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fadunadwiriifasnisasnuzasnadnuiiialsznaunnsaiinadidawaraitunung

2a9Atia INFIAFAWYITILsIng tudalssanuazdangiunsasmulu
nannswel

wWiabidluldeudssme
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faia
(Benchmark)
AaINAINUY

oo o N °
uasdin (Benchmark) uaztnuaisnvu

vao Ho o ° a2 a
unsdin (Benchmark) uazinugisiviudnsaasnasnu

AnsuavnaInu
20.3 nasnutilaInawdize SET50 INDEX

Wiansidaedw avlddusl SET50 2uasnana
unannswe« (SET50 INDEX) flutneuad
wasgu (Benchmark) Tunsiawanis

ORISISTRRILIRN]

nasnuilatnawidizg SET50 INDEX wianisi&aodiv avlddufinanauunusiu
SET50 (SET50 Total Return Index : SET50 TRI) flutnausinnnsgiu
(Benchmark) Tunisiananisatiiveiuuas

favIudnsii
u%ﬁmﬁmmsmamauﬁm%ﬁautﬂaﬂuu,ﬂaommm“tumsn,ﬂsuumunmumumm
FANISLAUAITLASLUNIEEY doatnialdnsauulaulian1sadnuniinue 1ag

wiEnianisagiiainadayawazudelyidasnunsuarsninatneiaaudojund
nMsuldaudiiia Aaduraiendudidia wastanalunisiddaudidindenad

runlsavlsznialutiulasuasusEnianis aaluvaiidasnuaiuisala

dsziaianntayalunisdadulaasnu'le

ati9l5Anu lunsdinisil&suwilaserdiaialuiduldauisznia W$auluuay
AaMNUAYIENNIANTENIANTAINY Lay/Wia dsenid dafinuauaddiingiu
AUYATINAIT N.R.6. mmnnmmsmumsmNamsmtuuo'\umaonaomusm uay/
wsa nsuldsunilassidialunisldisauiaulunsdiiiaandduinasdidia
Lilddavinnsallanadaya/dnsndenandnca’ld 1aaus¥NInN15IzUIIAIg
|,1Jﬁﬂuuﬂaoﬁondn‘tﬁw"ﬁquﬂmaomummmomhmumsﬂszmﬁ‘luﬁn“l,qjsfﬂaa
w3EnInn1s Malunarngainusiunsaladlsgiarianniayanissadulaasnu

iio

LLﬂ“’Lmﬁa‘lmﬂu"lﬂmnﬂszmﬁ
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dsgianuag
Mﬁnm%wajm‘%a
nineaudu
wianTMIAan

walaaddaun
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3.12.1. ﬂszmmmaouﬁnw‘fw;‘l’ﬁ%aw‘fwﬁé‘mi‘iu

nianITnInannalaaiIfdunazasnulu
Usene :

usEndanisazasnuniandronidsslaud
LRWITAAUINNINE nIndRudu niauninan
nalagifauadrvlnadronilonianaiaatig
MUNUTTAAAUEATINATT A.R.6. UTaUseA A
817NV IUAMEATINATT A.R.0. ATUUA
aosaldil tTunalunsainaalznssunis n.e.6.
wiad1dneIuAMUENTTUNIT A.R.6. TiAdTu
Wintaunwdafidsenaudlavdatmurdinissinn

'
d a o

3.12.1. dsstanuadndnninguianinddudu vianisuinanwalaaisauiay

avnuludseind :
13¥NIRNIsATaINUMaLaIMIYs TatlanIAIInudnNFwe niweddudy wia

mmanwaimﬁﬁﬁuamo‘lmar;hwﬂw%aumﬂathomnﬁﬂs::mgﬂm:mssnms
n.8.6. Wialsznasingiunaenssuns n.a.0. Mnuacvsalilid Luualunse
NAMULNTTNNIT A.Q.0.13aITNITIUAMULNTINNIT A.R.6. Tianuiuraundad
dsznanAlaniatiuifnlssianniadnaisaadnanninedniandweadgunianis

agd
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duii 1 dssinnuaraaanifuasasansmenisiduniaiy
1. dszanuagesians leua

- Wabidluldawdsena
ABLZNTIUNTAIALARIANY T
11u.87/2558 1389 ANTRINUAAY
ABINUTIN
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NIARABAUTUAININNIWEENTaNTWERUNTA

msmmanwaimmﬁau

3.12.1.1 anasuavululdseing laud e
&3 wiadey Mduaaludszing wiady
aannsagdaiuiifynna Afadodunyu
agvanelne dosialald

(1) viu

3) ‘lnmﬂmuamam'ﬁﬁauﬁaﬁu wialuuanyg
amﬂumwaﬁutwumum‘iauamﬂm Taesag
duldenundnunaidesaladl

(n) AsaInuluasaIsaenasadiluns
tndssangainaisuinisnisasnu (efficient
portfolio management)

(2) vigwndanseaveatiunshifinisiunsa
LLﬂnmwnauwaonaomumuﬂmmwmuamw
aaadludituiuiiiiaowasayarin1slddns
arunsIdIseena (fully  covered) 17
maamL'Ja’m“l,maomumau"hmm'\m'suu
woil mundninaaiidriTneuaaenssunis
N.8.60. ANUUA

(4) °11|u,ama”mﬁ“tuv{aﬂsziﬂﬂuﬁﬁtﬁmmn
nanniweavaelne ﬁﬁuﬁnyﬁwﬂaﬁoﬁotﬂu
vunsaluddyuaavdnsazdianiu

(5) ssnssumshiinnannindlaananning
Alvifladundnniwgau (1)(2)(3) wia (4)
eil mrundnnanritditnoiuaaienssunis
n.8.6. UszadAIua

3.12.1.2 asnd@suioniludssina laun
nanning as817 wiadyyniguaunalu
Usvine ‘WsauNaanﬁsaﬂammnﬂuumnﬂﬂam
Indoduaungvaneing dofl

(1) as@1suroniinidnwaraaiadudin
oA

(1.1) duanu Mdayarldidu dasdurin
wIaWugszaydu Nsurmsnfinguuiaaniy

1.1 es&@snu

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnalunaisylaming underlying (fluviuvda share warrants

aa o

1.1.5 m'lmsmuaumuanwmmmaommnum'lmsmumu 1.1.1 - 1.1.4 euvi
fiinuAALELATINATS N.8.6. ANUALRNLEY

1.2 amansni

1.2.1 Wusing

1.2.2 fudundo

1.2.3 vund (hisnuuduilasdnin unauwus uasas1as Basel III)
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeyuansdnaniazdaniug

1.2.7 luuansd@ndlunailseiaminsi underlying luwusiinsuiaviug

1.2.8 mwmsmuauﬁﬁﬁnwm”muaommn‘umwmmumn 1.2.1 - 1.2.7 @i
&TN9IUAALENTTUANT A.Q.0.ATUUALANLEN

1.3 anasAmiinnu (lisuasians Basel III)

1.4 DW

2. padulidiuadasIdIsHarnantnailunIsaInu
W’s”wﬂé‘iuﬁu"sﬁ’mﬁmn'ﬁaﬁa'\u'ﬁaamu“l,m"mu 1. savfinauduiidiuasnsnasaiu
nannariNnasuaIu Ail

2.1 ‘Lifidadivuaniadaulaivinlvigasnuiaisewaiuannniyasduanu
Tuesans

2.2 swsauldnufiale (smdensdlilu B/E P/N difdauluvinaldnufiaus
nasnulasaiiunshifinsiulaudnitansasluasaslaamuisnisnnguung
Anue Wiadaulalvnasnusunsaznaduraanas&sle)

2.3 m.lzmaLnmﬂnmwmsmnswmammsmmmmao"lmwammﬂs“nanms
Aasandndulaaenuldatiosiiaua u,auwuauaswmmaumaunamﬂmﬁssu
'imﬂmauamnmmaoa’maoa’ummawauamﬂuaaaimsﬁoammmuﬁanwnn'\sau
uRsansulussduanna
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Aoty suAswelde wiavusEnmdunu iy
aan {&941n §5uTad HfuanTa HaFnuaY
viaga nalszAu

(1.2) GT'Juanwu‘msamammﬂmoumumm
Manmwumﬂsunanﬁsnaﬂsummms“mauma
wagsAavanniweaidlugaan effomviumu‘l,wj
W¥uanud'liiAu 270 Juliuwsiuaandl uay
luddamearunzadialeiu

(1.3) mu,anLoumamamm'\“tmoummu
VAU 90 Juluuwsuiiaan muaumnm'\u
undadadeaalald

(n) é”ué\”nm'\mhLﬁaﬁamaog\s]msﬁawaovj
aanasasaglududuusa Wil Tunsdivilu
aumum‘mu‘uﬁaaawaowaanm'\ms gaailu
aumnm‘mu‘rmaaam“l,mma'mn'\swaumu
A dadasvasdu (short-term  rating)
e U3

() a”ursi”nmmmvﬁ@ﬁaﬂaooﬁnsao W5
21ia WEANUAY wIaKAUseAu agludu G‘\”}m
funsaadnule (investment grade)  wivil
Taansinduduanuiniadanasdnniudn
duduanuidadanialeda Standard &
Poor w3a Moody’s w3a Fitch maamuuauﬁ
fINIUAMENTINATT A.R.6. AUUALRNLEY

(2) asasuvioniiviall eun

(2.1) esa@sansdglng dulaun

(n) dndundo

(2) Wusdesiguia WIawusiATaUIAITLUAY
Ussindlng

(A) Wuslins drwanidu & Wy Tdidu viug

a.d

wialuddeuansdnavlazdanudg Ansense
msmaomanaamutwamsﬂuvﬂuazwmm
ssunamﬁums@utﬂu@aan Waoany g3usag
f5uania wiagAlseAu

(2.2) esdsnaafgatvdsuind duleun
asasnifisduuuvituastfenAuasasansg

=2< 2’(

D.I'.‘
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MaRfguIaa19lseing asdn1susantIeeu
AaIFFUNRAWUTELNA FFIFIUAIANNY NN

snviszined wiaavAn1ssenIvlsaiva (Jus

aanvdagrlsedu Wotl asansdvnansat
fnsarzaudauluvinada 3.12.1.2 @
(2.3) mﬁmsmﬂauuna“m ﬁoumum
Wusns duandu ddayalidu Wsa‘mum/l
isuferuduladaiwuarvudauiug 7
fIneIuAUzNITUAIT A.8.6. augInlriaua
e ludnrasildwialudanwazdinde wsa
naannalddagniuniinuauazaugyinlag
ATYNTINATANY Msamumuﬁﬁamunaﬁmu
Lawwwamwumumaan wiadidundnnined
maan‘lﬁumwaanuanmswmmLauamr;l
nannindiaanlnifuionuasasdaviuiae
"l,mnmswswmmuuammmuamﬂmnwnauu
mlau aTasldsuialasacfidnraizaiu
Wauluvihata 3.12.1.2 éha

(2.4) ‘h.lu,ama”mﬁ‘luwaﬂsziuﬂuﬂﬁtﬁmmn
ndannindadsinandudnningdarodoiu
Wusiing wiaugnlulaviudaynus

(2.5) fuanidu mammﬂﬂmou wWud u3a
‘lnammuamﬁw&maueﬁauun Atguaanaly
moﬂsumﬁimﬂwapnﬂtﬂuumumamamwu
aunnuuelne el unavnallusiude
Wudulasgnwuasiuniauwus

Tunsdlinsiansuronilanuda 3.12.1.2 lu
Mmuantduniam a1 ldiiuidnising
NRAAUUNY wamammuuumaoaﬂiusﬂamw
aaniduaeiivdadasaaniiaaaadivintu

A153U5aY Fuada JANUAY wiamAdseAuaag
yaaaivualiluda 3.12.1.2 dasiflunis
Fusavaaanly Suariarvdiuiu adnuaviau
Usziandidndladeleabiddaivuaauane
wIadnAaANNFUARUaINISANAY UiaAn
dseAusutdunasaantiaiduiturunuulaif
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Wau'ly

Waula : a1&ITAATFEvUTTIVAANY D
(2.2) uagasnasnilddauia’lanuda (2.3)
saviidnerazaona‘lail

(1) dusnasfunsiaulugunauaainns
fsuillne

(2) fA51AITIRNNIEENAUTAINIANARIAAT
ssuilinadivua wiallfuaavaumalnna
m"l,ﬂnwsaua%auaswmeﬁ‘auawswf{amwms
fu lus1a1d9nann (bid price  wuy firm
quote) MUANMNULALIENTNINIANARIAAT
ssviilnaiinueadiana Tagladediun
sAuAgIANaaIaasIdsuilinanaanay
IATRITUY

(3) Huasrarsiiuldaundninaiad

aaesia 'l

(n) lunsdAdlunsiarsainsgarolseing
m'lqwsﬁona‘nm"aol,ﬂum'\msﬁﬁﬁumnmm
idafiavasasdrsuianaviaanasdsa
Tududungruirsaasnu’le (investment
grade) L'J“uum'sjaanmsm'\sﬁonmuﬂu
SsIsuAmunguunacvlseing asasiu
savfiduduminuinadavasasarsadlu
duaunausaaenule (investment grade)
Wintlu

() °tunszﬁ17‘iﬁaanm'\msnﬂuﬁﬁuﬂﬂa
Grvlssing as1a1sHudadIfiduduniiu
indadanavasiasaglududuiaiuise
aanu'la (investment grade)

(n)  lunsalinasnuasnuluasiansiy
uanifiaann (n) wag () Tunsiauaunandy
usn winasIRIsaIna N lidduduminu
UdiafianavnsdnsuianadiaanasansaL
lududuaruisaainu'le (investment
grade) m'\msuumaouummmmﬂumn’n
susfugdansiaisdonardiiaciy
nsudiunavnasnunalsnisinnis
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3.12.1.3 asnasfouiifonuy laun

(1) ﬁufjuﬂaoamwﬁtauamu‘luﬂszmﬁ o
siaviidnwarauldaulaluvineda 3.12.1.2
(1) waz (2) vivll Tunsdlnnasnuasuluyug
widavgningunaITunITI UL ILATILGA
Munuﬂaoamwuumaomuﬁunuﬂaoamwmﬁ
aumnmmuwL{faaaaﬂiuaumnmmmm
asnule (investment grade) w3afluviug
LLﬂaoamwmuummamms"Lumnnmusm
Lﬂuwﬂam'\msmna'mwal,ﬂumwuaumao
naInuAalensinnis

lunsaiivuguilasaniwanuissanilefinisen
Usedu nsA1lseAudenarisaciilunisan
ﬂ;mumuwuuamamummumu’;uuunvluu
Wau'la

(2) Mfurjuﬂaoamwﬁtaluamjﬂv“tushoﬂszmﬁ
Taafigaaniilufifuarandaaeduaiunguuns
1na

3.12.1.6 luddeyuanvdndaywus docdlulal
auLnaugida 3.12.1.1 (3)

3.12.1.9 n¥wdgudunfddnwazvinuag
wenduda 3.12.1.1 §eaia 3.12.1.8 1aa'lasy
AaNuiutauandTneu

- a1n%a 3.12.1.1 as@suvienuludssing ghuil 2 : ninwdduilsuianming CIS wiae infra uazuiae property Wialviiluldeuisene .
(2) mihsasmunialuddguaaednsfiazia sasfinauaiifiuasuaninaritumsasmudod AMENIRINIINIALARAVIL

. \ - o oa « o o oa e e . o nu.87/2558 Bag ANTRINUAAY
wihgayuLaInaINuNUANFTuiINY wia | 1. daasudduaniullmundninasilumsasuiudmndutiaiuuadmiues .
PavnadnuINAuRiuiauranisasnuluas | asmenmsdumldiugiui 1 4da 2.1 - 2.3 '

q5UVINU LU NaINUTINKEN LTusu 2. unsdlidunsaanulumiog CIS nasnusudegnasnu (invested MF) siaol
- an%a 3.12.1.2 as&surieniiludsainea ulenansasnuaeil (Lulddunisasnuluniia CIS aagnaInusIUNaIAIN

(2) anansuwvieniivilal aunulunasAIumiv)

(2 6) wirzasnuwialuddnuaasdnatay 2.1 finsaonuluninddudaiiulssianuazafiaidedduil MF (investing fund)

daniisaINuuaInaINUTINATIEITUUInil mmzaamu“l,m e . o
W3aURINAINUTIN Surifiutavranisasny | 2-2 fnsasnuluninddudialadigarunaeudasu (pro rata) uad'lanatiuly
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SR HSATTAR ] G\i'li'\i'liLL‘Vi\‘)‘Viﬁ wianlIsuInan

'
oo

nalaudgdunarinerudivuanialvininy
Winzay iy nasnununea1adu tusu
3.12.1.4 BiaaINUARINDINUTIN
adovnsuning wiamihaniasuainiasiia
Asasnuluadonsuniweg (REITs Tu
Uszine)

3.12.1.8 wiiaadnastAsads 9N ug U 1
wwuaznanihadenansaganuiiiunisnalal
viariilundnnsndaaneidoulunain
nannIwedumslszinglneg

amundnLnauad single entity limit 2a9 MF (investing fund) iu

va ol

2.3 ﬁmsaomu‘(um%wﬁﬁutﬁa‘l,mﬁmuammyﬁmmu (pro rata) udalawatiull
auuanLnaei product limit dmFunsweaguniilu SIP wag MF (investing fund)
U

2.4 finsaynulu derivatives Adluldeuvdninead global exposure limit uas
MF (investing fund) iu

3. nsdivinagnuiiliasnu (investing fund) Wunasmusiuflanas nasnusudagn
aunu (invested MF) siavhildnasnusiudainas

3.12.1.5 Wushaluaaldiuaisdusiu
aguunelng

gauil 3 : nindiudsuandudhaviasnasdauwindurn
sagifludurhaviasnasiisuindurdnuaseFurndotl

L BW. W9, 3 UA. nuaguINaaIagIAaganiunsiu

. SUNANTAANRY

. SUNATAIANTRILATIZU

. FUNATRANTINHATULRLANATAINTIA MRS

. ussﬁmmmmsaoﬁmﬁaﬁa@mﬁﬂ

. sUAsWaIUN I vAUIANR W LREAUNAtaNLUILsEINE TN
. suAsanIsdvaanuazininuvelseinaine

R R Eh S bR KM AR = MRV T

O 0 N O U1l h W N =

. @antfunisidussrninvdsenandsanalneadusunda

oo o o

10. gardunisiusvissinanddnrazvinuagidendusiurdnau 1. - 9.

wabiduldeudssme
ABLEATINANTAIALARIANY T
11.87/2558 1329 n1TaINUUAY

AINUIIN

anta 3.12.1.2 ananswioniiludsuneg (2)
asIETWInii
(2.7) ssnssunsdateaddyanuiadu Weil

wsEndanmseal i tvitiluldeundninaad
N&1TAvIuAUENITUAIT A.Q.6. UTeAd

ANUR

A 4 : ﬁsnﬁuﬂszmmmsﬁaiﬂﬂﬁﬁmmwmuﬁu (reverse repo)

asadnulu reverse repo siadiilutldaundninauaisod

1. ddan savilufifuanadeiinaunsainiiuagduanlu reverse repo Loy
aguuelneg

1.1 sw.

1.2 1.

suriamnutinduldeudsena
ABZNITUNSAIALARIANY T
11U.87/2558 1389 ANTRINUAAY

AINUIIN
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1.3 u@.

1.4 ua.

1.5 uasnilszduds

1.6 sin.

1.7 nasnuiluw

1.8 fifunnaifinguunaanieiadadu

1.9 shusrunsuasigiannaaanungrunainalaisniseulszana
2. ana1snlalunisvia reverse repo siadifluasianseaod

2.1 andsaessinauaranaisnadsavilsend Taansdiiiluamansninisg
avdssindsiaddl credit rating aglusdudy investment grade

2.2 B/E P/N Taswunn wiaugsee pzdu 7 5W. 9. maﬁmmsmuﬂgumﬂ
wzAaaatu usfiniseyniu ﬁoumummaa“tmnu 11

2.3 BJE ma P/N 1 TSFC (lukjaan AfAvuauldiduaiudrlivAu 270 Sutiu
weifuaand waziumidedimualadiduiianisarunsadialeiiu

2.4 B/E P/N gy 90 Yuliuusiuiiaan dofi credit rating atindlaating
nilogotl

2.4.1 fiissue rating w3a issuer rating aglududuusn Taansaliu issuer
rating siagiilu credit rating lsiunannn1sda credit rating svavdusn

2.4.2 {i guarantor rating atilududu investment grade

2.5 mwmwui’ioumﬂmmaa“l,mnu 11l vi‘ffumutﬁﬂu‘tummm{iamumwmmﬁ
mamuwauaﬁmmu'\maaauavmoao”l,msﬁoumnﬂmwﬂmamﬁ'rszwuu 1aeas
fsuiigonaneacd credit rating atinolaatnovifiosodl

2.5.1 i credit rating sz ”auaﬂ“tu 2 aupuusn "3a credit rating 5YHYEIT
Wisudea'leAy credit rating stazdudonanneud CRA leusauiiauly

2.5.2 i credit rating szaizeniaclu 3 suduusn

2.6 m'\mwuﬂjoumummaa“l,mnu 1 Lmaummu‘m vauluearadaunansians
nilviafifiayanavhindadawazaredeladesinsnianasassisay o
asasuiifonasad credit rating atnolnatrondodiofl

2.6.1 {i credit rating suﬂyauaﬂ‘lu 3 duduwsn waa credit rating 5YELNIN
wiguAea'leiy credit rating svazdudonanauT CRA letBauiayly

2.6.2 4 credit rating szaizeniadlu 4 Suduusn
2.7 MENHRUAUMUTRITAIIUAMLATINATT N.R.6. ATUUALRNLEN
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3. szEgnaInsiurhszuiiuag reverse repo sadlitAu 90 Su

4, amvuaiuuisEnIanssasliidaiviunisasnuly reverse repo ax

LU riNadnauAenIsNNg A.8.60. UsearA1ua

- annda 3.12.1.1 asasuvianuludsyine

(5) gsnssumstidundnnsuedlaandnniwei
Wi dunanningdau (1)(2)(3) wia (4)
Woil mundninaaiidriTnenuaaenssunis
n.8.6. dszAmadInua

- nna 3.12.1.2 adsuaniludseina(2)
aTasuiInina

(2.8) asnssunistiuudnunindlian
unannsneantauiluasiasuvisutianu (1.1)
(1.2) (1.3) (2.1) (2.2) (2.3) (2.4) w3a
(2.6) vivil uiEnIansdadfualviiiulal
MUNINLAUYNRITAINUALATIUATT N.R.6.
UszardAIua

g1l 5 : s3nssudszianasiviiinndnniwe (securities lending)
sasiluldaundninaailunisaenudad

1. Adeuan sasiaduandndheviaduglasuluauanallsznaugsia SBL1ae
lunsaliadyandinanaszvinnslugiusdrununasin sfudasiuunaadoii
gunsadsenaugsAandasiuianislaaunguunalne

1.1 1le5uluauanailssnaugsia SBL

1.2 sin.

1.3 nasnudluy

1.4 suasiianisininuasnisdaanuvielsuanding

1.5 aw.

1.6 uy.

1.7 ua.

1.8 wsEnilszAudin

1.9 Non-retail PF

1.10 nasnuinuiiatinulgiiswas

1.11 ffuAradumuidTnouiuaLRNLGN

2. ndnnIweinluitia m”aoLﬂuuﬁnwﬁwr;'l"v”iagi‘(u;wn%nmﬂuﬁnm%wﬂﬂaoﬂusﬁn
dandannFwe wiananniney suv. vinmiiduunangidaundannineg

3. Mavialdaandndsedu uaa. dassfiunnsdoil

3.1 dnﬁums‘tﬁﬁmsﬂow’saL%tlfma{nﬂszﬁuawnojﬁnLﬁatﬂuﬂszﬁumﬂﬁﬁn
nanningd Taasavilunanisyiudoil
3.1.1 WJSuan

3.1.2 an&snadging

3.1.3 B/E P/N dasidushn wiaudssay
wwzdaavdu ilukinnseyniu

3.1.4 B/E w3a P/N 7 TSFC \flugaan AfiAimuaiulaiduaudaluiu 270 5u
Tuwsiuaanmuaziiumndeivualadidufianvaruniafialaiu

3.1.5 B/E P/N fifiarg'litiu 90 Jutfuuaiuiiaan defi credit rating athela
atianfivavil

% '
o o

U 7 5. W, w3asunAsAinguune

wialiduldenudssma
ABLEATTNNTAIAUARIANY 7
11U.87/2558 1389 ANTRINUAAY
NavINuUsIU




Basiualuv

suaziaanTATINISLAN

P -
sgaztidanliasvnisnaannla

LR
Fanuscavanisualay

3.1.5.1 {iissue rating w3a issuer rating agluduauusn ‘imﬂnsmﬁ'tﬂu issuer
rating siavtilu credit rating Alaunannsda credit rating seazduson

3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asd@swilid credit rating aglududu investment grade

3.1.7 wiledaadseAui sw. Hugaanlviudnasnuuiailulsedunisdu
nannsndliunnasnu

3.1.8 Wuaanudioulu SET vifinadaatludui SET50 vioil lunsdiinasnulugd
ulgwnansaInuluasI@1snu nadnuazsunanilseduainan'lule

3.1.9 wiaainuuas MMF

3.2 mtuums‘tunaomuunssuﬁwﬁmamanmawanﬂsunumu 3 1 »3a

fiiunsiagizdudeasiinali BsEvdanisanunsativduznszuiitanain
nanUszAuaInI N IdTaanaY

3.3 viuimdndseduaiu 3.1 Mnasnuiinssudnlllauviamasaniavinlul
fusavAumunandsyAutule tiuweiiunisisdudrssuiianuiannaslu
g3nssuMsIuBunanniweg tduiag

3.4 ssenarndnisedu an &uiu > 100% vasyarmvanniwe vy

3.5 lunsdvindndsyAuiuduan Dihdusadonanllasmulaawuily
ninedgudvil

3.5.1 W¥udnlu sw. wiasuiasifinguaneaawiziadedu

3.5.2 tiasidusnusa P/N ¢odl

3.5.2.1 Wasidudn wia P/N 7 sw. 19. wiasunasiinguinaanieindedu
Lﬂuﬁﬁmszwnﬁu

3.5.2.2 P/N 1 TSFC \flugaan ifidimuaulaiduaudabiiu 270 Juiuueiu

& ol

aand? uaumummmnmumwwutﬁamomw%mﬁ'a“l,eﬁﬁu

3.5.2.3 P/N vifianelaitAiu 90 Jutiuusisuiaan dofd credit rating atineniivating
Tagvil

3.5.2.3.1 § issue rating w3a issuer rating atilududuusn ‘imun'smmﬂu issuer
rating siaviilu credit rating Aladunannsda credit rating seaduse
3.5.2.3.2 §i guarantor rating atluduau investment grade

3.5.3 asasanigineg

3.5.4 reverse repo &1 usuaaIsAAsgIng

4. Fnwaruazansrdrduradduan Wlddyaifidnwasuazasvddauad
dauaneulszmadritinnuaaizassunsiiAundanninduaraaanannIweIneae
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dafvuatAmAusruuuduaniunuasliiiundnnintduasndnilseAulugsnssy
Msduuazliiunannswe

3.12.1.7 &yandaanoarenitdanisiin
UseRNEAIWAITUTUITANITAINY (efﬁcient
portfolio management) elunANLAUYN
g1TnoudAIvue dyardauiaaloniig
nasnuastiflugdanlddasiidudiviady
wisadrvlnatnentisnianaiaadrofona’lalil
(1) nannindusasuidnaunanniwne

(2) dnseantie ammamﬂauuwu Wedl lu
nsdiifludyardamaaremindisulsdu
dasuanildnuliu nasnuas vinduaduan
Tunsaigonandlalaniy WianisananuLdes
(hedging) winiiu

3 aumnmmunﬁaaamammmsmmuwa
mamsmsvuu‘u avnsIEITWOnil uiadaan

dauraaronil wianadkaanas1d1ITUIa
AReYEIAINET

(4) &uAusamudsdulaidriinufivua

» A - o < o &
dHun 6 : ﬁ‘iﬂiiuﬂigﬂﬂ‘lﬂ derivatives ATHURIALAUNANTRINUAIU

1. iszan underlying derivatives Minasnuaziinflugdayanladsacd underlying
atinvleatoniisnianiaiuaanvfeil

1.1 niwd&uiinasnusnunsaadnu'ls

1.2 dameanids

1.3 danuanildaudu

1.4 as6ie L2fu credit rating w3a credit event Jlusu

1.5 wnavan

1.6 nsfudu

1.7 dufinquiudlaadauai

1.8 underlying Aumug1iInIUAMENTINAT A.K.0. ATUUALRNLAN

lunseiii derivatives 81989 usIA12a9 underlymg 296U s1m1na’maomnm’mao
lusanilaaiunsasiauas derivatives windiu il s1auas underlying auvi
itxdé2fl w3a underlying Ailuasdlsznavuasdufidonan sasduiiaaniuacine
ANl acwerlingtsunsnaaeae

2. Wau'lanisainu uaa.avanfiun1sasnulu derivatives lesaidia

2.1 nsdl MFlvlm”szuLﬁmenmsamuiu derivatives wag underlying uav
derivatives Mazasnuliatvtdarauluiasenis

2.2 dlunsuindluadaanlu derivatives atnalaatrondedoil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives ol

2.2.2.1 nsmn]u OTC derivatives Tuilszima'lng maouﬂammmnmwumﬂu
s9W. sUNATTATngvInawzindoduy grunudane derivatives nIaKAE
derivatives

2.3 lunsdifiazaasfimsisaniidianissdonauiudila derivatives dugaav
ﬁumﬁum”aoLﬂumﬁ”'wﬂ;ﬁuﬁﬂamumvmmaomu"l,ﬂ" et Bidnasnuazdusi
dvasunaumiafinunAsonauiusiiuioy

3. ndninaiifisdunsedt underlying ludard

‘Luqmiv“i derivatives §i underlying tfludufiau 1.7 dafidenaisiasfidnmes
Avil

wWialiduldaudssma
ABZNITUNSAIALARIANY T
11u.87/2558 1329 n1saINUUAY
NaINUIIN
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o aa

3.1 flugufidiinnsainuaidnmsauialiagieiaiau Taafinnssruunastaya
229 underlying maﬂaar;lmoqmmm’(ﬂ“’lumsmuapxyl,l,azﬁmsmmmﬁﬂﬁimﬂu
Ryduauanuinganzavadrlssnavnavauil il underlying wiaiade
minandavinsiedaulmeuannzaainatiludasyaln

3.2 luduiiiifidnwavatnolnatnonile doil

3.2.1 sufidifinsnsranadadodioona Taaduduinfidnsasiadnwasnils
ol

3.2.1.1 guiiiasdisznavusazdftiiviin < 20% wastinwinionua

3.2.1.2 guiiiasdlsznaud ladivilefhinnin < 35% wasimitnioviun

unsaiduldaugnnzaaia Tasavdlssnaudrdusasfitninluiudns i
ivualu 3.2.1.1

njsﬁmsm'ln'lsn'sza'mﬁ'mﬁnmu 3.2.1.1 uae 3.2.1.2 ‘Lisasinavdlsznauii
LAgNAavfunaIAInIatNNuAUNIANINTAN

3.2.2 duiififiavdlsznavfonuaiiluniatisidasdunasdviatiniudy wiawdlu
fauflsAmnadaInIatiufY
3.2.3 gudidulauanain 3.2.1 uay 3.2.2 Miiluldeudauluasudiu dodl

3.2.3.1 LﬂuwﬂﬁﬁaomjsmanLﬂumﬂm'swsaammmnaomummsaaomu%
1aans9

3.2.3.2 Lﬁ'amuamt@uaomumnﬁﬂduu (pro rata) Laﬁaumﬁohnaomuaomu‘lu
asastadyalulaaassual lawatiuldemudninaad single entity limit
Aa9naINULY

3.3 fludufinlasunswaniassartiuiifiauindadanazvinnini leat1e
Aasyann uaa. el windsiaghaaifudonaiidluniEnluiedazasuas. uaa.
HdusiavinliifinnasnisilasdumnudawtsnivnaisylaiatteiUssnasaiwee
3.4 fimsudavduifuattsaflaoilulssimaiuvinmssiudaifiimsisuaaya
atngriuLa Nl

3.5 ‘lunszﬁv"iLﬂuﬁﬂﬁﬂduﬁuﬂ”ﬂﬂﬂﬁmm‘ AafisINRIGaIAIUIUAARILUTAENY
nilvathvlandanaraating 6ol

3.5.1 snanilaqiiu (spot price) wiasedaandauaalonin (futures price) uav
JuATnadauai

3.5.2 oﬁ”ﬂuﬂﬁuﬂ”ﬂnﬂﬁmsvi'ﬁmu'aqtmnﬂﬂ'lﬁaaﬂu‘vﬁf‘saﬂm Jeuandiannaalniin
Aaddulandauridud 1 ladudnile

3.5.3 edgdamaaleminiiadsdududidud Tnadaaianu 3.5.2

3.6 lunsdidiluguiiduia dufidonansasdrimaiaaldunasiayadiefoann
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FE9IUAAINUIENIUTIAATARYUTILNA TN anIaa1vlTELNE UIadAI1UIaaNINIIAN
AuAuarusni1sf uaa.uaasliiuldinignisarurauasgwauiduiainad
funsadeviaudasdudlaleaatiunyau

4. ndninaainisialufinswdduiiiaonasanisirseniiniunaiseuniu (cover
rule)

URA. maoam‘luumwuaumaonaomumuﬂmmwuauuamwmiaoiuzhu';uﬁtﬁmwa
mamsumna\mumamaomsmummamnaoma derivatives ﬁuamm"lmaamamm
1easnulu derivatives fu wasiluldauddiianuaaeassunis A.e.0. AU

a oo

5. 1/1aﬂl,ﬂm‘f/lL‘INlILﬁlllE'\i'lﬂiﬂﬂ']ia\‘)“l/lu“l/m]G\ﬂﬂi”ﬂ\iﬁtﬁ DRAAULEEIN

‘lunsmm uaa.a9vulu derivatives 1 underlying ‘Lila&sdenAuning&uniazan
mwmé‘uomsaomu‘tu derivatives gonanisaatiiullauidrinounnznssunis
A.R.6. ATnUA

6. uannariiuduaiviunisasnuly OTC derivatives
ws¥nIanssasinlvifizannaslu OTC derivatives dofl
6.1 “tumammamhwuommmua LL:fouamﬂﬁﬁssumao derivatives 14 uaa. nu

a oo

nnYuil 15 uariugarvinauasusasifiau woil tunsdiiiudonadluiungavinais
229 U, DA nanazivyamadsssunaluiuvinaisdald

6.2 lunsdlAAamanisalidenansenusasnatuag derivatives atnefitiaddey
Maduandandranilvdruianazuivyaagfsssuaay derivatives  TWusEn
ANITNTIUAURA

6.3 aduanandhaviioAunanlvfinnsaregiue derivatives iia uaa. sasuale

7. udnnariiuduaviunisiniluadaaniu credit derivatives

o va

uaa. savlfifaudauladed
7.1 winiluadayanlu credit derivatives laiangiianisanaiudaoiviniduy

7.2 whwdlugdeyaladianae credit  derivatives Afidnwaraasgsnssumnsa
WinuAaefugsnssuadautvadnolea duil

7.2.1 Credit Default Swap : @o'lsiun msmnao“tug'\u”ﬁﬁaﬂsvﬁumwLa‘imm"'\u
mmm/lmmﬂaom.lmmmmm‘lumsmsmumu obligation wavyAR UMY
obligation 1fu Tmuﬂﬁmmmau‘lusmummﬂﬂswnummLé‘ﬂoumswwnwumawmao
iRk Loumumamnawaﬂs"numwLammamm credit event fulaoasfinalu
°uamnaoeﬁ‘aﬂsunummLﬁuomnmmummum (‘lunimm"l,mnm credit event
°uamnaoquﬁum‘lummnmuummnﬂnm) edl ‘L3731 obligation ayfltiasans
w6 (Single Name Credit Default Swap) waa obligation u‘mmﬂsmmssﬁo
AvualvganedssAuanudaedimindadrsevilidacia credit  event  fudu
obligation s1an5lasan1sudleiflusiausn (First to Default Swap) wiaifaifa
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credit event Furfu obligation s7an1slasransuilelunau obligation deazfinis
szaaduanizludiuzasdunindsailu uddannavazasuiivuatialio
credit event fiufdu obligation nasian1slunaun (Proportionate Credit Default
Swap)

7.2.2 Total Rate of Return Swap : d9'eun msmnao‘lug’muumjaﬂsunumw
Lﬁuwaoﬁumswumoaommmnmsamawaowamammumqu“l,mnmnﬁumswu
a198v ‘imuwﬂu'\ﬂﬂsvnum'mLaﬂoums"wnwuma"mﬂwamammu“tuammomﬁa
dasaandavdedudasinaniiaauiiazanasiu LLaumumamao (adl) wav
yargfAsssuuaIRunindgaiae Wawandunisigdalsyduainudasaziay
wamammuuazmpmwwu (d141) 2avyamgfsTsuaaIRunswEga1vae iy
NunelszAuaINLEaY aundnaviie credit event wiaAsuAtuaa (ATl
LAin credit event)

7.3 mao‘hjamm'lmmsg’mmumn’mumimﬂ International Swaps and
Derivatives Association (ISDA) ‘ma5mm1mmmuaumummunmur;lamn dofi

oo o

wamnaomnanﬂmumu

7.3.1 finaladifvdulsamunguung uaylidandandsfunguunaingranannineguay
ARAUINNIWEIUIANHUUNLAU

7.3.2 "l,u'ﬁil"afi'mum‘v“ivh‘tﬁﬁmﬁmm‘wum“h“‘lumwmstm\mﬁu‘%aﬁmmwﬂamﬂ
8291 credit derivatives fugnoseidaudalal

7.3.3 ‘hifidadmualinasnusasraldanudsmalvungdeyan

ansaiung
aanulu
nanniwdusa
nindRuau
waiilu
nineRuaa
ABINUTIN

3.13. dangrunsasnuluvnanniweduia
ningRuau iaiflunswealuuasnasnusiu :

3.13.1. dasndrunsasnulundnninegnia
nFweduduludseing :

vsFnianisazasnuluniafiligdendnnined

wianinddudu wansminanwalanisy
tRatdunswafunasnasnusiu auilasy
ANULiuAauaInd1fnuAmy ATTUATS
A.R.6. sﬁomoamswmumsaomumamﬁumau
LidluldenuddriTnenuaaenssunis n.8.6.
Usgmddirunualidusudasaiun1sasnui
Lﬂu"l,ﬂmuﬁz\hﬁnmuﬂmznssyms N.8.6.
UsgnrdAarviue lunsainadrdnenu
ALZATTNNT N.R.6. UsenmAualulddauuday

dn718IUNTRINY VTHENTIAAITATRINUTA

Juldenudsennaiualudle

dasnahunsasnulundnninduiansudduiy aidunswddurasnasnusin
Tulszinauazavdssing :

VIHNAANITATAINUNTALRIIMIUTE TaAURNWIZAIIANAANIWE NINWERUEYU U3a

aaa

winankalaaidduatiivlnationfianianaiuatvauilseniAaaenssunIs

1.8.6. WIiadssnMAI TN UAMULATINAIT A.R.60. Aviuasdaa‘lddl tTuuslungel

AAMENTTUATST N.R.60.W3a&1TNINUAMINTIHATT A.R.6. TWANNLANdaursad

UszarduAlanIatiutfNUssLA NI adn i+ sAIN AN NIWENITa NI unIanig

aaa

mmanwaimmﬁau

guii 1 : dangrunsasnuiidmuaaiugaanningduniaadauan (single
entity limit)
2ia Usznnnswedu dns1au (% aas NAV)
1 | es&@snassing lidAndassiu
2 | en&saaigavlssind
2.1 nsdifl credit rating asilu 2 lidAadasaiu

- wabifluldenuisenne
ALzATIUAITANALARIANY T

nu.87/2558 Bag NTRINULAY

AINUIIN

- uduzadag nsdl
niwdRunasnubidullanuy

ARTIRIUNTRINY LALATALANT
aonulifluldeuulaunanis
AINUAIUNTIALLIUTELAN LD

AAINU
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3.13.1.1 us¥ndanisaraaenuluniadlide
nindldudvsaldd tWatdunswadiuuay
AU TaahidsiAndasriu

(1) es&@Iaasginaaiuda 3.12.1.2 (2)

(2.1)
(2) asasaaisevlssindauda 3.12.1.2
(2.2) ﬁﬁé”umum'mmmaaaaﬂ“tuaaoaumu

wIn WsaammmaﬂmﬂmwumuaumLﬂumsw
#15AINRN

Tunsdlaavnasnusiule yad 1229051815
Mefgevdssinaaiuda (2) lanuduud?
davlitAusasay 20 vavyarinsasiuluue
az7u vuusiflunasvunuteanfinsuauas
FudaduniulgaanuaiuaAIgualIIntdessy
nawluau (auto redemption)

3.13.1.2 n%ﬁmﬁﬂmsmaaomuu‘%aﬁ“ﬁeﬁomw
g15a1a5561915¢ mﬁmuanmuamnﬂa
3.13.1.1 (2) maammwamﬂmmumu
fueanifluasiasaonan Lwatﬂumswuﬁuwaa
nasnuls Taafiyaasiudufoduidasiuia
wiwizHaanuiaiiluada ety udu
saaay 35 yasyamnindIugniuasnasnu

ATAIMIAEAIRIUAINITIANTY TWTTuas

f1sauIssAnauasnindfunndssanin
aanwsaglilug&ayasadenadlugaan i

fusav giuaria faanuay A5y w3a
adan denasnuldasnuniailide
n¥wgduinaiiu sHruludasnadiunisainu
AINKRIAL

Tunsalaavnasnusiule yad 1229051813
MedgeavlsTnaassanils davliiusan
8y 20 zasyamaastulunsazsu Liuue
tlunasnusiudaifinisuauasiudadu
NUILRAINUAINAIFIAIINUILITEULIAN
wiiuau (auto redemption)

3.13.1.3 nswmammsmaaomumauhm

mswuaumuaumum’mu’uﬁaaaau‘luaumnm

Fuduusndu'll

2.2 nsdlil credit rating aglu
3%@1 investment gradeuwsisinnin
2 duduusn

Ay 35%

uua CIS

ivAu 10%

Wusrhausaa & sviauvingy
thnnsurnuaaaanasasi
anwagatitvlnattontdeil
4.1 i credit rating agTuszau
investment grade

4.2 \dusuaisaauiu il
NN UANNUIAATRNTNTFUNR
Huilsydu
(hisnududhnusaesiansiiauvin
Wudhnifiieadseaemiianis
ALfiuULaINAINY)

TlaivAu 20%
wia'laiAu 10% wiaflunisaenu
Tuevissindaniapiinseynwudl
afid1tunadevdseing 1ag
tdanlad credit rating  uwuu
national scale docfluldauinewad
A&1TAIUAULATINALT N.R.A.
UssnidAdnue

anasifidnsaizasududol
5.1 Lﬂumwmsuﬁ a31&sAINl
Aanu Miaandaaeduaiy
Aguanelng wiaanuuag sw.
avissindanlasuauagaln
UsznaugsAa sw.ludssind’lne
5.2 wquaunalulszinalng

5.3 {i credit rating atiluszau
investment grade

5.4 \fluasansiagluseuy
organized market waaiLviauLvin

LiAudande uausdaslaay
99

(1) 20% w3a

(2) iiwmiTnaasesansiasnuly
benchmark + 5%

niweRudodl

6.1 mswmsmumamwmuwﬁamu
lupszaudamendanwdsinsuy
Naomgmvl,ﬂﬂao SET “3auas
mmm{iamﬂuﬁnmﬁ”'wr;'isijoﬂszmﬁ
(we'lisubeanasnungaanas
gsatiszrninvsiunsualaen

LiAudandei ususdnnlaay
gann

(1) 15% (w3a'laitAu 10% ia
Hunmsasnulusivdssinanda
asznWudindatunag
shvilszind Taalanly credit
rating wuu national scale v
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gursaasnuladosaliil desurasnd
ANUINELANTIZIAAITU FUIAITWIALAE U3a
UIEFNLIUNUY Lﬂu&jgan Havae Kiusay Wiy
anda fadnUAY [A1lseAu uiaRdyan tila
uniwdunasnasnu'le 1aafiyarisiudy
MIRULTAAIUIAULANIZEUINITUTAUTE Y
Wunusradu lutAusaaay 25 aadyamn
nFudRugniuavnaInu

(1) esansuvioniilulszing anuta 3.12.1.2
(2) anasAeniifenu auda 3.12.1.3

3) Wudnlugariiunsdusunguuiaing
aua 3.12.1.5

(4) él”agcyvftuamﬂmwm auza 3.12.1.7

AMsAadaRIUE I U NIWER U 96U T

uuuaﬂwaomswuaumnaomusmaomuusau
idesia i ﬁoﬁmmsmanswmoumusm
wieAudlugaan §&931 ¥usas H¥ua1ia
Ha&nW&9 WAardsedu wiaadauan sulu
A0 1&IUAINRT

(1) niwed&usnua 3.13.1.4 (1) (2)

(2) nSwei&usnuaa 3.13.1.5 (1)
lunsdifinaonusrndidudinlufidunna
e TeafiingiszaAianisentfivouuag
navnusIu dlvuyamiuagidudindenain
uludasgiuil

3.13.1.4 us¥ndanisaraasnuniafilide

nindRudosialilil Auaaadonariugaan g

foa1e {Fusag fFuarda faanudg KA
sgiu wiaadaan Lwatﬂumswuaumao
AaINusIN'le ‘Imunuamsmnumﬁuma
AALRNITHaRN N&OQ'\EI W3usay Wiuaria
HRANUAY fAdszAu niaadaausadu i
tiusaaay 25 aavyaminindsugnsuay
ADINU

(1)  esasurenuludssing Aus¥nan
nyidsuilugaanusagdaan el Lisiude

mwﬁ’(ﬁﬁmﬂﬁnnaumstﬂu
wanniwddanalu SET wialu
ARIA LRI BRRANTNE
Avdszing)

6.2_snasnuiaaniaauiEmi
Fnevauliieunguunainea
vianguanaeelsuing e
2avuiEndenandamaluy
nszaudaTanAnANINaRINEY
wWavnuililuas SET wianavg
AL LNIANTWE .
svdszing (weilaisaudousEnn
agsznnvetiunmsualuan
anavilvfinnsiinaauiuaan
nnmstiannalu SET wialu
aaadaunananNFwe
evsgLne)

6.3 uumaﬂ‘lus“mw IPO wila
msaansdaudasnaniu 6.1

oo o

6. 4 AR ITNTANULATULIU
mou

6.4.1 Huasiansuil asansie
uilAonu

6.4.2 {i credit rating atluszau
investment grade

6.4.3 \Huanansiigaaning
duaunguinglnauasiguay
aadItulusvlssing wiay
aanIAGITUANAHUNNE
avissing

(we'lisauaanzad sw.
AUzt AN1eTY auaa 1w
UsznaugsAa sw. Tulssind
1ne)

6.4.4 Lﬂumﬁmsﬁaﬂuswn
a9 organized market #3a

Huldenunaaiigsineu
AULATINATT A.R.6. Usen@
Avun) wia

(2) ihwlinzaIniwea&ui
benchmark + 5%

omu“tu
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As1&ITWWINUaduIEnaanidauiiag
sgnIvatiiunstiluauivAIsIRAa aUNG
51|

(2) Mfuﬁﬂmznssumsmmw&"nm%wﬁa‘?ﬁu
Hundnniwdaansdouluaarandnniwed
wrvdssine'lng desjaaniudvnaatssning
AsetiiuniITaszaanIsiaviusiataanniy
daffeAuaarananningdurvlssindlnadi
drantsfuusidaniauusudnaiiu
unannsneaangiieau
(§)ymﬁawsgtﬂouﬁiuﬂsmmﬁmuﬂa 3.12.1.2
Vvl Lawgndfiduduanuindadaaglududy
Agsaaanu'le (investment grade)

(4) anasfoniifonuainaa 3.12.1.3 il
tangAdduduanuiitdadaadluduauni
gunsaanule (investment grade)
(5) lusgAguanvdndaulus ﬁé”ué\”nm'u{
Untdadfiazavaanasiarsad lududun
gransaanule (investment grade)

(6) ﬁagzywifyamumouﬂjmuﬂa 3.12.1.7 #
Adanfiduduanuindadiazasgaanas
gsaglududunarunsaasnu’le (investment
grade)

(7) WiaaINULaINaINUTINARINBIUNTWE
wasnuIanIdaduaInsgdinanisasnuly
adousuniweg (REITs  Tuissind) aquda
3.12.1.4

(8) Muapwaonaoiﬂsoaﬁoﬁugm RbLi]
3.12.1.8 Miilundnnindaansifiaulunaie
nanniwduivilszina’lneg wianiaaenssuns
aatanannindasdosuidunanninegan
netfinuluaarananniwaurisdsainalnauay
atsznIgnisaltfiunisnszananisiianiig
QaNuUANAaIAUARIANANNTNE LI UTTLNA
eI aNITFULRLLANNAUNRUILRINY URE
MSLIALNAETRULNALBINAINUTINTATIAT
AugIu

WAsLYin
6.5 DW 94l issuer rating agjlu
F¥6 U investment grade

6.6 wiiae infra Wsauue
property ¢il

6.6.1 wiaa infra wsanue
property Miaanzidaudianaly
ATTANULATNENAANTWER 1T
ojaomgﬁﬂﬂﬂao SET w3auad
AR dauanaA NI
avdszina (we'liusudoniaeg
Fonanatszuinesiunis
uilumaianavinlvifinnsuin )
aaunihadndNaananasia
a1alu SET wialuaanadiauna
nanninedevlszing)

6.6.2 wih infra w3aniae
property Magluseuing IPO wiia
Amsaansiiisudiauaay 6.7.1
6.7 ganssudoil Madeyeund
credit rating aglusgau
investment grade

6.7.1 reverse repo

6.7.2 OTC derivatives

7 | viwdguduuanumilanaiszuly | Wiiu 5%
2a 1 - 2ia 6 (SIP)

winewg : &usunsasnulu derivatives on organized exchange ‘Lifisianinuua
LA (single entity limit) uava&eauan
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ATFITUVINUAN (1) wazasdIswrIniinu
(3)  Alinuaaum ufivnilaasviuual
namusmﬁQﬂﬁm‘tm‘ﬂumwmmu’omymnﬂa
3.12.1.1  (2) wIaasd@sunIniiauda
3.12.1.2 (2.6)

msmuama"mﬂahummsmﬁﬁo Ty
ninduarussanilsuasninduaiuda
3.13.1.5 (1) ﬁumaﬁondntﬂucj@an W
e FUTaY {IuanTR fRANUAY [Anlseiu
wiagda denasnulaasnuniadfilinulu
dasdrudvnane
°tunszﬁ17|"nalmuamuuf‘saﬁvljfﬁmm.ﬂmaonao
TasvaswNugIuaussanils (8) Nidnuay
susialull Tiduyadiniianasnaslasaasy
WUFIUAINE1 IUTUFaIRIULaIUAARAIN
15sautlsiiiluidrnasfanisiasedsviusIu

(1) wadsylamiinasiaseasonuguaziasy
duagAumnusiuisalunisuinisianis
1A NUFIUTALLII2DIAINITTATIRGY
Augiu wiauiEnivaniausEneaauas
UAAAAINAT

(2) uuauwaonao‘iﬂ'soa's"'loﬁuyg'luvlaiﬁaﬂn'h
sagay 10 2avdrwumiandining’lausd
mivunuavnaslnseasviugIugniiaian
WAavANTTAsIE A UgIU IausEnTnal
NIDUTENEALUDIYAARFAINR

AT ENTnauazus¥ntaanIuIsa
& iiasaneuuiasgrunisiginaan
JdwiigydivuatAgAun1sinvinun1sdu
53

3.13.1.5 y%ﬁmﬁ”mn‘nsa’maomuu%aﬁﬁﬁo
vinduduuanniiaannnsdaniuualiluta
3.13.1.2 79ia 3.13.1.3 uay2a 3.13.1.4 Aa
tluniwdluaasnasnusiuaudasiaiu
aaesia 'l

(1) n’m'samuuf‘saﬁfla"ﬁom"s”wﬂﬁuﬁonai’mfio
yaaalaillugaan §&9318 f5usad iuaria

' =l rY } o o e P
dui 2 : dasRIunsaInunAmmaaIunsuianis (group limit)

o

aa

szinnnswedu

dn5182u (% uav NAV)

1

AMsasnuluniwdunasusi¥nnn
urgnnatlunguAanisiaaddu
wiansflugdealugsnssu

MINTLEUAVUIENAINRT

LiAudasladnsnilaaail waILe
aalaazganin

(1) 25% w3a

(2) fiviTnaasnindduiasnuly
benchmark + 10%

nanenn - &msunsagnulu derivatives on organized exchange ‘Lisiziad1viua
tAAY group limit aavafeuan

guii 3 : dandHrunsasnuia e INlssanniwg&y (product limit)

o

ua

sziannswedu

dn5187u (% uav NAV)

1

Wudhnaniaasi&siiauviniu
#hn B/E w3a P/N iAuananu
ngvanalne (lusrudeananlu
avlssinAuaviifyanafanad)
tlurjaan s&9ana wiaaFuan
Aol

1.1 suasuradardunistiuni
ANNUNEULAWZTIANITU

1.2 sw.

1.3 .

1.4 ua.

1.5 nssﬁmmmmaoﬁutﬁaﬁaq
ande

(Lusrudadurnuiansans
Winuvindudniifiinaseaod
WiansaiinouaaINaINY LAY
nfndduiinasnuleaiuiau

EE L TR ER T (A TRTRPY

reverse repo waa securities

- nadsztansudulitAu 45%
waslusavihied (v3alusauy
angnaInudIvTunaInuitaiy
Tas9ns < 1 1)

- das2esiulaildfunasnuii
angTasvNTuIaanaduan
Aunda < 6 tiiau Watiane
nasnuiifiangfolnsenisvisa
angiodeyan > 11
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WaanuA9 KAlszAiu wiagduqn dasiliyas

Sufuduladiuaanizyaan f93e i

Fusay fiuarda fadnudy fanlssdu wsa
Aadeyay1snedy LitAusasas 5 vavyamn
nFuHdRugniuavnaInu

(2) msaomu’tuman"hﬁomswﬂﬁumu (1)
dadmanunnuaaaiiiugaan gdeans §
Fusav Fua1ia EANUIY Nmﬂsunu %3a
ﬂﬁmmmm savfiyadudueduliiusan
|y 15 ﬂaouammswuﬁuamwaonaomu

mm‘lmsmmuou‘mmmwnom.lnlmmr;l
RINULAY ‘anﬂmuamﬁ‘mma {iamum
AINUADINAINUSINTATadaduny
wsgsutyafAnanniweduasaariananniwe
W.A.2535 ua'lisIndonuiaaInunaInusIu
Taseasoiugun lidluldenuidivualuda
3.13.1.4 255auilv (8)

WA uTuda 3.7.1.4 2155a8 wazssaui n
TN AUALNITTUTINTATIRIUAINITTANTY
@8 Taaaulan

3.13.1.6 nswmammsmaaomuusauhﬁo
nindduiinguAaanislaiilugaan doane 6
Fusa9 H¥uaria HASNUAY HANUseAu wsa
aAdauan Lwatﬂumw i§unavnasnu’le Taad
yarA1suAuIfsdurasnauanisiuluiAu
dasnadroleatreviedesalud uarusdns
Taaggenin

(1) saaag 30 vasyamNINLIuUUaINAINU

(2) ammmmm"lmmumunﬂaanaunqms
gonanludmidia (benchmark) aasnasnutiu
suAusanay 10 vayyarniwdIugniuag
nasnuiiy sedl mﬂmmnmmaamumﬂu
wiaasAlsenavuaddudl Ain1sinaunsading
AT19UIIURTRAAANDIALUTELINAITRINY
UasnaInuliu

Wihauluza 3.7.1.4 155a& wazssa 1
11N AUAUNITTUTINTAITIKIUAINITTANTY

lending w3a derivatives)

niweRudodl

2.1 B/E P/N fiidauluvihuildeu
flausinasnulasfiunslvifinigiu
Taudnsizansasluaaslaau
Bnsingvanadviua wiad
Waulalnasnuanunsazadus
2ana&1Tl6

2.2 Wudhaniaanasidautvindu
dnifiszazainisriaiy 12
Lhiau

2.3 total SIP awuaia 5 wavaud

nadsgtansudu
laivAu 25%

reverse repo

ivAiu 25%

securities lending

ivAiu 25%

asas69dl (total SIP)

5.1 aasililadaanadouduy
nanniweddaunalu SET wazlu
paadauanannSweavUseing

5.2 anasnililadauaagiu
nsvaudamandnningsniug
a9nulduag SET uazuasnaia
damnandnniwdanodssna

5.3 anaisfidazalunsyaiuda
N andn NN ITUEaINuIll
doatszninoualaiaiaravinlvid
AN UATIRITAIARIIAANANA
nsdamalu SET wialunaiada
WEANINNTNE G UTELNA

5.4 anasudl asarstendfenu
7li'lsiatlussuuuas organized

nadsgtansudu
TaivAu 15%
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@8 Taaaulan

3.13.1.7 msasnuuiafl lidenindfuiussn
Iuﬂduﬁamﬂmﬂuojaan AESEREIR D!
Aadan wialuniwdlusasnasnu uin
nindfudonariiluasdlsznaunldlunis
A dia (benchmark) ﬂaonaomuuu
UIENIANITY aomuusauhmmwuauuu
1mﬂuuamswnumaumamu’amtawnwaan
wﬁomu wiagdauunsatiu LilAunasiuaad
vndnuasninbfudenanluddiauarsas
ayduravyasmnind&ugnizasnasnu

Wotl unudasgrundrvualiluza 3.13.1.2
2 3.13.1.3 7ia 3.13.1.4 2ia 3.13.1.5 uadue
nsel Al
wsEnIanisiasanaNnuiunguianisaiu
22 3.13.1.6 uagda 3.13.1.7 aruvunisLiu
s Nfinsdavinuasiatnaaige Liuualu
asdlAlidn1s¥avingunisidusiu TS
mnﬁﬂmummauumﬂsmaiunmﬁsmﬂaw
faviuanganavsiansznTIown i

WA uluda 3.13.1.4 155a8& UaITITAU
Wl AuAuNITHUTING R RIUANITTAKTY
e Taaaulan

3.13.1.8 nswmaﬂmsﬂaomusmmaaomuma
FU3dedusn dasidurn duandu wsam
fyanladu Auanadesalid ukaan 680
Chldl maﬂﬁmmw Lﬂummumﬁuamsmim
waebitAusanas v uasyasiniwegdu
anfuasnasnusinlusauszazaiud wia
TusauangnasnusIuRINiunaInusINAiaig
Waaninilell

(1) swasAfinguaneanmziadadu

(2) surmswaiae

(3) vFEnuUNU

(4) vEniAsinwasdias

(5) usTEveaInsavduitiaiagande

market wialAauLvin we'liisiu B/E

uay P/N

5.5 a&suiindsuduaiiy

uwﬁanammmwmmawaansm

f3venNAsusaasnu'ls (Non-

investment grade / Unrated) via

atlusyuuaag organized market

was'li'leatlussuuuay organized

market w3aLauLyin

derivatives &l

6.1 hedging limit :
N151211iN§3N55U
derivatives 7
Taniszaodiians
L RRGI

TitAuyarauLRavAfiag

6.2 non-hedging
limit : AsLanvin
531554 derivatives
Ailzdian1san
ANULAEY

global exposure limit

OTC derivatives limit

6.2.1 asginasnu'lid
nsaINuLuutuAay

A1i@ net exposure
Ainannnisasnulu
derivatives 1mteav
TditAu 100% wav
NAV

6.2.2 Asginasnud

AMsRINULLUTFURaY

A1A® net exposure

TaivAu 25% wav NAV
(LildAun1sasnuuayg
nasnu doil)

(1) naynunuila

(2) nasnu buy & hold
(3) nagnuin1susuis
Fansialilvifiau
Wavsuaniwasag
i lddnlviidannag
Auaduanlunisae
sruzaasdeyaun’lann
AULENIANELATITY
(fair value)
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(6) sanfunsiiuiinguanaanieiadadu
(7) suasenviseing

AsAAUFATIRIUNITRINUAINITIAUGS §
TWduyamizasnswddudsalufisrulu
da1&IUfINaN

(1) WSudnlutydidurhaianiseiveuy
AAINDINUTIU

(2) wnindduigdyanlugsnssunisdalaad
Jeyarneduilaunssudnalvunnasnusiu
LWamsIYaAIgINTTUaNNUsTAAAINUA

a”mn51'1ummsmuﬁoﬁ‘lﬁmm‘lﬁﬁoﬁ}lﬁ‘u
ABINUTINNTNITAINUABILTATINITAVUA
wilatlduld Wil tawizluszaziiarviniéiau
AUTUATUAIVUADELUAITIATINNTIAANT
ADINUIIN

unsaiidudnuianasuioninfidnmos
ﬂmmoumnmnaomusmaomu‘(uma“"Ia" fiu
am'\mumnmummmssﬂﬁuq TWussn
Fan1snasnusruasnuniadlidenindiu
munanliiyamnniaaadsitiusanay 45
wavyanindIugninasnasnusiunialu
a'mamuunumuau'sanﬂumﬁuu wotl 1w
mmmamwmumsaomumauhsﬁomwﬂﬁu
monmﬂm;lLaaﬂmom}utljnwaasanﬂnzyﬂuu
aufiviunniwdfuduiyardullan
a0 &IUAINR
dlavsEnianisnaanusinldlfidaiuissa
gaunad? iusEnanulvgauanadssad
wavnaINuIIUNIILAIeluIuvinnIsdaain
JurnsweaiulusiyaminulaaadaliiAudasn
ay 45 nagyarniwdIugninasnasnusiu
tialvdquanalszladduasnasnusiu
asdadaun1sUfiadona1d Weil us¥neas
adunstviguanalssiadiuasnasnusu
w3 W T unsunaluviiuduueiun
1aFusIaUNNUIENEIE

AfinannsaInuly
derivatives Taayaa
ANULREMLFIFA
(value-at-risk : VaR)
aavnaInusadtilu
ol

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
11N w9 VaR uav
benchmark
RUNELUA : "NITRINY
wuutuaiau”
RUIELAIINIT AT
aonuludeygdaune
SwmihAinagng
wuutuaiau
(complex strategic
investment) w3a A5
aonuludeygdaune
a9nfiau
afuafau (exotic
derivatives)

N

N2INUTINTATY ﬂfWOﬁﬂﬁ'\u

Ay 15%

Ico

NAINUTINARINTUNIWE / REITS

Ay 15%

o

v CIS Midadeduaungvung'lng

ivAu 20%
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mnuiEndanisnasnusinlidauisal i
R E R gfnoruanadelius¥nidn
nasnusINTiY

3.13.1.9 tunsdlifimainiuvazauals via
Auasavidssladduasffianiraasnudu
tlavunannifegvineufuniu (fluctuation)
Adavaaraiunazaartanululvaitvlusauil
ydle vsE¥vAnnsAaINUTINAIAUaKAUNY
mamunmmwa"l,umaou’mmsaomu“tumauh
dotdurin Tasidunin druanidu niad
Feyaun12tdu ludrenatiiiaaiuidunu
GUARINITINAIUWIAUEASIRIUNITRINUAIY
%ia 3.13.1.8 ladwiusauiliiaydiu

3.13.1.10 us¥nIan1saaadnunsailide

NUILRINUADINDINUTINARINTUNTWE

mianiaduaoniadiianisasnuly
adeusuning (REITs  luiszind) uazas
fsnasnuadeusuniwdenvllssing tiaiilu
niwdRunavnasnu'le Taaiyarisiudu
WoduliiAusauas 15 AAIYRANTNEERUKNE
UAINAINUY

3.13.1.11 UIHFNAANITAINUTINANARINY
mau"l,wwu'aﬂaomuua”“tnmﬂmuamam'ﬁm

wua‘mu'auaomutwmﬂumswnaumaonaomu
s30'l6 WitAudasaudesia’lud

(1) aomumau"lrﬁwuaﬂaomuuauinmﬂm
u,amqﬁm'ﬁmaw{iaumﬂaomuwaouma“namu
swvsEnIansduilusFufinvaudiiuns
LitAusasaz 10 aasyasnindIugniuaue
azﬂaomusayﬁvn%ﬁmﬁmmstﬂusﬁnﬁmia‘u
ditfiunis el asasnuavnalusIude
MNUIERINUADINDINUTINARINTUNSWE

(2) aomumau“lmﬁmmﬂaomuuauiumﬂm
waavdnavazdaniirnasnuzasnnnainu
smAusEniansdudugFufinvaudiiunis
LitAusasas 20 aasyarnIndIugniuaIue
avnaInusunusEnIanisiilugfufinuay

(concentration limit)

#1uii 4 : dandrunsasnuiduianuauisulatrudaluianisianu

2ia Usztnnnswedu da9182u (% uav NAV)

1 | iuzasudEnsale | nanasnusnudunalsnisinnisuag uax. 51

sanile L enfusavdinuiuiuzasuiEnsiudu < 25%
aa9dnudndaanidaeriovuauasudsniu
(Litusrunrsfaviuzavnasnunasing)

2 | asaud asansae | Livdu 1 u 3 aasyadviidusiu (total
nilAonu vaskaan | liability) waskaansiatiu (audlauweliluoy
salasandls NSLIPURIFR)

(Linudeasansvil | manewa: yarmidusiu (total liability) il

andglne Tusiusraa1siduiiaisdn sralasualonia

vwiaaasuiiniasg | Arlddradr9ane uamuauﬂuaowmﬁﬁﬁm'm

avilszing) WAEndasAuusEn 1y udiuainfanisi
Aenaiaedu usiu

3 | wiqa CIS uav it 25% wavituruniia CIS euuauag

nasnulanasnuudle | MF usanamu CIS svlsuind Aaanwidasiu
Guwe'ldfuanuiurauanndiineiu a.a.6.
Taasaoifluming CIS 2ad  nasnuidiadedu
infauadn wazfinsiauaznasasanulu
AT

4 | vithe infra uav LAy 25% wasduiuniae infra ViInNAuag
nasnulanasnuude | nasnu infra Maanniaiiu

5 | wiha property aae | LIty 25% waditudiunida property Wanua
nasnulanasnumdle | uadnanu property Maannilaiiu

MUFATIFIUNTAINY
1. ‘lunszﬁﬁnaomuﬁmsamutﬂuwmuﬁﬁnmm%ﬁﬁmumwﬁm‘amm%wﬂa"u
el

aomuuﬂmaunmm

oo o

d&suwacldauiluma lvizaaaauiis

1 > o o a PV o o & '
i 5 : nsafiunisflansndiunasnuananaaniiduianisasnuluiuil

nagnuaInsaasnuladnaaly vsEniansazafiunisdesalud

(1) Favirnanulagssunaazdaaimduda 31wy dasiadunisasnuuayiui
NINHdRuIIaAUANTEH LariadesiaviusadIiniiu IINNVIaRIGaALA

Tunsdunind&u

i
i
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gdunIg

WhaaInua1uIssanis NUILANINI U
AINUABINAINUIINNTAAITUAIN
Wsys1 Uyl nanniwe w.@. 2535 tvinilu
uelisiufionirgasnuaadInaInusIn
aduusunswed mihansasduasnsaaiianis
aonuluadowisuniwe (REITs  Tuilssing)
LazNaINUNUIATIRIINUSIU

3.13.1.12 lunsdiinaonuianiuadaualu
ammmamﬂmwu'l‘imﬂuvlm”ﬁj"maﬂszmﬁ
Wian1sanmutdee (hedging) TWus®Ew
FansaiiunstufinisAuniananninglu
maonaomumuﬂmmwmuamwmaao“tu
mummLwﬂowamauaﬂwaMﬁmnaamumw
msumaomsmumamsumﬁummaﬁuam
ammwaﬂummmm (fully ~covered) '3
maamL'Ja'm“l,maomuwsau“l,woamm'luu el

muuanmmmmmunmunmum

3.13.1.13 y3EndIansalavingsnssuns iy
nanninduasnasnule Iaafiyana1g5nssu
s:unumoau“l,umusaﬂa“ 25 uavyam
niwddugniuasnaonu Wei nisduIm
AAI§INITUAIAET TULTENTANITATUIN
Taaldyasmudnniwdn vty syunadsslovd
ARVl TUUA9TUNAIUIUYRAITINTTN
AYNATI
Tunsdligsnssumstiiundnnindlunauei
navnuLanvingsnssu dyamhiliudasaun
Amiualulssanily winaangInssunsTviin
nanniwddudyadiiudansiudinaning
1aAinaN1AN1YNEINTTULRULAN UTHN
Fan1sazdoaadfilidessnssunislvifin
nannindaunaeallale
Tius¥nianisiavinsiaoiulnase mum
nindduiufiyasfudanaiunisanun
AUANTangILne Lazdesaouavna
Hauanalsslamizasnasnununsiuaaly

nalselaad aneluturinnisdaanniuiiinnsdidonall aaanaudatAudiiun
19U IR ENIAANS

(2) FSmhanindduiunenaauifnialulaniausniaadfiododsyTamiuagsy

aanuiluaday weliitAunin 90 Jusiuusiuininagguivanaauidiiuwsiily
nsgdiaua 4.
(3) avsEnianisanusainmitanindduiunanuauld vianswdduiiuia

ﬂmauﬁﬁﬁﬂman1|mLﬂaﬂuu,ﬂao“l,ﬂamﬂu"lﬂmuuamnm‘mﬁﬁmumu,a"a UFEHN
Ianisazdavinsiasnudayatfedduda 31w dasidrunisasnuluniwebdu
GuNa sufeuilaininanindduiuaanluniaiuiininwdduinig
iRsunlasqaauls uauansal waslidasdesnaoudaddnoiuaaznssuns
A.8.6. NMITaRTWquanalssTaud araluuvinaisdaanniuitiansel

AINAT

2. ’Lunszﬁﬁm%wﬁﬁu’tuwm”ﬁﬂaomuﬁmsaommﬂuwmna”mmmmsaomuﬁ
Anua wesaurnsaInu'liiuldendasidiunisasnuiiluian 5 Juvinais
fAnsafdu Tmﬂmmnmmnmsaomutwu v3EnIanIsasafiuntsdasia’ldl

(1) {avinmeauiaessysiaazidaatAaidudssian 31U das&IUnN1TaINY
waziuiinisaonulidluldaudasarunisaimu wasiaderaeusadiiineiu
ALENTINAT N.8.0. TINNITaFIrarauanalseiaminnaluiuvinn1sdaainiuvin
A1TEAYINHYAITEELIAN 5 TUrA15F9naT1Y AaanaudatAud1tunsiaeuli
UIENIANT

(2) ‘hiaenuRntdnlunindgguiiAudasigiunisaonuaunnazasaudlal
Huldaudasngiunsasnuiiiuua

(3) walalvidluldamudasdriuarsasnuidiuanialulanausnlaadifiode
szlaaminay gaenuiilusdrde wadaslitAuszaznaidoll uusiiunsdianu
a4
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