asvasdnisuslaniduiasenisianisnasnuiilainawisideijunu Mid/Small Cap (SCBMSE)
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BaviiuAlae suavidunTnsen1siéu sraaviduainsenisnaaudlas Sanulszaoa
asuAluy
S, AL | . Walvittlutl
/ e Fadunadwviizasnisasnuaasnasnuiialsynaunsadinadtauay Mulszne
ANunINgAaYAta PudvAdnrindanglumdalssianuasdnnaiu ALYNTTNANT
nMsaInulunannine AAuaARIANUY
, — , — 7 Nu.
Uszinanuas - Uszianzasnanninduiandwagdudu viansmaannalaaindunag Ussianzasnannindvianiwd&udu wiansmaannalaaisaunag 55/2559 uay
wanniwgnwia | asuluilsung : aanuluilseina : 7 nu.
mfwr;l‘auﬁu usEnIansazasnumiangvmlselasilawizanudnning niwddu | usEndanisazasnumiausvmdsslaniianizanudnning niwddu | 14/2560 B3av
wamIm | ju wiameanwalaaifduadnslaadouileniavarsateaunlszad | Au wiameanwalaaidduadnslnadonilaniavalsatienunisznd | MsaINUaY
i‘.afl‘.“aiﬁmﬁ ALYATINATT A.Q.6. WIaUsTAARITAIUALZATINAIT N.R.6. ATWUA | ALZATINATS A.R.6. WTalseAARITAIIUAEATINATT A.R.6. ANKUA | NAINU
AUNRZAINY | Fegia'laldl tTunalunsdifinaiznssunis n.a.0.u3adinuaAMEATINATS

a.8.6. Wanuiurauudafilseaaualaviaiuidulssnnniadnae

AagndANFwEuEanswadunianisneannalaaiaau

guii 1 ssianuazaaauifuasasasmanisiduialal
1. dssanuamnsians ‘len

1.1 esasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdnatunalssiaii
warrants

1.1.5 enasnudunddnsazvituasndmduanssuaiu 1.1.1 - 1.1.4
AMUNFUNNUAULATINAT A.R.6. ATUUALRULAN

1.2 enaswil

1.2.1 Wusins

1.2.2 dduado

1.2.3 vund (lunuudulasanin unauWus uasasans Basel I11)
1.2.4 BJE

1.2.5 P/N

1.2.6 luddeuanvdnaniazdaiug

1.2.7 luuaasdnalunailsylamiid underlying iluwusiinsusavurd

fi underlying \fluviunsa share

fosialulil uuslunsdliaaznssunis n.a.a.wiadinouamensINATg
n.8.6. Wanuduraundafidsesnmaunilavsatiufudssianysadnwag

aaa

aaandnnintvaninddunianisvieannalaaigau
guii 1 Ussinnuaraaaifuasnsansmanisiduni'il
1. Usstanuavasans lea

1.1 es&snu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luusasdnadlunadseaming underlying (fluiunia share
warrants

1.1. 5 msmwsmuaumnanwmumuaommnnmnmsmumn 1.1.1-1.1.4
MU ETAIUAMEATTNATT N.R.6. ATUUALRNLEN

1.2 anaswil
1.2.1 Wusiinsg
1.2.2 dndundo
1.2.3 viud (Lunuvudulasganin udauwus uazas1ans Basel III)
1.2.4 B/E

1.2.5 P/N

1.2.6 luddeuansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaminis underlying (lusiusiasvdaviurg

o
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1.2. 8 mﬂmsuuaumuannmvmumLmuannmswmsmumu 1.21-1.2.7
MUTEITAIUAMEATINATT A.Q.0. ATVUALANLGEN

1.3 anasfmiifonu (lisruesians Basel III)
1.4 wm51&15 Basel I1I

1.5 dnn
1.6 DW
1.7 SN

2. aalRNlifaInIIRITuasndntnalYilunl1sadnu

vﬁwﬂﬁuﬁn?ﬁmﬁﬂmsasmmmaowu"lefmu 1. siavfinaaniifiuasnsans
MNNANLAUYINATUEIU il

2.1 ‘Lifiradnuaniadauluivinlvigasmuiinissyniuunnninyadidu
aanuluasans

2.2 awsauldaufiale (saufensaldilu B/E P/N w3a SN vifiidaula
unldgufiaudnasnulasiiunstuiinnsiulaudnsisansaslunsans
Taamuignsinguunadius wiafidaulalnasnusrunsaanaduiaan
aTaTle)

2.3 umauaLnmm.um'nmsmus::mammmmwsmmm”mLwamm
ﬂsvnaumswmsmmmﬁu‘taawuimamoaml,aua LLEQ"?J‘I.IEJ?JE\]?’]F\’]‘VI
JzviauyaAL eI ’immlauamnmmaoa‘maoa‘mLmaomanamifana
adedarvinauuanizassuiuisaniulussduanna

2.4 msasnulu SN sravifluldaudaulaviududod

2.4.1 SN fimssanawanauunuiaas1vasdu underlying dssianidendu
underlying wa9 derivatives amuisyulugiui 6 2a 1

2.4.2 wvinnmsaanulu SN aglinavinlvnasnudasiunauningsuleaq
niwdutudagduniwddunnasnuaiuisaasnule tJuuaiiuldaiun
UIATFIURIARTIAINUATAL International Swaps and Derivatives
Association (ISDA) uasiilunfwadunauisalaufia’le Taanaunis
RINU URKA. daﬁm‘lﬁﬁmsmmwuwanammnnmsaamummam‘lu
navvusasiuNaunsntdudona liluntsdaduusn

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

2.4.4 lunsdiviilu SN ﬁal,aqaﬂmrﬂuﬂszmﬂ UK. davatiunsIa vl
dannasduraan SN dvsialiliinaunisasnu

2.4.4.1 Tvifaan SN Arwatuazuivyanefisssuuay SN lilfe TBMA via

1.2. 8 mﬂmsmuaumuam:rmu‘muaamennmﬂmwumu 1.2.1-1.2.7
MUTEITNIIUAMUENTINATT A.Q.6.ANNUALRNLAN

1.3 anasAmiinenu (Linuasans Basel I1I)
1.4 @s&15 Basel 111

1.5 dnn
1.6 DW
1.7 SN

2. aadutfaaInsIgIsuarvantnauyilunisasnu

nintRunusEnianisasanusaasnulaniu 1. savlinaudulituansans
MUNANNUYNATUEIU GoTl

2.1 ‘hiidadvuaniadaulanvinlvgasnuiiansegniuunnninyamidy
aanuluasans

2.2 swnsanldoufiale’ (saudensalviiu B/E P/N wia SN vifidaula
vunlasufiausnasnulasiiiunslifinnsiulaudnssansasluanans
Taauignisnnguunadivus wiaddaulalnasnuausaanaduaan
AT&TL6)

2.3 fidyaRmAuasasd  uaa.sunsandladaiundsenauns
Wasandadulaasnuldadiosmingua wazfidayasiaidaziauyasi
fisssu Tasdayadonadsasarsdsainunastayaiidadaladedavin
auundaniznnsawduisansulussduanna

2.4 lunsalviflunisasnulu B/E wia P/N Mlaananansdvnaniiitazngg
wiln1s@ B/E #3a P/N dunaneaviinisiuanianiasusasinayunnacail

2.4.1 sW. u9. ¥3a uA. MUAYRUNEINAIEFIARIANTUNTLTU

2.4.2 sunATaaulu

2.4.3 su1ATaNATEILATIEA

2.4.4 sUNAISAANITARATULALEVNTAINITIANAS

2.4.5 suaswanunisgnnAluuianatviazaulatianuvvlssinalng
2.4.6 suAsianisdvaanuazininuvislsenaine

2.4.7 suresadgaiuvivilssindlne

2.4.8 NTIa

sanffunisiiusvlssinaiiidnsragvinuasdadusFurdinaiu
24.1-24.7
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a oo

Fuid 15 waviugavinazasusandau vl lunsdinudonaniluiunaavin
AN5uaY URA. W nanaztIsyargdassuaaluiuvinnisda’ly

2.4.4.2 lunsdiiAnmanisalidunansenusasnaizag SN aeingdl
Haddaylvirfaan SN dwianasuiasyarigfisssuuagd SN lilds TBMA
Wun

woil msmaausamssnsmmnmma\aLﬂumsanwsamssnsaoNé’oam
wsawaanm Wednuusudenanids (and) mums"u“b"’lu B/E w3a P/N
fiel

2.5 nmsaenulu SN sasiluldaudanladindudedl

2,51 SN dfimsdrawasauunulaaavaeiu underlying dssavigieniu
underlying aav derivatives auissulugiuii 6 2a 1

2.5.2 wminnsaamulu SN aglinavinlvinasvudasiunauningsuleoq
mswnauuumaaLﬁumswu&umnaamummmawuim Guweitiuldenu

asgruanadediivuatae International Swaps and Derivatives
Association (ISDA) uaziilunsweduisnusaildauiiale Taanauais

AINYU URA. m"aaﬁ’m‘lﬁﬁmsn‘]mmml"a:gaLf“iﬂ;;f‘\“nn'lsaawu‘l‘/’imwiﬂﬁ

AavnusasiuNaunIneaIudvna Tilunilsdatuiudla

2.5.3 lunseidiilu SN defidadvuavialdauiia faan SN usanlu

nasnuausalanau SN dgvnannauasuaiy wa ual.saua’le

2.5.4 lunsgidiilu SN ﬂ?atagamﬂ‘luﬁs::mﬁ UK. GadaILiun1TIan Tl
dannaviuraan SN dvsaldiinaunisainu

2.5.4.1 Tviyjaan SN erwiauazudyanacsssuuay SN i TBMA vn
Jui 15 wagiugavirauasuaazifau ol lunsdiniudvnaiuiunaavin
AMsuad URA. WA naLazudsyamgasssunaluiuvinnsdaly

2.5.4.2 lunsdliiiinnanisaifidonansenusasia1uas SN ae9fl
Hadrdulvitiaan SN duatuasudvyamgfisssuuad SN ldde TBMA
Ui

gui 2 : ninddudlszianming CIS wile infra waywiiie property
nsdiflumirafinsaanagaalaiofungvanaine
savfinaanifuarndninaailunnsasnudoil

1. fiaamuniduasiullarundninarilunisasnuduidmdudadivua
dufuenasmensiiumldiugiui 1 2a 2.1 - 2.3

2. lunsdliflunisasnulumine CIS nasusindegnasnu (invested MF)
savfiulanamsasnuevil (Lildduaisasnulumie CIS aasnasnusiu
navAINaINUIunaIaILYiv)

2.1 dnsaanulunsnddudoilulssinnuarafiafardudi MF (investing
fund) ghusaaanule

2.2 fimsasnulunsnddudaladifimiaaudadiu (pro rata) wa?
lenatilulilarundninawad single entity limit a9 MF (investing fund)

g 2 nindudsuianming CIS wiie infra uaywiile property
nsdlflumirainsaanaganalaodungvanaine
saviinauautifuasndninatailunnsasnudoi

1. daaaufduasiuldeundninarilunisasnuiuidsdudaniiuue
fnFuasiasmensduinldlugrui 1 22 2.1 - 2.3

2. °lunssf‘n7‘inamu"h!m14u‘luuﬂm CIS aas MF
ulaunanisasnuavil (lalddunisasnuluniaa CIS
navAIiaINulunagALyiv)

2.1 finmsasnuluniwaiudailulssianuazuiiadarfunnasnusiuisa
aunu'le

2.2 fimsasmulunswddudaladigdiamnudagiu (pro
Tanatiuldaunaninaad single entity limit aasnasnuilu

MF gsvnatisiavd
ADINDINUTIN

rata) wa?
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2.3 finsasnulunindduiialadigdiuaaudagiu (pro. rata) ua
lanaduldaundninaad product limit dwsuniweaduiiiu SIP wav
MF (investing fund) tu

2.4 finsaynulu derivatives ﬁtﬂu"tﬂmuuﬁmnmﬂn' global exposure
limit wag MF (investing fund) iu

3. n;a‘iﬁnamuﬁ”lﬂamu (investing fund) funasnumnuiainas nasnu
sudvgnasnu (invested MF) siavlildnasnuniuilainas

2.3 finsasmulunsndduiialadigdnaaudasiu (pro rata) ua?
lanaiduldaundninaid product limit @ wsuniwdduidu SIP aas
NAINUIU

2.4 finsasnuly derivatives Adluldanuvidninauad global exposure
limit wasnanuiiu

3. lunsdiiinasmunufiamasldasmulumidea CIS 2a9 MF - MF donam
sadlildnasnunuiainas

guil 3 : nindgulseandudinuaanansuiauvinudin
sasflududhnvasnasiiauvindudnaassFunnget

1. 8W. 19. 32 uA. MNAYUNIEINEIaFIARFATUNITISU
fUNATAANAUY

SUNAITANATRILATIZU
SUNATRANTINHATUALANNTAINITIN AT
ussHneaasaviudaiagaidn
suATHAIUNIRNAITIIANR LA UNAtiaNLrIsELnA e
suAsan1sEvaanuaziwelsenaing
suATagR LI UsEINA TNE
fanfunmsiduseuindsemanidsanalnaduaundn

'
o a o o

10. sanfunsdusivdsyinanfidnragvinuasifendusdusinaiu 1. - 9.

N U kAL

fuii 3 : ninddulssnndurintaanasiauwindunin
saoilududnvsaanasuiauwindurdnuaseFudndei

L BW. W9, U3 uA. euAuInaaIagIAaganiunsiu

. SUNANTAANRY

. FUNANTANANTRILATIEU

. FUNATRANTNHATUALEVATAINITIA AT

. uss¥vieainsasduiiiaviagande

. suAIWaIU IR BAUIANALRsAUAtiaNL A dsTne T
. sAsRansdvaanuaztininwelsemaing

. suAsadaNLvlssnalng

. gafumsidusewindsemaidsanalnadlugandn

'
o a o o

10. garffunisiuaviszinanidnrazvinuagdenduszurdnan 1.- 9.

O O NO UL~ WN

il 4 1 ssnssulssannstialaaidyananadu (reverse repo)
asaanulu reverse repo sadiiluldaundninauaigodi

1. adaan dasiuifuanadeinaunsainiuagdouanly reverse repo
Teaunguunelng

1.1 sw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 usEnilszdusda
1.6 fin.

1.7 nasnufiuy

i 4 : g5nTsulsannstiateaidayanunadu (reverse repo)
nsadnulu reverse repo siadiluldaundninauaigod

1. adauan ﬁaaLﬂuﬁﬁuﬂﬂaﬁoﬁﬁmmsaLﬂ”ﬁLﬂquz\?ﬁymﬂu reverse repo

Teaunguunalne
1.1 sw.

1.2 1.

1.3 ua.

1.4 ua.

1.5 usEnilseAudn
1.6 sin.

1.7 nasnuiiuy
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1.8 fdfuamanfinguinaanizindedu
1.9 fHhununmsuassgisanuiamunguunaineaisdnsudssuna
2. anansitalunisiia reverse repo siadiiluasanseaot

2.1 andismasslnauaranaisniadgeavilseind Taansdiiiluasans
ardgeinvdsyinasadl credit rating atlugdugu investment grade

2.2 BJ/E P/N nnswuvhn ANN NIV URILE azdu 7 8W. U9, WsasUNAISTR
n;_mmmawvanmwu Husfinseniu mumﬂmmaavlmnu 11

2.3 B/E w3a P/N 9 TSFC lugaan Addvuaiuldiduaiudibiiu 270
Futfuustuaandy wazniudiiderimualadidudianisauniadialsiviu
24 B/E P/N usamnvmumq"l,mnu 90 Jutiuustuiiaan 4ef credit
rating athvlaatnonilodfoil

2.4.1 diissue rating w3a issuer rating asdludusuusn Tnunsmmﬂu
issuer rating siaviilu credit rating m“anmnmsnn credit rating syavdu
pli]

2.4.2 i guarantor rating aglududu investment grade

2.5 nswmsuumumunamaa“lmnu 11 mwumvtnuuiunmmjawwnsw
q15nidl usamumauaswmmunﬂaaaua drvdeladefinisillanasa
sssau Tnaasasuiidenaisasd credit rating atinalaatironiosot
2.5.1 4 credit rating -suﬂuauaﬂ‘lu 2 dueiuusn wda credit rating szazea

MAnudeladu credit rating stazdudonanenui CRA lawsauiieau
ib]

2.5.2 i credit rating szazeanatiu 3 duauusn

2.6 ns‘mmsuusﬁoumﬂmmaa“l,mnu 1 iiauiidung digulunaiadfanne
asasniiviafifidayanaiiindadavararvasladefinindainasa
sy Taaasansuiidenasasd credit rating atinalnatineniofoil

2.6.1 i credit rating s¥& uiuauiu 3 duduusn waa credit rating szaseT
wWisuwAe'leidy credit rating svazduFonaIa i CRA lell3auiauly
2.6.2 f{i credit rating szazeaiaglu 4 Suduuwsn

2.7 niwdRuAumUAITNIIUAMLNTTUNT A.R.6. ANUALRNLEY

3. szagnaims¥urhsyniiuas reverse repo siaglsitAu 90 fu

a va

4, m”afimunLﬁmﬁuﬁn%ﬁ’mﬁ’nmssfaaﬂﬂnnahw‘s“umsaomu‘lu reverse
repo 0 MULAITARITNNUAMLEATINATT A.8.60. UTZAIAATNUA

1.8 Adyamanfingminaawsiadedu
1.9 fhusnunsuazsdgianuiasuaguunainaiaisnsulssuna
2. anansitalunisiia reverse repo siaoiiluasianseot

2.1 andimesslnauaranaisnasgaivilsand Taansaiiluasans
aedgevlssinacacil credit rating aglududu investment grade

2.2 B/E P/N nmswuvhn Ann uaaunsve uau 7 §W. 19, WIasuANSNL
ngnmmam”anmmu Husjfinseniu mumﬂmmaa“l,mnu 11l

2.3 B/E w%a P/N A TSFC flugfaan firvuaiulaiduanudiliviu 270
JutiuusSuaandd waziiudrAdervualaidudanarunsaialaiu

2.4 B/E P/N »3adnn mumﬂ“l,mnu 90 Futfuuauiaan deil credit
rating ama‘lnamwuomu

2.4.1 {iissue rating w3a issuer rating atlududuusn Taansdiiiu
issuer rating eiaviilu credit rating m“anmnmsnm credit rating syadu
GiEl

2.4.2 {i guarantor rating atlugdudy investment grade

2.5 nswmmumnmummaa”tmnu 11 mnumwnuu‘lummnmmunﬂ
qsuil wsammauaswmmmtifaﬂauavmaa\a“l,neﬁoumstﬂmwuma
s Tnaasasuiidonansacd credit rating atholaatnonilogodl

2.5.1 i credit rating suﬂuauaﬂ‘lu 2 dusiuusn wia credit rating ssaza
Adnudneledu credit rating ssazdudanaiaiud CRA leilsauiay
17

2.5.2 i credit rating szazematlu 3 duauusn
2.6 nswmmufﬁoumunamaa“l,mnu 1 \auiduny isulusaiadaane

mwmwumammagaﬁmmmwjanaua vaeasladeinisidawesa
fssauay Tnaasansuildenansasd credit rating atinolaatinovilosod

2.6.1 i credit rating 5281 uauaﬂlu 3 duduusn wia credit rating svazan?
Aiaudaslefu credit rating svuzdudona1Ia i CRA latBauiay
i%]

2.6.2 i credit rating szaizeatiu 4 duduusn

2.7 MENERUAUMNTRFTNNUAMLNTTUNT A.R.0. ATNUALRNLEN

3. szagaInsyursyniinag reverse repo siaglaitiu 90 Ju

a oa

4, w"arimunLﬁ'ulLﬁuﬁu’%ﬁ’m:‘mmsn“aoﬂnnnahu%umsaamu‘tu reverse
repo MNLnaUYINE1TnIUAUEATTNATT A.R.6. UTeAFAAINUA
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gl 5 : gsnsuisiannishvifiundnniwne (securities lending)
siaaiiluldaundninarilunsaonudot

1. adauan m’aqﬁﬁjSszsunﬁnv‘hwﬁoLﬂum”’l,m”%’niuauzym‘lu"ﬂsznauﬁsﬁa
SBL1aatunsdiigdeuanaanannssvinanstugiussnunuuaasiu siiusag

o & o

Lﬂuuﬂmamoummmsnﬂsunanﬁsnwsammunamﬂmmungumﬂmm
1.1 'lesuluayanailsznaugsia SBL

1.2 sidn.

1.3 nasnuiluy

1.4 suimsiianininiuaznissavaanuislsenaing

1.5 aw.

1.6 .

1.7 ua.

1.8 us¥wniszAudie

1.9 Non-retail PF

1.10 nayuinmiialinungiuns

1.11 fduanadumuidinauiivuaiudy

2. ndnnIwen Wity efauﬂuué“nm%wlﬂﬁagi“luszuu%’mhnu&"nm%wﬂmaa
dudsusdhananning viananningy sun. vinmihiduunansdau
NANNINE

3. Msneuialsanndnisydu uaa. sasafiun1saad

3.1 ml,ﬁumﬂ‘m”ﬁmsnau%aL‘%ﬂnuﬁnﬂszﬁumm{ﬁmﬁ'atﬂuﬂszﬁums
Witinndanniweg Taasavilunanilsydudodl

3.1.1 Juaa

3.1.2 an&masging

3.1.3 B/EP/N umsmuvhn ann mauunsuumu 7 5W. V9. W3asUIANTTA
nngummawwvammwu Husfinseniu

3.1.4 B/E w3a P/N 1/| TSFC ilurfaan Afid1vuaiuldiduaudd iy
270 Sutiuusfuaandiuaniudmiderinualdiudananuniaia’le
AU

3.1.5 B/E P/N w3adnn viflanebitiu 90 Sulfuusiiuriaan deil credit
rating atnvlaatrvnfioaadl

3.1.5.1 §iissue rating 3a issuer rating aglududuusn Taansdiniiy

#uil 5 : gansuilseannisvifiundnniwe (securities lending)
sasifiullaundninaailunisaonudei

1. adauan m”ao;iﬁjﬁagzmﬁnmwﬁaLﬂu@”lm"%mnauzym‘tu"ﬂsznanﬁsﬁa
SBL1aalunseifadeyeyisonannsgvinnslugiusaiunuuaveiin fiusag

o S o

L'ﬂuuﬂﬂamummmsaﬂsunanﬁsnwsamLuunams“l,mmungumﬂ"mﬂ
1.1 ¢le5uluauanailssnaugsia SBL

1.2 sidn.

1.3 nasnuiuw

1.4 suiasanisiniuaznissdvaanumsilseinalng

1.5 sw.

1.6 wuv.

1.7 ua.

1.8 wi¥wnilsziudia

1.9 naINURIULARRTITIYAAINTWERUY
unduly

1.10 AasnuinuiiatinulgsIwAs

1.11 fidyaradumuiardnouivuaiinigu
2. n&NNIWET Lvitia m"a\‘]Lﬂuua”nm%wlﬂﬁ'agi’tusznn%’mhnuﬁnm%wﬂwao
AuesurAnanNIwe usanannswei sin. vinwiAduuanadau
NINNTWE

3. mensalsnnndnilszAu uaa. sassiiunseed

3.1 (;hLﬁums‘mﬁmsamu“saL‘%ﬂnuﬁnﬂszﬁumnsjﬁuLﬁaLﬂuﬂszﬁ’ums
Mitinndnnswe Taadaaiunaniszdudol

3.1.1 Juam

3.1.2 ss&@saassineg

3.1.3 B/E P/N iasiiushn énn wiavurdsasdu 7 ow. v9. wiasuiAsi
ﬂngummawwﬁ’mﬁoﬁu Husinssynwu

3.1.4 B/E wi3a P/N 1 TSFC flugjaan Afidinuaiuladiduaiudr’ludu

270 uuunumuaanmLLauLﬂuéﬁﬁﬁonmuﬂMLGuLﬁamamw%mﬁa“tm"
Wiy

3.1.5 B/E P/N w3adnn Aiflaebiviu 90 Suifuusiiuriaan defl credit
rating atindlaatinoniivaail

JEAINULARYTIEdIue 1 §1U
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issuer rating siaviflu credit rating #lsunannsia credit rating seavdu

oplil
3.1.5.2 {i guarantor rating atlusdudu investment grade

3.1.6 asa@suiind credit rating aglududu investment grade

3.1.7 wilsdamilszAud sw. ugaanviunnasnuiiailulsedunisdu
nannindlvanainu

3.1.8 viuaanufiaulu SET Afisadaagludut SET50 Wil tunsein
AavnulifiuTanamsanuluasI@1TNu naInuazsunanilseAuaInan
Tai'le

3.1.9 wiaainuuas MMF

3.2 mtuums‘iunaomuuniiuamwsamanmamanﬂsvnumu 3.1v%a
ffiunslagiadudeasinal usEvndanisanansaiduznszuiitanann
naniszAusIna N latnanau

3.3 vihuihwaniszAuanu 3.1 ﬁnamuﬁnsmﬁmﬁiﬂiauu?‘amum‘a‘@%a
i tilianunsafedusuviandseduiule tiuwaiilunisiiedudiseniionuy
dannaslugsnssunmsivliundnning duiag

3.4 sseyarmnanilseiu o §uiu = 100% wasyamuanniweAlwiy
3.5 Iunsmpuanﬂsznutﬂuwuam Divuaadvna N ldasnulaaiuilu
nineRuaoil

3.5.1 B3uehalu sw. wiasuAsidinguunaawizinaadu

3.5.2 fiasidusnu3a P/N ﬂ”\‘]ﬁ

3.5.2.1 1imswdunn wia P/N 1
Indodulugiansenniu

3.5.2.2 P/N A TSFC tHuejaan ﬁﬁﬁ1uumiu°lﬁt6umuﬁﬂaﬂﬁu 270 Juily
usiuaanm LLauLﬂummmmuumMLGuLﬁamomw"saLﬁa“Lm"Lﬁu

3.5.2.3 P/N Afiang LitAu 90 Fuifuusiuiiaan Gesi credit rating ating
uilvatinvlaaoll
3.5.2.3.1 diissue rating w3a issuer rating a&glududuusn Tmﬂnsmmﬂu

issuer rating eiaviilu credit rating m"memnmsam credit rating syavau
plil

3.5.2.3.2 i guarantor rating atTudusu investment grade
3.5.3 asa1snadging
3.5.4 reverse repo &unsusasiaisniniging

" on. uUv. usaﬁmmsmunaummawwv

3.1.5.1 {iissue rating w3a issuer rating aglududuusn Taansainiily
issuer rating siaaiilu credit rating M'l6iu1a1nn15¥a credit rating syazdu

fael
3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asasuild credit rating aglududu investment grade

3.1.7 wilsdamuszAui sw. dugaanlviunnasnuiaiiulseiunsdu
unannindlinanasnu

3.1.8 viuaaneifiaulu SET Aidsadaagludui SET50 woil lunsdin
naInulufiulaunanisasnuluasasnuy nasnuazsunandsydudanaln
Taile

3.1.9 wihaainuuay MMF

3.2 mtuums‘mnaamunnssuamsmamanﬂiawanﬂs“numu 3.1v3a
siiunslegiadudeazinal us¥vdanisanansateduznszsuiiianann
nandszAusvna1la taawau

3.3 huihnandseduay 3.1 1/|naamuunﬁuam'ﬁ"l,ﬂiaumamﬂmavisa
m1“lu”’tummsamﬂnmuuanﬂsunuuu”l,m uusidlunisiaduziseniianu
dannadlugsnssunstiundnniwe fuias

3.4 ssoyadmdnilsedu au &uiu > 100% vasyamuanniweiAlidy
3.5 ‘lunscﬁﬁuﬁnﬂszﬁmﬂmﬁuam T uaadenanldasnuiaaiuilu
SR Uil

3.5.1 Jurnlu sw. wiasuimsifinguunawniziadedu

3.5.2 1asduenusa P/N m"oﬁ

3.5.2.1 1iaswdunn wia P/N 1
Fasoduitlusfinnseeniu

3.5.2.2 P/N 1 TSFC flugjaan ifidimuaiulaiduaudaliviu 270 Juiiu
weiuaandl wastdumndeinualdiduiianleanunsadlaleiu
3.5.2.3 P/N iflag'bitiu 90 Sutiuusuriaan defi credit rating a1
Mﬁoamo‘lmﬁoﬁ

3.5.2.3.1 iiissue rating #3a issuer rating atilusduauusn ‘imﬂnsmmﬂu
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4, fnwazuazansvardazaddauan Wlddyaniidnrazuazanseddo
2avdeyayandszarddrinoiuaasnssunIsiIAunanninduazaain
nannindinsmaraiuatigfdussuunuduantnuas innannsweauay
uandszAaulugsnssunstunazliiinvannine

3.5.4 reverse repo &11Fuas&IIANATF N

4. fnwaruavarszardauaddaan IWlddyg iddnwazuas
fszaduasduanaudsndd1tnuaarnITUANTAIAUNI NN LAY
aaIanAnNNIWEINaIadad I nuaLAtIAussuu Uy tnuazlvtin
nannineuarnanlszdulugsnssunstinuasvifiuvdanniwe

' = . . o - o &
f2ui 6 : 53n33nUsLAN derivatives auundnLnaainITRINUAIT

1. yszan underlying derivatives 17inamuagw‘ui‘]mjzi’l”fyap"l,m”m”aoﬁ
underlying atinvlaatinsunilondanaraatitvgvil

1.1 niwdduiinasnuausaainu'le
1.2 dasmanis

1.3 autinguiuitaasdua aauiiduda dudn
fuddsen 1.1 - 1.2 3a 1.5

1.4 qufivifiasdsenauiluduiionu 1.3

1.5 underlying Aumuiiainoruaaiznssunis n.a.6. AvuaNLE
unseilii derivatives dvdefumaaas underlying 2n9siu smjﬁaﬁoa”o
genansadtilusaiiayiuniasaiuas derivatives ity el anuag
underlying Aunlilddudl v3a underlying Miiluasesznavuasdufisonan
saaifluisansuatnenirernouaztiawme liatrounsvianasn

2. Waulunisadny uaa.aganfiunisasnuly derivatives lesiaiia

2.1 nsal MFI"Lm"ssqu‘imr‘mmsamu‘lu derivatives wag underlying uav
derivatives Magasnuliatvdntauluinsens

2.2 dumsuindlugdeyanlu derivatives atinalnatnovidlodof
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gofi

2.2.2.1 asdliflu OTC derivatives Tuilssina'lng maom&mmwanmwuo
vy sw. suasfifinguanaangiadetu duwnudana derivatives wia
t{A1 derivatives

2.3 lunsdlflagsasfinsnssuilsianssonavduaidla derivatives &ugn
av duaArtusaiilunswagunnasnuaruisaaanuld el Lidnnasnua

val o

Lﬂuwuam'ﬁsuuawsawmmmuanaumuunmu
3. ndnnausivindunsdl underlying Elugais
lunsdiii derivatives §i underlying (flugufianu 1.3 - 1.4 gufigonanisas

fiavdsenauilududinia

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

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

1.1 niwd&uiinasnuanunsaainu'le
1.2 daneands

1.3 aufinguiulaadoauai aaudiduda dudn
mandseu 1.1 - 1.2 w3a 1.5

s aa

1.4 gufivifiasesenaufluduiionu 1.3
1.5 underlying AumuidinouAmMLAsTNAIS N.8.0. AMUUALRNLAN

unsdiii derivatives a@rvd9AusIANuag underlying 279611 57A17 81989
dgenansadiiusanilaaiiu (spot price) wiammdyandaziaalonin
(futures price) wintlu Wotl s1anaay underlying Auii'liladdudl vwia
underlying Afluasdlsenavuasduiidonad dasiluiaansuaciie
ATvvuRsIlateliatunInanaeag

2. Waulunisany uaa.aganfiunnsasnulu derivatives ‘lasaidia

2.1 nsal MF 1eszuiAeiAun1saenuly derivatives wag underlying uag
derivatives Mazasnuliatnotaauluinsens

2.2 dumsaindluddeanlu derivatives atnolaatrondodod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives &oil

2.2.2.1 asduilu OTC derivatives Tuilszinalne maamammwanmwua

lu sw. sunansisinguanaaniziadadu funudauny derivatives wia
tiA1 derivatives

2.3 lunselfiagsasinsiseniiaaansadonaufuaifia derivatives &ugn
av &uelusdaadunsndduinasnuaruisaasnule el lidnnasnuas

vl o

Lﬂuwnawﬁsuuauusanummaoua‘naumuunmn
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3.1 Lﬂuﬁﬁﬁmﬁn‘rsnmumﬁmimmmh"a;iwﬁ’mau Taafinsssy
unavayauady underlying wiadladusrvginunldlunsaiua uazinis
AmnadrilililuiRafuanuanummnsausasasdlsznaunasdil vivil
underlying w3ailadadunansasinisiedaulmenannzaaiaatioilu
bEEH Rl

3.2 dluduiiifidnwaraiolnai1onie ot

3.2.1 el fiifinnsnszanadattiaona Taafududing

wilo dofl
3.2.1.1 dufiiavddsznauusaziifitinntn < 20% wasituiinifonua

3.2.1.2 dufiiavddsznaudladudefitinnin < 35% wavituiinifonua

luasaidduldanuanizaata Taaavdlsenaudidusasiiiniinluiu
ansnfualu 3.2.1.1

ATRANTANITATEANEUTAaY 3.2.1.1 uag 3.2.1.2 Bisasin
avAlsenauniAgdadiunasaInIatinduauuINanTa

s ala

3.2.2 mﬂumuaaﬂﬂsunanmunmLﬂumamuwaannmaommaumuﬂu
visaLﬂumjuswmmaomusaumumn

3.2.3 gufidulauanain 3.2.1 uay 3.2.2 Miiluldeudauluasudiu doil

3.2.3.1 fluduiinfiavdlsznauiluasmaswiadyaninasnuaiuisa
aunulalanansg

3.2.3.2 mammmwuaomumuammu (pro rata) Lauauuuoa'maamu
aomu’tumswmsusaﬁmmmu‘imﬂmaLLm“meauJu"Limeamnmm single
entity limit maonamuuu

3.3 lududiiasunsieuntaasaniufifiannindadauasviminile
atvdasyan uaa. el windsingiaanfudonailuuiEnlueiana
JUAR. UaA.dudasdnlvifinnasnsilasdumnudaugonionadsylamiacing
filse@néawean

3.4 fimsuaaedaiifuqattosaiaodulszimaiuvinnsiudarifinsiaua
dayaataiumasal

D 520

@

nuaus ANy

o

3.5 °lun§sﬁ17f|,ﬂum.iﬁna‘ua”um‘lnﬂﬁmsﬁ aufidenasiagdwIaaneInls
atinvniivatvlandanaraatng doil

3.5.1 ;eifaqiiu (spot  price) uwIaTeda
price) vavdurlnafaai

3.5.2 dufifudianfaaiidrunaainsaidaatiunianaduandans

%
&

gaunaalenin (futures

3. udnunaiisdunsed underlying 1iugid

Tunsein derivatives §i underlying (fludafianu 1.3 - 1.4 dufldenarisag
fianwaus Aol

3.1 Lﬂuﬁ?jﬁﬁ'ﬁmsﬁ’mumﬁﬁmsmmml“h"as;hoﬁmau Taaiinisssy
unavayauay underlying wiadadusvaviiianlglunisdiua uazdiinig
Anadadlviuilafiuauanumsnzansasasdlssnauuasdud Vel
underlying wailadadenansasfinisiedaulmauannzaarnacinotily
bEEHoRT|
3.2 tilug ?Jﬁ

ifianmazatnglaattonis goil
Asnszanaatniaona Taaflududind

o

nerasladne oy

ﬁh SD.

o =

3.2.1.1 dufiiiasmlsenavuusasiifiinin < 20% wasinnitnionua

3.2.1.2 sudiviasddsznaudladudefiinnin < 35% wasnituiniionua

1unszﬁﬁtﬂu”l,ﬂmuamwmmm Taaaddlsenaudidusdasfitinniin Ay
annnivualu 3.2.1.1

ANsRAITAIATITATEA U AA Y 3.2.1.1 way 3.2.1.2 Lidasiin
avAsznaufiAentasAunasaniatiniuduuimaisan

a aa

3.2.2 mjumuaaﬂﬂsznaumguumLﬂuvisammm"aonumamm%aﬁwﬁuﬁn
wiadludafisnanasavsatindudiu

3.2.3 dufidulauanain 3.2.1 uas 3.2.2 Miuldeaudauluasudaiu dofi

3.2.3.1 dluguiiifiasAlsenauiuasarsuiadugiinasnuaiuisa
aanulalaaasg

3.2.3.2 damwaduainuaudadiu (pro rata) dfiaunieinnasnu
aamu‘tumwmmsaammwuu‘imﬂmsoum‘lmNatﬂuvl,ﬂmnuamnm‘m single
entity limit ﬂaonamuuu

3.3 dluduinldsunisiaiviaagandundainuinidadawazvinninm'le

atnvddsyaln uaa. el winlsagitganudenarnduussnluiaia
2aIuaa. va.dusasialvfiunasnisiasdumnudantdenisnadseianu
advfilsednanneln

3.4 fimsuaavdatitiugattesaiiasilulssimniuvinnsriudaiinsaua
dayaaeiumnansal

3.5 Iun‘szﬁﬁ'Lﬂumjﬁnz\juﬁuﬂ"ﬂnﬂﬁm% AafidenasiagdIIaANnGILls
atnvuflvatnalanianaraatneg Gl

3.5.1 ;m1il:31iu (spot  price) uwianedyan

9
&

Aauaarvnin (futures
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sntnuasdur tnasaridudarla §uantl

3.5.3 nadyandaunaareniniadeduduiiduarinadaaianu 3.5.2
3.6 lunsd@idifluduiiduia dufidonansdasdrmalaaldunastaya
219a9NNTIAIULAIUIIEUNBNTURYsTIVA L nansasvlssind Wia
AUIUANTIARUAILASUSN5T vaa.udadluitiulainidn1sauiaaas
HWauaiidenanauTagsviaudasduia’laatinunyay

4, udninarindsTalufinsnddud i sonasanisiissniinun1ssnnwy
(cover rule)

URA. ﬁaaim‘lﬁﬁm%wﬂﬁuwaanaamuﬁﬁﬂmmwLLa“namwaaao“lummum
Lwuowamamsvmnaomumamaoﬁﬁmumumamnaoma derivatives ﬁuamao
1inaaniaiiilaasnuly derivatives fu waztiuldauigiineu
ALZNTINATT A.R.6. ATUUR

5. viananwwumu&’msnmsmmummmaﬂ'szmmﬁaamﬂnmé’mo

unsein uaa.avnulu derivatives 7 underlying 1ailu&ofenAunswedui
mammwmauomsaomu‘lu derivatives @anatdsagiiuldauidiineu
AQLYATUANT N.R.6. ANRUA

6. uaninariiudud nsunisasnulu OTC derivatives
ws¥NIan1seadalvifitannadlu OTC derivatives @il

6.1 Wiaduanandraniodrmauazuioyariafsssuuag derivatives

a oo

uaa. nunaiui 15 uariugavireuasusavidau Wil tunsdliiudona
Hutungarinniszas uaa. A nawazuasyasgdassunaialuiuvinng
da'lal

6.2 lunsdiniAamanisalfidenansznusaia1zad derivatives  ainofl
Tad1de TvadagadndianiodiuiIauasuivyamIgfsIsNuay
derivatives Ty nInn1sNI LU

6.3 adeanandhanideausanlvifinnsarogiug derivatives wia uaa. $av
wa'le

price) aaviudlnasfiauai

3.5.2 ﬁﬂﬁﬁuﬁﬁnﬂﬁmwi'ﬁmmzumnﬂmﬂaauu (spot price) n3asnan
fyandamaarenmin (futures price) uasdur tnasaaidumlnduainis

3.5.3 'swmasyzmefiamﬂmmummaaonnmﬁuaumimﬂmmmu 3.5.2

3.6 lunsdAduduiiduia dufidenansdasdnalaaldunastaya
2989 NNTIAULRINILIUNLBNTURIUSTIVA Lnansaavlssing wia
A UIAANNTIANRUAILALSNIST LA LA IUWLTAU I IEAsAUIL A

o o o

wwmmmﬁumnm) fusasgviaudasduda’laatnoinunsay

4, wdnnaainnsiaLvifinswddudiagwasan1sdiseniiaunisennwu
(cover rule)

URA. maoam“lvmmswuaumaanaomumuﬂmmwuaummwmaa’lummum
mewamamsmnaamumamaoﬁwsmummamnaoma derivatives &ugnag
Vinaananlaasnulu derivatives Hu waziuldauisgriineu
ARLYNITUANT A.R.6. ANUA

o oo

5. uananwwuLmJamsum'saomummmﬂszmmﬁaammwmﬁm

unseii uaa.a9nulu derivatives 1 1 underlying 1ail2&odenAunswedui
auammwmammsmmu“lu derivatives @anatdsagiiuldauidrineu
ALYATTUATT N.Q.6. ATKUA

6. naninaaiintdus nsun1sadnuluy OTC derivatives
usENInn1seaiatvifiziannaslu OTC derivatives &adl

6.1 Wigdauandndavilodnauasudoyariafsssuuas derivatives T

Py

uaa. nunnTuil 15 wariugavitauasusazidau il lunsdiiiiudonan
dudungavinnnsaas uaa. Bidawnanazsuivyamigdsssuaialuiuvinns
dn 'l

6.2 Iunsai‘v"il,ﬁmmansmﬁdowaﬂssmnﬁaﬂﬂwao derivatives a9l
Tad1dey TvadayadndranivdrtuiauasuivyamIgfsssnuayg
derivatives TUUSENIANITNT LN UT

6.3 Adyandndraniefuaanlyvifinisarogiue derivatives iia uaa. a9
ua'le

7. vaninaniiimdudmiunisuindluadauaniy credit derivatives

uaa. davlfidaudauludodl

7.1 Vm"m“]uczjé’sysyﬂu credit derivatives ‘llanziianisanmnuideg
Wiy

7.2 uniflugdaanldianis credit derivatives Afidnwaiznasgsnssunia
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WinudeeAugsnssuatnonilvatnola doil

7.2.1 Credit Default Swap : do'leiun msmnaa‘tuim”wffaﬂs"numm
LammumsmmmLnmmaom.lﬂ'numm'sa‘lumsmsmumu obligation uav
WiAWUAIN obligation i 'Ims;mﬁmnnmau“tumu“wmuﬂswnumwmamu
msmnwumavmaoﬁhskummamnmeﬁaﬂs“nummtﬁmmmnm credit
event muimﬂauuwa‘lwuamnao«ﬁaﬂsunummLamﬂ'snmv]ummum (‘l'u
nselii‘liiAn credit event °uamnaoawauamlumﬂsnnmummuﬂnm) oll
"ai31 obligation azfiviavsianisiéen (Single Name Credit Default Swap)
w32 obligation :mm:mumssﬁon‘mum‘luwmﬂﬂsunumwmaﬂauuum
dhsendlidlauin credit event dudu obI|gat|on s’mms‘lmsmmsuuomusw
usn (First to Default Swap) wiaidlaifia credit event fufu obligation
smn‘n‘lmsmn‘rsuuo‘lunau obligation «ﬁaauums?hsuswmnul,awwv‘lumu
aa9duninesaiiu uatannadarasuiuuaiiiaiia credit event fufu
obligation nasan1stungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leud msmnao‘lugmvwzjaﬂsvnu
mwmammaoaumwumaaamLfm:nnmsamawaawamammum%mu
AMARUNTNEE1989 TaaaralseAuainudavfiniseynWuiiazann
wamammu‘luam’mommaamswaaumvuawaonnammanmumum"mn
Ay ua"mumaﬂao (6n4) wasyamyfssTnaaIRUNSWEE 98T Wiauan
nnmsmwﬁaﬂsynummLﬁmaviauwamammuua mumwwu (e111)
2a9yanafAsssuaasduninda19ae lviduganalseduainuda auninag
tAie credit event wiaasuduasaya (nsdilitAa credit event)

7.3 ﬁao‘lﬂfﬁmm'\mmgﬂummﬁfi'mum‘imuInternational Swaps  and
Derivatives Association (ISDA) wiadeyauassIuduaunainou

oo o

gausu sﬁquwamnaomuaﬂmmumu

7.3.1 finaldidulaaunguune uaghidaniawtdedunguuieainels
nAINNFNLLRTARANANNTNENTan U Y

7.3.2 ”anuamuummmﬂuawﬁmmuum‘l’i“lumwmsuuusaﬁmmwjamu
89WINTA credit derivatives fuagaaidaude

7.3.3 ifirafamualvinasnusdasa ldanudamalviuag & an
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BavituAlus saaviduninsenisidu sraaziduninsenisnuaudlas Sanuszaea
AswA 1

dasnduns | dandrunsasnulundnnsnaviansnddudu adunswdduuas dandrunsasnulundnninavianindgdudu adluninwdduaas

aanulu navnuuludssinauasavlssing : naInuNuludssnaAnazavilssing :

ij"mgj"wgﬂ%a usEnIansazanuniandvmlsslasilanizanudnning niwddu | viEndanisazasnuniaudmlsslaniianizannnanning niwdlu

WIWERUAY | Jy yiaweanualagifduadileaieuiloniavateaieunlsenia | du wsameanwalasidauadivleatigvilsvianaiteatvaunlseana

"Wf“f“j AMENTTNNIT N.&.6. WialsenddIdnIuAMINTIUATS A.A.0. ATBUA | AEATTNNIS A.8.6. WialszMARITNIUAMZATINAIT N.R.6. ATUUA

MINERULRY | Fosalldl tTunslunsdifinanssunis n.a.a.u3addnuanenssunls | aeea’lddl uualunsdiiiaaenssunis n.a.a.usadinguamenssuNg

A2INUTIN a.a.6. ianuuiuraunwiafidszmaualaviaiufuldssanutadneay | a.8.0. Wanuiurauudadfilsenidualaniatiuidnilssinnusadneas

aaa

AagndANFwENEanswadunianisuneannalaaiaau

guil 1 : danarumsanuidnIseNgaannIwt U
(single entity limit)

Faq e

aaa

ApInFANTNEETanSwaRunianismneannalaaisau

Py

guil 1 : dandrunsasnuiidnamugaanninegdu
(single entity limit)

Safan

7ia sztnnnswedu da91872u (% uav NAV) 2ia sztnnunswedu da31872u (% uav NAV)
1 | anasnadgineg i dadansru 1 | annasnadging lidrdadansiu
2 | ad@snadgsinvdsying 2 | wiha CIS lidrdadasagru
2.1 nsaifl credit rating atlu 2 i dadangru 3 | Sushnuiaasasiiauvingeuy TaitAu 20%

duduuwsnduly

2.2 nsdlil credit rating aglu TaitAu 35%
5¥6U investment gradeusisiinii

2 duaULLIA

wihe CIS LA dadnsaiu

TaitAu 20%
vsa'litAu 10% iailu
nsasnuluevlseindnia
HiiasenWudinidaunag
avissined Taadanlad
credit rating wuu national
scale dofluldauinaaii
frifnavumanensINng
n.8.6. UsyAAfInua

4 | Jushnusaesaswiaulvinbu
WnneFuchansanaana &5l
Aansagadlnaaniiofil

4.1 i credit rating aglusedu
investment grade

4.2 \Jusurarsaandu Wil
WITHUHNUIaNFITNTFUNR
Huilsyiu
(hinududnusaesiansiiauvin
Wurdhaniinglseavdiians
AiuauyadnaInu)

5 | asasifdnwazasudIucail aitAudaaodl uaiue

5.1 Lﬂumwmsuu G]‘S']E\ﬁ‘iﬂ\‘)%ﬁ

dhniirFusnvsataananans
fianwazatvlaatroniioaodl
3.1 4 credit rating atluszéu
investment grade

3.2 dusuaisaandu Wedl
W UANIans &N
FaunaciluilszAu

LitAudasdeil udusadasia
ALFININ

(1) 20% w3a

(2) ihutinuasnsasi
a9nuulu benchmark + 5%

4 mﬂmsmuam:rm“ﬂsnmumu
4.1 luasiasud asanse
uunmu SN w32

dnn Nefaandnaedunu
Aguanelna Wiaanzuag aw.
avszinanlasuauanaln
dsznaugsAa an. ludssina
na

4.2 \fupsransis
1nattonilodoil

4.2.1 raanfluui¥nan
neviay

NAMOUTALNY
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Aonu SN wBadnn Migaandnda
duanunguang’lng wiasan
a9 sNW.69UsEInAN LTy
ayanalvdsynaugsaa sw.lu
Uszinea'lneg

5.2 w@uannaluilssinalng
5.3 i credit rating atiluszau
investment grade

5.4 \fuasansiagluseuy
organized market #3atiauLvin

daslaazgenin

(1) 20% w3a

(2) ihniinuasnsasT
aynulu benchmark + 5%

nyweaudodl

6.1 anasnunaanzidaudans
lunszaudtaanananninedd1su

Wasnuvia'luuas SET wiauag

mmmﬁamwﬁnm%wr;i‘sijoﬂssmﬁ
(wei'ldinubvnnasungaanas
dsatszninatfiunisualunei

anavinbvifinsiinaaunisiilu
nanningddaualu SET wialu
aRadaaRINNTWE
avilszing)

6.2_anasnuiaaniaauiimi
Fncvdulainaunguunaing
vianguinasnelsuing deviu
aasuiEndenadanaluy
nszaudfamnandnnIwagsuiy
Wasnuliuas SET wianag
aadannanannIwe .
svdssine (welaisIndousEnn
agsyuinvafiunisualunai
anavilvfinsiinaauiuaan
annstfaznalu SET wialu
aaALauanIANTWE
avissing)

6.3 vuiiatluszning IPO wia

LivAudasdod uaius
aaslaazgenin

(1) 15% (wsaliiu
10% wiaflunisasnulu
avdszindnsacfinigg
wAWudigdiaiuiag
avdsyind Taendanty
credit rating wuy national
scale gatfluldeuinauain
gilneuAmenssunIg
n.8.6. UsgAAAInum)uda
(2) W viTnaasnsweEdudi
aynulu benchmark + 5%

4.2.2 aanfinmalanataya
Wuns Il Teadfinaasidaa
e filing

4.2.3 unsdlvifluanansis
Amuaiursenil < 397 Ju du

wsiiuriamu uaglilafidneoy
au 4.2.1 vi3a

4.2.2 g{fimsenWUNAENT
denansadiluyanacnil
4.2.3.1 §W. W9. U732 UA. AN
AuUEIeaFIAAIANTY
RIS

4.2.3.2 su1msaauiu

4.2.3.3 §U1A1TANANT
FILATIEU

4.2.3.4 suaaianIsnees
LaragnnsalnIsN a9

4|.2.3.5 U55HNARIATAIR UL
Matada

4.2.3.6 suUNATWNUNIAUAR
AUNANRILREAUNA LI DN
dszind'lne

4.2.3.7 suasianissdaan
wagtnnwrlsyinealne

4.2.3.8 sUNIMITARRINLIAY
dssind'lne

4.2.3.9 1aA.

4.3 &uaanaludsenaine
4.4 4 credit rating atlusedu
investment grade

4.5 tunsaidilunansid
Avuaiudisendl > 397 Ju
Tuueiunasnu savdu
nyifisundaat lussuuuag
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nsaangidaudauaaiy 6.1
6.4V AR N aATUEIY
Al

6.4.1 fluanasui anansho
uilAonu SN wiadnn

6.4.2 i credit rating atluszéu
investment grade

6.4.3 \fluanasigaanings
duemunguanglnauasiszuauy
asastulusvlssing wiay
aanIRAIIUAINNWNE
avssing

(uei'lsisyusnanuas aw.
avdsznan’lasu ayaalw
Usznaugsia sw. Tudssind
1na)

6.4.4 fuamansiagluszuy
uav organized market w3a
WiauLvin

6.5 a1&ns Basel III 1A credit
rating aglusgéiu investment
grade uazatluszuuuad
organized market wiatviauivin

6.6 DW 1l issuer rating aslu
5¥6U investment grade

6.7 wiha infra wsanie
property il

6.7.1 wiha infra wsaniia
property Miaansiaudtaunaly
nszmuﬁamwa”nm%wﬁaim%n
Wasnuiinliuas SET wianav
aaALaIanIANTWE
sz (uelasubdoniag
sunaNNagsznIetiiuns
wAluwianaravinlifinisiiin

regulated market

ninedudoil AU LiAudaN G udus
5.1 asasnuitaansdeuda | d09laasgend
malunszaudamandnning | (1) 15% wia
svsurfaonuidliduas SET | (2) shwinuaansweduviag
asdTaszuIganiung
uAlaugnaravinlufinisiiin
aaunmsiilundnninddannalu
SET)

5.2 @swymmuﬁaanimuu%ﬁm
Ndaavtiuliineunguuneinea
deiurasui¥ndenanidae
lunszanudiamandnning
swsusaInuidlduas SET
(we'liinufvusEvniagszning
gfiunsunlamaiaravinlvis
Asinaauiuaanannnlsda
anelu SET)

5.3 vuiaglusznine IPO wia
msaanudaudaunaaiu 5.1

@

5.4 anasifidnwaasudiu
ol

5.4.1 1fluasa1s Basel III
5.4.2 i credit rating agjTuszay
investment grade

54.3 Lﬂu@ﬁmgﬁﬁé’nmmsama
Teatinondle dvil

5.4.3.1 ¢jaanlund¥nan
neideaulu SET

5.4.3.2 jaanfinsillanaraya

Wumsildeafisaasdaa
muuy filing

14




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

aaunihadInaNaanINATa
aalu SET wialunaiadaue
NANNIWEENIUTELINA)

6.7.2 v infra w3aniae
property Matluszning IPO wia
Asaangifinudiaznaain 6.7.1
6.8 f3nsINAIE NAdyaNd
credit rating atlusedu
investment grade

6.8.1 reverse repo

6.8.2 OTC derivatives

7 | viwd&uauuanniiaanniiszylu 13iAu 5%
2a 1 - 2a 6 (SIP)

wineng : dusunisasnulu derivatives on organized exchange ‘il
daiuatieldu single entity limit vavgdeyan

5.4.3.3 lunsdlviduasiansid
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
WhaaINANNaLsTTNIN
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 wsawiha property | wiia infra hidnAndasiaiu

TN NUNURINTEUSATTANE

AsaInulufanisTaseas e
AUFIU aFIUTUNINE u3a
a&ngnsia usengel
(diversified fund) enuwuInng
NAUNINUAULATTNATT N.R.6.
Avua uazfiandaiyanu 5.7.1

e property 1Ay 20%

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

winewia :lunsaiflunswddudod LifiiadnuaiAadu single entity
limit wav3urn Jaanas@swiagdug ualuansd

1. Surdhaviassd@swisuvindudiatianisafivouuas MF

2. derivatives on organized exchange

16




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

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

guii 2 : FasnFrIun1sasnuiiduamunguAanis (group limit)*

(%

2ia Usztnnnswedu dn91872u (% uav NAV)

2ia Uszitnnnswedu dm31872u (% uav NAV)

9
=1

1 | msasnuluniwdunasusdn Liiudanladasruiedo

naviEnnagluaguiaanis | uawaanslaazgenin

wweadunsanisiinduadeyan
s % w3

TU§INTTUMIINITLIIUADLTEN (1) 25% wsa

AINNTI (2) dhnitnaasnintdgunag

nulu benchmark + 10%

wneng : dusunisasnulu derivatives on organized exchange i
AafuuatAeIAu group limit aava&uan

o

1 | msasnuluniwddunas | Livdudasiadasuile Godl
uiFnnausEnnagly | uaiwadnslaazgenin

ARNAINTITLALIFUNIA

5 " 0 a
At nfugdeyaly (1) 25% wsa
BIATINNWANTLIUAY | (2) dnilnuadniweasun
UIHNAINRT aonulu benchmark +

10%

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

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

guii 3 : dandrumsasnuidrsaulseanniwegdu (product limit)

2ia Usztnnnsnedu dn31872u (% uav NAV)
1 | Surdhawiaanastiauvinggu - nadsziansuduliiAu
tn B/E w¥a P/N fififunnaniu 45% a&nlusauihieyd
nguunelng (lusudegranlu (wialusauangnasnu
avdszinauasfifunnasana?) smFunasnuiidang
lugaan Fodne wadduan Tasunms < 1 1)
avil . - dnsnanesiulailadiu
1.1 suwmsusasgantiunisdund nagnuianalasen1suia
nQMINELRWIZIRAILY angduanAoda < 6
1.2 @w. Wiau viefilmwiznasnu
1.3 w9, Aiflangielasenisvda
14 v angiodeyqn = 11
1.5 nssﬁ’mmmmaaa“mﬁaﬁagi
ande
(Lisydadushnniansans
WinuvinSudhnifiiaauseaad
Wan15ELiNUINAINY LAY

kX

2ia Usztnnnswedu 30318721 (% uav NAV)
Wurn B/E wia P/N 7iiG sauilfeydiuneiilu MF A
yaaamuaguuang (i ang1lmasenis < 11 Tviads
Hudvanunlusvdssing MUTaLaTLNaINU
raviifuanadonad) iluy - dasn2inesiulailadiu MF 1
aan KR uIaaaN a1gnaINUAILAE < 6 Lhau
&oil Wil lawy MF Al

1.1 suasvidasantiu 2141A59n15 > 1 11

nsduidnguaneaaniy
Indodu
1.2 8.
1.3 ..
1.4 ua.

1.5 uss¥neainsadiuLdia
Matanda
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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 amasibiladanaadly
nszanudtaznananniwegarnsun

aunu'lduad SET uazuadnaia

daunanannsnaevilssing

5.3 anasnidamalunszauda
andnnFndaIvsusaInuly
doagszrinoualumiaianavinlud
ANNAAUATIRITAIARIAANANAN
nsdamalu SET wialusaiada

nalseansindu
LaivAu 15%

ninegudoil suAulAY 25%
2.1 B/E P/N w%a SN i
Wauluvihalfausiaus MF
Tesfiunslvisinnssulau
&ndizansadluanaslaniu
S8asinguunaiiviua wsadl
Waulalv MF aunsaanadue
nhiRloPaEabalol

2.2 WudnAnIanans
Winuwin§udniifissasinan
asEnLAu 12 thau

2.3 total SIP auzia 5 uag
fuil udhismdvasansuil
asansAvnilfionu SN dnn
wiansd1s Basel III il
AneazATUaIU Aol

2.3.1 fidnmazau 5.4.3 uas
5.4.4 wava 5 vavdiun 1:
AOTRIUAMTRINUAFUIAUAN
KWaannindauniaadeyuan
(single entity limit)

2.3.2 4 credit rating agjlu
s¥duEnnIT investment
grade w3a'laidi credit rating
(afilaildfunisasnuas
AavNUNUile uarnaInu
buy & hold Aasnulu B/E
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A ENJANTNE R UTEN G

5.4 asn&suil asaisisniinenu

Ann Wiansa1s Basel I1T 1136
atluszuunag organized market
wialiautvin we'lisin B/E uay

P/N

derivatives &ail

P/N SN W$usnnsans &g
Winuwindushn Adanglad
tAuaignanu wiasauns
funuuadMF niasinnsasnu
u derivatives \ialv
nindiudvnaidiang
daandaviuargnadnu)

6.1 hedging limit :

N9L21iNg5N55U
derivatives i
Yagiszavdiianns
anANULEeY

LiAuyaranudasiidiag

reverse repo

iy 25%

securities lending

iy 25%

6.2 non-hedging
limit : n15wainvin
851354 derivatives
Adldiianisan
ANLEEY

global exposure limit

OTC derivatives

6.2.1 asainasnu'lid
nsaInuuuutuay

A4, net  exposure
AAnannsaanuly
derivatives Taasiag
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

total SIP fa'leiun

5.1 vingddueura 6 lu
g1 1 dandrunsaanun
AnnaeNgaannI NI unIa
Adeuan (single entity limit)
5.2 anansuil anaisAonife
nu dnn SN w3a Basel lll #Ad
Jusuanuindadidianans
uay/viagaanasdIsENIN
Asansaadnu'ls (non-
investment grade / unrated)

syuAulutAu 15%

derivatives @il

6.1 A15LEN1iNgINITU
derivatives Miiinaissad
NaNIRAAINNLEEY

(hedging)

LiAuyaraNudaiias

6.2 A15LAN1iNgINTTN
derivatives MiiladiNansan
ANUL&EY (non-hedging)

global exposure limit
6.2.1 asdl MF Liifinnsainu

wuyfuaiaut

41 net exposure ALAnaN
nsasnulu derivatives 1ag
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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% uag NAV

6.2.2 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)

7 | AasnuINadIusUNTWE /
REITs

Ay 20%

8 | 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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12 srpasiduauasnisaiual WRasanamundnnaaiiditnoulssaa
ANRUR

AaINUTIN wasbivinlvanuiavaasnainu

sunldnuniadliacrofitiasday)

derivatives)
7 | #31&15 Non-investment grade / Unrated o iAu 15%
7atlusyuuuag organized market uagli'le’
atlussuunag organized market »3a
Wiguvinluada 5.4 6
8 | navnusuagenzuniweg / REITs Au 20%
9 | wide CIS A¥adeduanunguuneing (Tae ERTERTO
wie CIS senanazfiulaunaganndadiy ansaIU

Uil 4 : FamsdHrunsasunaamuaNuidinlagrudaludanisi
91U (concentration limit)

iAoy asans
Basel III waz@nn
2a9iaanmalae
nils
(Lisrudeamansuil
ansglng
wiaanasniinness
AUsELING)

7ia Usztnnnswedu dn5187u (% uav NAV)
1 | vuzasusEnsala | nanadnusinduaralednisianisuas
sanile uaa. satdardusdasfidtuluiuuag
UFENTINAU < 25% waviruudndaan
daovionuauasussniiu
(Litusunisdaivuasnasnunein)
2 | il anasae | Bidu 1 lu 3 aasyasviidusu (total

liability) zavsfaansatiu (auiiidaiwe
TTusunmsiduaiaa)

WUIHLUG: YaAIWid&usiu (total
liability) Milvisiuninsanisidaniinisen
518 la5uar91n AldInaA19INe Uay
nildurasidmiifiaiuiAaldasdy
3N 1y WGugfinainAanisiiandas
Au tlusiu

guii 4 : SandrunsasnuiaaanuauisHulagiudaluiansi
adnu (concentration limit)

2ia sztannswedu da51872u (% uav NAV)

na MF  syuduaialenisinnig
229 UK. LG AusasliiuIu
WurasusEnIuAU < 25% uav
Fuudnsaantdaorionuauag
Ny

(Miffusruniséiaviuuasnanu
NeAny)

1 | vuaasussnnalananils

aitAu 1 u 3 aasyamuildunie
A53u (financial liability) ! uavs

2 | asraandl aansAeniidonu

m51&15 Basel III uazdnnuag

aansalanavils aanand ety auidauwe
(Lisudeanansuiininssg TiTusunsdudvsusau

1na sragnaTydade Taa'lailviu
vwiaanasniinnass FIUYaAviduFInaIva Tl
finvilszing) AfianuAendasiukaan 1y

Wuffiuannianisiierasiu
tHusiu
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wiae CIS uav
nadnulanasnunile

1Ay 25% vavdru’runura CIS
Wonumauas MF wianasnu CIS
svlssnd iaanwidedy  uuwelesu
ANUiuAauAIARITNIIU A.R.6. 1as
siaoilumine CIS a9 nasnundadedu
WAfauadn wazfinnsiduaznasang
aanululgning

“ie infra 2av
nasnulanasnunile

TlitAu 25% wavituruniure infra
nNAuaINaINu infra Naannuratiu

W38 property uavg
nasnulanasnunile

TaitAu 25% wavitulunila  property
MINNAUINAINU property Miaanniiie
i

Wil unsedlfigaanasanslid
wil&umensSuamuiiiawe’ly
Tuvsunsiduduiusaussasiian
fudardn’ lddansaiuludu
1 Tu 3 wasyarINTaanLRLLEUD
aasF@IsaNatiuasaans
fuflusande uualunsdiie
aananaslatinsiuwuy filing
luanuaziilulasenis (bond
issuance program) 1¥#WansauN
Husalasens

2.2 lunsdiinasnuasnuluam
ssautaiiamiuasiasiiaan
Tniuasdl credit rating aslusgau
61N investment grade w3a'li
fi credit rating TWuaa.anuLia
navnunalsni1sinnisuas
Ui AuTINAuluAY 1
Tu 3 aasyaAINTaanuLasLEUa
aaansaInaiiusaass
Guusinsdiigaanalafinnsiy
wuy filing ludnwazilulasenis
(bond issuance program) 1w
Aasaniunalasenis

(fasadruenu 2.2 Lildfunsel
dluasasiiaantaauana doil
1. 8W. 9. %32 UA. AUAHUNNE
IeagsAFATUNTLTU

2. suAsaandu

3. SUIATANANTRILATIEU

4. SUNAITHAMSINHATURE
&UNTALNITLN RS
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5. uss¥naaInTadduLtiaiat
ande

6. SUIAITWRIUNIRNUARLUNA
ARURAUNALANLWILUTEINGE
1na

7. suiAstianissvaanuay
dnnuvsdssinalne

8. suAsagauLuvlsEIng
1na

9. ua.
10.ganfunsdussuinvdsving
Adsenainadusandn
11.aafunsidusnodssnaiii
fneazvinuasfenduyananIu
1.-9.)

e CIS asnasnula - WAy 25% avdruiunulg

naInumily

CIS Wenuauay MF NnIDNINU
CIS shoilseind Maanniaeiu

- dennveulilddunisasnulu
nseil dofl

3.1 msasnuluniira CIS aav
nasnuidadedulminfizuaidn
wagdnsiauaacaaInuiulg
AT laaldsuAutiurauIn
g1inIuAMENIITNNIT N.R.6.

g infra aavnasnule TaivAu 25% wagdruaunileg

nasnunile
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