aswaslnsuAlainduTassnsiansnasuaaldnisusinsaasusininnis

a
Aanainu

navnuttla'lnanwaiasisuaiiue (SCBDA)

nasnuiilanawsiadtiinnaiune (SCBPMO)

NUNEULYR:
Baviiuala FUazdunInsINISLAN suazidaaiasenisiaaunluy Joaiscavn
AsuA 1l
AdAAaANY e L] . . wWalvitilutl
/ fanu maﬁmﬂﬁwm‘%mmsamuﬂaonammﬁaﬂsznaumsaﬁmumﬂauaz ANUsTAE
AaNunINaAavAta Nudvdadwridsnglumdalssianuasdngiu ALYNTINANT
AMasaInulunannswe AMAUARIONY
. — , — 7 nu.
szianaas - Useianuasunanninduianind udu vian1sMAankNaRTALIBAUNY Uszianaasnanninedniandneddudu wian1smeannalaaisaunag 55/2559 wa
wanniwguwia | asuluilsuing : aunululssing : 7 .
mfwﬂ‘ﬁuﬁu usFndanisazasnursauavinlssladiiawizanananning niwdsu | usFundanisazasnunianavnnlssladiiawizaananning niwddu | 14/2560 3a9
wanmmm | ju wiameanwalaaifduadnslaatonilsniavaraatneanuidszad | du wiameanwalaaifduadnslnatonileniavaluateauidlsznd | MsaInuwal
elarlwaimmﬁ AMZATINNIT N.Q.60. WialsznddTnIUAMENTINATT A.A.0. ATNUA | AUATINNTT A.8.0. WiIalszMARITNIIUAMZATINAIT N.R.6. ATUUA | NAINY
AUNITIINU | Gygialildl LHunslunsdiniaaiznssunis a.a.a.u3adlnouaaznssunls | avea'ldil tiuwalunsdiianizassunis n.a.a.u3asd1nvIuAMLNITUANT

n.8.6. anuwindaundafidsenaudlandainfulssinnysadneoag

aga

AIUNIANSNEUTaNSWERUNTANITUIRANNRTALTIED

gui 1 Ussinnuazaaanifuasasasmianisiduiialy
1. dsztanuavasians lewa

1.1 es&nu

1.1.1 u

1.1.2 share warrants

1.1.3 TSR

1.1.4 uuaasdnilunailsylaminid underlying (luvuvia share
warrants

1.1.5 enasnuduifidnwazvituasdmduanasmuaiu 1.1.1 - 1.1.4
AMUNFTNUAMUEATINAT N.R.0. ATUUALANLAN

1.2 emawui
1.2.1 #Ausiling

n.8.60. TWanuwivdaundafidsenaudlavdainbuilssunnusadnmag

aga

ADIURAANIWENTaNSWERUNTaNITUIAAANRTALIES

guii 1 Ussinnuaraaaifuasasansmenisiduri'il
1. Usstanuavasans lea

1.1 as&snu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luuansdnilunaisylaming underlying (fluviuvia share
warrants

1.1.5 asnd@snuduiidnwazvituasdmfuanasnuaiu 1.1.1 - 1.1.4
MUNATNNUAMUEATTNANT N.R.6. ATUUALNNLAN

1.2 easasuidl
1.2.1 Wusiag
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1.2.2
1.2.3
1.2.4 BJE

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

1.2.7 luuaasdndlunaisyTamins underlying (luwusiinsvizaviug

1.2.8 mﬂmmuaumnannm“muaaLﬂmnumsﬁmsuumu 1.21-1.2.7
ANAFITAIIUAIZATINATT A.R.6. ATUUALANLEY

1.3 mwmsﬁmﬁﬁmu (lisumsans Basel IID)
1.4 wm51&15 Basel III

o

AILIUARY
vund (lhisuuduldasdnin udauwus wazas1ans Basel III)

o

1.5 dan

1.6 DW

1.7 SN

2. aaduifinadasIdsuariantnagilunisadnu

m%wﬁa”uﬁu’%ﬁ’mﬁ“ﬂmsa"mmsaaomu"mmu 1. sasfinauaniiuasnsans
PuNAALATITiATUEIY dotl

2.1 ‘Lifivadvuaviadaulaivinlvgamuinisenniuunnainyaa iy
aanuluasans

2.2 mmsmﬂa‘”'ﬂuﬁa"lm“ (s2udvnsaiviilu B/E P/N w3a SN #Adidautla
Wulanuiaudnasnuleasiiunshifinsiulaudnisansasluasans
Teaamuignsinguunadivue wiafidaulalnasnusrunsaunaduiaan
aaTle)

2.3 fidayaiArfuasiasiui¥nianissruisandelaidaiun
UsgnaunisRasandadulaainulaadiositiaua uaumanaswmm
drviauyamgfassy ‘T,mumauamnmmaomaaomnLmaomauamﬁana
Veidedavinanumanianasawiurisansulussdusna

2.4 msasnulu SN aaafluldeudaulaindudod
2.4.1 SN dfimsaananauunulaaaivdsiu underlying dszanidiendu
underlying uav derivatives auiszulugiuii 6 2a 1

2.4.2 winnsaanulu SN azfinavinlvnasnusasiunauniwddulaq
niwdutiusdaguninddunnasnuaiuisaaonule tjuusiiuluain
mmg'mumnammuumim International Swaps and Derivatives
Association (ISDA) uagifluniwgduiaunsauldsusiale Taanaunis

1.2.2 dnduado

1.2.3 Yud (lhisruvududasanin uday
1.2.4 BJ/E

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaaminis underlying (lusiusiasvdaviurg

1.2.8 mwmsuuaumnam:rm”muaomennmwmwumu 1.2.1-1.2.7
AUTFITNIIUAAIZATIUANT A.Q.0. ATUUALANLEN

1.3 mwmsﬁwﬁﬁomu (laisruesans Basel III)
1.4 @5 &5 Basel III

[ s

Wus waras1&1s Basel I11)

1.5 dnn
1.6 DW
1.7 SN

2. aauiravaEIsLasnantnailunIsaInu

mswuaumummmmsa"mmsnmmuvlmmu 1. daviinauaniifuainsans
muNdnInaLTiiasuaIu fotl

2.1 ‘Liffadvuaviadaulaivinlvasmuiaiseyniuunnninyasidy
aanuluasans

2.2 mmsmﬂﬁluuﬁa”l,ﬂ" (syudensdiiilu B/E P/N w3a SN #Afiidaula
wnlanufiaudnasnuleasiiunshifinisiulaudniisansasluasans
Taauignisinguunadivus wiaddaulalnasnususaunaduaan
A&TL6)

2.3 flyaRmAuasasd  uaa.sunsandladaiundsenauns
fasandadulaaenuldadiodinaua LLaumauaswmmaumauuam
HieITN ‘imsmauamonmmaom\aau:nmmawauamﬂana“meﬁoamm
amundniznnsauiluisansuluszduana

2.4 lunsdiidlunnsaenulu B/E via P/N Aaananaisdanariiaznse
wiln1s5@ B/E #3a P/N dunansaviinissuarianiasusasinaunnadail

2.4.1 0. 9. 32 uA. eNAYUUNAIIIAFTAAFATUNTITY
2.4.2 sunmTaauiu

2.4.3 su1A1TaIATEILATIEU

2.4.4 sUAISAANITINRASULALANATAINITIAAS




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

RQINU UK. davalviinsilainadayali mnnmsaamummam‘m
navnusasfuNaunwgdudona liluntivdadusn

2.4.3 ¢aan SN Busanlvnasnusunsa’laaau SN dvnanAauasuag
ia uax.savua’le’

2.4.4 lunsdiviidlu SN ﬁal,aqaﬂmrﬂuﬂszmﬂ UK. cavatiunsIa vl
dannasduraan SN dvsialiliinaunisasnu

2.4.4.1 Tijaan SN ewauazudyacacsssuuay SN lads TBMA v

Fudi 15 uazugavinauasusasdau viedl tunsdiiyudonandusunegavin
A3uad Ual. A nanazudsyamgdsssunaluiuvinnisdaly

2.4.4.2 lunsdAfdamanisalidonanssnusasiniaag SN a9l
Tadrdeulvitfaan SN dudatnasudvyamadisssuuad SN g TBMA
Wuii

2.4.5 suasWaiuigvazuianatdnasauiatanunalssinglne
2.4.6 suasianisdvaanuaziiinuedssinealng
2.4.7 sunesddauunvdsyinalng

oo o

2.4.8 amﬂumﬂﬁuﬁhaﬂszmﬁmuam:rcuumuaommnnwsnmnmu
24.1-24.7

Wil msm‘;aman‘rssnsaamnmmaaLﬂumianamamssnsaaNaaa'\ﬂ
wsawaanm Wednmnunudenanids (611 mnms”n”b“‘lu B/E w3a P/N
[Pl

2.5 msaanulu SN dadiluldeudauludinidudil

2.5.1 SN {fimsdnaxanauunuiaaaieadedu underlying sgianiéiendu
underlying wav derivatives mumsuu‘lumum 62a1l

2.5.2 winamsaanulu SN agfinavinlvnasvusasiunaunindduleq
niwddutiusdagiduninddunnasnuaiuisaasnule tJuusiiuluain
asgIuaInadeAIuaiag International Swaps and Derivatives
Association (ISDA) uaziflunswadunaunsaiddauiia’le Iaanaunis

a9nu uald. davdalvlinsilatnadayaifarfunisasnunaravinlu

navnusavFuNaunswaludvna1 lilunio’adusa

2.5.3 lunsdidiflu SN defivadmuavinuldausia faan SN Ausanl

nasnuausalanau SN donannauasuany wa ual.sasua'ls

2.5.4 lunsdiviiilu SN doiguaznalulsana uaa. davsfiun1sialyd
AannaviuLaan SN desa’lildinaunisainu

2.5.4.1 Tvijaan SN Awiauazudyaciacasssuzay SN 1ilds TBMA na

Juii 15 wagiugavinazadusandau vivil lunsdinsudenaiiuiuneaavin
A5 Uaa. Tdwauaztdsyangdsssuaaluiuvinnisda

2.5.4.2 lunsdliAnanisaiidenanssnusasnaiaad SN aeingdl
Had1dgylvitfaan SN dwanasudvyariegfsssuaad SN Tudy TBMA
Wui

guii 2 ;. ninddudlszianmine CIS wile infra wagwiie property
asdiilumihafinisaanagaalaodungvianaine
sasinauantifuazndninaailunisaonudedl

1. fiaaaudiduasiduldaundninasilunisasnuduidaidudadivun
dgunFuaras N umn tllugiui 1 92 2.1 - 2.3

2. lunsdidlunisasnulumiae CIS nasnusiugdegnasnu (invested MF)

i 2 1 ninddudsuanming CIS wide infra wazwile property
asdiilumbainisaanatgaalsdiodunguunaine
sasinaauifuazndninaailunisaonudodl

1. deasuiduaziilulianundninarilunisasnuduidadudanivua
dgufuasasnensdumldludiun 1 92 2.1 - 2.3

2. lunsdivinasnulilasnulunibe CIS 2ad ME MF @onanisiaddl
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m"aaﬁuipmumsamumﬁ (Wit funisasnuluning CIS aavnasnusIun
NaYAINRINUTUNDIALYIY)

2.1 finsasnulunswddudaiulseianuazuiiaiaidui MF (investing
fund) &unsaaunule

2.2 finsasnuluninddudialadigduaaudadu (pro rata)  wa
Tematiluluaundninaad single entity limit 2aas MF (investing fund)
U

2.3 finsasnulunsneaduiialadigdiuaaudagiu (pro. rata) u&
lanatduldarundninaad product limit s wsuniwddudiiu SIP wav
MF (investing fund) iu

2.4 finsasnulu derivatives ﬁn‘]u"tﬂmum‘i’mncwi’ global exposure
limit wag MF (investing fund) iu

3. nlssﬁ‘n?‘inamuﬁ"l,ﬂamu (investing fund) dunasnunuflaimas nasnu
UG naInu (invested MF) siav'liildnasnusnuilainas

utaun ulmsamuﬁoﬁ (MiTlddunrsasnulunila CIS
NaIAINAINUTUNDIATLYIY)

2.1 finsasnulunindfudaiulssanuarafiafaduinasmuaiunsa
aunule

UININUIIU

2.2 finsasulunindduiiialadigdnaaudadiu (pro rata) ua?
Tanatiuldaunadninaiad single entity limit aavnasnuiiu
2.3 fimsanulunswddudaladigdiwiamudadiu (pro rata)  wa?

anatduldaundninaiad product limit g vsunsweaguiiy SIP 29
NaYNUIU

2.4 finsasnuly derivatives Adluldanuvdninauad global exposure
limit wasnanuiiy

3. lunsdiiinasnunuflamasldasmulumida CIS 2as MF - MF donam
savlildnasnunuieanas

guil 3 : nindgulsuanidudinusaanansuiauvinudin
savfluidushnvassmasdisuwindurdnuaseFurndot

1. 8W. 19. 32 uA. MUNYUUIEINEIAFIAIFATUAITLIU
sUNATAANAY

FUNIANTANANTRILATIEN
SUIATRANTINHATUATANNTAINITIN AT
ussEneaaasavdudaiagaida
suATHRIUNIRIATUIANR LAY UNAtiaNLrIsELnA TN
suAsian1Tdvaanwavininwilssnalneg
suAsagaNLisdszinalne
fafumsidusenindsemanidsanalnadusundn

'
oo o

10. sandunsidusivdsyinanfidanwragvinuagifendusdusinaiu 1. - 9.

O N U AW

gauii 3 : ninddulssandurinntaanasiauwindunin
savfludurhnvtasnasdisuwindurnuaseFurndoil

L BW. W9, U3 UA. euAfuINaNaIagIAadaniunTdu

. SUNANTAANRY

. SUNAITANATRILATIEU

. FUNATRANTINHATUALAVATAINITIA AT

. uss¥veainsasduidiaviagande

. suATWeIU IR BAUNIANALRsAUAtiaNL A dsTLnE T
. sUAsianIsdvaanuarininwelssnaine

. sUNATAdANLUdssIINA N

. daumsidusenindsemaidsanalnadlugundn

'
oo o

10. garfunisiusviszinanidnrazvinuagtdendusFurdinau 1.- 9.

O 00 N O U1 A WN

il 4 1 ssnssulssannstataaidayanunadu (reverse repo)
asaanulu reverse repo saailulidaundninauaicod

1. adruan sasflufifyaradefiniauisauinduagdaanlu reverse repo
Teenunguaneing

1.1 aw.
1.2 1u9.

g 4 : gsnssulssannstiateafidayanunadu (reverse repo)
asaanulu reverse repo saailuliamundninaiaisod

1. adaan dasdlufidyamaadeiinaruisariniug&eyanlu reverse repo
enunguauneine

1.1 sn.
1.2 19.
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1.3 ua.

1.4 ua.

1.5 usEniseduds

1.6 sin.

1.7 nasnuiluy

1.8 ffuamanfinguinaanieiadedu

1.9 fhunzinmsuassgidanuaaanunguunaineaisdnsudssuna
2. anansitalunisiia reverse repo siadiiluasanseaot

2.1 andismasslnauaranaisniadgeavilseind Taansdiiiluasans
andgeinvdsvinasadl credit rating atlusdugiu investment grade

2.2 B/E P/N fiasiiusn dnn wianudsze azdu 7 8W. U9, WsasuUNAISTR
n;_mmmawuammwu Husfinseniu mumﬂmmaa”l,mnu 11

2.3 B/E w3a P/N 9 TSFC Lﬂumaan mun’mumu‘lmaumumﬂmnu 270
FusfuusSuaandd wasiludiiderivualdidudianmeauviadialaiu
2.4 B/E P/N usamnvmumq"l,:il,ﬁu 90 Jutfuuaiuiiaan def credit
rating athvlaatnonilofoil

2.4.1 diissue rating w3a issuer rating asdlududuusn ‘imunsmmﬁu
issuer rating siaviilu credit rating 7Alsu1annnsda credit rating syavdu
[op]d]

2.4.2 i guarantor rating aglududu investment grade
2.5 mswms‘v]mjoumummaa“l,mnu 11 mwumumuuiummmjamﬂmw

N']‘i‘l)iu Msamuwauaswmmunﬂaaaua EJ']\‘]BGVI,G]‘E\‘]NH']‘SL‘]JG\LNEIGIEJ
R REIIYi) ‘Imﬂms'\mmumonmmaon credit rating ama‘lmammuamu

2.5.1 4 credit rating 5°ﬂ“auaﬂ°lu 2 dueiuusn wda credit rating ssaze
MAnudegladu credit rating stazdudananenui CRA lawsauiieau
hb]

2.5.2 i credit rating szazeaatiu 3 duauusn

2.6 m'\m'suwﬁoumﬂmmaa“l,mnu 1 Lmaummum Luuu‘lummwﬁamﬂ
m’mmwumamumauas‘nmmmmjaaaua moaa"l,mmumﬂﬂmwuma
fanTuau TG\EIGIS'\N']SMuG\Gﬂ&TJG\BOJJ credit rating amo‘(mam\mu\mou

2.6.1 i credit rating s¥&1 “iuauiu 3 duduusn wia credit rating szaseT
wWiauwAe'leidy credit rating svazduFonaIaud CRA lell3auiayly

1.3 ua.

1.4 ua.

1.5 vsEnisedusie

1.6 sidn.

1.7 nasnuiluy

1.8 ffuanaifingrinaansindedu

1.9 fhusnunsuazsdgianuiasuaguunainaiaisnisulssuna
2. anansiitalunisiia reverse repo siaoiiluasianseot

2.1 andimesslnauaranaisnesgavilsand Taansaiiluasans
ardgevlssinasaeil credit rating atlududu investment grade

2.2 B/E P/N fiasiiurn dnn wianudsze uau 7 §W. 19, WIasuANSNL
ngummawuammmu Husjfinseyniu mumﬂmmaa“l,mnu 11

2.3 B/E w%a P/N  TSFC luifaan firvuaiulaiduanudiliviu 270

Jutifuueyuaand wasiludideualadidudianivarunsawdialeiiiu

2.4 B/E P/N »3adnn M:Jam“l,mnu 90 Futfuuauiaan deil credit
rating atinglmatrondodod

2.4.1 {iissue rating w3a issuer rating azlududuusn Taanseainiilu
issuer rating ¢iaviflu credit rating Alsnannsia credit rating sy
el

2.4.2 {i guarantor rating atlugdudy investment grade

2.5 mswmmumnmlemaa”l,mnu 11 ﬁffumtﬁuu‘luma'wﬁamumw
qsndl usamuﬂauaﬂmmuwﬁanauaumam“l,m*ﬂoumsmmwﬂma
g1s15aau Ieaesasuildaenatisiasdi credit rating atinvlaatineniledvil

2.5.1 i credit rating s°ﬂ°auaﬂ‘lu 2 dusiuusn wsa credit rating szaza
Adnudneleaiu credit rating seasdudanaiaiud CRA leilsauiay
17

2.5.2 i credit rating szazematlu 3 duauusn

2.6 mwmmu?‘?oumummaa“l,mnu 1 Lmaummumumuu‘lummmsﬁamﬂ
m'\msuumamumauaswmmmwjaﬂaLLaumoao"meun'rsLﬂﬂquma
aETUAU Tmﬂmﬂmsuumnmmaou credit rating amo‘lmamwuom'ﬁ

2.6.1 i credit rating 5281 “auaﬂlu 3 duduusn wia credit rating svazan?
Aiaudasleiu credit rating svuzdudona1Ia i CRA latauiay
K%}
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2.6.2 {i credit rating szazelaglu 4 duduwsn
2.7 n¥WdAuduamuiaiineuaaznIsunis A.a.0. ANRUALANLEN
3. szEgnaInsiuzseviiuag reverse repo siav'laitiu 90 Fu

a va

4. adivuaviuuiuiEnianissasiiiddiniunisasnuluy reverse

2.6.2 {i credit rating szaizeniaglu 4 duduwsn
2.7 MYWHAUAUMUTAEITNIIUAMLATINATT N.R.6. ATUUALRNLEN
3. szugnaInsiuznseviiuag reverse repo siad'liitAu 90 Ju

o va

4, siaivuatinduiiud¥nianissaslfidsivsunisasnulu reverse

repo MULAULNRITNINUAULATINATT A.R.6. UssAAAIUR

repo MNLnauYiNg1nIUAUEATTNATT N.R.6. UsTAAAINUA

il 5 : gsnssudlszianastvifiundnnine (securities lending)
saofluldaundninarilunisaanudad

1. adeuan ﬁfaqﬁejz\?syzgﬁﬁm'hﬂm‘ioLﬂuvg”lm"%ﬂnausmm'l,u"ﬂssnanﬁsﬁa
SBLIaalunsginigdeyanavnannsgvinnistugiusdiunuuasiiu findas
tHluyaeadeiiianuisalsynauasAandasiiudanislaaunguunaing
1.1 {f1a3uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 sneisaninininuasnisdvaanuvivlsemaine

1.5 sn.

1.6 9.

1.7 ua.

1.8 usEwnilszAudia

1.9 Non-retail PF

1.10 AasnuiwmiiatinulisIwAs

1.11 fidyaraduauidtnouiivuatRuGu

2. ndNNSWEN Wit ﬁamﬂuuﬁnm%w;i‘ﬁagi‘lussun-‘s“ydwnué”nm%wﬁmaa
guesuranannswe wiananniwea sun. vinwinduuanadeu
UINNTNE

3. maeusaisanudnilszdu uaa. sassfiunisdetl

3.1 Gi'u,ﬁun'lﬂﬁﬁn'm'\m%aL“'sﬂnm‘i’nﬂssﬁumn@”ﬁmﬁmﬂuﬂszﬁums
Wtnunanniwe Taadaadunaniseiudol

3.1.1 Juaa

3.1.2 anasnndging

3.1.3 B/E P/N 1finstdurn dnn viajunssazdu v sw. 19. wiasuaisv
finguanaanizIacadu Husfinszynwu

Uil 5 : ganssudssianastvifiundnnine (securities lending)
siaoifluldaundninarilunisasnudod

1. aduan m"ao'ﬁﬁjﬁzysmﬁfw'hwﬁ\‘lLﬂur;{”m?mnausym‘lu"ﬂsznanﬁsﬁa
SBLIaalunsdinadaanadvnannsgvinnislugiusiiunuuagsiu fineas
HuyaaadeiiiaiunsalsznauasAandasiiuAanislaaunguunalng
1.1 {1la5uluauanailsznaugsia SBL

1.2 sin.

1.3 nasnuiuy

1.4 suasanisingiuaznissdvaanuisllsendlng

1.5 sw.

1.6 uy.

1.7 ua.

1.8 usrwilszAudiia

1.9 nasnuRIULARaTIiyaANInduzaIfaINULARTEGILE 1 81U
ndulal

1.10 nasuinwmiiatinugisuns

1.11 fduanaduamuidiinouivuaiuby

2. ndnniwei vty m"amﬂuuﬁnm%wlﬂﬁagi‘lusznn%qvhnué’nm%’wﬁwao
AuesurnnannIweg wiandnniwe sun. vinwiAduuansidau
NIANTWE

3. maeusalsaandnisydu uaa. sasafiunisaod

3.1 si'u,ﬁun'lﬂﬁﬁnﬁnw’%al,%unuﬁnﬂizﬁ’umm{ﬁuLﬁ'atﬂuﬂszﬁums
Witiundnniwg Taasadilunanilsyiudol

3.1.1 Juan

3.1.2 asa@sanidglng

3.1.3 B/E P/N tinsidushn Ann wiavugssasdu M sw. u9. wiasuiansi
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3.1.4 B/E w3a P/N 1/1 TSFC \flugjaan MfidvuaTuldiduaudi iy
270 Jutiuusuaanduaziudidedvualdiduiiianivaruviadia’le
Wiy

3.1.5 B/E P/N w3adnn Afdary' LAy 90 Yutiuusiuiiaan ol credit
rating atnalaatnadosoti

3.1.5.1 {iissue rating w%a issuer rating agludusuusn Taansediiiu
issuer rating siagtilu credit rating Aleu1annsia credit rating see aedu

fel
3.1.5.2 i guarantor rating atlududu investment grade

3.1.6 as&@suilnd credit rating aglududu investment grade

3.1.7 wifedamdszAui sw. Wuaanviudnasnuiiaiflulsediunishu
nanniwealyinnnainu

3.1.8 Wuaanudaulu SET dfisadaatludud SET50 Wil lunseii
naynuhifiutaunamsamuluasasnu nasnuazsunandseduaanad
Tai'let

3.1.9 wihaainuuas MMF

3.2 mtuumﬂmnaomuunisuawﬁvﬁaﬂsanmawanﬁsunumu 3.1 v3a

agda

ffiunslagdadudeazinali Bisniansansatioduziseuiianain
nanszAusvna M A lnanay

3.3 vihaiwmdnidszduaiu 3.1 Minasnufinssudnalilauniamasania
vinllidanansafdumundnalseduiule’ uueiflunsiduiszuiiann
Aannaslugsnssunmsivliunannine duiag

3.4 ssoyamnanilseiu o §uiu > 100% wasyamuanniweAlwiy
3.5 Iunsﬁﬁuﬁnﬂszﬁutﬂwﬁuam Tinugadinanllasnuiaaiuilu
nineauaoll

3.5.1 Wurhnly sw. wiasuiasifingrinawmwiziadedy
3.5.2 tiaswdusnuia P/N doil

3.5.2.1 1asdurn wia P/N 7 8W. 1. NiasuAsAinguINaRNIY
Facvduiurfiaiseynwu

3.5.2.2 P/N i TSFC \Hlujaan Afidimuaiuladiduaiudaliiu 270 Suilu
uafuaane uastiludmndedirualdiduifianivanuuiaifialeiiu

3.5.2.3 P/N iflanerliviu 90 Sutfuusifuriaan defl credit rating atdne
uilvaeinalaaoll

ﬁnaummawvﬁﬂﬁ"’ﬁu Wlurfiaseyniu
3.1.4 B/E w3a P/N 11 TSFC flujaan Mfidivuaiuldidusmudr’biviu

o ol

270 Fusiuustuaandivazniudinderivualdidudiameauniadiale’
AU

3.1.5 B/E P/N w3adnn Aflagbitiu 90 Suliuusiuriaan defi credit
rating atnalaatinonilodoil

3.1.5.1 {iissue rating u3a issuer rating agdlududuusn Taansdiiily
issuer rating ¢iaviilu credit rating vl“memnmsam credit rating sy
GiEl

3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 anaswiinf credit rating asglududu investment grade

3.1.7 wilsdamuszAui sw. dugaanviunnasnuiaiiulseiunsdu
nannindlinanasnu

3.1.8 viuaanufiaulu SET Afisadaasludud SET50 veil lunsdin
nasnuhifiutaunanisaanuluasmasnu nasnuaziunandsydudenain
Tai'le

3.1.9 wihaaynuuay MMF

3.2 mmums‘tunaomuunssuﬁwﬁusaﬂsanmawanﬂsvnumu 3.1w%a
fLfiunslaedadudeasinaly Linianisanunsatiodusiszudianain
nandseAusIna1 6 Laawau

3.3 whwihmandseduau 3.1 1/|naamuunssmmﬂﬂ‘iaumamﬂmama
mw‘tu“’l,ummmmﬂumwanﬂivnuuuvlm vuwsiiunisiisduthseuianu
daanadlugsnssunstidiundansne duas

3.4 gseyamundniszdu o &uiu = 100% wasyasvanniweaAluty
3.5 ‘lunsﬂﬁuﬁnﬂszﬁmﬂm@uam TihSugasenanNldasnuiaaiuiilu
ninedfudoil

3.5.1 durnly sw. wiasumsifinguunawniziadedu
3.5.2 asduelnuia P/N G‘i’oﬁ
3.5.2.1 finsducn wia P/N
Fadoduiilusianserniu
3.5.2.2 P/N 1 TSFC flugjaan fifidimuaiulziduaudsliviu 270 Juiy
usduaandl uanilumideinualdiduianvarunsadia’laiu
3.5.2.3 P/N vifianglaitAu 90 Jutiuusiiuiaan dofl credit rating asing
vilvatnolagodl
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3.5.2.3.1 diissue rating w3a issuer rating aglugduduwsn ‘imﬂnsmmﬂu

issuer rating siaaiilu credit rating Mlsianainasda credit rating seazdu
[P}

3.5.2.3.2 i guarantor rating atTusdusu investment grade

3.5.3 asnd@saaiging

3.5.4 reverse repo &nsuasdsnaiging

4. fnwazuavanszardnuacdauan Wilddyaifidnwasuazanszaday
aavdyanaudsznddrdnadiuaasassuAsAIAURAnNSwNHLRLAR A
nannindinsmadainuatitdussuunuduantnuas ifunanniweauay
naniszdulugsnssunstinuaslvifiuvdanniwe

3.5.2.3.1 diissue rating w3a issuer rating asglududuwsn ‘imﬂnsmmﬂu
issuer rating siaaiflu credit rating Wlsu1annsda credit rating svazau
Ael

3.5.2.3.2 i guarantor rating atTugdudu investment grade

3.5.3 asd@saassineg

3.5.4 reverse repo &usuanasaasging

4. fnwaruavarszardauaddaan IWlddyg iddnwazuas

fszaduasduanaudsndd1tnouaasnsTuATAIAUNI NN LAY

o

aaIaNANNIWEINaIadai I nuaLALIAussuu Uy fnuazlvtin
nannineuarnanlszdulugsnssunstinuaslvifiuvdanniwe

' = . . o - o &
f2uii 6 : 53n33nUsLAN derivatives auundnLnaainITRINUAIT

1. yszan underlying derivatives 17inamuagw‘uﬂuazi’l”fyap"l,m”m”aoﬁ
underlying atinvlaatinsnilondanaraatitvgil

1.1 vindduiinasnuausaaanu'le

1.2 dasmanis

1.3 dasuanildaudu

1.4 asfie 12du credit rating w3a credit event tiusiu

1.5 wvasM

1.6 thsfudiu

1.7 duiinguiuainasdouai

1.8 underlying AuauiidinaunmenssnaTs N.8.0. AUUALANLEN

lunsdivl derivatives a1989AUT1A @9 underlying 201961 swmmmoaa
gdonansaailuseiatiuvdasauag derivatives winifu viedl sanaag
underlying Aunlilddudl v3a underlying Miiluasesznavuasdufisonan
saaiflusansuatnenirernouaztiame liatounsviaiasn

2. Waulunisadny uaa.aganfiunisasnuly derivatives lesiaiia

2.1 nsal MFI"LG\"ssqu‘imr‘mmsamu‘lu derivatives way underlying uav
derivatives Magasnuliatvdniauluiasenis

2.2 dumsaindlugdeanlu derivatives atinalnatinovidlodof
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gofi

2.2.2.1 nsaiilu OTC derivatives Tuilssina'lng saviiddeyana

At

' ] . . o - o &
duii 6 : 53nssuszian derivatives suundntnaainIsaINuavil

1. dszan underlying derivatives 17inamua;mﬁLﬂuﬁjﬁmmﬂﬁm’aaﬁ
underlying atinvlaatinguilonzanalaatinaaail

1.1 niwdduiinasnuanunsaainu'le

1.2 daneanids

1.3 dauanildaudu

1.4 a3éie 120 credit rating w3a credit event (Husiu

1.5 wvasd

1.6 vinsfudiu

1.7 dutinguiualnadoi

1.8 underlying duauiidiinounmienssunis n.8.6. AVuALRNLEY

unsdif derivatives g1989fusA1aas underlying 2196y ATd1980
dgenansadiiusanilaaiiu (spot price) wiammdyandaziaaioniin
(futures price) wintlu Wotl s1anaay underlying Aui'liladdudl wia
underlying Adluasdsenavuasduiigona1n savifluiinansuading
ATvaNvUastdatng Tiataunsnaiaeae

2. Waulunisany uaa.aganfiunnsasnulu derivatives ‘lasaiiia

2.1 nsal MF "eszuLAeiAun1saenuly derivatives wag underlying 2ag
derivatives Mazasnuliatnotaauluinsens

2.2 dumsuaindluddeanlu derivatives atnolaatrondlodod
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives &afi
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vlu 5w, suasifingvinaaniziadoty
#{A1 derivatives

2.3 lunsdifagaasfinsnssuiidanssonavduudia derivatives &ugn
av Juatlusaidunindduiinasnuaiunsaaamule vieill Lidnasnuas
ufidndsunavmiafininnadonauusiuiay

3. ndnunauriisdunsedt underlying tilugaif

lunseildd derivatives §i underlying (fludufiann 1.7 dufidonarisiasd
anwag fvil

3.1 Lﬂumjﬁﬁﬁn'ﬁn'mumﬁmsmmm"ln“ar.jwﬁmau TaadiniTszy
unavayauad underlying wiadadusvavinunlalunsaiua uazdinisg
AnnaduidliiiluiRafiuauanumanzauaasasdlsznauuasdail el
underlying w3ailadadunansasinisiedaulmeuannzaainatioiu
hEEHoR]d
3.2 L']Jum.iﬁ

o

Junutauna derivatives wia

ifidnmazatnslanattonds dotl
AsnsEaNafattaieIwa Taedudufing

o

ﬁh gp_

neasladnsoly

o a

3.2.1.1 dufifiavdisznavusazdrfiinntn < 20% wasnitutiniionua

3.2.1.2 dufiiavdisznaudrladaniiofiinin < 35% wastitutinonua

‘lunszﬁﬁtﬂuvlﬂm'maﬂ'nmma Tasavdlsznavuddusasfitinvin Ay
ansiAavualu 3.2.1.1

msﬁmsmwnjslﬂssawﬁmﬁnmu 3.;.1.1 way 3.2.1.2 lisiaviin
avAUsyAauNLALIdaIfuNaIAI NI UNTUALNI AT

a oo

3.2.2 mﬂuumnaaﬂﬂsunanmv]umuJ'uvisaanmaanumaomusaumumn
wsaLﬂumjus'lmmaammau'mumn

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Miulderaudavluasudiu dodl

3.2.3.1 dluguiiifiasrlsznauiluasansuiaduaninasnuaiunse
AINULATALATY

3.2.3.2 dladmwanduainuaudasiu (pro rata) i@daunileinnasnu
aomu‘lum’mmsusaammwuuimmsau,mvlmwal,ﬂu”l,ﬂmwamnmsm single
entity limit zagnasnuiiu

3.3 Lﬂumjﬁﬁ%ﬁnn]svjmuﬂﬂﬂamﬁuﬁﬁmmmL?‘fi'aﬁauawi'mmﬁvlm“
afvdasyaIn uaa. el wndsingiaanifudonandluuiEnlueiana
JURA. uRA.dusasdalifiuinsnisilasduanudiautgsnisnalselaiacing
fidse@nénwaln

2.2.2.1 nsaiiluy OTC derivatives °Luﬂsvw|ﬁ"h/m maouﬂﬁmmwanmwuo
vilu sw. ﬁmmsmnnaummaww“ammmu mumwﬁamﬂ derivatives »3a
tiA1 derivatives

2.3 lunselfiagsasinsiseniiaaansadonauduaifia derivatives &ugn
a9 RuAiudasiduninduninasnusninsaasnula el lidnasmuay
uidngsunauniafiminndonauusiuiaiy

3. uannawaiindunsgt underlying (flugd

unsel derivatives i underlying fluguinin 1.7 dudfidenarisiasd
Aneauy sl

3.1 (HugufiiifinnsAivuaidnisdiuraliat ooty Taafinissyy
wravrayazad underlying wiaiadas19qiinunlalunisdun uazfin1g
Arnaaadlififlutlaiuainanuunicanaadaddlsynauunanaidl Wil
underlying w3ailadudonansasinisiadaulmmuanizaainattoily
bR R

3.2 dluguiinfidnwazatiolanatronds doil

3.2.1 ﬁzjﬁﬁﬁmsnsvmﬂmamommwa Taeiudufiifidnwazlodnway
il sl

3.2.1.1 sudiviasddsznavusazifitinuiin < 20% wastinwiinifonue
3.2.1.2 sudiviasddsenaudiladiudefiinin < 35% wasniuniinifonua

tunsaidluldaugniizaaia Tasadddsenaudrdusdasfinnin'laiiiu
dnniivualu 3.2.1.1

ATRAITAUIAITATEA U AL 3.2.1.1 uay 3.2.1.2 Lisdasiin
avAlsznaufiiAentasAunasdrviatiniuduuiiaisan

a o a

3.2.2 mﬂumnamﬂsznanmguumLﬂuwsammm"aonnmaomu%aﬁ'lﬁuﬁn
wsafludutisianasArnsaliniudu

3.2.3 dufidulauanain 3.2.1 uwag 3.2.2 Miluldeaudauluasudiu doti

3.2.3.1 dluguiiifiasAlsynamiuasasusadaugiinasnuaiuisa
Aaanulalaansg

3.2.3.2 dadmwaduainuanudadiu (pro rata) &fiaunieinnasnu
aamu‘tumswmmsaammmu‘imﬂmsoum"l,mwmﬂu”wmuuamnmm single
entity limit waonaowuuu

3.3 luduiiilasunswaun laagariuiianuinidadawazvinniiii e

atnvddsyaln uaa.edl winlsngitgantiudenarnduuisnluiaia
AAIURA. URR. UUADITA TTIunsnrsilasdumnudaubanianailss e
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3.4 fimsudasdaditiuratnesaiaoilulsyimaiuvinmsriudanifimsiaua
dayaatviuuanisal

3.5 °lunssf‘mLﬂuﬂﬁunauauminﬂnmm aufidonasasfIuImANNAINLT
athounflvatolavdavaiaatine dofl

3.5.1 ;eifaqiiu (spot  price) uwIame&yan
price) vavdurilnadaai

3.5.2 ﬁﬂﬁﬁuﬂ“ﬂnﬂﬁmsﬁﬁmuammnswmﬂaaﬁuu%aﬁma'fn&m&nfiamr;l
fwninuastud Tnadausridualadur1nily

3.5.3 adygndamaaremiisrededududfud Tnasaaiony 3.5.2
3.6 lunsdidfuduiduia dufidonandasdrmnalaaldunastaya
d1vavannsaviunasniigIuinsuadlssinalnaniasivlssing wia

ANARNNTIANRUAILATYENNIT Laa. uaaLiiulaI3EnsAuIMaY
HWaluazidenanaunsagzviaudnsduidalsaatnoviungsu

4, ndninarindsialufininddudisonasanisiissuiiniunisssniu
(cover rule)

URA. m"aﬁm‘lunmwﬂauwaanaamumnﬂcumwLLauuamwmaao‘lummum
quowamamsmnaamumamaams.mumumamnaoma derivatives &usnag
1inaaniaii'laasnuly derivatives fu waztiuldauigineu
AOLYNTTUATT A.R.6. AUUA

5. ndnnariindudiniunsasnuiifiinaiseaediiaannnudes

Tunsdiv uaa.a9nulu derivatives 1 underlying ‘Lila&afenAunsweagud
auammwmﬁmmsaamu’tu derivatives @unatisagiiuldauidriineu
ALTATTUATT N.R.0. ATRUA

6. uaninariiududinsunisasnulu OTC derivatives
ws¥nIanseavialiifiziannaslu OTC derivatives &odl

%
&

fauaal9nn (futures

6.1 Wadauandndranfisairuniauaziivyaneyfisssuuag derivatives W

uaa. nunniud 15 uazfugaviraaasusasidiau Weil lunsdiiiudonad
Hudungavinnisuas uaa. Wdwauaruasyargfsssunialuiuvinnig
da'lal

6.2 °lunssf‘n’7iLﬁﬂmmmmiﬁdawanszmmﬁas'\mmao derivatives  atinofl
Hod1dgy Ivadgygrdndravfivdaruianasudvyamigfisssuuay
derivatives T¥iu3ENIANTNTIUAUTN

6.3 Adyandndanilsfusanlvifinnsarogiuy derivatives 1ifa uaa. sa9
aa'le

atnvfidszdndaineae

3.4 fimsuaavdatitiuatrsaaiiasilulssimniuvinnsriudaiinsaua
nyaatviutuansal

3.5 ‘lun;scﬁﬁLﬂuﬁﬂﬁnz\juﬁuﬂ"ﬂﬂﬂi{m% AafidenasiagaIuIaANnGILUS
adnilvatnelaniaviaruating avil

3.5.1 snailqifu (spot  price) wIasan
price) vavdudlnafuai

3.5.2 ﬁﬂﬁﬁum‘iﬂﬂﬁmsﬁﬁmmmmnswmﬂaauu (spot price) n3asnan
feyeundamaaroniin (futures price) uasdurnasaaidumlndudinils
3.5.3 s'lmaizysuuwamﬂmwu'mmaaonnmjuaum‘lmnmmmu 3.5.2
3.6 lunsd@Aduduiiduia dufidonansdaddnalaaldunastaya
awdvannaanurasniaundnsuadlsind lnaniacvlssing wia
AUIAUAINTIARUAILAZUSNITT URA. LA TULRUEINTEAITA I UIAL DY
W aiidenanausadgesviaudasduiilaleaatinoivunysu

4. n&ninaurinisialufinfwiduniaswasanisirseniaiuniseany
(cover rule)

URA. sfaoﬁm'tﬁﬁm%wﬁﬁuwaanaamumuﬂmmwua“uamwmaaa‘lummum
Lwmwamamsmna\mumamaomsmummamnmma derivatives &ugnag

inaannalii'laasnuly derivatives iy wanfluldauddrtnou
ALTATTUANST N.A.6. ATRUA

5. viananwwnLsmmwsnmsaomummmaﬂszmmﬁaamm'lmﬁm

unsai uaa.a9nulu derivatives 1 1 underlying “Lail2&odenAuniweadudi
a“aﬂmwmammsaamu‘tu derivatives @anatdsadiuldaruidrineu
ALYATTUATT N.Q.0. ATKUA

6. naninaaiiutdudnsunisasnuluy OTC derivatives
usENIan1seiaialrfiziannaslu OTC derivatives &adl

¥

yaundiaznaaleniin (futures

6.1 Widdauandndavilodnauazudoyariafsssuuas derivatives T

o oo

uaa. nuna3uid 15 uagiugavirezadusasdau il lunsdiiiudenan
Wutungarvinnisuas uaa. idnawasudsyasigdasssunaluiuvinas
da'lal

6.2 ‘lunszﬁﬁtﬁmmqnwmiﬁaiowaaszmwiasmwao derivatives atinfl
Tad1dey TvadayadndraniivdrtuiauasuivyamIgfsIsNany
derivatives T¥ius¥nIan1sns1uium

6.3 Adyandndranilefunanlyvifinisarogiue derivatives iia uaa. 5a9
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7. ndnnariisdudniunseiniuadouaniu credit derivatives

uaa. saslfifasdauladet

7.1 VL“ﬁﬂLﬂuﬁjﬁagzgﬂu credit derivatives ‘leanigiianisanainuided
LNt

7.2 vinilugdeyanlsianiy credit derivatives Addnwazuadgsnssunsa
WinuAaeAus snssuamwuaamo‘tm ol

7.2.1 Credit Default Swap : ds'ldun nsanaslugiugsdalszAuainy
Lﬁmmumsmmmnmma\annmmmmsn’tumsﬂwsmumu obligation uav
WiAWURAIL obligation i ‘Imumammmau‘lug'\uuwmﬂﬂivnumﬂmaﬂou
msvwnwuma”maoms"mummamnaosﬁaﬂs"nummLammamm credit
event wuimﬂauuNa‘lwuamnaosﬁaﬂsunummLauaﬂsnmuummum (‘lu
n3eilii‘lilAn credit event mamnaamauam‘iu‘mﬂsnnmumm:uﬂnm) el
"1i31 obligation zditRaesianisifien (Single Name Credit Default Swap)
w3a obligation uumnswmsmmuum“lwgmuﬂsunumwmamuuum
dhseniifiaiin credit event dufu obllgat|on smms‘tmsmmsuu\nﬂusm
usn (First to Default Swap) wiallaifia credit event fiuffu obligation
sanslasanisuilelungu obligation mauum'svj'lsws'm'mul,awu‘lumu
2a0duninesaiy uadannasarasudvuadiaiia credit event dudu
obligation nashan1slungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiun msmnm‘tuswu”wﬁaﬂsvnu
mmmmmaaaumswr;la‘ma\man:nnmsamawaowamanLmumavvl,mn
AnFunInda1989 Taaguradssduaudavfinisennwuiiazdne
wamammu‘luam’mammaamsmaﬂmmmaaonnammanLnﬂmuma fn
AU ua"mumamaa (mu) 2AIYAAYATITHADIRUNTWE D198 Wauan
Aun1siisdalssAuninudasaslaunanauunuuay mumwmu (e141)
wasyaA1aAsITNaaRUNT N9 IviduaalseAuaIudes auninay
tAa credit event wiamsurdtuuadeya (nsdi'liiAa credit event)

7.3 sasldduananasgruauidiivuaiag International Swaps and
Derivatives Association (ISDA) wiadganunassruduauiaiitneu
pansy dufitannasnidanwasdod

7.3.1 dwaldidedvlaaunguune uazlidansaudoAunguuiainedla
naNMENLURAAUINNINEINTan U adU

>

7.3.2 "L:iﬁw"qrimumﬁﬁ‘flﬁﬁmﬁﬁr‘imum“l,ﬁum'lmstmovmvi {euaundia
218 829MUT credit derivatives uanvaadautiealy
7.3.3 ‘hifidadmualvinasnusdavaaldanudavinaliunaduan

aa'le
7. ndnnariiududiviuniswindluadauaniy credit derivatives

a va

uaa. sasdfiidaudauladodd

7.1 widlugdeuaunlu credit derivatives latawnziianisanainudae
Wiy

7.2 windluadqanldianiy credit derivatives Afidnwaizuasgsnssunia
WiguLAavAugsnssuattguilvacinele Goll

7.2.1 Credit Default Swap : do'leiun msmnm‘tuswuuwfiaﬂsunumm
Laﬂomumsmmmmr;rruaonnm‘mmmsa‘lumsﬁwsmumn obligation nav
WrAWUAIN obligation i ‘Imrmamm'nnau‘tug'\u”wmuﬂs"numwmauou
msmnwummmaomsuwummamnawaﬂsunummtauamamm credit
event muimﬂauuwa‘lvmamnao«fﬁaﬂsunummLamﬂ'snmv]ummum (j'u
nseinlaivAn credit event °uamnaoavau&mummunmummuﬂnm) el
"ai31 obligation agfiiiiaesansiéen (Single Name Credit Default Swap)
w3a obligation finaresansdeAvualuiunadszAuanudasiiviin
dszutifiaiin credit event dufu obligation sanslasnanmsuioiuse
usn (First to Default Swap) wiaufiaifin credit event fiufu obligation
smms‘lmsmmsuuo‘lunau obligation ﬂoauumsﬁﬁuﬂmnmawwu‘lumu
aa9duninesaiiu ustiannadazasuiuuaiiiaiia credit event fufu
obligation nasansTungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leiud n‘msmnao‘lug‘mvwﬁaﬂs“nu
mmmmmamumswumaa\mmm:nnmmmawaawamammum.ﬁlmsn
AnFUNINES 1989 TaaguredseAuaiudafinnsenniuiiazdnn
Namammu‘luamimomusaamswaaﬂmmmoaonnamswanmumnmvmn
vy LLawmumamao (mu) 229YRAILASIINADIRUNIWE D198 Wiauan
Aun1sisdalseAuainudasaslaunanauunuuay mumwwu (e11)
°1|a\mamqmﬁsswaaﬁumswﬂmqao‘tunnvgmﬂﬂsvnumwmam AUNIY
tAa credit event wiaasudvuasayan (nsdilitAe credit event)

7.3 sasldduanuinssruanidivuaiag International Swaps and
Derivatives Association (ISDA) usaamm']mmsgmaumummunmu
taufy defivannasifidnsaizdod

7.3.1 dwaldiedvlaaunguune uazlidansaudefunguuiainegln
nIAMINLLRAAAUIANINENTan YU AU

7.3.2 “Lajﬁm”afimumﬁm‘lﬁa”mﬁﬁfimum"h“lumwmmmuuu’%a fuada
889NN credit derivatives fuanododandely
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UaNInEnia | gy wiameanwalasigduadroleadovnionianaisadrenudiseaa | vi¥nianisazasuniausionidsglamiianizainndnning ninddu

WINERUAY | aagnssunis n.a.6. wialsznAdITnauARILNIINATS ALA.0. Avue | Bu vianeannalagiEduadneleadnondenianaisadreauiidssana

Lwya“ﬂ}‘ susa’ldll uualunsdlviaazAssunis A.Q.0.u5adTNUAMEATINATS | AMIZATINATS N.8.0. WiadsznATAIUAMZATINAIS N.A.0. ATRUA

MINERULAY | §.6. Wianuiugauviafidsznaudlavianindnlssianuiadnwar | dosalddl tuuslunsdifiaznssunis a.a.a.uadrinouamenssunns

naInusIx wagndnnindusansndfurianismaannalagisu n.a.0. ianuwinrauniaflsenmaudlaniaindulssianniadnuoy

guil 1 : dandrunsasnuiidinamugaannintgduniaadoan

(single entity limit)

aasndnnintvaninddunianisvieannalaaigau
1wl 1 : dangrunsasnuiidinaaugaanningdumnia
(single entity limit)

AN

9ia sziannswedu dna51872u (% 2av NAV) 2ia sziannsweau da31872u (% uav NAV)
1 | esasnadging liddadnsaiu 1 | esasaedgineg Liddndnasgiu
2 | ad@sandgsinvdsying 2 | wihea CIS i dadasiu
2.1 nsdldl credit rating aglu 2 i dednsaiu 3 | Sudhnusaas&@siiiauwvindu aivAu 20%

Fuduusndulal

2.2 nsdldl credit rating aglu TaitAu 35%
586U investment gradeuwsisinnin

2 duaULLSA

wihe CIS LA daangiu

TaitAu 20%
n3a'liiAu 10% iaiilu
nsasnulusivlseinania
Hiinseuntufigiaiiunag
arvdseind Taatdanly
credit rating wuy natlonal
scale dofluluanuinouad
munmuﬂmvnssums
n.8.6. UsgnAdInus

4 | Jushnusaesansiiauvingu
WnnuEnIanaanasI§15H
snravatilanaaoniioaail
4.1 4 credit rating atluszéu
investment grade

4.2 \dusuasaaudu il
RWILH U NUIANNFITNTFUNR
Huilsydu
(hinuldudnnsaesiansiiauin
WurhnifiiaglsyaorNanis
Atfiuauzadnasnu)

mn‘v"icﬁumnu‘%m{aan@ﬂm;
fidnwazattlaat1aniionail
3.1 {i credit rating agluseau
investment grade

3.2 lusuiaisaandu Wil

WU AN AR T
FsunaiiludseAu

LiAudandei udusdnnla
AFININ

(1) 20% w3a

(2) dhniinuasns a1
a9nuulu benchmark + 5%

4 mswmsﬁﬁﬁnwm"ﬂsnmumu
4.1 uesiasudl asanse
viunmu SN vis;g 3

fnn NefaanInagduau
Aguanelna Wiaanuag aw.
avdszinanlasuauaa i
Usznaugsaa aw. Tudssina
Tne

4.2 Juanasifidneaizanng
Taatraniivsoil

4.2.1 saaniifluuzEnan
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Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

Y

mswmsmuannmmsnmumu
5.1 Hluasiasudl m'\minwu
Qamu SN w3adnn maaanamm
duaunguang’lng wiashn
Uad §W.619UsENAN 165U
ayanalvdsznaugsfa sw.lu
Uszinea'lne

5.2 wwuamaludssindlng

5.3 {i credit rating atiluszau
investment grade

5.4 \fluasansiagluseuy
organized market #3atiauLvin

LivAudasdod uaius
aaslaaggenin

(1) 20% w3a

(2) ihntinuasas &
aynulu benchmark + 5%

ningRudodl

6.1 mswmgwuﬁammuﬂﬂusﬁvamﬂ
‘lunismlwffamwé”nm‘s”wﬁaim‘s”u
Haynuim'lduas SET uiauay
mmmﬁamwﬁnm%wr;i‘sijoﬂssmﬁ
(wei'ldinubvnnasungaanas
fgsatszninafunisualunei
anavih lufinsiinaaunisiilu
nanniwddaanalu SET wialu
aR1adaaRRNNTWE
avilszing)

6.2 An&ITNUTaanlaau3EINT
amm‘uu"tmnmungumu“lmn
wianguuaavilszing sﬁovm
maonmymnm‘;«ﬁamﬂiu
nszmuﬁ‘amwﬁnm%wﬂahu%u
Wasnuliuas SET wianag
ARIALa NI NNTWE .
svdssine (welaisIndousEnn
agszninvafiunsualuiai
anvilvfinsiinaauviuaan
mnmseﬁamﬂiu SET waalu
aaadauanannine

LiAudandet uaue
aaslaazgenin

(1) 15% (wsaliiu
10% wiaflunisasnulu
avdszindnsacfinigg
wAWudigdiaiuiag
avdsyind Taedanty
credit rating wuu natlonal
scale dosiluluansnenat
dilnvumangnssunis
n.8.6. UszAAAInua)uda
(2) W wiTnaasniweEdudi
aynulu benchmark + 5%

neiianu
4.2.2 ¢aaniinsiilainataya

uasildieefinaasdua
a4 filing

4.2.3 lumsdiviiluanansiid
Avuaiuasendl < 397 Ju iy

uaTuiamu uarli'laidnmos
MU 4.2.1 v3a

4.2.2 pfimszynuaUaANT
guonamsaviiluyanadeil
4.2.3.1 &W. W9. U732 uA. AU
NYNUNEINFILFTAARALY
N5

4.2.3.2 surmsaauiu

4.2.3.3 su1m1Ta1ng
JILATITU

4.2.3.4 sumaianIsnees
uavannsalnIsN A

4.-2-3-5 US5HNARIATAIR UL
Matada

4.2.3.6 sunATWUNIRUAR
AUNANRILLREAUNA LI DU
dszindlne

4.2.3.7 swasianisdeaan
wazinwnlssinealne

4.2.3.8 sUNANTAIRINLLUY
dszind'lne

4.2.3.9 uA.

4.3 &uanaludsenaine
4.4 4 credit rating asluszéu
investment grade

4.5 tunseliluasansiil
n‘mumu?}'\smu > 397 Ju
HuuauiaInu savdu
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avilseing)

6.3 Wutiagluszning IPO ia
nsaangidaudauaeiy 6.1
6.4 aEITIR N aLATUEIY
Al

6.4.1 Huanasuil ananshe
uilAonu SN wiadnn

6.4.2 i credit rating asluszéu
investment grade

6.4.3 Hluanasiigaaninde
dueunguinglnauaziauanny
asastulusvlssing wiay
2anIRAITUANNHUNE
avssing

(uei'lsisyusnanuasy aw.
avlssnan'lasu ayga
Usznaugsia sw. Tulszine
1ne)

6.4.4 fuamansiagluszuy
uav organized market w3a
Wisuvin

6.5 aT1&ns Basel I1I i1 credit
rating atilusgdu investment
grade uazatluszuuuad
organized market wiatviauivin

6.6 DW 1 issuer rating atlu
5¥6U investment grade

6.7 wiha infra wSauie
property ¢l

6.7.1 wiha infra wsania
property Miaansidaudtaunaly
nszmuﬁamwﬁnm%wﬁaim%n
Kavnuiinliuas SET wianav
naadaunanan NS
aUszine (we'laisaudeniae

neifauniaatlussuuuad
regulated market

niwedusod suduliiAudandot uaus
5.1 anasvuiaansdeuda | d00leasgend
malunszaudamandnning | (1) 15% wia
fwsuasnuialiluas SET | (2) dhwinaasnsneduiia
(ua'lisAINNRTNUNKNDAN | 3ulu benchmark + 5%
ATFTAELITTWIIETUATT '
uAluwmgnanvintuiinsiin
aaunsiflundnniweddannalu
SET)

5.2 @swvawswuﬁaanimuu%ﬁ’m
n¥navduliineunguunaing
deiunasus¥ndenandane
lunszanudiamandnning
svsusasnuidladuas SET
(we'liimubousEviagssning
gflunsunlamananavinlui
AsUiNaauuaanInNILa
analu SET)

5.3 vunagluszning IPO wia
nsaangdaudaananiu 5.1

@

5.4 AAITTIAN UEATUEIU
Aol

5.4.1 flussans Basel III
5.4.2 4 credit rating aejTusgéiu

investment grade

543 Lﬂuqﬁ'\mgﬁﬁﬁnmmzamo
Teatonile dail

5.4.3.1 ¢jaaniluud¥nan
neideulu SET

5.4.3.2 saanfinsidawadaya
Wunsm il leafisnaandaa
s filing
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ﬁanmaﬁqgiszmwml,ﬁums
uAlawmanaravinlufinsiin
aaunihadinanaananAsia
aalu SET wialuaaiadaue
naNNIWERIUTTLNA)

6.7.2 wiha infra wsawihey
property Miatlusening IPO wia
Asaanstiinudamaaiu 6.7.1
6.8 g3nTING9El NaFeyas
credit rating aglusedu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | wiwd&uduuanwmilanaiszuluy | Wiiu 5%

2ia 1 - 2ia 6 (SIP)

winewne : & ndunisasvulu derivatives on organized exchange "aifi
AafduaLtAIAY single entity limit aasq&aan

5.4.3.3 lunsdliduasiansid
Amuaiuissuil < 397 Ju iy
weiunaInu uazlulead
aneaganu 5.4.3.1 »3a
5.4.3.2 jiiaszgniuaines
fsadvnansadiiuyanasnad
5.4.3.3.1 yeamamuza 4.2.3.1
- 4239

5.4.3.3.2 amﬁumstﬁu
senInvlsyinandsenane
Huaundn

5.4.3.3.3 &aiunisdu
gvdssinanfiansaiyvinuasg
wenAuyanamuza 5.4.3.3.1 —
5.4.3.3.2

5.4.4 TunsdlAduanansis
AvuaTuzissuil > 397 Ju iy
weunamu savtiungidaunia
atlussuuuav regulated
market

5.5 DW il issuer rating asj
Tusedu investment grade

5.6 fsnssudeil Nedeyand
credit rating atlusediu
investment grade

5.6.1 reverse repo

5.6.2 OTC derivatives

5.7 wiae infra waaniiia
property MflansazATULIU
auil

5.7.1 aﬂmtﬁﬂwﬂvamw%a
aglusynine IPO tan15an
nefiaudaunalunseanuda
A ENIANTNEFIUTUNRINUY
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a'llwag SET (us'lisande
WhaININNaLTTNIN
adfiunisualuianaianin
Tifimsuinaauniacina
aanannsdiaaalu SET)

5.7.2 \flumitauasnasnui
lildidnagnszananis
aonulufanisiaseasne
AUFIU aFIUFUNINE u3a
&ndaisiain ususnsdl
(diversified fund) e
UMY
ADLENTINNTT ALA.6. ATUUA

6 | wiha infra wsawa property | - e infra lidnAadasaiu

TN NUNURINTEUSATTANE

AsaInulufanIsTaTIdsy
Wug1u adovsunineg wia - wiae property litiu 20%
a&ngnsia usengel

(diversified fund) enuwuInng
NAUNINUAULATTNATT N.R.6.
Avua uazfiandaiyanu 5.7.1

7 | iwdRuauuanfiaanniiszy | syuAulitAu 5%
Tuaia 1 - 2ia 6 (SIP)

winewe :lunsaiflunswddudod Lifiiad1nuaiAaadu single entity
limit wav3urn Jaanasi@swiagdug ualuanse

1. Surdhaviassd@swisuvindudiatianisafivouuas MF

2. derivatives on organized exchange
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] > ry) s a o A ..
#uUN 2 : AaFRIUNTRINUNAIIUAINAFNAINS (group limit)

guii 2 : FasFIun1sasnuiidImIamuAguAanIs (group limit)*

2ia sztnnnswedu 30318721 (% uav NAV) 2ia Uszitnnnswedu dm31872u (% uav NAV)
1 | msasnulundwdduaasui®¥nnn Liiudanladaruiesotd 1 | msasnuluniwduuag Lidudanladannils dodl
usEnNaglunaguAaniIsLaeIdu | naluaans inazganin uiFnnausEnnagly | uaiwadnslaazgenin
wiansindugayagrlugsnssu ARNAANITLALIAUKTD
o ae e % W3 U o % 13
NIATIUAUUTENAINR (1) 25% wa atstanfugdayeynlu (1) 25% w3a
(2) v nitnuasnind un DINTTUNIINITLIUAY | (2) Y ndnuaInTwe&ui
aynulu benchmark + LIENAINRT aynulu benchmark +
10% 10%

wineng : dusunisasnulu derivatives on organized exchange aidi
dafuatieldu group limit aavadeyan

*anene: unsaduniwddudotl Lifidadvuaiaeidu group limit
1. Surdhnviassd@swiguwvindudatianisafivouuas MF
2. derivatives on organized exchange

guil 3 : Famadrunisasnuia s ulssanniweg&u (product limit)

k%

guii 3 : dandrunsasnuiaaaulssanniwg&u (product limit)

2ia sztannswedu da31872u (% uav NAV)
1 | SushawiaasasiisuvingGy - nadsziansinduliuliu
#1n B/E w3a P/N Mlduananiu 45% adalusauilieyd
aguanglng (lusudeananiu (wialusauangnasnu
pvilssinduasiifuanafnaid) dwuiunasnuinifiang

Hukjaan v{ﬁodm viaadaan
ol

1.1 suiasvsasanfunsdudid
AQVINELRWITIRG Ty

1.2 aw.

1.3 wv.

1.4 ua.

1.5 n'ssﬁmmmmsaaﬁuvﬁaﬁaq
ande

(Lisrudadudnniannans

Wiauvinwurhnnfiinguseaea
tNanTeILiuIIULAINDINY LAY

Tasvns < 11)

- dasvsiululddy
nasnuagiAsanIsusa
angdeyaAaLviia < 6
Wau viefilamiznasnu
Afa1efalasonisuia
angiodeyey > 1 1

?ia

sziannsneau

da31872u (% uav NAV)

1

WBudhandans&siiauivin
Wurn B/E uisa P/N &
yaaamuaguuang (la

s lusvusying

aavfifuanadvna) tilugy

aan KR niagdyan
Aol

1.1 sumAsurasanliu
AL uAfinguuNaLang
a9y

1.2 sn.

1.3 .

1.4 ua.

1.5 uss¥wneainsadfuida
Matande

- AUl 45% wdaly
sauTlifeyfiuueiilu MF
a1 1Avn1g < 1 1 Wiale
AIUTAUAENDINU

- dasn2iesiulailadiu MF 1
angnNavnuAdLida < 6 Lau
il Lawy MF s
a1glAsens > 1 1

17




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

nindduiinasnulasuiay
Assudndnangdeyeynaiu
reverse repo w3a securities
lending “3a derivatives)

nineidudodl

2.1 B/E P/N v3a SN vifiidauly
vuldauiausnasnulasiiunng
TvfinsfuTlaud@nsizunsasluas
A5laauIsnsinguanadiviue
wiafidaulalvinasnusunsaany
Aupaanasansle

2.2 Wurhnniaes®@siauvingu
dniifiszagiiannisihniiy 12
Liau

2.3 total SIP muaia 5 uavaudl

nalseansindu
Ay 25%

(LaiTaudoniwedui MF
165uTaunssudnauain
AdeyayIaN reverse repo
"3a securities lending #3a
derivatives)

reverse repo

i 25%

securities lending

iAiu 25%

asd13694l (total SIP)

5.1 as&svibildaansidauiy
nanniwedgdaunaly SET wazlu
AaIada aUuAN SNV USTLN A

5.2 anasibilddazeagly
nsveudamandnniwesnyus
anurliduag SET uavzadnaia
damendaninderslsana

5.3 anasnidamalunszauda
andnnFndaIvsusaInuly
doagszrinoualumiaianavinlud
ANNAAUATIRITAIARIAANANAN
nsdamalu SET wialusaiada

nalseansindu
LaivAu 15%

ninegudoil

2.1 B/E P/N wi3a SN 7l
Wauluvihalfausiaus MF
Tesfiunslvisinnssulau
&ndizansadluanaslaniu
S8asinguunaiiviua wsadl
Waulalv MF aunsaanadue
nhiRloPaEabalol

2.2 WudnAnIanans
Winuwin§udniifissasinan
asEnLAu 12 thau

2.3 total SIP @u1ia 6 uav
sl
(dafilildfunisaanuaas
AvNUNUile uagnaInu
buy & hold Aasnulu B/E
P/N SN 3udnnsansans
Winuwindusn Adanglai
tAuangnaINU wiasauns
[9NuUaIMF wiafinnsasnu
u derivatives \ialu
nFwetRusonandang
daaadaviuaranainu)

saAuluAu 25%

reverse repo

iy 25%

securities lending

iy 25%

18




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

A ENJANTNE R UTEN G

5.4 aansnd mwmsﬁwﬁﬁomu
Ann wIans &5 Basel IIT M1a'lel
atluszuunag organized market

wiaiautvin wei'lisan B/E uay
P/N

o ol o

mﬂmsmuaumnmmmvﬁaaa
AfamaITLaY Haanas a1
fnNAIsTaaInuls (non-
investment grade / unrated)

Au 20%

derivatives &ail

6.1 hedging limit :
N9L21iNg5N55U
derivatives i
Yagiszavdiianns
anANULEeY

"Lmnuuammmmm Al at

6.2 non-hedging

global exposure limit

OTC derivatives

limit : n15wainvin
851354 derivatives

6.2.1 asainasnu'lid
nsaInuuuutuay

nitAiianisan

AMuLEEY 411 net
niaannIsaINuly
derivatives
TditAu 100% uav

NAV

limit
Au 25%
A9 NAV
(LitdAuns
AINUUDY
ARINU Gvil)
(1) nasnusiu
ila
(2) nasnu buy
& hold
(3) NaInund
ATUINITARANT
a'lulvifianu
LRENATURATW
AXAY LU l6d6
Wifidannaedu
adeyanluns

asasdeil (total SIP)

6.1 vinduanura 7 lu
dun 1 : dagIUNsaInun
AN aan NI unIa
Adeyan (single entity limit)
6.2 @571&15 non-investment
grade / unrated u,m"l,usmm
asasnil mswmsmuunamu
fANN KIARIIRT Basel III s
ANBULATUAIU Gl

6.2.1 fidnazau 5.4.3 uas
5.4.4 wava 5 vavdiun 1:
AONFIUNTRINUNAUIUAN
KWaannindauniaadeyan
(single entity limit)

6.2.2 i credit rating aglu
sefuennIN investment grade
u3a'lufl credit rating

saAuluAu 15%

derivatives @il

7.1 asudnvingsnssu
derivatives Mififngiseaed
WansanAudas
(hedging)

TitAuyaA1ANULR 9N Al ag

7.2 nsdnvingsnssu
derivatives MiiladiNansan
ANUL&EY (non-hedging)

global exposure limit
7.2.1 asdl MF Liifinnsaanu

wuyfuaiaut

i1 net exposure MLAnaN
nsasnulu derivatives  1ae
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6.2.2 Asainasnudl
nsaINuLuutuAay

A1k net exposure
Adnannsasnuly
derivatives Taayaa
ANULREMEFIFA
(value-at-risk : VaR)
wavnasnusadilu
ol

(1) absolute VaR <
20% uag NAV

(2) relative VaR <2
Wit 2av VaR uav
benchmark

KUK : “NITRINY
wuuuaau”
RUNEAININ AT
aonuludyandaus
Smidnagng
wuuguaau
(complex strategic
investment) w3a A3
aonuludyandauns
Mg
qfuaiau (exotic

AFIULUDY
feyan'lenn
UMULANTIAN
a6isssu (fair
value)

siav'liutAu 100% aag NAV

7.2.2 nseil MF finnsaanuuuy
Ffuafau?

i1 net exposure ALAnaN
Asadnulu derivatives 1mel
YRANANULR LWL FIFA
(value-at-risk : VaR) uav MF
siaoiflusodi

(1) absolute VaR < 20% a9
NAV

(2) relative VaR < 2 i1 wav
VaR aav benchmark

RANLLKE : "NITRINULUL
dfuaiau” vuiaauI ANg
aamu‘tuﬁn&lmwﬁvamnmwmﬁ
finagnsuuudiuaiau (complex
strategic investment) w3a a3
amu‘luﬁmmwﬁamﬂmwmﬁ
fimudiuaiau (exotic
derivatives)

8 | navnuTINagInIIUNINE /
REITs

Ay 20%

9 | wize CIS A¥adoduay
agvanalng (Ieawniine CIS
sunanaziuianagannaad
Aunaanuu uagluvinly
ANMULAHIURINAINUTIN
wasuudlasliatinos

feasAey)

LA deansgiu

B mineia @ dndunsasnuluduihnuiaasnasiviauvinldudiaia
nseviivaIuradnasnulifizadivuataeddy product limit
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derivatives)
7 | e57&15 Non-investment grade / Unrated ) aitdiu 20%
Aatluszuunay organized market uazlai'le
atlusyuuuavg organized market w32
Wiguvinluaa 5.4 6
8 | navnusuagenzuniweg / REITs Au 20%
9 | wiqe CIS Adadeduanunguuneine (Tae ERTERTO
wiae CIS sunanazfiulaunasgannaasdu 209181

AaINUTIN wasbivinlvanuiavuasnainu
sldaunlasldadreifidagday)

12 srpasiduauasnisaiual WRasanamundnnaaiiditnoulssaa
ANRUR

a9nu (concentration limit)

! = o ; = o P v ) P = o
aHhun 4 : am’lmum‘iaomummu’JmmﬂJmmnmu"l,mmul,aﬂiunamsm

7ia Usztnnnsnedu 3918721 (% uav NAV)
1 | vurasusEnnala | nanasnunudunaialsdnisianisuad
sawnile uaa. sratdardudasfidituluviuuag
UIENIUNAU < 25% wavdrurudndaan
\WJeoieruauasusEnity
(hitfusyuniséiaviuuavnasnunaing)
2 | amansutl asansAe | Bivdu 1 u 3 zasyasmildusiu (total

wilAonu asans liability) zavsaansatu (audiidaxe

Basel III uaz@nn T Tusunsiduaisa)

malocgaans'm‘lmm nUBLNR: YaAIudausiu (total

Ny _ | liability) Lilvitfusausianisidiniinisen
(Wimmboana il | s1g1a5uar0uin Arld318A19378 LAY
Madgineg ni&uuadtinniinfiaiuiialdadAy

WRANIIUUMNAYT | Y390 1y WGudduanAanisiiianas

avlsging) Au Juedu

Uil 4 : fandrunsasnuiainamuauisulagiudaluiansi

91U (concentration limit)

2ia

szinannswedu

dn9187u (% uav NAV)

1

Vuzasusdnnalananis

na MF  saudunaldnisinnisg
U9 URA. NaLfaIAusdaiinulIu
WuuaIuIENINAU < 25% wag
Furudndaaniduorionunnag
uFENiiY

(Miffusrunrséaviuaasnasnu
Neasny)

asdInil aasAvuiiAonu
351815 Basel III wazannuag
taansalaanils
(Lisrudeanansuiiainss
Ine

wiaanasniinness

avilszing)

VaivAu 1 u 3 aasyamniidune
A15w3u (financial liability)! wagsf
aanamasatiy muidaiwe
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