisan
ANuLdey (hedging)

uAuyamaNuLdeisiag

* peme : Snsunisasulududhaniasnasiiaumdudhadianisafiununadnasnulufizadivua

\Aendu product limit

Fuil 4 1 Fasrdunisasuitdnnamuanuisrulaidaludanisasnu (concentration limit)

2a Uszianniweau das1au

1 | vuzasd¥nsalasanis nn MF saudunalan1sdanisaas uaa. adarfunasfisnuiunu
AIUTENTINAYU < 25% 2aganwudndaantaaNInuauaIuIEnN
T

2 | enandl anashoniifonuenans | 2.1 ludu 1 e 3 2asyanmdaunienisdu (financial liability)*

Basel III LLawﬁnnmaowaansmIm
s1audly (“memmswmmumﬂiﬁ
“mesamwmsuummg
Avseing)

maowaanmwmssmuu mmnLﬂmwm"la‘luoumswumwsusan
svavnatgydatgn Weil lunsdidinaanasiasiniaunie
miwumaaﬂlunnaumuiauiuﬂunmnm"ﬁnm"lﬂl,l,aum"l,nﬂﬂn;]
TUWIUNITIUAIFA VAR, a1IyaAndaungnsiiudenaiinn
SuAUYaAIMEaUNI9nITIIuaINILNNTIuAIFAMEAlATAl
mauwuaumomswuumvmaaLﬂ‘umanamumsmmtwnﬂumi
W'l waslunsdiigaanasiaslufiviidunienisduaui
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9. ua.
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2. LHEQDPLUS-A C
AAIYIAATUUILRINUY

uas RN ;
daslnAusasay 2.50 2aIYAANUILAINY
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sEavSuaLRIGN

mudanAumansdaufivua
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(1) asssuiaunsTaudumznaunnaasnuaudanisuamswduaviaganiiunsiduivua 1ae
UIHFNIANTAIERANAUIUA LA UNRUILRINUUUY

(2) asssuflauaisinlduainifydaasydanulroasnu (afl) audasAsuiaswiduauiagniiiu
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16.1 35n15auwa AuuanaltlunIsaAIuIM uay AsUszndyanIENaAugns yaa1uula
AINUITIANLUWILAINY HazsianFudadunuiaany : Tulssve

16.2 Waulaey :

1. wE¥niansazdimayamningdugnizadnaunuauvdninag wariinsiartnoulseaia
AnuUm

(1.1) YaAMINHRUFNEURINDINUTIN
(1.2) yamumzaInuzadgdannaasnurfiaamduuna
(1.3) YaMUILRINUBAIRTaNUIEAINUALARETNYAAT

naa‘muummnoﬂummammﬂmmumnﬂ‘um muu :Jamvnnﬂaomuumamummamaﬂﬂnwnnu Nﬂﬂ']
mswﬂﬁuz\m'ﬁmaoumavﬂumuumaomusmnumLmnnnammswmﬁumaonawusm ﬁowaﬂsv‘iwumnm
mnmsmmua”aaLﬂuﬂ?‘iﬂ‘uumaonaomusm u,a"a"nnﬂumumna‘a’mmuuammwmﬁuawﬁma\mum
mwuumauﬂum

*‘a%msﬁ‘m‘amuaé‘m%wﬁauamﬁ

naamuummmvmmuuwaamu Vl']lﬂﬂ'\iﬂuﬂ?ull&ﬂ']ﬂ‘iwtlauﬂﬂﬁﬁuﬂaduﬂ']iLL']Jdﬂ']‘iﬂ']u'Jﬂl.llﬂﬂW
mswﬂauawﬁmuuma"ﬂumuuwmmu

msmu’;muammwaauawﬁmaonaamuuu aummmuammswﬂauﬂm'ﬁ‘imﬂimmaonaamu LLE\]u']Ius"\l'Ju
°l1/|ﬂ‘]J1/I1J'J£JE\]\‘)1/]1JLLG]E\]“H‘LlG\ ‘Imﬂmsmammuﬁmmuﬂa\mam‘mswﬂﬁuam'ﬁmaamnauummawmﬂaomu
LLG]EQ"‘IJ‘L!GI niﬂnuu,inmaomsmmmmmmwuauawﬁa Laau'Imu‘t'zmamuumaomummﬂ"l,mmmmmaa
Ltmauﬂumuuwaamu

vmamnu‘u ﬂiuﬁsosmmsmnmmaamm nnumuaammma”ﬁum (vlﬂLLﬂ smmsmwumaomu LT
iueﬁaﬂuuuwaomu swmsswfﬂaﬂuuummmuamiuum u,a”s'mmswuﬂuwamﬂ“tmmwnauuwaommm

azuiin Lﬂ‘umu) LLE\]uﬂTu'JmllE\]ﬂ']‘l/liwtlauﬂ‘l/lﬁ%ﬂ\‘l%ﬂﬂ']ﬁ‘i‘iﬂL‘Ll!’.lllLLE\]uSJﬂﬂ']MU'JE]EN‘I/’Iu‘J.Ia\‘JLLG]EQ»‘ZNG\MU'JF_I
AINU

Wwodl uammwﬂauamwawummmuumamummmmm agpasfyamlusinngue nsifusiusmela
u,aum“tifmﬂ“t‘vnLﬂu“lﬂmmma”ﬂumuuwmmu

dratnensAuaanINENaAugNs

Judl 1 fiyanmninadugninimuiataionuaiuie IPO 20,000 1 yamdiaslhinanuin = 10 um
(1. afinaneduifuna 10,000 1 way 2. ufiagzauyan 10,000 ) wardauydfinalselouuluiuusn
2,400 111 u,amﬂamsﬁauumaomuﬂummﬂuwa 5,000 un

naanusN | afienafuna UL
yan
yanminedugnanamuialandoinaissanfiannisue 20,000.00 10,000.00 | 10,000.00
(anfl) (v n)
nalsylanudiAaduluuusn 2,400.00 1,200.00 1,200.00
2,400 v . .
wAamTusIuyamnIneRugng
-ufieanaduna = 2,400x10,000/20,000=1,200
-diasraguyam= 2,400x10,000/20,000=1,200
sansan e A TaIAUMINERINULARL TR i i i
yamninaduandnauinanlaaiauananu 22,400.00 11,200.00 | 11,200.00
sransanlranauasnasnusInaaty (/365)
- msssuiflaunsdnnis (+vat) = 0.802% (0.50) (0.25) (0.25)
- assrudlangquanalsyiauy (+vat) = 0.107% (0.06) (0.03) (0.03)
(AedasmAuite 3 afianiaaenu)
yamninaduana (NAV) 22,399.44 11,199.72 | 11,199.72
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ﬁwummﬁmaowu (‘mim) 2,000.0000 1,000.0000 | 1,000.0000
YAAVUIBRINY (AANUIE) 11.1997 11.1997 11.1997
Fufl 2 vinnsiRn-aangannsdaninaasnuLarIaduriiaaduaasiuvinmsnaunun (nsiansdanuie
aomuﬂummmmouﬂuwa 5,000 1) ‘lmuuuﬂami’iauuaﬂaomuvjumauauuam 10,000 1 n
nasnusn  |ufieanafuna | ufieavey
yaA
yamninadugnduasnasnuaasiunaunun (1n) 22,399.44 11,199.72 | 11,199.72
U5uisoyam L AN-RANLIERINUARI TUYINAITA U
e EaINuAiaaadutuna (+5,000 1n) 5,000.00 5,000.00
yamvinadugnsnauinailaanauanasnu 27,399.44 16,199.72 | 11,199.72
ualszloguniAaduluui 2 F1wrudu 5,000 un 4,281.26 2,531.27 1,749.99
BaansTuduyaMNINEAuUaNE
- afieneluna = 4,281 x 16,199.72 /27,399.44 = 2,531.27
- uflaarauyan = 4,281 x 11,199.72 / 27,399.44 =
1,749.99
yamninadugnanauinarluanazasnasnu 31,680.70 18,730.99 12,949.71
sransanlaaisnadnadununaiy
(/365)
-asssuiannsianis (+vat) = 0.802% (0.69) (0.41) (0.28)
-Assnudlaugguanailsyiani (+vat) (0.09) (0.05) (0.09
= 0.107% (AadasumAuie 3 Afianulaainu)
yamninaduana (NAV) 31,679.92 18,730.53 | 12,949.39
FUNDERINY (M)
- vngasuiinduainasianineaauaiianefusa = 2,446.4405 | 1,446.4365 | 1,000.0000
5,000 / 11.1998 = 446.4365 v
YAAVUIBRINY (AANUIE) 12.9494 12.9494 12.9493

'J‘Ll‘l/l 3 1/1"Iﬂ'1‘$L‘W3J amuummnmi‘i‘iaumﬂaomuua"mﬂﬂummuaomumaommminauum (Q']ﬂi']ﬂﬂ']i‘ﬁa

o N

mumaomuﬂnumavmmm 10,000 un) °lmuuumsmmouﬂuwa‘lmwnauummmuﬁummwuﬂuwa

1,000 1w

nasnunn  |ufleanatuna | ufieaze

Yam

yamninadugnduasnasnuaasiunaunun (1n) 31,679.92 18,730.53 | 12,949.39
WBualgoyaaifia-aanulnasuasfurinnsnauniILay
samMsnaduTuKa
1) davuisasnuaiiagzauyani (+10,000 un) 10.000.00 10.000.00
2) naduifuma (-1,000 un) (1,000.00) (1,000.00)
YAAENEFUNFIUSUUTINRANRU-RANUILRINURALTIEATT
neduiuma 40,679.92 17,730.53 | 22,949.39
nalszlaruiAinduluiui 3 3uiu 5,424.18 1 n 5,424.18 2,364.16 3,060.92
AansTusIuNaAININERUINE
-flaanefuna=5,424.18 x 17,730.53/44,998.38=2,364.16
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