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Faavduiiluriniseniu

3.5.2.2 P/N 1 TSFC Lﬂuwaan munmumuimaumum‘lmnu 270

=

Jutfuweiua anm LLaouummmm%um"lm\‘lumamomuma Ly EJVLG\
LU

3.5.2.3 P/N iflangliviu 90 Sutfuusijuriaan defl credit rating
adnilvatielaavil

3.5.2.3.1 fiissue rating wa issuer rating asglududuusn Taansein

vlu issuer rating siaviilu credit rating Alsunannnsda credit rating
seazdueIE

3.5.2.3.2 i guarantor rating atlududu investment grade

3.5.3 anainadging

3.5.4 reverse repo & uiuaaisnasgineg

4. fnwazuardrsdrduraddaan Wldfyaniidnwasuay

fszdfyuasdanaulszamadlnouaagassnAsAIAunA nNFwel

wazaaIaudNNIneInaataiuaA e AussuuIuS ey Annas i
nanninduarndnisyduluginssunsiunasivifiuvdnniwe

3.2 mtuums‘tmnmmuunssuﬁmwsaﬂsanﬂsawanﬂsunumu 3.1

wiadufunisiaadgaudoainalyl uas. sunsateduarszuiiianain
unandseAusnaIla taawau

3.3 uiuanidsgAueu 3.1 ﬁnamuﬁnssuﬁmﬁ'“l,ﬂ‘lauu%aﬂu'mm'a
wiavi hiliaunsatsduaundndssAuiule vuueunisiisdusy
nilaudasnaslugsnssunstiiunannineiiuiag

3.4 @soyadvanisedu an &utu = 100% wasyam AN nIweT
Tvitiu

3.5 Iunsn‘iﬁuﬁnyszﬁmﬂm@uam inbudgasenanldasnuiag
WU TUNSWERUAl

3.5.1 WSuehnlu sw. wiasuiasifinguunaaniziadedu

3.5.2 1iasdushnuia P/N doil

3.5.2.1 1asidurn wsa P/N 7 8W. U9, W3asUNAITTINgVINELRNTY
ﬁﬂﬁaﬁutﬂusjﬁmszwnﬁu

3.5.2.2 P/N 1 TSFC ifugaan fifidivuasuladiduaiudaliiu 270
Jutuusiuaandl waziludAdedvualdidudianivaruniaiale
AU

3.5.2.3  P/N vifianglaitiu 90 Fusfuusfuiaan defi credit rating

athoniloatnelagod

3.5.2.3.1 diissue rating w3a issuer rating asludusuusn Taanseii
\flu issuer rating siaviilu credit rating M'lsiunannn1sda credit rating
seugdusng

3.5.2.3.2 i guarantor rating atjlusgudu investment grade

3.5.3 anaisnasging

3.5.4 reverse repo & niuasdisnasgineg

4. fnwavuazdrsvdrduvadduan IWlddug1iidnwazuas

fszdrfuasdanaulssnmag1inuAUEATINANTAIAUNIANIWE

wazAAIANAANT NI ataiInuALAEIAusTULIY deuefiuuay
TidunanninduazvaniszAulugsassunisiuuaslvdiunanniweg

' ] . . 'Y - o &
duii 6 : §3n3andsian derivatives  anundninarinIsaINUGIT

1. yszan underlying derivatives ﬁnamua?gm”uﬂuﬁjé’suumn"lefﬁaoﬁ
underlying atindlaatronfionianaiaatingaail

' ] . . o - o &
auii 6 : 53nssnszian derivatives suunanLnaain1sRINUAIil

1. dszan underlying derivatives 1’7inamuagmﬁLﬂuﬁjﬁmmﬂﬁﬁaoﬁ
underlying atinvlaatinsunilonianaiaatingaail




Basinalua

s1HaztdanTASINISLAN

P A
s1gaztdaninsynisnaatnlas

URUEUR:
Jaaiscaea
Asuala

1.1 dnsuanuldaudu

1.2 underlying AumuAdiineuamznssuAT A.8.6. ANUALRNLEY
unsdlil derivatives  a@nvdefusianzas underlying  2i196iu 5101
ddvavnatisadtiiusiaitlaqiuniasiaiuag derivatives  1vintlu
edl s1A12av underlying  Aun'lilddudl wia underlying  7iilu
avAlsznavuavdriidunaly daviflufnaansuationitvuinuay
tanaliatnounsnaiasie

2. Waulunisany uaa. asawdiunisasnuly derivatives lesiaiiia

2.1 nsdl MF "Lm"'lssz“imﬁumsamu‘lu derivatives uag underlying
2av derivatives Magasnuliatvdatauluiasenis

2.2 dlumsuidluddeanlu derivatives atnolaatrondodod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &ail

2.2.2.1 asduilu OTC derivatives Tuilssina'lng sasiadandnde

o T T
@

wilotfly sw. surmsAinaguuaaniziadedu funudauna
derivatives #3asf@n derivatives

2.3 °lunsmﬁ'a"m"aoﬁmiﬁ'\-svuﬁm”?ﬂmsdouanﬁumtﬁ'a derivatives
Augnag Auarusagifluniwe ddunnasnuanunsaganuled Mivil Tuin
namuautﬂu@uam'ﬁsnuanmanumﬁa’auaua"umﬁuﬁmn

3.  udnnaainsdalfinswifuivisswasanisiissniiaunise

1.1 dasuanil{audu
1.2 underlying auaund1TnNUAMENTINAIT N.AQ.6. ATRUALNNLAN

unseilii derivatives a1989fus1Amuas underlying 2A961Y AAa1989
genansailunaniaifu (spot price) wasamduandazaalonin
(futures price) wintfu vieil 57119 underlying Aulailddud via
underlying 7ifluasAlsenavnasduiigonard saofluiuansuatig
AvvuRsilateliatunsnanaeae

2. Waulunisainu uaa.aganfiunisasnulu derivatives lesaiiia

2.1 nsdl MF "Lm"smtr“imﬁnn‘namu‘lu derivatives wag underlying
2av derivatives Magasnuliattvdniauluiasenis

2.2 dlumsaindluddeanlu derivatives atnolaattoniiodoil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives doii

2.2.2.1 nsauilu OTC derivatives ‘luﬂswmﬁ”l,mu savfigaaandndia
vflotilu sw. ﬁmmsmungummawuqmmowu funudaung
derivatives #3af{@n derivatives

2.3 ‘lunsmﬁ'a”m”aoﬁm'a'?hsuuﬁﬁhpnwsdouanﬁuﬂﬁtﬁa derivatives
Auxaad Judiudasilunsne ddunnasnuanansaasnule Weid i
namumtﬂu@uawssnuanmaﬁmhﬁdouanﬁu@ﬁﬁuﬁmn

3. udnnaainisia ifinswafuiiaswasan1sanssniinIun 15wy

wnwWu (cover rule)

uaa.daedalviinsnddurasnasnuiiaaninuazianinaaaslu
muaumwuowamamsvmnaomumamaoﬁwsvuumwamnaama
derivatives auamaa”l:maam‘;a‘m"lmaomu‘lu derivatives  ifu uay
Hulidenuvidiina1uamenssuns n.a.6. A1UUe

5. ndnnariviududiniunsanuiifiinalseasiaanninuides

unsHA uaa. avnulu derivatives 7 underlying  ‘Lild&adendu
mswﬂ&umavammmL&uomsaomuiu derivatives donarasagiiluld
MUTEITAIIUAALZATINATT A.Q.6. AINUA

5. ndnnariviudunainiunisasnulu OTC derivatives
usEnian1ssasiatlvifiziannaslu OTC derivatives &adl

5.1 ‘Mﬁjé’zyzywﬁns‘huluﬁommmuamﬁmamqﬁﬁsswag derivatives
T uaa. nsunaiuni 15 waziugavinauasusasifau Vel Tunsealn
Judvaanfluiurgavinnisuas uas. A wiaLasLIvYaAIAEIT

(cover rule)

uaa.sdasdalviinindduzanasnuiifinanuuazdannasasluiuiu
mwmwamamsvmnaomumamaaﬁwsvuummamnaoma derivatives
auamao“hmaamnmm“maomu‘lu derivatives fu waziuldeui
f1UNIIUAULATTUATT N.R.6. ATUUR

4, wdnunaiviududiniunisasnuiiinaylssaediiiaanmnudas

unsaiA uaa. avnulu derivatives 7 underlying ‘Lilzd&adienAunswedu
ma”ammwmauomsmmuiuderlvatlves Fanaeaaiuldaui
ATAVIUAULATINANT N.R.6. ATRUR

5. nannariviuduainsunisasnulu OTC derivatives
usEnian1seasiatlvifiziannaslu OTC derivatives &adl

5.1 ‘Mﬁjz?fzysmﬁnﬁlmuﬁommmuazuzf\mamqﬁﬁssmauo derivatives 1w
Ua. NUNATUA 15 uariugavinauasuaazifiau el lunsdiiniu
gvnantiluiunaarinniszad uaa. A wIaLazLIIYRAILATITY
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Aatuiuvinnsdaly

5.2 ‘lunszﬁﬁnﬁmmmmszﬁﬁdowalnismusiaﬂmmao derivatives atingi
Tad1dey Madyandadranfisdrvianasuivyaaigfassnuad
derivatives 19 uax. nsuiuv

5.3 aduanandrauiefusanlviinnsaregiug derivatives
savua'’le’

6.nannaivinLing nsunisuaniluadauaunlu credit derivatives

a oo

vaa.avdfidanudauludod

6.1 winflugdeyanlu credit derivatives 1angiianisanAudag
LNt

6.2 wniluadaanldiane credit derivatives AddnraLua9550551
wIaliaulAavAugInssuatnilvaiiela doil

6.2.1 Credit Default Swap : do'leiud nrsanaslugrusydailseiu
mmLauamummmmmuwaannmmmmsn‘lumsmsmumn
obligation waowwﬂwumu obligation 1 1mﬂﬂ§mm1maﬂ1umuu
wﬂuwﬂsvnummLauoums"wnwuma"maommoummamnawja
ﬂsunummmmmamm credit event dulasasiinalizannasda
ﬂsmumwmﬁmmnmmummum (’tunsmmvlmnm credit event 2iannal
”auaaimuﬂsnnmummuﬂnm) viadl a0 obllgatlon CRAURTHN
s1ansteen (Single Name Credit Default Swap) wsa obligation
umuswmsmmuummwmﬂﬂsunummLaﬂauummmsmumamm
credit event fudu obl|gat|on 5'1ums‘lmsmmmuaLﬂusmusn (First
to Default Swap) wiaifiaifia credit event fiuffu obligation s1aA1516
shansuilelunau obligation mauumsmsuﬁmnutawuiumuﬂaa
Auninenaiiu usdannasazasudvuaifiaiia credit event dufu
obligation nnsan1sTungu (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leun msmnao‘lug‘mvwﬁa
ﬂ;mummmuwamumwua‘ma\mLnma’mmsamawaowamammu
Naglasuannfuninegavde TaarunalssAuanuidaeinissyniunay
:nuwamanLmu‘Luamswmmusaamsmaﬂmmmoaonnamsmamuﬂ
ANTAzANaIAY Ltaumumamm (67d1) vasyaAILAETINUAIRUNTWE
a19av Lwauannnmsmwszjaﬂ'sunummLamau‘lauwamammuuawmu
1/|qu°ulu (614) aavyamgfsssuaasdunswedaraslvidugaalssdu
ANULREY AunNzLAa credit event wiaasuAvuadaan (AsdililAn
credit event)

6.3 siasladauannassiuauiidivuaiae International Swaps and

tfia uaa.

Aatuiuvinnsdaly

5.2 ‘lunizﬁﬁLﬁmms]mmiﬁ'a'owalnszmnsiaswmmao derivatives atinadi
Tadrday IvadauadndravtisiuiauasuivyamA1gfassunuayg
derivatives T1iusEnYInn1sNI iU

5.3 adeuanandhanflefunaulvifinnsaregiug derivatives
savua'’le’

6. nanwnaaiintduginsunisuinduaduanly credit derivatives

tia uaa.

uaa. saslfiifaudauladotd
6.1 uifluadaanlu credit derivatives 1eannzianisananuldeg
wintfu

Py

6.2 wniuagdaanldiane credit derivatives AddnwaLua9g5nssN
wIaliaulAavAugInssuatnilvaiiela doil

6.2.1 Credit Default Swap : do'leud nsanaslugrussdailsyiu
mmmuamumsmmmLnﬂwaam.|mmmmsn“lumsmsmumu
obligation wavernWUAIN obligation W Tmnnﬁmmmau‘lusmuwmn
ﬂs"nummmuaums"wnwuma"maw'ﬁ"mummamnawaﬂswnu
mwmammamm credit event ﬂuimﬂauuwa‘tmamnawaﬂsunumm
\de9asuATuaviuT (‘lunsmm"l,mnm credit event siannavazdusalu
JuasuArvuaauldad) iedl i obllgat|on avfiie9s1anIsLGEe
(Single Name Credit Default Swap) w3a obligation fivaasansds
mvium“lvimnuﬂsunummLauowummsmumamm credit event
fufy obllgatlon 5'1ﬂm-s‘lmswn'lsuuotﬂus'\mtsn (First to Default
Swap) wiauflaifia credit event fluffu obligation s1an15las AUl
Tungu obligation mammwwsuswmnul,aww.flumuwaoaumswusw
U ueannavazasuAvuatiaiin credit event dufu obligation na
shan1slunau (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leud msmnao‘lug‘mvwﬁa
ﬂs.,nummLamwamumswnmaa\mmm:nnmsamawaowamammum

aglafuannduninganvas Tearunalssiuanudasfinnseryniuiiag
:nﬂwamammu‘luamsmomusaamﬂaaummmoaonnammamnﬂ
ANTIAZANRIAYU uaumumamaa (61d1) wagyaALATITHUDIRUNTWE
81989 Lwau,annumsmmjaﬂsunummLamau‘iauwamammuuaumu
1/|qu°ulu (6nfl) wavyamgfsssuuasdunswedaitvaslvidusunalsydu
ANULREY AunNAzLAa credit event wiamsudivuadan (nsdiliiia
credit event)

6.3 siagladuanuinsgruauiiivuaiag International Swaps and
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Derivatives Association (ISDA) vi a ”suusunumsgmﬁ'umm’/’iahﬁnmu

gaNTU ﬁanwamnaomnanﬂmwmu

6.3.1 fimalddvduldaunguune uazbidawiaudedungnunaiieig
NANNINELLRTAAONANNINENTaNY NN LAY

6.3.2 ”Lmuwamuum/n/n‘tviamﬁmn’mum"h“‘lumﬁmmmuﬁu%a {euan
daanaarewini credit derivatives fugedoidaudety

6.3.3 ‘Lufiradmuatnasnusavualaanudavnatiungdeyan

Derivatives Association (ISDA) vﬁa ”agapmmgmﬁumuﬁahﬁnmu

oo o

gaNTU ﬁanwamnaomnanﬂmumu

6.3.1 fiualaddeduldaunguung uazlidaniautdeAunguanadnee
nAINMINLLLRYIRAUNINNINENTaNHUUNEAY

6.3.2 ”anamuummm‘mawﬁmn’muﬂ”l,ﬂums']mmmuumaﬁmmw
dauaal19ming credit derivatives sfugnedodaude

6.3.3 ‘Lifivadmualvnasnusavualdanudamalvungdayan

'
o

Ussianuasndnnswausanswagduiu uianisuinanualaaidauiiag

aunulusivissing :

uigndanisazasnuniaudivurdsslandianizannnanning
niwduau wiamaanwalaaifauativleadovilsnsanaluadie
MundsznAAMZAIINNIST N.8.60. WialssnAdITnIIUAMENTTNATS
A.x.60. Avuadsaldd tTunslunsaliaaynssunis A.x.6.%13a
f1dAIUAMZNIIUATS A.A.0. Wanuindaunsafidsenanalansa
NLANUsSTLANUIaR A aLsAaINA NS NI aNTWEHRUKIANITUIAAN

aoa

nalaaiadu

Wil nsasnuluasasusaduyanlusielsaing asnasusadayan
fonansavduamaniaiunsvindyanlulssmaiiviisoudidu
auasundnnintduaraarandnniwdiidusundnaiaaas I0SCO
wiariinisdamalunaadamandnnindsrsdsenaiiduasndnuas
WFE wiaifluasansuasusinidndouaziauamaly GMS

guii 1 Ussinnuaraaauifuasasansmenisiduni'il

1. Usstanuavanasedussing laun

1.1 es&@snusnvlseing

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuaasdnadlunadse1aming underlying (fluiunia share
warrants

1.1. 5 mswmsmuaumuam:rm“muaommnnmswmsmumu 1.1.1-1.14
MU ETAIUAMEATTNATT N.8.6. ATUUALRNLEN

1.2 enasuiienvdssna

'
o

Ussianuasndnninguianiwgduiu uianisuinannalaaisduiay

aunulueivissing :

wigndanisazasnurlausdluIlsslandiawizannuanniwg
niwduau wianeanwalaaifduatrvlaatonilonsanaiaatng
auvdsznidAaAIINNIS N.8.6. WialssniadITnIuAMNTINATS
n.8.6. Aitnuasdealiid tTunslunsaliaalynssunis A.8.60. 138
A1INUAEATINAT N.Q.6. Wauiuraunsafidsenaunlanda
iNLANLssLANUIad s aaInA NS WENIaNTNERUNIANITUIAAAN

aoa

nalaaiadu

Woll nMsasnuluasidaswiadualusielssing asia1susaduan
fonansasiauaznaviaiilunsvindan ludssinaifiviiaoudidy
auasuvdnnintduasaaranannindiiilusgundnasiyuas I10SCO
wiaiifinsdaznelunaradamandnninedsrvdsemaniiusundnuas
WFE wiafluasansuasusinidndouaziauamalu GMS

guii 1 Ussinnuaraaauifuasasansmenisiduniail

1. Usstanuavanasadussing laun

1.1 es&@snusnvlseing

1.1.1 vu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luusasdndlunadseaming underlying (fluiunia share
warrants

1.1, 5 mswmsmuaumuam&mvmuaommnums1msmumu 1.1.1-1.14
MU ETAIUAMEATTNATT N.R.6. ATUUALRNLEN

1.2 enasuiiendssna

10
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1.2.1 Wusiinsg

1.2.2 dndundo

1.2.3 viud (Linuuduilasgnin udauwus uazasians Basel II)
1.2.4 BJ/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaminid underlying ilusiusiasviaviug

1.2.8 mswmsuuaumuam:rm"muaommnums‘nmmumu 1.2.1 -
1.2.7 auASINNUAMEATIUAIT N.8.0.ATUUALRNLEN

1.3 mwmsﬁwﬁﬁomumoﬂszmﬂ (lisumsans Basel IID)
1.4 @5&15 Basel III envdssing

1.5 dnn avlszine

1.6 DW ginvdssine

2. paduiduavasiaisuasuantnagilunisadnu

m%wﬂﬁuﬁu%ﬁmﬁmnwsazmmsnamu”l,sfmu 1. savfinauaniifuasns
fsoundnnatrinAsuaIu Aol

2.1 ‘Lifivaduaniadaulaivinlvgasnuiaiszyaiunnnityasn
Wuadnuluasans

2.2 funsauloufia’ld (sHudensdiilu B/E P/N Addauluviiu
LﬂaﬂuuaLu;maomu“meLuums’Lmm'ssn‘iauﬁmmmnsao‘lumﬂms"l,m
auisn1singuanadivue wiafidaululvnasnusuisauadu o
22NARTLE)

2.3 filayaiiniAuasasiuigninnissinnsaidaeladiiaiun
Usznaunsiasandadulaasnuldadvsiiagua uazfidayasaii
dzviauyam1gfnssy T,mﬂwauamnmmaomoaommmawauam
\Hagalddedavinanundnimnsduiiuideausulussduanna

1.2.1 Wusiinsg

1.2.2 dndundo

1.2.3 viud (Lunuudulasgnin udauwus uazasans Basel II)
1.2.4 BJ/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaminis underlying ilusiusiasvdaviurg

1.2.8 mswmsuuaumuam:rm"muaomenumswmmumu 1.2.1 -
1.2.7 auASINNUAMEATIUAIT N.8.0.ATUUALRNLEN

1.3 mwmsﬁwﬁﬁomumoﬂszmﬂ (lisumsans Basel IID)

1.4 e9&19 Basel III envilseina

1.5 dnn avlszine

1.6 DWW snvdseind

2. aauifravaEIsLasnantnailunIsaInu
m%wﬂﬁuﬁu%ﬁmﬁﬂmsazmmsqamu“t@fmu 1. siavfinauaniifuasna
fseundninaLrinasuaIu Gafl

2.1 ‘aifiiadvuaniadauladivinlvgasnuiiaissyaiuunnninyas
Wuasnuluasans

2.2 funsawleufiale (s udvnsdidiilu B/E P/N  vifiidaulavinu
LﬂaﬂuuaLu;maomu“meLuums’Lmmssniauﬁwﬁwunsao’tumﬂmﬂm

MNIEAsTngmInaivue wiafiidauluvinasnuanansamadugaan
A&TL6)

2.3 fiayaiAmduanasivi¥nianisaiuisanfelaiiaum
Usznaunsisanaadulaasnuleaativsiiigua wazdidayasai
dzviauyaAgfassy ‘imwauamnmmaomoaommmawauam
\Hagalddedavinanundnimnsduiiuideausulussduanna

2.4 ‘lupsmmﬂumsamu‘lu B/E w%a P/N viaanasiaisdonaiifia
seniinisdn B/E wda PN dunandasiinisiuarianiaiusasian
UAARAIT

2.4.1 sW. u9. WIa UA. ANAYUNNELINEIEFIAIFANTUAITLIU

2.4.2 safunisidustdssmanfidnwagvinuaanfmdunFurdinaiu
24.1

'
& o

Wil AsarTantanisiusavdenaisaciilunisanfantanissusan e
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Iavzaaandd Meinnusnudeaanids (6148) auisey'lily B/E wia
P/N a8l

il 2 1 ninddudszanming CIS
asdiilumbhafinisaanagaalstodunguanalustodssng
savfinauaniiiuasndninaiailunnsasnudod

1. deamuniduasiiuldamdninasilunsasnuiiudaddy
m”afhvmma’im’s“nms‘mmsmomsﬁuﬁ‘;lﬂ‘lu&"mﬁ 12@a2.1-23

lumiiauasnasnu CIS svilsena (invested fund) Ailudoti

2 1 msaanuaznsiduaanaagaalanisAiAuguazasniesu
maﬂiumﬁmmnnmtamuuanmwnu,aummmﬂamwanmswm‘?omu
funnadeyaas I0SCO Msamuuuwﬂuaonaomu CIS sinvssina
(invested fund) Afinsdamalusaradamavdnnindsnoilssnad
Husundnuay WFE

2.2 CIS operator aasnasnuavnanatnalsnisAiduguanag
wihauiduguaniilusudasiieyuas I0SCO

2.3 ﬂ‘iuLMﬁMﬂ']ﬂ‘]JG\LL&ﬂTSLNua‘}ﬂEl‘l)iu’)E’.IG\\‘]ﬂEQ'TJlIlIW(ﬂ‘Sﬂ']‘ﬂ‘Mﬂ'J']JJ
F]NFI‘SFJGN“E\NV]HFJEI'NLWEIOWFJVN‘L! mu'ﬂuﬂaﬂsvmﬂmmunmumuum

2.4 tunsaiilunmsasnulumiianasnasnu CIS srvissind nasnu
denansasiinmsindanisiylimwizasdifivaandulunisuims
gnwaaasiiunistasviniy LLauuu‘Iumﬂmsaomumu (laiafdu
nMsadnulumiiauasnasnu CIS maﬂsumﬁsﬁoLﬂunmmusmmaomm
aanulunavdinriv)

2.4.1 dnsasulunswddudodlulssianuasaiiafadui MF
(investing fund) ausaasnulaludagiu > 80% uavyad nSwe iy
gnduavnasnu CIS avlszinaiiu

2.4.2 fimsasulunindduidaladsgdinaaudasiu (pro rata) uad
anaiuldenunaninauai single entity limit uas MF (investing fund)
Ty

2.4.3 fnsasnulunsnddudalditaaandagiu (pro rata) ua?
lanaduldenundninaai product limit wsuniwdduniiu SIP uav
MF (investing fund) itu

2.4.4 finnsasnulu derivatives ﬁLﬂu”L:meé”mnmwi' global
exposure limit way MF (investing fund) iu

2.5 n3eiii MF 'laenu (investing fund) unasnusniuflanas

il 2 1 nindulssanmine CIS
asdiilumbhafinisaanagaalsmodunguanalustolssng
savfinquaniifiuasndninaiailunnsasnudod

1. deamniduasiuldamdninasilunisasnuiiudady
m”afhvmma’im’s“nms‘mmsmomsﬁuﬁ‘;“l,ﬂ‘lua"mﬁ 12a2.1-23

lumiiauasnasnu CIS svilsena (invested fund) Ailudoti

2 1 msaanuaznsiduaanaagaalanisAiAuguazaIniesu
maﬂiumﬁmmnnmtamuuanmwnu,aummmﬂamwanmswm‘?omu
funnadeyaas I0SCO mamuuuwﬂuaonaomu CIS sinvissine
(invested fund) Afinsdamalusaradamavdnnindsnodlssnad
Husundnuas WFE

2.2 CIS operator aasnasnuavnanatnalsnisAiduguanag
wihanuiifuqguaniilusundnssieyuas I0SCO

2.3 tunsdifi MF llasulunihauasnasnu CIS svlseind nasnu
CIS snvilszimadvndnsasagnalananinaginnsiidugua nisaan
AU LazAIsIANsEIRIuNasuiagasnuataaualssing
1y

3. 'ﬂsummﬂmnumuamsmuamwmumnmmmmms‘mmm
AuATaY Kasnuataiaewaiedl munedalsanaidrinoudiivua

4. tunsditilunsasnuuay MF luniiauasnasnu CIS drvissina
naomumnmma\mmsmnmmsnuu"bmwwvnsmﬁmm:hLﬂuiums
usmsamwasaviunsiAT WY LLaunu’iﬂmumsaomumu (lai
Tdfunrsasnulumirauasnasnu CIS maﬂmmmmﬂunaomusw
nasAiaInulunadAILyie)

4.1 finsanmuluninddudadulssanuasufiaieddud MF sansa
aonuleludasiu > 80% wavyadninddugninasnasnu CIS
AT AL

4.2 fimsasnuluninddudaladisinamudagiu (pro rata) wa?
Tanatiuldaunaninaad single entity limit 2a9 MF f1u il
nannaridonand lildAunsainsweaduiiily SIP

4.3 fimsasnuluninddudaladsddnamudagiu (pro rata) ua?
Tanatiuldaundninaad product limit dnsunsweduniilu SIP aav
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nasnu CIS shvlseinadognadnu (invested MF) siaa'liilzdnasnuiis
anwazvinuasmAunasnunuilanas Guuwsiiunsdainfianudniu
LLauLﬂuﬂsuTuﬁumawﬂaumﬂaomu Wil TeeldFumnuiuzauain
frinnulaaAaaun1IaINu uaa. davialvinsdainaiaya IMaKa
Ay iu LLaumﬁssummmLnzmlaannmsaamu“luanwmumnma
Wluniedadusin

MF 1iu
4.4 finsasnulu derivatives Adluldauvidnineai global exposure
limit way MF u

5. nssﬁﬁnamus’mﬂmmaﬂﬂamu‘tuuﬂmwamamu CIS envilseina
navnu CIS svilszindcnaneaslildnasnunidneazvinuag
wendunasnunuflaweas uusiunsdinfianudniuaziiu
sylamisarfaviioainu il Taaldfuanuuintauaingdiineu
TaanaunsaIny uaa. sdavdaluinisdawedaya inauannuiniy
LLaumﬁssuLummmuwaam.lmsaamu‘tuanmmwmnmﬂﬂuuuoaaﬂ
UGS

g 3 : vinguilszandushnlusgandunisiuanvlseinanians
fgsevdssinaniiiau i usn
saofluduchnvasmasisuwindurdnuaseFurndodl

1. §W. W9. %32 UA. MNAHYUUILIAEFINIFAILTUNITLIY

2. sanfumsidussuinvdsenaidssnalnadusundn

o a o

3. aanfumsidusrlsenanidnraizvinuadeAusgFurdinaiu 1. -
2.

g 3 : vinguilszandushnlugandunisiuanvlseinanians
g1sevdssinanitiauvindusn
sagifludushnvdassmasisuindurdnuaseFurndod

1. §W. W9. U3 UA. MNAHYUUILIAEFINIFAILUNITIY

2. sanfumsdussuinvdsenaidssnalnadusundn

o a o

3. aanfumsidusrlsenanidnsaizvinuadeAusgFurdinaiu 1. -
2.

gl 4 : ssnTsulsuanmstalaaidaanadu (reverse repo)
TaaduldaundninaaiAdiinouaaeAssun1s n.8.6. AIKUA

| = & a P '
gun 4 : ssnssudssiannistaleafidyanunadulusivlssing
(reverse repo)

Taenduldenundnina i@ Tnauaaenssunis N.8.6. ATKUA

#uii 5 : ganssuilseannslviiundnniwe (securities lending)

TaaduldaundninaaiisiineIuaaenssuns n.e.6. ATUUA

Uil 5 :
lending)
Taeduldaundninaaiisiinouaaenssuns n.a.6. ARG

g5nssulsztanasTiiundnniwedlusividssind_(securities

dui 6 :
ATRINUAIL

1. Usvian underlying derivatives inasnuaziznilug
underlying atholaatnonilovdanaraatnodofl

1.1 dasuanldaudu
1.2 underlying umuiidinouaaznssunis n.a.6. AUUALRLLEY

unsdifl derivatives a@1989Aus1A12a9 underlying 296U s1A1
qwaﬁoﬁonawaﬁaoLﬂusm'\ﬂaaﬁyu‘%asmwao derivatives vl
Wl 57A12av underlying  Aui'liluddudl wia underlying  vildlu

an'leisiagd

g3nssulsvian derivatives  lusnvissine anuvaninaad

a1 6 :
ATRINUAIL

1. dsgan underlying derivatives mnaomuaumm
underlying atinolaatranionsaviaraatnododi

1.1 dasuanldaudu
1.2 underlying umuiidinouaaznssunis n.a.6. AUALRLLEY

lunseili derivatives a@19defusiauas underlying 27961y FAAa1989
mana‘rmam,ﬂui'lmﬂawu (spot price) Msaﬁmammvﬁamﬂmmm
(futures price) ity Wieil 51A12@9 underlying Auii'lilddudl wia

eualesiaadi

§3n53ulssian derivatives  Tusnvissine anuvaninaai
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avAldsenavuadduiidenand davifuizanfuatlioniiouinvuas
awneliatsunsvialadle

2. Waulunisany uaa. asawdiunisasnuly derivatives lesiaiiia

2.1 asdl MF "Lm"jszulf‘imﬁun'ﬁamu“tu derivatives uag underlying
2av derivatives Magasnuliatvdatauluiasenis

2.2 dumsaindluddeanlu derivatives atnolaatrondodod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi

2.2.2.1 asditilu OTC derivatives lusnvissine davfiadeuandnda
wilolufiduarailasuaugalrilsenaugsia derivatives Magnnals
asAfugualaamiauiAuguas unannIwbuazaaIauINNIWE
Miilusudaaieyaas I0SCO wianiiluaudnuay WFE

2 3 °lunssu1/1=:°'maoumims”viumumsaouanaumma derlvatlves
ﬂuﬂﬂa\? aumuumaoLﬂumswﬂaumnaomummmmmu"l,m ‘vmu Taidn
naomumu]u ﬁwﬁsnuanusauummaouauﬁ‘umuunmu

3. 'vianLnnm/lmsam‘lﬁumswﬂzfa‘u‘vlmewam‘amsﬁwswﬁmumsz

underlying Wiluasdsznavnasduiidionan savifluiaaniuatine
ATvmvuRsLIlatealiatunsnanaeag

2. Waulunisany uaa. avawdiunisasnuly derivatives lesiaiiia

2.1 nsdl MF "Lm";szmr‘imﬁumsamu‘lu derivatives uwag underlying
2av derivatives Magasnuliatvdatauluiasenis

2.2 dumsaidluddeanlu derivatives atnolaatrondododl

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives ¢l

2.2.2.1 asdliilu OTC derivatives Tusinvissine siaviiadayadnde

wiloflufiduarailasuaugnalvilsenaugsia derivatives Aatanels
AIAAUQLATALNUILNUAIAUQUARFUNIANTNEHULALAAIANINNTWE

Adlussndnanteyuas I0SCO wiailusundnuas WFE

2 3 ‘Lunsmma ma\mmsmi"uumumsmuau&umma derlvatlves
e"\i‘uﬂﬂa\‘] aumuumaomumswﬂaumnaamummmaomu"m 'vmu Taian
naomuavuju ﬁwﬁsnuanmauummaouauﬁumu‘unmu

3. 'Mananmmsamﬁumswuﬁ‘umLwmwam’amsﬁﬁwumumsswnﬁu

wnWu (cover rule)

UK. r;\"aoﬁm‘tﬁﬁm%wﬂ‘ﬁumaanaamuﬁﬁﬂmmwLLauﬁamwma‘aqu
mu‘;umwuowamami”mnaomumamaoﬁ‘msmummamnaoma
derivatives au&maa"l:maam‘;a’m“l,mmmuiu derivatives  ifu uag
Hulilenuvigiina1uamenssuns n.a.6. AU

o oo

4, viananwwuLmJmwsnmsaomummmaﬂszmmﬁaammwmﬁm

unsdA uaa. avnulu derivatives  underlying  ‘Liild&adenduy
mswuauma”ammmLauomsmmulu derivatives guonatisiagtiu'ly
MUTEITAIIUAMUENTINATT A.A.0. ANNUA

5. nantnagitiutfngindunisadnulu OTC derivatives
W3ENInNTeaddn liifidannadlu OTC derivatives @vil

5.1 Wﬁjz\i’agzywﬁntil'mluﬁomu';muam:fouamqﬁﬁssumag derivatives
W uaa. nsunniui 15 uaziugavinguasusazifau Vel Tunsdin
Judvaaniluiungavinnisuas uaa. WA wIaLazLIIYAAILAEITY
aaluiurinnisdaly

5.2 ’tuﬂszﬁﬁLﬁmmmnwah?idowalnszmnsiaﬁmmao derivatives atinodl
Tad1dey MWadyadadranfisdrvianasuivyaaigfassnuad
derivatives 11 uaa. nsuiuii

(cover rule)

UK. m"aoﬁm’tu"ﬁm%wﬁﬁuwaonaomuﬁﬁﬂmmwuauﬁamwmaaﬂu
mu‘;umwuawamams mnaomumamaoﬁ'lsvviummamnaoma
derivatives auamao"l:maamm’m"l,maomu‘lu derivatives  {u uay
Hulilenuvigiina1uamenssuns n.a.6. AU

o oo

4, viananwwnLmJmwsnmsaomummmaﬂszmmﬁaammwmﬁm

unsin uaa.anulu derivatives  underlying 1TuTAd&9LAendu
n¥WeHduiay ammmtammsaomu‘lu derivatives gonatadagiiiuly
MUTEITNIIUAENTINATT A.A.6. ANNUA

5. udninaaiiindugmsunisasnuly OTC derivatives
w¥nianissasialvifitannaslu OTC derivatives &ofi

5.1 "Lﬁﬁjél“agsunﬁns‘hquﬁommmuamﬁmamqﬁﬁs'smag derivatives
I uaa. nunaiui 15 uasiugavinauasueazsifau 1Ml lunseain
Judvaanluiungarinnisuas uaa. WA WIALAZLIIYRALATITY
aaluurinnisdaly

5.2 tunsdldiiAnumanisalidenansenusasia1uad derivatives aeinofl
Tadrday IvadauadndrautisruiauasuivyamIgfassuuay
derivatives 11 uaa. nsuiuii
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5.3 adeuandndandefunanlviinnsaregiue derivatives ila uaa.

savua'le
6.uannariindua niunsiniluafaanlu credit derivatives

a va

uaa.azdfidenudauladed

6.1 nilug&eyaunlu credit derivatives latanigiianisanmulde
Wwindiy

6.2 uflugdealdiannz credit derivatives Mifidnwaizuasgsnssu
wIaiauAgIAugInTINadIuilvainela Aol

6.2.1 Credit Default Swap do'leiun nsanaslugiue piailsziu
mmLaﬂamumsmmmnmmaannm‘mmmsa‘lumsﬁwsmumu
obligation mamwﬂwumu obligation iy ‘immamm'maﬂiug'm.,
mnﬂﬂswnummLauonms”wnwuma siavi1ssiiunutannasdia
ﬂsunumwmﬁmmamm credit event dulasasiinalzannasda
ﬂsmum‘rmaﬂmsnnmummum (‘lunsmm“l,mnm credit event 7annag
"auaﬂ‘luauﬂsnnmummuﬂnm) viadl a0 obllgatlon CRAUSTHN
s1ansLeen (Single Name Credit Default Swap) wsa obligation i
Mmﬂswmseﬁonmum"wwmﬂﬂiunummLaﬂouuumﬁwsmumamm
credit event fudu obI|gat|on '5'1nms‘lmmmmuaLﬁuswu,sn (First
to Default Swap) wiafiaifia credit event fiufu obligation s1an151a
smm‘muolunau obligation ﬂoauumsﬁwsuswmnutawuiumuﬂao
funsnenaiiu ustannasazasudivuaiiiaiia credit event dufu
obligation nasan1stungu (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leiud mmnao‘lugmvwma
ﬂsunummmuwaaaumwumaaammmmnmsamawamamammu
Aaglasuainduninganode TaasanalseAuanudaofianseynwuiiay
:nuwamanLmuiuamsm\mmaams-\aaﬂmmmoaonuamsmanmﬂ
ANTAzAnaIAY u,aumumamaa (6741) vasyaA1LAETINUAIRUNTNE
a19a9 Lwauannnmsmwﬁ‘aﬂsvnummLﬁma”'llauwamanLLmul,La°mu
mww;u (ed) pavyamgfsssuzasdunsnedaraslviduguasedu
ANULEEY AunINLLAA credit event wiaasuAvuadaN (ATdililAn
credit event)

6.3 siasldduaninasgiuauidiiuaiag International Swaps and
Derivatives Association (ISDA) viadgaunassiuduauidineu

oo o

gausy eﬁawamnaammnwmumu

6.3.1 dinalddvdulamunguuneg wagbidaunsawtsdunguunainels
nanNNINELRTAAIOUANNINENTaNYNUNEY

5.3 adeuaandrandlefuaanlviinisanegiug derivatives ia uaa.

savua'le
6.uannariindua niunsainiluafauanlu credit derivatives

a va

uaa.azdfidenaudauladed

6.1 wifuadaalu credit derivatives 1lalanistianisananuiday
windlu

6.2 uflugdanldiannz credit derivatives Nidnwaizuasgsnssu
wIaiauAaAugInIsNadvuilvanela Aol

6.2.1 Credit Default Swap do'leiun nsanaslugiue “‘”vaﬂs“ﬁu
mwmauamumsmmmLnﬂwaonummmmsa‘lumsﬁﬁmumu
obligation wavsjinWuan obligation W ‘Immammman‘lugmmmu
ﬂsvnumwmauaumswwnwuma”maomswwummamnaaeﬁaﬂs"nu
mwmﬁuomamm credit event wuimﬂavuwaluwamnmsﬁaﬂsmumm
Lde9ATuAi MU (‘lunszum"l,mnm credit event sannadardugalu
Juasudvuaaudnd) vieil 1aidn obllgat|on RIS THN R R EIE T
(Single Name Credit Default Swap) w5a obligation fivanasanisde
mvmm‘lvamnﬂﬂsunummLaﬂonuu'mﬁ'\smumamm credit event
fufu obllgatlon '5'1r;lms‘lmmmsuuotﬂusml,tsn (First to Default
Swap) wiauflaifia credit event fiufu obligation sran15lasanisuils
Tungu obligation ﬂoavumsﬁwsuﬂmnumwu‘lumuwaaﬁumwusm
U ueannavazasudvuaLiaiin credit event dufu obligation nn
shanslunau (Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : do'leud nsanaslugrusyda
ﬂsunummLaﬂwaaaumswumaaomLnﬂ:nnmsamawaowamammum

az'lafuann&unsnedanvag T,muwmm]smummLﬁmums“mwuma”
a‘mNamammu‘luamsmommaammamarma‘maonnamsmamnﬂ
ANTIRZANRITY l,l,aumumamaa (61d1) wagyaALATITHARIRUNTNE
a19dv Lwau,annnmsmwﬁaﬂsvnummLﬁma”’iauwamammuua“mu
VlL‘WiI‘).IIu (614) 2ayangfsTTNAaIRUNTWE A9 TR U alsyiu
ANULEEY AunNLLAa credit event wiamsuivuadan (nsdiliiia
credit event)

6.3 siasldduaninasgiuauidivuaiag International Swaps and
Derivatives Association (ISDA) wiadau1nssiuduauiaitnou

oo o

gausy eﬁawamnaammnwmumu

6.3.1 dinalddvAulaaunguune wagbidaundawtdvdunguuiaineie
naNNNELRTAAIOUANNINEHUIaNYNUNLEY
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NnueLYia:

Basitualue saaziduninsenisiéy snaavidanlasenisiuaunlay Yaailszaoa
asuAlas
6.3.2 "meamuummm‘tu51/1ﬁmmuum“l,i‘lumwmmmuumaa“‘zumw 6.3.2 "meamuummm‘tuﬁmwmmum"b”’tumﬂmﬂmmumaﬁmm1

dlaznaa9ming credit derivatives fuanodoidaudely dlaznaa19ming credit derivatives fuanodoidaudely
6.3.3 ‘hifizadvualvinasnusasraldanudavmalvung&eyan 6.3.3 ‘hifizadvualvinasnusasraldanuavalvung&eyan

dasaIuns dandrunisasnulundnninavianingdudu adluniwdduuas dandrunsasnulundnninavianinddudu adluninwdduuas

aanulu naInuNuludssnaALasavlssing naInuNuludssnaAnasavlssLng

NaNMINEmIE | y3¥ndanisazasnuniauarismidssiamiianizanandnning | usEnIanisavasnuuniawdlvnidssiamiianivainnannineg

ViantsuaY nindRudu wianmeanwalaaidduadnslnatouilonianataaie | niwddudu wianeanwalaaifduadvlaatronfionianaiaatiie

Lwya“ﬂ}‘ MunlsznAAMZATINAIT N.8.6. Wiadszndddndiuaaznssuns | aunlszndaaenssuns A.8.60. wialszamddinouaazAssuns

nIneduUad A.a.0. Avuadvsaldil tTunalunsdiiaaenssunis n.a.60.1u3a | n.a.6. Avuasvaalldil LTunalunsdiiaaiznssunis n.a.60.u3a

haynusl dilnoueagnssunis n.a.6. Bianuviudauniaddsemaualania | &1lnsueaznssunis a.a.6. WanuvinrauniafidsenAualunia

Auinl:

LﬁuLﬁuﬂsgﬁmmu%aﬁnﬂmwamé’nm%’wﬁu’%am%wﬂﬁuu%amswman
HalauIaau

dandiumsasnuidiwisaugaanningdu
(single entity limit)

Faqdayan

o o , o . v
ghruinl: amwmumsamummmmmu@aanmsw gidu

LﬁuLﬁuﬁs;mmu%aﬁnﬂmswa\ma"nm%wdﬂ%am%’wﬂé‘iuu“samsmﬂan
HalauIaau

igumsageyan
(single entity limit)

2ia Uszinnnsweau dn51872u (% a9 NAV)
1 | esndsnesging T dadagru
2 | end@saasgevlssing
2.1 nsaidl credit rating ag | ‘Lidrdadaaiu

u 2 Fuduusnduly

2.2 nsdifl credit rating ae | laitAu 35%
lusgeiu investment grade

weinAIN 2 UL

3 | wie CIS Lidrdedansigiu

TlaitAu 20%
wia'litAu 10% ladlunns
aunulusiviseinansaniinige
wnWwudigfiaturatevilssing
1aeqanly credit rating wuw
national = scale qatflulsu
tnaeiNng1neu n.x.6.
dsgaaiinua

4 | Qudhnusaesasiiauin
WurnfFudnvIagaan
aasliansazaniiie
atnovifladodl

4.1 i credit rating atlu
F@U investment grade

4.2 Jdusuasaauiu noil
WIZWH U ANIaR IR

FaunaciluilszAu

9ia sztannswedu da31872u (% uav NAV)
1 | esasaaigineg lidrdadasgiu
2 | andINAdg lLidrdadangru

avssine

2.1 ns6idl credit
rating aglu 2 dueu
wsadiulal

2.2 nsaidl credit TaivAu 35%
rating agluszeu
investment gradeusi

1A 2 duduusn

uihe CIS Tiddedasaiu

4 | Jushawiansans LivAiu 20%
munl;mkauchnmmn wialatAu 10%  auflunis
thavsarfaanananstl | qenulusailssimaniagiiansy
anmazainvlaacig waWufigdatiunagetvdssing
nilodedl

Taendanlad credit rating wuu

4.1 i credit rating ag | national scale  foiflu'laanu
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(Lusdudnniansans

Wisuvindusnig

TagusyavrtNans

v uuaInadnu)

AT A N AL ATUAIY LilAudasaadl uaruednle
aofl AFININ

5.1 uanasud asans
Aonillfonu wiadnn e
aanYnAvIUMNA) RN
lng wiasanzas aw.
avszinanlasuauaa
Tdsenaugsia aw.lu
Ussinelne

5.2 tguazaludssind
ne

5.3 {i credit rating aglu
J¥6U investment grade
5.4 Juasansiaglu

s¥uu organized market
wIaLiEULYiN

(1) 20% w3a
(2) ﬁmﬁnﬂmm'\msﬁamu
1u benchmark + 5%

Tusgaiu investment
grade

4.2 \flusuimsaandu
Wil lawzldurnusa
asa1nsgunaLilu
UsgAu

LAALIARITNITIUALEATINATT
n.8.6. UszA@AInuUR

niwd&udodl

6.1 asnasnunian
neifiaudaanalunszaiu
dameandnniwddmiug
aonundldaag SET wia
2avnaIadaue
nanniwdenvdsuine (ue
1isNAINNFTNUNE
22aNATIHTALITENIN
gfiunisualunaiian
vinlvifinnsuinaaunisiily
nannineddaualu SET
wialunaiadiauy
nanninedsinvlssine)
6.2 anasnuiiaaniag
UIENNIRaITUliNIIaY

Liiudandei uausdnnla
AFININ

(1) 15% (v3a'litiu 10%
iatfunsasnulusieilssina
waakfinsenwudindidiiunat
sviseind Taalanly credit
rating wuu national scale 9
Huldenunaaingiineu
N.8.6. UsenAd1nun) uaa
(2) thutnuasnwdgun
aanulu benchmark + 5%

5.1 dluasiasuil o
fsAonlifonu wsa
dnn NEfaandnnvdy
aunguungng wia
fanuay sw.
aUsztnanlasu
ayaalvdsynaugsia
an. Tulszinalng

5.2 luasansiid
Ansauzatnvlaating
wilagail

5.2.1 gaaniiluyisn
ANy

5.2.2 waaniins
awaayailuns
Mldieadisnaasdan
a1 filing

5.2.3 Tunsaidiiluas
ssnfiamuaiuiszuil
< 397 Ju duusiun
aunu uayli'led
aneaizenu 5.2.1 vsa
5.2.2 pjfinszrnwWuay
mswmsﬁavnahwfa\nﬂu
uAAanIll

5.2.3.1 aw. ud. ¥3a
UA. AUAYUNELINGIEL
gsAdn1TUNTIU

LitAudasdeil uduadaslaay
gonan

(1) 20% w3a

(2) ﬁmﬁn‘uaamwmsﬁamﬂu
benchmark + 5%
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ngunglnaniangnung
shedseine doviunad
uiEndenandamaluy
nszmuﬁamwﬁnm%wﬁ
fudy aenun'lduas
SET wsavuavnanadauns
nanniwgdsnvdsuine (ue
isdeusEnnat
szmjaml,ﬁumsun”lﬂ
wgnanavir luifinisiin
aauuaanannAstaune
1u SET w3alunaindia
MENJANTNE
Avszing)

6.3 Wuraglusznine IPO
Wansaangidaudaune
mu 6.1

6.4 anasAfidnweae
ATUaIUGIN

6.4.1 luasami a5
fsieniinanu wiadnn
6.4.2 4 credit rating agj
Tusgdu investment
grade

6.4.3 Hluasansiiaan
Fnavdiuaunguuaing
uastduanaasasiuly
dvsuinea wiakaan
Fnavliumunguue
fvdszne
(we'ldisusanuasy sw.
avszinanleasu
auaalidsznaugsia
aW. Tudszinalne)
6.4.4 \Hluasansiaslu
syuuuavorganized

5.2.3.2 suA152auiu

5.2.3.3 su1A1Ta1Ag
JILATIEU

5.2.3.4 suiAstia
AMSINBATULRYRVINTL
ATLNBAT

5.2.3.5 ussEveae
savRultanagaide
5.2.3.6 suasWein
FIHNAAUUIANRILRE
AURLaNUAIUTEING
ne

5.2.3.7 suiAstiia
ATRIaanLRLUILL
wuvdsenalne

5.2.3.8 suiAsasgau
wrvdsesnalne

5.2.3.9 ua.

5.3 w@uawmaly
dszind'lne

5.4 {i credit rating atj
Tusgeiu investment
grade

5.5 flunszﬁﬁﬂumm
ssnfiAimuaiuaiee
wil ‘
> 397 Ju duuaiun
AINU siavdungiieu

waaatluszuuuay

regulated market

6.1 aE@INUAan sywAubitAudasndot uaue
naiaudtaanaluy aanln

AszAudtana WFINI

NAAVINETUILH (1) 15% (vi3a'laitAiu 10% ia
aonuialluag SET Hunsasnuluselssmeavian
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market wialviauLvin

6.5 as1&ns Basel I1I 1t
credit rating atlusediu
investment grade wazagj
Tussuuuav organized
market w3aLiauLvin

6.6 DW i issuer rating
atluszdu investment
grade

6.7 g3n3suavil Nadeyan

{i credit rating asj:tussmn
investment grade
6.7.1 reverse repo

6.7.2 OTC derivatives

7 | n¥wdduduuanwmiiaannd | ‘LivAu 5%

szyludia 1 - 22 6 (SIP)

wanawe - §mdunisasnulu derivatives on organized exchange ‘il
AafduaLAtAu (single entity limit) uava&eyan

WsauavnRIR LA
nannInesvlsLnA
(we'liinufivanasvu
ANaanasasat
ssudjamtﬁummn”lﬂ
waanavinlviinng
winaaunsiily
ndnningdaualy
SET wsalunaiada
EAURJNNTWE
aviseing)

6.2 mwmmuﬁavan
TaausEnNIaavtiuli
Nanunguanelnania
AguINaevlsTIng dv
YUZAILTENAINR
daualunszanuda
WMERIANSWERINTUY
aonunalduag SET
viavavnaadiaun
nanniwdenvlsuing
(wi'lisNAILIEN N AL
ssudeiiuasunly
waaravinluiinng
tWnaauuaanainnlg
dawalu SET wialu
aaIALaIaNIANTWE
avilssing)

6.3 ﬁuﬁaq‘luszmw
IPO wWansaangidau
dffaaau 6.1

'
o

6.4 aRTNHInTaLy
ATUGIUGAV

6.4.1 Lﬂumﬁlmsuﬁ
asIEITAYKIAINU
wiaAnNNNaANIRAY

fianszynWuiindaiunas
shvilszind Taadanlacredit
rating wuu national scale 49
Huldenunagingineu
ALEATINATT A.A.6. Usznd
Anum) u3a

(2) ihntinuasnsneaduiiaomu
Tu benchmark + 5%
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duaunguang’lne
LRZLEUDUNLATIRTUY
Tuevdszsind wiay
aandnavliuau
nguINaaIlsEINe
(wa'bisauananuag
sN.69UsEL AN 163U
auaaldsznaugsna
an. luilszina’lne)
wiatflunsans Basel
III

6.4.2 i credit rating ati
Tuseéiu investment
grade

6.4.3 iluamansiid
anwazaivlaaing
wile ol

6.4.3.1 sjaaniiluisn
aangtiaulu SET wia
lupaadaa
nanMdneisvlsEINne
6.4.3.2 fjaaniins
Wowwadiayaiiluns
Ml eafinaazsdan
auuy filing

6.4.3.3 lunsaliiilu
anasndfimuaiu
ahsynil .
< 397 Ju duuaiun
ANU waylilead
anwaeau 6.4.3.1
"3a 6.4.3.2 piinsy
HAWUAIUATIENT
dgenansasiluyana
Avil

6.4.3.3.1 uAAamMuLa
5.2.3.1-523.9
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6.4.3.3.2 &anifu .
AT UsEUIUSTLN AT
Uszinalnedlusgungdn

6.4.3.3.3 &aiu
AU ULV AN
fneaLgvinuadlsfenAu
UAARANLA 6.4.3.3.1
-6.4.3.3.2

6.4.4 lunsaldiuan
sniiAimuaiuthssuil
> 397 u fuuaiun
RNY G tiunsiey
wInagluszuuuag
regulated market

6.5 DW i issuer
rating aglusgeiu
investment grade

6.6 f3nTIUGIE 7
Adeyeydi credit rating
atlusedu investment
grade

6.6.1 reverse repo

6.6.2 OTC
derivatives

7 | v3wdRudu suAulsiAu 5%
uanflaannszylu
2a 1 - 2ia 6 (SIP)
vnawie :tunsaillunwagdudod laifiiadvuaiAafu single entity
limit wasWFuen faanamasusaaduan uauensdl

1. Surdhnviassd@swiguwindudatianisafivouuas MF

2. derivatives on organized exchange

21




Basinalua

s1HaztdanTASINISLAN

P A
s1gaztdaninsynisnaatnlas

URUEUR:
Jaaiscaea
Asuala

Uil 2 : daFIunTaINUAAIIMINARNAINIT (group limit)

! = o ) P P a ..
#uUN 2 : dasFIUNTRINUNRAIVIUAINNFNAINTS (group limit)*

2ia

szinnnsweidu

dnsaru (% aas NAV)

2ia Uszinnnswedu dns1872u (% wav NAV)

1

Asavnulunindldunav
usENnnusEnaglungu
AansiaarAunianisian
ugdayaurlugsnssunig
ASUALUTENAINAN

'Y

LiAudanledasuidodei
wasanNTagganin

(1) 25% w3a

(2) imtinuasnindduiiaomu
1u benchmark + 10%

wingig : dusunisasnulu derivatives on organized exchange ‘il
AafuatAtAY group limit aavadeuean

1 | arsasnulunswaddy | Lidudanladnsuie

aasusENNALsENTag | dofl udusdaslaavge
TunguAaniIsLaa’Idu | A
wianisuinilugdayan

o o :: o) <
TugsnssumivnIsdudu (1) 25% wia
LIENEINATI (2) nniTnuasniweadun

aunulu benchmark +
10%

*anee: unsdidunineddudod "Lajqiw"aﬁwuumtﬁﬂaﬁn group limit
1. Surdhnniassd@swiguwvindudatianisafivouuas MF

2. derivatives on organized exchange

guii 3 : dandrunsasnuiA I ulssanniweg&y (product

guii 3 : FandrunisasnuianIaanlssanniwg&u (product

limit) limit) **
2ia Uszinnnswedu dn31872u (% uav NAV) 2ia ssnnnsweau dns1872u (% wav NAV)
1 | Sudhnawiaasans - nmlssanauauliiy 1 | Surdhnuiaasnans - sawfulsivAu 45% dety
Wiguwvinwuen B/E w3a 45% a&alusauilieyd Wsuvindunn B/E sauilieydiuueiilu MF Nl
P/N fififunaan iy (w3alusauangnasnu w3a P/N Mifldyaaaau aglasvnis < 1 1 Wviade
nguanelng (lisude gaudunasnundiang nguunang (laisiude aNTaUaLNAINY

g lusvilssinauaciif
uaaanina) iluraan
K98 wIaRFan el
1.1 sumsulasganliu
AL uAfinguunaLang
a9y

1.2 aw.

1.3 .

1.4 ua.

Tas9ns < 1 1)

- dasvsiuliulddunasnu
Aaglasemsusaangdeuan
Aunda < 6 wiau Vet
WWIENAIN ULt
TAsonIsusaangiodeuen =
11

g2 Tusinvdssinauad
fduaranana) tilug
aan &9 wia
Adeueun dodl

1.1 suesusasaniiu
asdunfingvane
Wsdadodu

- dasn2i9siulailaiiu MF 1
angnasnuAILida < 6 Lhau
1i9il Lawy MF s
angtAsens > 1 1

1.2 aw.
1.3 1.
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1.5 uss¥neainsag
fudadiagandn
(hisyudadurhnnsans
ssuAsuvindurnis
Tagiszaodiianns

AL TIUULDINDINY LAY
nindunasnulasu
Taunssu&nainann
Adayey1eu reverse repo
u3a securities lending
w3a derivatives)

1.4 ua.

1.5 ussEnaaInTay
Audariagandu
(Laisrudanswedui MF
1a5uTaunssudnaun
NnadIaN
reverse repo wia
securities lending w#3a
derivatives)

ninedudoil

2.1 B/E P/N fifiidautl
vuul&ausiausnasnuls’
fdunislriinnssulau
&ndiansasluasans'le
ANIBASTRNY VN AINUA
viafidaululvinaonu
gunsanafuiaanaans
16t

2.2 W¥udhnniannals
Winuvindusnid
syagnaInsHntiu 12
Lhau

2.3 total SIP anuia 5
2a9&87udl

nndszansiudu
laitAu 25%

reverse repo

Au 25%

securities lending

13Au 25%

asasdeil (total SIP)
5.1 asansililean

nalssansIndu
aivAu 15%

niwedudodl

2.1 B/E P/N #Afidaula
vul&auiaws MF e
afiunistiitinnssulau
&ndiaansadluanasle
aNIEASTINg VAN
fviue wiafidaulalu
MF &unsaanafucaan
AT&T L6

2.2 W¥udnnianans
s udnig
seaznansHaLAu 12
Lhau

2.3 total SIP eu2ia 5
aavaull ua'lisiudean
fsudl asa1snvuiinonu
SN dnn wIaa&T

'
oo o

Basel III NianHaue
ATUEIU el

2.3.1 fidneazanun 6.4.3
uag 6.4.4 uava 6 uav
fun 1 denaums
AINUAAIAUEaan
SR UNIaRsauan

swAuluAY 25%
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nedawdundnnsndda
anatu SET wazlunainda
MENFANTNERUTENGE

5.2 anasnlilddaus
atlunszaudaus
nannIneagInIuaINU
M'lduas SET wazuag
aaadaunanannsne
avssine

5.3 anasfidazialy
AszAUdaI EnSANTWe
svsusaonuvihll deat)
szunouAlawaatavin
Tfinsinaauaas
Fenaaanannnsdane
Tu SET wsalunaadane
nannIuealsELNA

5.4 anasuil asansie
nilfonu Ann ulanans
Basel III 7 'lsi'lsiagj luseuy
2ay organized market ¥3a
Wiguvin weiluisiu B/E
uay P/N

(single entity limit)
2.3.2 i credit rating
agluszdusnin
investment grade
waa'laidl credit rating
(dafilildfunisaenu
wadnadnusInie wag
nasnu buy & hold 7
aynulu B/E P/N SN
WudAnIanI&1s
Winuwvindushn A
ang'liitAuangnasnu
%3252 UNTRIN UL
MF s3afinnsasnulu
derivatives tial
ninddudvnaidiang
fanAdasfiuang
NaINuU)

reverse repo

Ay 25%

securities lending

Ay 25%

derivatives @oil

6.1 hedging limit :

LiAuyaranuLdaiifiagg

N15L2NYiNgINgsN
derivatives 1
Yagiszavdiianns
anAMULELY
6.2 non-hedging global exposure OTC
limit : A19L2in9in limit derivatives
55195 derivatives o limit
) 6.2.1 psalnavnu

total SIP da'leiun

5.1 niwdRuauda 8 Tu
g 1 : damauns
NUTIAIMINLaAN
nindRunsaadeyan
(single entity limit)

5.2 an&15udl asansav
wilAonu Ann SN wia
@585 Basel I1I 7if
Suduanuindadidinn

swAuluAY 15%
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ffildidan1san
ANMULEEL

Laifinnsasnutuy

ffuafau

A11@ net
exposure i
nansaInulu
derivatives 1n¢l
siavliutAu 100%
aav NAV

6.2.2 aAsdinasnu
finmsasnuLul
fuafau

A11@ net
exposure i
nansaInulu
derivatives 1n¢l
YAAIAINU
GHVREENG(R
(value-at-risk :

LaivAu 25%
229 NAV

(LutdAuns
RINUBDI
nasNu Geil)
(1) naynusu
in
(2) nasnu buy
& hold
(3) naINUTAS
N15UTKS
Fansia il
finudegsu
ANMWARDY L2AU
1eIn Tl
dannaeiu
adyanluns
RRRERIEAIEN)
deyan'leinn
ULAINITIA
gfinssu (fair
value)

d15uay/vIanaana&s
AsnINAaINTaaINu
16" (non-investment
grade / unrated)

derivatives doil

6.1 n5wanvingsnssy
derivatives 1
agiszavALianisan
AR (hedging)

LilAuyaA1ANULEHATTaL

6.2 A5 YingsNssu
derivatives fifilafiianis
anANULEeY (non-
hedging limit

global exposure limit
6.2.1 asal MF ‘Liidinnsasnu
puyduadaut

A1in net exposure MALinaN
Asaanulu derivatives 1ae
siavlaitAu 100% was NAV

6.2.2 asel MF finnsaanu
wuyuafau’

A1 net exposure ALAnaN
nsadnulu derivatives 1ae
YRAANUR LWL FIFA
(value-at-risk : VaR) uay MF
siagifludodl

(1) absolute VaR < 20%
aad NAV

(2) relative VaR < 2 i
2ay VaR was benchmark
RUELUG @ “AITRINUKLIY
dfuafau” “u1aaININ AT
amu’luﬁiyzywﬁamﬂmmm
Afnagnsuuuduatau
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VaR) 2agnadnu
siagiflugodl

(1) absolute VaR
< 20% wag NAV
(2) relative VaR
< 2 w1 aad VaR
2a9 benchmark
nuenue : s
RINULLY
qfuafan”
RULAININ NS
aunuludgan
Haunaaronini
finagnsuuy
dfuafau
(complex
strategic
investment) "3a
AMsaInulu
fyandan
aminfiau
afuaiau (exotic
derivatives)

(complex strategic

investment) “3a asasnulu
Jeyandiaznaareminmiiaiu
qfuaiau (exotic derivatives)

7 | wiha CIS idadotiuau
nguunang (Iaawniie
CIS gunaniagdiutaung
fanAaadiunaInusIN
wazliivinlviauias
AUDINAINUTIN
wasuulasllatinog

HadAgy)

LA dadngiu

751815 Non-investment grade /
Unrated visiiatlusvuunad organized
market wayli'laaglussuuuas
organized market w3alvisutvinlusa 5.4

FEl

1Au 15%

e CIS A¥adeduaunguunaine
(Teaniiae CIS dvnanasiiulaune
gaaadaviunaInuIu waylivinlvainu
\devzasnasnunuldauudlacllatnod

Widdm
anssu

 mnawg @ dndunisasulududhnusaansswisuvin§urdin
ansatfivaunasnasnuliidaivuatAadu product limit

12 srpagidaauasnisaiuial WRasanamundnnaaiiditneu

dsenefivium
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Tasddey)

fui 4: dasmdriunmisasnuiidtmnaeuanuidiuladiudaly
Aian1snasnu (concentration limit)

fui 4: dasmdriunmsasuiidtmnaeuanuidiuladiudaly
Aian1snasnu (concentration limit)

2ia sznnnsweidu

dns1au (% was NAV)

2ia Uszinnnsweidu

dns18u (% aas NAV)

1 | viunasusEnsnalase
nily

nanadnusIuAualalenng
FnN15UDY URA. LA Fusiag
fidrmuutadusEnsIudu <
25% wavdrwIudnsaaniias
WanuauaIusHNiy
(Livusruniséiaviunavnainu
Nesiny)

1 | vfunasusEnsnala
nanily

nn  MF muduaalsanisinnig
uad UAR. aLfedusasfisiulu
HunasusEnIUAU < 25% uav
Fuudniaanifaeianunnag
iy

(Livusrunisfiaviuuavnasnu
Nefn)

2 | amasudl anansfoni
Aonu asans Basel II1
uarAnnuadaanala
sendle
(Lisudeaansuil
ardging
wiaanasuiiniasg
avszing)

%aitAu 1 u 3 aasyammiidu
52U (total liability) waveiaansia
U (enunttaneliTusunisdu

aG(2)
naeLe: yarnildusiu (total
liability) Tilvitfusinsans

vAuiingeA s1ela¥ualI9nin
A1 ldArad1938 wasniluuas

v '
S aa o

WAIUINAANULALNTRIAULTEN
LU WudinannAanisniaedag
A Husiu

3 | wiha CIS 2agnasnule
naInunily

TuiAu 25% wavdrurunuaa
CIS Wenuauad MF wsanasnu
CIS sivlsend WAaanwiieniu
Tuus ldFualutiutauain
d117n97u n.a.6. Taasaaiilu
wie CIS 2adnasnuiidndadu
idaunadn uazinisiaua
aaaraINUluIININg

2 | anansnil anansie
wilAonu aans
Basel III wazdnnuag
Waansalasawnie
(Laisrudenansuil
ansglng
wiaanasuiininsg
aviseing)

VaivAu 1 u 3 2asyamniidunie
A15w3u (financial liability)! wagef
aanana ety auiidawely
Tuvumsdudniusaussazan
fydardge Taalaulviiusiuyas
nilgudenanvasdminiiany
WientasAugaan iy Wudiuain
AansiiAeaasdu (lusiu

Wil lunsdiiifaanasanslais
nildumonisidumunitiauely
Tusunsdud i nTusaussasIa
foydanan’ Wlddas&iuluiu
1 Tu 3 wasyarINTaanLRLLEUD
anapasauaiinasaanse
fTuilusande uualunsediie
aananaslafinsiuwuy filing
Tudneraziluiasens (bond
issuance program) 1¥#WansaUN
Husalasens

2.2 lunsdinnasnuainuluas
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sseutaiilamiuasiasviaan
Tniuazdl credit rating atilusgeu
61N investment grade w3a'lid
credit rating TWuaa.aonuLia
nasnunalen1sinnIsuas ua
Anafmdunuduliiu 1 Tu 3
2aVYAAINITAANLALLRUAUILAT
ssdenanilunande uusnsd
Arfaanaslafinsiuwuy filing
ludneraziluiasenis (bond
issuance program) 1¥#WaNsaUN
Husatasenis

(das&ruenu 2.2 Tilddunsel
Wuasaisiaanlauyana 6ol

1. §9W. U9. %32 UA. AIUAHUNNE
JIeag5ARATUNTLTUY

2. 8UATAaNRU
3. sUIAITANATRILATIEN

4. SUIAITRANMTARATURY
fnnTaiNTLNAT

5. nssﬁmmmmaoﬁuvﬁiaﬁagi
ande

6. sUNAITWRIUNIRNVARAUNG
ARNILARZUNAL AULUILUTELNA
1na

7. sunAsianissvaanuay
dhuvsdssinalne

8. sumsadauLUvlsTinalne
9. ua.

10. &0 un153UITRIUTEIN AN
Usznalneflugungdn
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fafumsidusnolsunand
Snerazvinuadtfenduyananu
1.-9.)

- laivAu 25% wagdiruruniie
CIS vioviunnas MF nIANINUY
CIS sinisana Miaanwidasiu

- daainvsiuhilddunmsasmulu
a3l fotl

3.1 msammuluniiae CIS uav
nasnundadedulminiauaidn
wazdinsiauaznaaanaInululg
AT laalasuANuiutaLaNn
f11NvIUAENTINAIT N.R.6.

3 | niaa CIS 2avnainu
Tanasnuntly

! Iuﬁﬁumomﬂﬁu (financial liability) °lﬁﬂawscu1mnu'msg'mg'ﬁﬂm°ﬁ

igaananasdena ladavinunsduauinessrunisindiu s
HuuasgI U UNIINISUNANUA TALAMLATINAITAIRUA
nassrunsidaunguinaitdiaimdwiad wiauasgrunis
sieumensiiuniluiaansulussduaina wau International
Financial Reporting Standards (IFRS) #3a United States Generally
Accepted Accounting Principle (US GAAP) 1ilusiu

2 ;yudensddolainsuivuanisdavinsumsiiuluafsusnuasgaanam
s

“otl nsAmadasdiuauutaunanisasnuLardasnaiunisainu Iu
HuldenudsznidaaizassunsAAuARIANUINAILAITRINULDY
NAINU Uay/wianualutRuLen”

v =] o o P o oo o oo A
gun 5 : mMsefiunisiiianswaiunainuunanuauifnianisasnu
Biduldeudassrunsanu

1. °lunszfn7inaw!uﬁmsammﬂu“l,ﬂmnué”nanev/i'ﬁf‘imumu,siﬁiam

'
o a o

m%wﬁﬁuﬁamuﬁﬂa!,auum/lnJzfi'uuu,ﬂao“h]auu‘]umm‘lﬁmmm&uﬂﬁ
Tunmsiilunswadunnasnuanisaasnuladnsaly us¥nianisay
acfiunisaveialail

(1) ﬁ’mmswupwuimussﬁusmamé‘umLﬁ'mﬁ’uﬂﬁa AU da&IuUNT
aunuuaziunnindfuznanadulit uazdadesaoudadinou
IuMIagusaauanalsyiand mMaluiurinnisdaanniuniinnsd

v e o o P o oo o oo A
gun 5 : nsefiunisiflanswaIunasnuunanusauiinianisasnu
Biduldeudassiunsanu

1.lunsdinnasnuiinisasnutilulderundninasindivuaussau

oo o

m%wﬁﬁuﬁaamuﬁamaunmm ddnuudasllauilumvalvianaauauilé
Tunsiluniwdfuinasnuanuisaasnulddnda’lld uisnianisas
atfiunsavealalil

(1) f-‘z“mvhs']ﬂpwu‘imuszuﬂﬂazl,ﬁﬂmﬁ'mﬁuﬁa AUIU das&Iunng
ANUUATTUNNINGRUIAAUINTG uasTagesaoIuaasdITnIIUY
AOLEATIUNIT A.R.6. TIUMIAaRIsaKguanalssial analuiurinais
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§9na17 AaanuTaLAud T aulIRLsENIan1g

(2) A mhanfudduiaaauantidanalulanidusniaadlfiede
ﬂ's“‘iuﬁumaowaomuLﬂuahﬂm we'laitAunin 90 Jusuuauiniweddu
fumaaaantidiunsilunsdiniuaa 4.

(3) laus¥nianissruisainnitansnagdunaaaaaud uia
mswuz‘q‘ummmﬂmauﬁﬁﬁﬂmaunmﬂaﬂuuﬂao"l,ﬂaul,ﬂuvlﬂmu
NN AN UALR? nsrmamm-sauammswumuwammmnnﬁa
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