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i Ze .
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2552 2551
RuSurhnannasyumeslussniadseime T 1 uaw 2 20,066.2 25,324.9
S lituioaninemunsusshatune 24,4817 25,454.4
wﬁﬁmmmiﬂ%mg,admmmim;,ﬁu% 14,589.8 5,564.8
s dBedunTE Vil 37,940.7 -
sitAun AT UErhn 1,875.0 2,295.5
ehldanedeane 7,449.3 7,2105
Bu 979.2 847.1

Kkl 107,381.9 66,697.2
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Susmeaiiasnussiuminhdedy seanauanmlsgrbdmiimiennmsdnssslsgrdysyant 2533 - 2539
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WU : UL
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21.1 MSUSINTANNLFLIMINTIN
21.1.1 ANNLFLIMINISHIULY 5UN.
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ANNLFENNANNNNAADILNMTNUIDI 51N, Newaih

21111 eNE B9e U aaniaen (Foreign Exchange Rate Risk) Waanmsnaunsne
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999 5. dsznaudiefunindiiuduandedsumedudmlng %'a'oﬁwLﬁﬂumwﬁLﬁuﬂamamsﬁmmz@m
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Fafhmaanmssifiulengnsty. seuanssnEaTeanden s, 16?%7umnm‘5@mu1u@imﬂ€mﬂvlﬁmﬂ

21.1.2 Matdmsanaissmamsiuzasiudsasszuinsssing

mathBudsasserisemeluamuludunsndensszmne danalhiAnanand ssmaniatiu
ﬁamm?mé’fm@m@ (Market Risk) mmﬁmﬁmm@m (Credit Risk) Lgazmm?%mé'mamwvndm (Liquidity Risk)
Fai amades 2 UsunvmdsdisrduansndesinhenuAssEuemesnn Hasn s, ﬁﬂamﬂﬁammmw
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sevrhatlsumet Sl

n. %fﬂmsgaﬁwaaﬁuﬁﬁaﬁgmnﬁwmﬂuﬁ‘aLﬁauﬁuﬂufﬁuﬁqaﬁﬁﬂ’mﬁma@a

2, mmL’ﬁ'mmamiﬁﬂ@&mmaaGuéﬁammnﬂizmﬂagﬂmséﬁ’uﬁ pansuld uariimanszane
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21121 eMABEUAa (Market Risk) UsenoudensIAEsE s aTIAani e (Interest
Rate Risk) %qﬁmmmiamﬂuam%wﬁ LA MAA T TTAN A Ae (Foreign Exchange Rate Risk) FaRean
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L. u%mimm%iméﬁmmm@ﬂ@ymiﬁmu@aa@ﬁﬂszﬂamaﬁuﬁwéLLazﬂqaﬁwnammnu
74 usaiidrshs (Benchmark Portfolio) wadimammmuaszduansdesisesduldamnmed saumnndaiidegs
(Tracking Error Limits) Inemendussdunmdosmmudmduning uasdmenaiin swmedssuumsenuauquals/bid
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Tymsserndaidnedein 1dlmanmesna (Black-Litterman Asset Allocation Model)
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e lFaseiL Credit Value-at-Risk ag’imzéfuﬁ@ﬁ"wmﬂ
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ey uasdudoyafihiilunmedesiég,

21123 oA MARDS (Liquidity Risk) oafeldanmsi sum lassnsaaen
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FasmneRUnSNEin
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21.2 mstdmsansdeedudfiinsg
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1. iwunagns
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2.1 nufurlgelessateasdng
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