asvasdasualaniniduiasenisinnisnasnuaialeanisusinsaasusinianis

A
Aanatnu

wvery

nasnuiilalnawsiadtinsansuils

< o

rduianisidavin (SCBRM1)

naynuiila'lnanwisizeawusiinsssunatianisiaavzdn (SCBRM2)
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Bavnualay s1uazldun1TAsINSLAN sngazidaniasvnsnaan luv Jannisava
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flenu Aadunadwiiizasnisasnurasnasnuiiallsznaunisadunadl | auilseae

auazAUNUIBUDIAED TINAIAIANYITIUS 1A Tuda | AauzATINATS
dszianuasdansrunsasnulunannine AAuAIIaNY

15 15z Py P S VA | = 1 P = 7 . ﬁmul.55/2559
ssLANnag sELANAAINANNSNLUIaNTWEIUAY wIanminankalaaIdaunazasnulu Ussianzasmdnnindvianswddudu viansmeanualonis LaT 1.

wdnvidvsa | sz 4 , e | Suitasaoutulsin 1472560 dfas

ninediuau UIEFNIANITATRINUNTaLR VU TamllanIgIInunannine niwtgiuau nia ce o = . o e
- s . . o4 . o WIENIANITIERINUNTALAIIMIUsETamURWILIIANIANIWE | NNTRINULAY

wIansmiean | neanwalaaidduadivlaattvnfiniaviaraatvaundssaAaznIsuAIg v o A amd R

amd = . . R - | MindRudu wianeannalaaidduatinvlnatvutlvnianala | NAINU
WaTaaITaUN n.8.6. wiadssnddineiuaaenssun1s n.8.6. Anuaavaaldd Lyunalunsel : .,- - o
.,- P . < o o | aHvAUNUTTANAAMLATINANT A.R.6. UIalszAARNTNU
ATRINY NAQLEATIUNIT N.8.6. M3 a&TAIIUAULNTTUANT A.R.0. TWANNLTRULaUNIad

dszardualanTaiutfnlssiannsasanrasaaIna NS wErIansweaunsanis

aga

wnanNataaisa

w1 Ussinnuaraaauifuasasansmnisiduniay

1. dszanuagesans lein
1.1 easnasud

1.1.1 Wusiinsg

1.1.2 dndundo

1.1.3 vud (Lunuudulasgnin udauwus uazasans Basel III)
1.1.4 B/E

1.1.5 P/N

1.1.6 luddeuansdnaviazdaviug

o

1.1.7 luusavdnsluwaissTamiigd underlying tiluwusiinsuiavug

1.1.8 anasufiduiifdneazviuandmduanssuiionn 1.1.1 - 1.1.7 awi
ATAIIUAMEATINATT A.R.6. ATAUALANLEN

1.2 anasAmiifenu (Linuasais Basel I11)
1.3  @57&s5 Basel III

AMLEATIUATT A.R.60. ANuadIaaldd tTunalunsdn
AMLEATINNS A.Q.0. W adTAIIUAMZNTINATS A.Q.0. TWAu
Windaunsadlsenrdunlavsaindudssinnisadnirazuag

'
aga

nannInLuIanIweaRunzansmnanialagisa

guil 1 Ussinnuazaaauifuadnsasnanisiduiialy
1. dssianaavasans leua

1.1 enaswil

1.1.1 Ausiies

1.1.2 fidunds

1.1.3 vug (hisuvudulasdain udaywus wasesans
Basel III)

1.1.4 BJE

1.1.5 P/N

1.1.6 luddnuansdnaiazdaviug

'
ool al

1.1.7 luuaas&nslunaisylaming underlying (Huiwusiing
wIauun

8 easnildurifidnrasvinuadenfuasiaisuiaiu

o o

1.1
1.1.1 - 1.1.7 e un&HnuaAusAIITNNIT A.Q.0.ATNUALRNLAN
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1.4 dnn
1.5 SN
2. paduiduadasidisuasantnagilunisadnu

mswﬂaumnswmammsa"mmsammuiﬂmu 1. maammauuﬁmaomﬂmsmu
uamnmsmvmsnmu G\\‘)'Ll

2.1 aifidadvuaniadanlaivinlveaenuiaissynwuananityasduainu
Tunsans

2.2 funsawldeufiale (sHudvnsdiiilu B/E P/N w3a SN difiidaulavinu
Lﬂaﬂuuau,mnaomu“tmmLuumsiviﬁmﬁniauﬁmﬁﬁ'ﬂns"aa”tumswms“l,m"muﬁﬁms
Anguinadviua viafidaululvinasnusunsaanadugaananansle)

2.3 wuanammnnmﬁmsmummamn'ﬁmmsaL‘ero"l,mwau‘m'\ﬂsvnanﬂ‘ﬁ
wmsmmmau‘laaomu"l,ﬂammmtaua LLawuﬂuauaswmmaumauuamumﬁssu
'T,mwauamnmmaomaaammmawanammaﬂa"l,mmaﬂmmnuam'mmsau
Lﬂumnausnlusmnmna

2.4 msaanulu SN sasfluldaudaulaiuidudil

2.4.1 SN fimsaananauunulaaanedeiy underlying dszunvidiendu underlying
a9 derivatives anuviszylusrun 6 2a 1

2.4.2 winnmsadnulu SN agdinarinliinasnusassunauningdulean mswuauuu
mamﬂumswuﬁumna\‘mummsnaamuvlm Vuwsiiiuldauuiasgruannade
Aiualae International Swaps and Derivatives Association (ISDA) uaztilu
niwdIunarusatddsuiiale Taanaunisasnu uaa. davialviinisidaing
dayaiiedunsasnuiiaravinlvinasnusdasiunauniuddudenalilunieda
AU

2.4.3 aan SN Ausaulvnasnuanansaldaau SN donannauasuang wia
uRa.savuale

2.4.4 lunseivdu SN daitguarnalulssing ual. davafiiunsialud
AannaviuLaan SN desa’lildinaunisainu

2.4.4.1 Wigjaan SN AunauazuIIyamgdsssuuad SN 1 TBMA nnfu
15 uaziugavinauadusazifau Ml luasaiiiudnaiduiuvgavinnisuas
uax. Widmanaruavyamgasssunaluiuvinnsdaly

2.4.4.2 lunsdliiAnianisaliigenanssnusasnaiuad SN adroftadda v

wWaan SN ArwakazwIvyaredsssuuay SN il TBMA viuni

1.2 anasAiifonu (lisruesians Basel III)

1.3  @51&15 Basel I1I

1.4 dAnn

1.5 SN

2. paduifinadesIdIsuasraninailunIsaIny
m%wﬁﬁuﬁu%ﬁmﬁmn'l'sasaju'lsaaw!u“gm"mu 1. siavfinauautia
IATIFITAUNRNLNUNAATUEIU 69l

2.1 ifidadnuaviadaulaivinlviramuiiniseyniuiinnii
yarduasnuluasans

2.2 snsawl@sufiale (saudensediiiilu B/E P/N wsa SN 1
Laau“lilmmﬂaﬂuuaLtmnaamu‘lmmLuums‘luﬁmﬁniauﬁmﬁ

Funsasluanaslaanitnisinguunadiviua wiafidaulaly

AaINURINITaINLAUaanaT AT LA)

2.3 flayafitiduanasd  uad.aunsandelaiiaiin
Usznaunisiansandadulaasnuldatvaiigua wasivaya
swmma"mauuamumﬁssu TaadayasvnalIfavaddann
LmawauamLﬁaaa"Lmeﬁoqmmmuv]ammmsamﬂumuausu‘lu
FYAURNK

2.4 Iunsa“&ﬁtﬂumsmmu‘lu B/E w3a P/N fiaanas1&1sdanaid
wasynilnisdl B/E wia P/N  dunamisasiinisiuaniania
Fusadinaymmaaail

2.4.1 sW. u9. ¥3a UA. MUAYRUNEINEEFTAARANTUNTLIU
2.4.2 suATaaN&Y

2.4.3 sU1ATANANTRILATIZU

2.4.4 sUNIAITRANISINEATULRLANNTAIAITIAMAST

2.4.5 sUNA1TWNUNTIRIUNAIUUIAARIIURSAUIAL AN LU
Uszindlne

2.4.6 suasianisdvaanuazitzinwalsenalng
2.4.7 smesddauunlssinalneg

oo o

2.4.8 amﬂ’umn@usﬁoﬂsumﬁmuanwmumuaammnuw%n
fnau 2.4.1 - 2.4.7

ol nsaiavianisiusasdonansailumsarianians
SusaveFoanauiaaandd Weinwunudeeanids (674) enui
52u'137u B/E w3a P/N 67a
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2.5 msaenulu SN saviluldaudanlaindudod

2.5.1 SN fimsanananauunulaaavdeiu underlying dszan
wiienAu underlying 2a9 derivatives muisyulugiud 6 2a 1

2.5.2 winasasviulu SN asfinarvinlinasvusassunauniwegsu
109 ninddutusaaduninddunnasnuanunsaaonuls iuus
duldeuunassrudnadeiivuaiae International  Swaps
and Derivatives Association (ISDA) uastiluninddunanunse
waaufiale TaaAaun1sasnuy uaa. dasialiiinsiawmataya
tidunisasnualavinliinasnusasiunauniwdgusonan
THlunte’adaiuale

2.5.3 lunsaiviilu SN defisiadmuavinul&audia waan SN
gusanlvnasnuaunsalaaau SN denannauasuang wia
ual.5avua'le’

2.5.4 lunsaifiiilu SN dotduaanalulssing uaa. 6av
ffiunisinlvtidannasdusaan SN dvealdiinaunisasnu

2.5.4.1 Tvifaan SN FruwatuaswIvyamefisssuaad SN laéy
TBMA wa¥uii 15 uagiugavinauasusazidiau woil lunsdliiu
guonaduiungarinnisuas uaa. idnauazudsyaniefassu

Maluiurinnisdnlyd

2.5.4.2 lunsdliiAnnnnisalfidonansenusasiaizag SN
adrefiad Ay Tviefaan SN ArwILATLIIYRATELATITNLAY SN
11y TBMA viuti

] > ') =Y '

gun 2 1 nindRulssanniia CIS
nsdiiflumiainsaanagaalsfodunguunaing
siavinasuiGuazundninailunisasnudof

1. fiaasuiduasiuldanmdninasilunsamuidudmdudaiuadmiuas
g1smensduid ldlugrun 1 2a 2.1 - 2.3

2. lunsaldlunsasnulumisn CIS nasusindegnasnu (invested MF) savfl
ulanansasmudedl (Lildfunisasnulumiha CIS 2a9naInusINNAIAIT
aanulunavdinmiv)

2.1 finsasnulunswddudailudssanuazuiiaufiadfui MF (investing fund)
gunsaaanules

2.2 finsasnulunswddudialdizauiamnudagiu (pro rata) ua?lanaiulal
aunanLnaed single entity limit aas MF (investing fund) 1iu

2.3 ﬁmsamu‘lum%‘wﬁﬁutﬁ'a‘hﬁﬁmmmmgﬁmmu (pro rata) uaaladwatilull
aunaniaauei product limit &usunsweaduiilu SIP wav MF (investing fund)

fufl 2 : ninddulssianming CIS
nsdlflumihavinsaanagaalsfedunguunalng
sasfinauauifuarndninaailunisasnudoil

1. fiqamuiiGuaziuldanmdninasilunsasuidudadu
i ruag nTuaN&ITNATEUM ldludiuni 1 2@a 2.1 - 2.3

2. lunsdliflunsasnulumide CIS uay MF MF donanisiasdi
wlgnamsasnuevil (lulddunisasnulumiia CIS vavnanu
FIUNadaINaINulunagaLiv)

2.1 fnsasnulunindgudoiiulssanuazufiaidendu
ARINUANINTaRINULE

2.2 fnsasnulunindfudialdigauwiaeudagiu (pro rata)

udldnaiilulidaundninaad single entity limit 2a9 nasnu
1
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i
2.4 fimsasnulu derivatives Adluldauvidnineai global exposure limit uav
MF (investing fund) tiu

3. nsdiiinasnuiiliasmu (investing fund) unasmunuflawnas nasusudegn
aunu (invested MF) savlildnasnusnuflainas

2.3 fnsasnuluniwddudialadssdnaaudasiu (pro rata)
uddldnaiulaauvdninaied product limit dusuniwedfun
tHu SIP wasnasnuily

2.4 finsasnulu derivatives Mifluldanuvdninaad global
exposure limit aavnasnuilu

3. lunsdinnasunuflawnasllasmulumiza CIS uas MF MF
aonaneiadhildnamusnudawnas

fauii 3 : niwdgulstnndurinntaanasiauwindurin
saailududnvzaanasuiauwindurdnuaseFudndeil

1. 8W. W9, U3a UA. MNAYUNNLINEIEFIAARANTUNTLIU

2. sUNANTAANRY

3. SUNANTANANTRILATIEU

4, sUNASRANISNEATLALENNTAINITNE AT

5. ussineatasasduidiaviagarde

6. sunAITWRIUNIRIMAVUIANRLREAUAtiaNL A UsTINE TN
7. suasiianisdeaanuazinainwelsemnaing

8. sunAsadanuvivilszinalng

9. dantiunsduseninvdssmaidsanalnadugindn

'
o a o o

10. gardfunsiiusvilssinanfianwragvinuagifenduszudineaiu 1. - 9.

guii 3 : niwddulszaniduinuiasnasiauvindudn
sasflududhnvasnaisiiauvindudnaassFunnget

1. 8W. 19. ¥32 uA. MNAYUINLINEIAFIAIFATUAITIIU

. SUNAITRAURY

. SUNIATANANTRILATIEU

. FUASaNTINRATLARLENNTAINTINE AT

. ussineaasavduidaviaganda

6. suAITWRIUNIFIUAIVUIAARILRZAUIA LI AN A UTZLNE
ne

7. snAsianisdvaanuazinainwielsenaing

8. sunmsadauuvvlsznalne

9. ganfunsdussunolsemanlssmalnedlugundn

'
oo o °

10. aafunisiusvdssinandanwrazvinuadtfendugsunin
gul. -9,

v W N

il 4 : sInsaulszanmsdalaafiidyanunadu (reverse repo)
nsaanulu reverse repo saailuliamundninaiaisod

1. ddaan saviluiifunnadeinaunsainiugdauanlu reverse repo ‘laau
nguanelne

1.1 sw.

1.2 9.

1.3 ua.

1.4 ua.

1.5 usEnilseAusie

1.6 sin.

1.7 nasnuiuw

gt 4 : gInssudstiannisdataafidayauadu (reverse
repo)

asaanulu reverse repo saailulidaundninauaicod
1. adaan dasiuifuanadeiinaunsainiuagduauly
reverse repo ‘laamunguualneg

1.1 aw.

1.2 .

1.3 um.

1.4 ua.

1.5 usEniseduds

1.6 sin.

1.7 nasufiuy
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1.8 fifyunnanifinguinaanisindadu
1.9 gusunsuasigianuniaamunguruiaineiaIaniseudssuna
2. anaslalunisyia reverse repo sadiflunsanseoil

2.1 endsnaiginauazanaisaiaigevilsang Taansaiflunsaisniass
avseindeagdl credit rating aglududy investment grade

2.2 B/E P/N_1iasidurn gnn wiavurssa pedu 7 5W. U9, WIasUIAITS
ngummawwuammmu Lﬂuwumsuwnwu eﬁoumﬂmmaaimnu 11l

2.3 B/E w3a P/N 7 TSFC fuejaan AdAvuaTuldiduaiudqlaiiu 270 Jusiu

LLGI'J'L!EJEJHGD LLa“Lﬂummaomuum‘lmuumamomumama“l,mmu

2.4 B/EP/N wiafnn mnmu“lmnu 90 Jutiuusiuiiaan defi credit rating ating
natronilogodi

2.4.1 diissue rating #3a issuer rating aglududuusn ’imﬂnsmﬁtﬂu issuer
rating siaaiilu credit rating M'lsiunannn1sda credit rating syagduee

2.4.2 {i guarantor rating a&lududu investment grade

2.5 smmsuu«mnawmmaainmu 11l mwumwmuu’lummmjamumwmmu
wsamuwa:gammmmL{ianauaumaao“l,meﬁoumsmmwnmammsmﬁu Taams
ssuildonanisiacdl credit rating atnalaatronilegot

2.5.1 i credit rating s uauaﬂiu 2 duduusn wsa credit rating 5L
Wisudesladu credit rating ssasdudonaniaiud CRA lailsauiauly

2.5.2 i credit rating szazamatlu 3 duduusn

2.6 mswmsuueﬁoumﬂmmaa"l,mnu 1 Lmaummmmﬂu’tummmeﬁamﬂmﬂms
MumamumauaﬁmmmLﬂanaLta“awaavl,msﬁann'llitﬂmvl,wumammsmﬂu Tan
asasulldunadsiavdl credit rating atinglaatitanilegodl

2.6.1 §i credit rating swﬂuauau‘lu 3 duauusn waa credit rating 5YHLENIT
wWiguAaa'lefiu credit rating see pzdudonaIa i CRA letl3auiayly

2.6.2 i credit rating szazamatlu 4 duauusn
2.7 n¥wdduduauidiinouaaenssunisinuue n.a.6. LANLGYN
3. szaznalnssuhseuiiuag reverse repo eavlitAu 90 Su

4, w"ar'imumLﬁ'uLﬁuﬁu%ﬁmﬁ’mmsm"aaﬂﬁﬁﬁz&m%nmsaomu‘lu reverse repo a1
Wi EITNNUAMEATINATT A.8.6. UsEAAATRUA

1.8 fifunmaniinguinaianisindodu
1.9 frusansuazigianuaaaunguuainealianisg
Julssuna

2. an&1silalunisvia reverse repo saviilunsasdoil

2.1 en&@saaglnanaraasaasgavlssing Taansel
tHuasasniasgevilsuindsasd credit rating  aglududu
investment grade

2.2 B/E P/N 1iasidurn dnn wisaviufssavdu 7 sN0. 9. wia
surAIsifinguunaaniziadedu dugiaiseynwu defiann
avtndalatAu 1 1

2.3 BJ/E w3a P/N 7 TSFC Lﬂuwaan mumuumu‘lmaumum
"aitAu 270 Jutfuusuaandl wasiudiidedvualadiduda
mvauuiadia'laiviu

2.4 BJE P/N v¥adnn 7AfiarelaitAu 90 Jutfuusdiuiaan o
credit rating atnvlaatrgnfiogail

2.4.1 i issue rating w3a issuer rating aglududuusn Taansedl
il issuer rating siaoillu credit rating M'lau1a1nn15IA
credit rating svaizduaae

2.4.2 i guarantor rating atilugugiu investment grade

2.5 mswmmwﬁonmummaa”l,mnu 1 1 Adunzifisulunain
damaaanmil vismnmlauaﬁmmmmjanaua”a‘mﬁo"l,m"ﬁaﬁ
msl,ﬂmLNsmamﬁ'\'sm‘uuﬂmmﬁmsuumnmas{aaﬁ credit
rating atnvlaatgnfiogail

2.5.1 dicredit rating seag é’uau‘lu 2 duguusn wia credit
ratmg seavemiisudes iy credit rating szesdudanad
MU CRA ‘latuFaumviauly

2.5.2 i credit rating szazanatiu 3 duduusn

2.6 mswmsuusﬁoumnmmaa"l,mnu 1 Lmaumﬁum sifinulu
mmmjamﬂmswmmumammauas’mmmumjanal,taumaao"tm
Fefinsillanadaansisaay Taaasasuiigenansasd credit
rating athvlaatrondlogod

2.6.1 4 credit rating s"s;l‘"ﬁuaﬂ“lu 3 dueiuusn wia credit rating
svageAinudeelaiy credit rating szasdudonaiaiui CRA
Tedsauviauly

2.6.2 i credit rating szazanatiu 4 duduusn
2.7 NEWHRUAUAINTIAITNIIUAALATINAITAINUA A.R.6.
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VANLEY
3. szEgaInsiuzsyviiuag reverse repo siav'laitAiu 90 Fu

a o

4, °u”ari‘mumLﬁmﬁnﬁniﬁmﬁmmsﬁaoﬂnnma’m‘s”umiaomu‘lu
reverse repo MULAUUAFITAIUAMUENTTUANT A.Q.6. Uszné
ANUR

guil 5 : ganssulseannsviiundnniwe (securities lending)
savtiluldaundninaailunisasnudod
1. ddaan sasfiaduandndhandodlugiasuluauanalilsenaugsia SBLIaE

Tlunsdingdayedonaninssvinnstugrugdiunuaaeiy finsdaduyanadoiin

gunsadsznavgsianiasnfiuianisleaaunguane’lne

1.1 ¢la5uluauaailssnaugsia SBL

1.2 sidn.

1.3 nasnuiuw

1.4 sunasanisnininuasnissdvaanuvelseinaine

1.5 sw.

1.6 wuy.

1.7 ua.

1.8 w3¥wnisziudia

1.9 Non-retail PF

1.10 nasuinwmiiatinugisuns

1.11 fduanaduamuidiinouivuaiuby

2. ndnniwei vty m"aal,ﬂuua"nm%wﬂﬁagi‘lu;znn%uvhnué’nm%’wr;l‘waoaur;l‘%u
WAnaANSWE wsananniwei sdw. viimiduuansidaundnnsne

3. maensaisnnndnilszAu uaa. sassiunsaot

3.1 GhLﬁun'ls‘lu"ﬁn'lsa'mu‘saL%ﬂnua"vnﬂizﬁumnc{ﬁmﬁatﬂuﬂssﬁums‘lﬁﬁu
nanniwe Taasagilundnisziudil

3.1.1 Juan

3.1.2 asa@snnidging

3.1.3 B/EP/N iaswiurn dnn Wiarudszasdu 7 aw. w9, viasunAsiid
AfuINaawIzIncu tHlugfinnserniu

3.1.4 B/E w3a P/N 7 TSFC (lugaan fifidimuaiulaiduaudabitiu 270 5u
Tuuauaanmuaziilumndediinualdiduifianivanuuiaifialaiiu

3.1.5 B/E P/N wi3adnn fifiangLitiu 90 Juiiuusiuiiaan dedi credit rating

] = e 'y PV S iy
gun 5 : g5nssuseiannstvinnanniwe (securities
lending)

siaailuldaundninarilunsaonudot

1. aduan GfaaﬁfajaTngzm5nc‘hnuﬁatﬂu@”’l,m”§n°lnaum1m“lvi”
isznaugsna SBLIealunsdlngdeuandenaninsevinnislugiue
daunuuasiin ginsdaviluyanadeiiaiuisailsynauasiansa
sfiuAanislaaunguunalne

1.1 ff1a5uluaugailsznaugsia SBL

1.2 sin.

1.3 nasnuiluy

1.4 suimsiianininuaznissdvaanuislsenalng

1.5 sn.

1.6 uv.

1.7 ua.

1.8 us¥wnilszAudiie

1.9 naomua’guuﬂﬂaﬁﬁagamm%wﬂa“uﬂaas{aamuum‘a:ﬁsm
sous 1 aruunnduial

1.10 naynuinwmilaiinunguns

1.11 fidyaraduauiiditnouiuatRuGu

2. ndnndnedilifiu sasdundnnindiaglussuudusn
nanniwduasgueasurandnnineg wiananningv siw. vin
winviluuangdaundnnswe

3. maeusaianudnilszdu uaa. sassfiunisdedl

3.1 si'uﬁumsiﬁﬁmsnm%aL’%ﬂnuﬁnﬂszﬁumnv{ﬁyuﬁ'atﬂu
UsgAunstvBinndnniweg TaasagiunanilszAudoll

3.1.1 Juaa

3.1.2 anasandging

3.1.3 B/E P/N finsidusn dnn wiaunssazdu 7 53, W9.
wiasuAsifinguunaanizdasnadiu usfinsenniwu
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azho‘tmas;hwﬁaﬁaﬁ

3.1.5.1 {iissue rating w3a issuer rating atluduauusn 'imunsmmﬂu issuer
rating siaviilu credit rating Alduanmsda credit rating see dusnn

3.1.5.2 {i guarantor rating atlududu investment grade

3.1.6 asdswuilid credit rating aglududu investment grade

3.1.7 wiedamuszdui sw. Hugaanliudnasnuiiailudsyiunnsdu
nannindlynanasnu

3.1.8 viuaanufieulu SET Adsadaatludui SET50 il lunsdinnasnulais
ulanansasnulua&snu nasnuazssunanilseiusonaidlu'ls

3.1.9 wihaainuuay MMF

3.2 mtuums‘mnaamunnssuamsmamanﬂiawanﬂs“numu 3.1v%a
sfiunslagiadudeazinal tsEvdanisanansafeduznszuiiianan
nandszAusvna1la taawau

3.3 huhudnilszduau 3.1 ﬁnamuﬁnﬁuﬁmﬂﬂ‘iauﬁgmm\'au%aﬁ'f‘lmﬂ
snsatsduamundniseAuiiule Guusllunisidudssniiaudannasluy
3035 IVENNANNIWE TuLad

3.4 ssoyadmdnilsedu an &uiu > 100% vasyamuanniweAlidy
3.5 ‘lunscﬁﬁuﬁnﬂszﬁmﬂmﬁuam T uagadenanldasnuiaaiuily
SR uaoil

3.5.1 Jurnly sw. wiasuasifinguinawmwiziadedu

3.5.2 1asduelnusa P/N m"oﬁ

3.5.2.1 1iaswdunn wia P/N 1
Husjfinseniu

3.5.2.2 P/N 1 TSFC (flugjaan ifidmuaulaiduaudabiiu 270 Juiiuusiu
aanm uaztilusmndeaualdiufianvamuiadia’leiiiu

3.5.2.3 P/N ifiag'biviu 90 Sutiuusiuriaan defi credit rating athewiloating
Tagvil

3.5.2.3.1 iiissue rating #3a issuer rating atilusduauusn ‘imﬂnsmﬁ"tﬂu issuer
rating siavtilu credit rating 7Aldunannnisda credit rating seazdusae
3.5.2.3.2 i guarantor rating atludusdu investment grade

3.5.3 anainadging

3.5.4 reverse repo & uiuaaisnasgineg

4. dnvazuazaszddunaddauan lddyaniidneasuasaissardauay
JeyaneuiszmAfITnuAUENITUINSAMAURANVSNELATANANINNTNE 68
dafuatAmdussuunudyaniuuashviiunanninduasnaniseiulugsnssu

v
<

ﬁW jINE MSBﬁu'\ﬂ'IiﬂNﬂ{]MN']EILQW'I 069U

3.1.4 B/E wa P/N 7 TSFC \flugaan Aifidimuaiulaiduauds
iAiu 270 FutfuusiSuaandiuaviiudndedvualdiduiane
auusaciialetiu

3.1.5 B/E P/N w3adnn Aifiangbitiu 90 Sutiuusiuriaan dofi
credit rating atnvlaatroniioadotl

3.1.5.1 i issue rating »3a issuer rating aslududuwsn 1aa
nseiviilu issuer ratlng siagiflu credit rating Alsunannnsia
credit rating svaigdusiae

3.1.5.2 i guarantor rating a&lududu investment grade
3.1.6 anaswiins credit rating aglududu investment grade
3.1.7 wilsdamilszAud sw. ugaanlunnasnuiaiiy
dszAunisdunanniwedlviunnaanu

3.1.8 Wuaanesfioulu SET Aifisnedaagludui SETS0 viefl Tu
AsainnanulufiuTainansamuluaasnuy AaINULTU
unanuseAusanadla'le’

3.1.9 wihaainuuas MMF

3.2 mLuums’Lunaomuunssuﬁwﬁmaﬂsauﬂsawanﬂsvnumu

3.1 v3asfiunslaadasudeazinaly Hnian1sa1unsn
Weduaseniitaranudndssdudonanlalaawau

3.3 viwhmadnuszauain 3.1 Ainasudinssudnildlauvia
madaviavir vilaiansafoduaudniszAuidule Guuaiilu
nstivAudsznilanudannaslugsnssunistidunannine
TuLayg

3.4 ssvyamnandsziu ol §uiu
nANNSWEALid

3.5 Iunsmmuﬁnﬂszﬁytﬂmﬁuam Tihuaadinanllasnu
Taaiulunswea uavil

3.5.1 Wurhnly sw. wiasuasiifingunaaniziadeduy
3.5.2 tiaswdusnuia P/N gl

3.5.2.1 1iasdusn wda P/N 7 aw. u9. vasuasisingvans
wwizdaavduilurinisenwu

3.5.2.2 P/N i TSFC \flugjaan A ua Tuldiduaudllaiiu

=

270 Jutiuusiuaands wazifludiideimualmdmdaneniu
wiafia'leiiu

3.5.2.3 P/N iflangbiviu 90 Sutfuusiuriaan dofi credit
rating atinvuiivatnelagedl

> 100% 2avyam
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msfinuazlviinnanniwe

3.5.2.3.1 i issue rating wa issuer rating atlududuusn o
ey issuer rating siaviilu credit rating Mlsiunannnisda
credit rating szazdusne

3.5.2.3.2 §i guarantor rating atjTudusu investment grade
3.5.3 anasnadging

3.5.4 reverse repo &1uFuasd@1snasgineg

4, fnvazuavansrardauasdauan WlddugAidnuasuay
fszdrduasdyaaulszniddiiniuaagnssunisiidu
NINNTWEHUREARIANINNTNE NI A AN UALALIALTSLUIIY
Jauanduuasiiunanniwduasnandsedulugsnssunisiuuag
TitunannIwe

o - o < o &
U 6 : ﬁ‘iﬂ‘i‘ill‘ll‘i"L.ﬂ‘Vl derivatives ATUURIALAUNATTRINUNIU

1. dszan underlying derivatives Anasnuazdilugdeyaniaaasii underlying
atolaatnenidondanaruatinododl

1.1 mswﬂﬁummmummsaamu“m"

1.2 daseanids

1.3 danuanildaudu

1.4 wa36in 120U credit rating w3a credit event flusiu

1.5 underlying dumud1iinunmenssuns 1.8.0. ARUALRNLEN

unseiil derivatives dnodofusauag underlymg 21961 s1mmmaaomnmmao
lusianilaqiiunianauag derivatives winiiu vivil s1aaas underlying Auii

ailedddl 3a underlying Miluaselsznavuasduiidonan sasfluieaniuacing
ATvvuastlatueliatsunsuanaee

2. Waulunmsainu uaa.aganfiunnsasnulu derivatives lesaidia

2.1 nsdl MFfLm"ssmr“imﬁnnwsamu‘lu derivatives uay underlying uag
derivatives Nagasnuliatrsdaauluinsenis

2.2 dumsaindlugdeanlu derivatives atnalaatineviidodoil
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives doii

2.2.2.1 m‘ml,ﬂu OTC derivatives ‘luﬂswmﬁ”l,mu maouﬂﬁmmwanmwuamu
59, sUNATTTngvINnaanziadoty gunudfaane derivatives nIakF
derivatives

2.3 lunseliiagaasfinshseuildanssonavduaiiia derivatives dugaav
AueailusiaviilunsweaRunnasnuanunsaasnu'le ol Linnasnuaniluiisgns

| A "y <
ﬂ')‘l:!‘l/l 6: ﬁ“iﬂi‘illﬂ‘izl,ﬂ‘l/l derivatives AUNNNLNUNNITRINU

9l

1. iseian underlying derivatives Anasnuagizinilugdoyeun s
siavdl underlying atinvlnatnvnfisniaviaraacinaavil

1.1 nindduiinasnuausaainu'le

1.2 daseanids

1.3 danuanildaudu

1.4 a36in 120U credit rating waa credit event flusiu

1.5 underlying AuauRd1TnIuAMLNTINATT N.8.6. ATVUA
LAULAN

lunseii derivatives anvdefdusiamuag underlying 2h9siu s1A17
dvdedenansaiiusanilayiiu (spot pnce) wiasAdaan
damaaronin (futures price) wiiiu 1eil s1A12@9 underlying
Auvilailadudl w3a underlying Afluaedlsznavuaafail

fona savtiluisanfuationiteavuasilaineliaig
LWSURIE6IE

2. L?iau"l,ilmsawm uRa.azaiun1saInulu derivatives ‘Lo
galdia

2.1 nsdl MF ”Lm”s::mﬁmﬁnnjsaomu“lu derivatives uag
underlying wav derivatives Mazasnuliatvdaauluinsenis
2.2 dlunsuindlugdeyanlu derivatives atnalaatrondodiofl
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives éofl

2.2.2.1 asdiilu OTC derivatives Tuilssina'lng siaviigs&euan

De
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SunauvdafivinAdonaugudiufeny
3. udnunaainisdalufinswaguiiaonasanisihseuiianuaiseaniu (cover
rule)

URA. maoamiuumswuauﬂuaonaomumuﬂmmwua"uamwmaaa‘lummumquowa
mamsvmnmmumamaoﬁwsvuumumamnaoma derivatives &ugnadlinaannani
1aaonulu derivatives ffu waziiluldauAdrinouamenssunis a.a.6. Avua

o oo

4, nannariindnd I nunsaInuiiinalssavdiiaanaudes

‘Zunsmm uaa.a9nuly derivatives 71 underlying ‘lsilai&afisnAunsnedduiazan
mwmﬁmmsmmu‘lu derivatives @anatsaviiullauiigrinouameassunis
N.8.60. ANURUR

5. ndnnariviududiniunisasnulu OTC derivatives
ws¥nIanseiasdaliifizannaslu OTC derivatives ofl
5.1 Iuﬂﬁmmafwhwuomu)muauuaouamﬂmﬁssmao derivatives 14 uaa. nsu

o oo

nafuil 15 uaviugaviraaasusazifiau il unsdiiiudonandluiuvaavinais
A9 Ual. A natasuIsyasgdsssunaluiuvinnsdald

5.2 lunsdliiiamamsaifidonansenusasianuag derivatives aenofitiaddey
WadyadndraniivFruiauasudvyaaefassnuag derivatives  TWusEn
ARAITNTIUNUNA

5.3 Aduanandhaniefusanlvifinnsarogiue derivatives wia uaa. sasua'ls’

6. naninaaiiududnsunisiniuadauanly credit derivatives

a va

uaa. sasdfiiaudauladedd
6.1 uiflugdayanlu credit derivatives lalawiziianisananuidasiviniu

6.2 uiilugdeya’laawae credit  derivatives AfdnwauraasgInssuvia
WiauLAegAugsnssuatigniivaale deil

6.2.1 Credit Default Swap : d'laun msmnaa‘lumuwﬁﬁaﬂswﬁummLﬁuaeﬁu
LﬂsmmmLnamlaonnmmmmsa‘lumsﬁwsvuumu obligation zavyARUA N
obligation 1fu ‘imﬂﬂammmaﬂ‘lug'luuwmﬂﬂsunummLamumsuwnwummmaa
msuwummamnawaﬂsunummmmmaLfm credit event fulaaavinaly
°1|amnaaeﬂaﬂsvnummLﬁmmnnmummum g‘tuns 7AlAa credit event
°uamnaomauam‘lmumnmuummuﬂnm) el i1 obligation avflilieesans
\6ien (Single Name Credit Default Swap) w%a obligation uumﬂ'smmsm
Anua v edseduanudasiminddssuiidain credit  event wunn
obligation 5mms’tmmmsvmaLﬂusmusn (First to Default Swap) WSEJLlIaLﬂGI
credit event fiufu obligation s1an1slasan1sviielunax obligation mauums
mswmwnquwﬂumuwaoaumswuswnuu usdannavarasuAInuaLiiaiAa
credit event fiufiu obligation nasani1sTunau (Proportionate Credit Default

T
o rY)

andandailu sw. suiasifinguunalnzIanIdu funuda
anel derivatives wiaA derivatives

2.3 lunsdlfassasfinsiissnimanssonaududiidia
derivatives ﬁuamaa Ruaifudailunindduiinasnuauise

[anu'le woil “l,arnnaamuaumuwmwﬁsnuaumauuumm
yauduaniufaiu

3. nannarinisialvfinswed&u
AseANY (cover rule)

URA. maoaﬂ‘lmmswuauwaonaamumuﬂmmwuamamwmaaa‘lu
mmummewamamsmna\‘mumamaomsmummamnaama
derivatives auamaa“bmaamnmm“l,maomu‘lu derivatives 1u wag
Wuldenuiigineuaaenssunis a.a.6. Avua

o oo

4. yaninariiududiniunisaenuiiinailssaodiaanninu
&

unsdin uaa.aonulu derivatives 1 underlying ‘Lilu&9ideniu
n¥wdduiazananudasnisaonuly derivatives  fonaisag
Huldeuddinouamenssunis a.a.6. A1nua

5. ndnnaiindusiniunisasnuly OTC derivatives
u3Enianissasialvfizannaslu OTC derivatives dofl
5.1 ‘lu”c-jé"l’zyzm5nrﬂ‘1wﬁom}nmua3u={ouamqﬁﬁssmao
derivatives 11 uaa. nunaiui 15 uaziugavinauasusiazifau

Wetl lunsdiiTudonarnduiungavinnisaas uaa. Wid1uio
wazudvyamgfsssuaaluiuvinnisdaly

5.2 lunsdiiAaumanisalfidenansznusasia1aas derivatives
adafivadda TWadayadandranfiofiulIsuasLivyan
gfisssNuay derivatives TWusEnNInAIINIUAUT

5.3 adaandndraniefunaulvifinisanegiuy derivatives iia
uaa. 5avua'le’

6. uaninaaiiiutdud 1 niunisiintugdaanly credit
derivatives

uaa. savdlfidanudauludod

6.1 wilugdeueunlu credit derivatives 1aawisiianisan
anadeoviniiu

6.2 wnilugdeanlsianie credit derivatives ﬁﬁa"m:rmumao
fInsIuvTaiauAafugsnssuattoviisacnele dofl

6.2.1 Credit Default Swap :

owamamsmsvuumu

>

dv'leiun nsanavlugiugeida
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Swap)

6.2.2 Total Rate of Return Swap : do'leud mmnao‘lugnuumjaﬂsunumm
LauwaaaumswumaaommmmnmsamawawamanLmumav"l,mnmnaumswu
19489 ‘1@1uwmﬂﬂsunummLz‘imumsmnwumaumuwamanumuluammmusa
dasaaadiiaededudannanidanuiiazanasiu Ltaumumamaa (6dl) wav
yaAgGssTNaIRUNINLda19EY Wauandunisigdalssduainaudasasiau
wamammuuaumlumwmu (6141) vavyamgAsssuAIRUNTNEa9a9 TUWAL
NunelszAua L&Y AuaInaziia credit event wiaasudvuadan (Asellu
Lim credit event)

6.3 sasldduauinssruaiuidivuaiag International Swaps and
Derivatives Association (ISDA) m‘aﬁmmwmmmuaumummunmuﬂam‘u ol

oo

ﬂamnaomuannmumu

6.3.1 fdAxaldteaulamungrang wazludaudattdidunguaunaineanannineguay
AANAUANNINEUIaNH U8 AU

6.3.2 ”l,mnlamuum/n/n‘tviamﬁmn’mum"l’i‘lummmmmuumaﬁmmweﬁamu
89U credit derivatives fuanoaoidaudelal

6.3.3 ‘lifiriaAvualinasnusdavaldaudamalvunadean

ﬂsuﬁummLﬁua@ﬁumsﬁmﬁLﬁ"mﬁaaanm'mmu']sn‘lumsﬁﬁu
nila1u obligation wavENWUAIN obligation U Taagdeyeynii
aﬂ‘lugmuwmﬂﬂsvnummLauoumsuwnwumumaoﬁﬁuwumu
°uamnawaﬂsunummLammamm credit event muimuauuwa
1Mﬂamnaosﬁaﬂs”nummLﬁmﬂsnmuummum (Tunsal "Lmnm
credit event wamnaaauauam‘lmuﬂsnnmummuﬂnm) woil ‘i
el obllgatlon avflilievsnanisiian (Single Name Credit Default
Swap) w3a obligation u‘mmuswmsmmv]um’luwmnﬂs“nu
Anunofiminvignseuildiaiia credit event fudu obllgatlon
smms‘lmswumsuuomysmusn (First to Default Swap) w5a
Wawfim credit event Ziufu obligation sani1slasanisnilelu
Afu obligation ﬂuauums?}wsuswmnmawu‘lumuﬂaoﬁumwu
sty usdannavazasuAivuadialia credit  event  fufu
obligation wnasanlstlunau (Proportionate Credit Default
Swap)

6.2.2 Total Rate of Return Swap : do'leud Msanaslugruy

daszAumnudasuasdunineda19aefiiinannnisanasuag
wamammum"”l,msnmnaumwumoaa TaapuadszdumIny
Lamumsvwnwum"muwamanLmu“tuamﬂmmmaamwaaﬂm
AdvdsAudanaanidaaiuiiazanaedu u,aumumamaa (GRtY)
2AIYAANYATITHUDIRUNINEE1989 Wawandunisiisdalsyiu
ANMEnIATTaUNAAA LU NURALRIUTIAN Y (andl) wavyam
afissTNaddunswaa A I alssAuANIEnY AunInay
tAm credit event wiamsuAuadaa (AsdilitAa credit
event)

6.3 savlddayaru1assiuaiufidinuaiae International
Swaps and Derivatives Association (ISDA) wiadeyan1asgiu

Aa o

aumummunmuuamn muwamnmmuanﬂmumu

6.3.1 dwnalddvdulamunguing uazhidausautdoiunguanedn
sandnMinLduaraa NN Nt nIanguu1aau

6.3.2 "Lumamuummm‘mammmuum“h”‘lumwmﬂmmuma
feyeundazaaroning credit derivatives fugrododanidall

6.3.3 ‘Lufiradviualvnasnusdavualdainudanialvun
Adeyann
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dnsdIung
aanulu
wanniwgusa
ninduau
waLilu
niweHRUUDY
ADINUTIN

Sasdrunisasnulundnninevanswddudu tiaflunindduaasnasnusiuluy
Ussinauaenlssing

viEvnIansazasnuwsaudIvmlsslamilanizanananniwed niwddudu via
winanualagisauativinatoniionianargadvaunlssadaasnssunisg
A.8.6. WialssmasIlnIuAaznITNNTSs A.8.6. Aruaavaaldil uualunsd
NIAEATINNTT A.Q.0. W& ITNIIUAMEATINATT N.R.6. Tianuiutaunsadl
UsgnmauAlavsariuifulssinnuiadnrazaasudnnindnianinddunsans
weannalagidau

guii 1 : dangiunsasnuiidinamugaannintgdunsaadayan (single

dasdrunsasnulundnninautanswagfuau idadunswegdu
AavnadnuInlulszinanazstvlssine
usEFndanIsazasvumIandII sy lanilawIzannannineg
niwddudu wiameanualeaifduatvlaatronilonsanais
atvauvidsEAIAAMLATINAIT A.8.6. WialsznIARITnIUY
ALEATINAT A.R.60. A1nuasdaaldidl tTuuslunsdii
AMLEATINNST A.Q.6. W aETNIIUAMENTINNTS A.A.6. TWAu
Lﬁuﬁanu‘%aﬁﬂszmﬁuﬁlﬂu‘%aLﬁnLﬁnﬂszmmm%aﬁnnmwaa
nannsneusansneggunsanIsvinaanualaaisau

| o ; o . v o ea o
run 1 : aaFIUNTRINUTAIIUANDANNIWER UKD

entity limit) Adeyan (single entity limit)

2ia Usziannswedu dn9187u (% uav NAV) 2ia Uszinnnswedu dns1872u (% wav NAV)

1 mﬂmsmn'ig“l,jm LinAndanaiu 1 | esn@isanmiging Liddndnsgiu

2 | end@smadgevissing -
2.1 nsdldi credit rating aslu 2 Biddedasaiu 2 | wha CIS LidAndaaiu
21?3::;}2]; E:Leﬂdit rating aglu TaitAu 35% 3 | Sushavsaanans Laitfiu 20%

e =00 AUV URN AT

38y lnvestment gradeusisinnin rhnvdaiaanaansdl
2 auALusn : fnuazatnalananani

3 | wiha CIS Liddndnsgiu ol

4 | Sudhaniaenasidguvindu TaitAu 20% . N .
dhnirFusnvtaaanasanss wia'litAu 10% aflunisasnu 3.1 ’icfed't rating ag
nwaratnelaadroniedod Tusinvdseinandafinnseynwudl tuszav investment
4.1 i credit rating atluszau afidnatevilsane Taadanlad grade
investment grade credit rating wuu national scale 3V.2VL1‘Juﬁu1m'saau§u
4.2 \Jusurasaandu Weil dotiuldaruinauaingdrinou Woil lawiziushnvida
wnsdudaviasnasissina | n.a.6. dszaddinuae anEsTsFINaLiiy
Huilsydu sz
(Lisamgushnvsannansiiauwi 4 | anasiddnmae LitAudasdeil uauadas
L?uzhnmmmqﬂssaamwams Asue ol Tnazgonin
Afluguzanasny) . . 4.1 Jdussansudl an (1) 20% wda

5 | easnfiansasasuaiucail TatAudas6eil uausdnsinay

5.1 luasasuil m;‘mmsﬁmﬁ
fisnu SN wiadnn Naaninng
duaunguang’lng wiashan
U9 §W.AUTENAT AT
ayaalvdsynaugsia sw.lu

Uszind'lne

9NN

(1) 20% waa .

(2) Wwmtinzavanasnasnulu
benchmark + 5%

anshonilAonu SN wia
fAnn NefaanIaaaduaiu
aguune’lna wiaan
A9 5W. ANUTELNAEN
1eFuauanalvilsenau
15303 5W. Tudszind'lng

(2) dhniinuasnsasT
a9ynulu benchmark + 5%
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5.2 wwuamaludszina’lng

5.3 4 credit rating atlusgéu
investment grade

5.4 fluasasnatluszuu
organized market w3aLviauLvin

6 | viwdRudell LiAudandeil ususdnnlaay
6.1 enasnfidnsazasuaiu 9N .
Aol ) . (1) 15% (»3a'liiAu 10% dia
6.1.1 fluasasuil asansie Hunsasnulusvdsainansasd
uilAvnu SN niadnn asznwudigfidttunatenvlssine
6.1.2 4 credit rating agluseeiu 1aedanly credit rating wuu
investment grade 3 national scale dsifulalanuinaiad
6.1.3 luasiasiifaandans AdTneu n.x.6. Usenafiivium)
Auamunguane’lnauaziguauia wia .
esastulusvlssing wiay (2) wtlnaasnsnatunasnulu
2anIAAITUANAHUNNE benchmark + 5%

avlszne

(wa'bisauananvady sw.
aszinanlasu ayaalu
dsznaugsia sw. ulssina
ne) .

6.1.4 Huasasiaglussuy
2av organized market w3a
WABULYIN .

6.2 n51&1s Basel III v credit
rating atlusedu investment
grade uazatluszuuuag
organized market wiaiinuLvin
6.3 §9n33NGVT ey di
credit rating atiluszau
investment grade

6.3.1 reverse repo

6.3.2 OTC derivatives

7 | viwdRuauuaniiiaanniiszylu aivAu 5%
2a 1 - 22 6 (SIP)

wanewng & mdunisasniulu derivatives on organized exchange ‘Lifiziariinua
LA (single entity limit) vasa&aan

4.2 duesansiidl
aneagatnvlnatitonis
Aol

4.2.1 aanfluud¥nan
neviiay

4.2.2 gaaniimsiaina
adayatdunisinlliaad
saazidaaay filing

4.2.3 uasdivifluan
ssnfiAmuaiuiseuil
< 397 Ju fuusiun
aunu uayli'lafianwog
mMu 4.2.1 vaa

4.2.2 gjfimsernWuau
anasdonasaciy
UAARAYT

4.2.3.1 aw. u9. u3a
UA. AUAHKRUELIEIE
53038010 UNITHY

4.2.3.2 §U1A1T22NRY

4.2.3.3 su1A1T21AT
fILATIEU

4.2.3.4 sumaia
AMTLNBATLRYANNTAL
ATLABAT

4.2.3.5 uss¥neaInsag
Juidiaiatade

4.2.3.6 sUIAITHIUN
FIRAIUUIANRILULRE
AU AtANUUIUTENGE
ne

4.2.3.7 suasianis
geaanuaziitanun
dszind'lne

4.2.3.8 suA1TARAN
unvdssind'lne
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4.2.3.9 ua.

4.3 &uaunaludssing
e

4.4 4 credit rating agj
Tusgsiu investment
grade

4.5 tunseiiduasans
niiuuaiuiiszui >
397 u duuaiunanu
savtiunsidauniaalu
szuuuay regulated
market

ninedudofl

5.1 mwmgﬁﬁ NA1aLy
ATuaIUGITL

5.1.1 flussans Basel
ITI

5.1.2 {i credit rating agj
Tusedu investment grade

5.1.3 uenansifd

anuazatlaattonils

fil

5.1.3.1 aanfluus¥nan
sifieulu SET

5.1.3.2 fjaaninsillae
sayaflumsinldiead
Naazdaaautuy filing

5.1.3.3 ‘lunitﬁﬁ'lﬂum@
ssndfiivuaiusisenil
< 397 Ju duueaiun
aunu uaglulaidneay
au 5.1.3.1 3a 5.1.3.2
HiATEARUMINATIRS
denansasiuyana
Aol

5.1.3.3.1 ummacua
4.2.3.1 - 4.2.39

FuAubiAudnFeil
wAILEENI TR

ArFININ

(1) 15% w3a

(2) dhniinuasninweadud
aynulu benchmark + 5%
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5.1.3.3.2 amﬁumsﬁu
syuInlsyinandseina
Wnenfugundn

5.1.3.3.3 &anfunsiu

'
oo o

elssinaANfidneray
vinuastfienAuyAAaaN
2ia 5.1.3.3.1 -5.1.3.3.2

5.14 Iunsniﬁl,ﬂumvﬂms
niifimuaiuthszuil

> 397 Fu duuefun
ANU fadunsidiaunia
atgluszuuuas regulated
market

5.2 fsnssudedl
adeuaundi credit rating
atilusedu investment
grade

5.2.1 reverse repo
5.2.2 OTC derivatives
AU/

6 | vindudauuanmilaann | sudulaiAu 5%
nseyluza 1-24a 5
(SIP)

winawia lunsalifluniwddudod LifddadvuaiAaddu single
entity limit wasiSurdn aanamaswiaddya uauansdl
1. Budhaniaanasviauvinudiatianisafiveiuaag MF
2. derivatives on organized exchange
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guii 2 : dasFIunsaInuidIaaINAaNARNIs (group limit)

guil 2 : AanFIunTaInuiAIMamNAaNAINI5 (group

limit)*
2ia Usznnnsweau dns18u (% uav NAV) aia UssANNSNE Ry dns18u (Y% uav NAV)
1 | msasnuluniwduaasusdnnn Lidudanladanuieded uaus 1 | Asasnulundwdduaas | Bidusdasilesaswie dod
us¥wniaglunguaanisidedinu | danlaasgoni vignnauigniagly | usuddasmlaazgenin
wiansuiiflugdaanlugsnssy | (1) 25% wia . ASNARNTSLE L A UNSa “
NN UALLSENFINE (2) ihwiinaasninaiuiasnulu asia sl ua g ity | (1) 25% waia
o Ayt ) .
= — bench.mark + 10% —— FINTTUANIINITLIUAY | (2) v nifnuaInsweaaun
naneue : &msunsasnulu derivatives on organized exchange ‘Lifiziadinviua WEHNEINET

WAenAu group limit zavadeueun

aynulu benchmark +
10%

*yaneie: tunsaldlunsweddudod VifdaduaAadu
group limit .
1. Wushandaanasisuvintdudatianisaiiivouaas MF
2. derivatives on organized exchange

] = o ; o o o s ]
#auii 3 : dasnFrunsasnunanaaudssianniwegdu (product limit)

' o] o , P o s
faui 3 : danFIunTaINuUAIIAaulTELANNINERY
(product limit)**

9ia

Uszinnnsneidu

dns182u (% aas NAV)

WurdhAwiaa&sAguvingu
#1n B/E w3a P/N Mildunmanu
ngvanelnag (lusrudearanlu
snviseinAaadlifiuaAnafinan?)
lurfaan iFvana viaaduan
Aol .
1.1 suesusadondunisiuniil
ANVUNLLANIZIAAITU

1.2 sn.

1.3 wv.

1.4 ua. o

1.5 uss¥veainsasluiianag
ande
(hisufadurdniansans
Wisuvinldudhnifiinassaad
Lﬁamsm}ﬁumuﬂaonamu way
vindiunnasulaiulau
AsTNANSINANNAR YA
reverse repo wia securities
lending #3a derivatives)

- nadszansiudulaiiiu 45%
waaslusavihi® (wialusay
angnavnudniunasnuniaig
Tas9ns < 1 1) .
- dasnnvsulilddunasnun
anglasvnsusaanadeyan
AYLYAE < 6 Lau Mvillane
navuniiangvlasenisnia
angivdaygn > 1 1

(%

Aa

sziannswedu

dns1872u (% wav NAV)

1

WudAnIans &
Wisnvinwushn B/E
v3a P/N fififiuamany
aguananeg (laisaude
g Tusinvdsyinauad
ffyaranvna) tilug
aan Wdean w3a
Adeyan dotl

1.1 suasuiasaniiu
Asduifingviane
WwWTInaadu

1.2 sw.

1.3 wy.

1.4 ua.

1.5 ussEneaInTad

- auAulLAY 45% 1ade
TusauTlifgdiuusiiiu
MF 7dfiag1asons < 11
Tialaausauang
AINU

- aasaveulailddy MF
MiangnadnuadLnte < 6
hau il lawy MF Adl
anglavns > 11
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NSNERUAIT

2.1 B/E P/N w3a SN vifiidaulay
Watlagusiausinasnulaafiunig
Tifinssulaud@nadizansasluas
ms”Lm"qnuiﬁmsﬁn;mmﬂrimum
waafidaululvnasnuausaane

Aupaanasasle

2.2 WU an I @S ULYinG Y
fhanfiszasiiainiseiatiu 12

LHau

2.3 total SIP au2ia 5 vavduil

nasstansiudu
laiviu 25%

Auiilafiatandn
(Laisyudanswedui MF
1a¥uTaunssudnaun
NNAFEYYINU reverse
repo %3a securities
lending »3a
derivatives)

w

reverse repo

13Au 25%

EN

securities lending

iy 25%

asanséieil (total SIP)

5.1 anasull anashoniifionu
fAnn naansaNs Basel IIT Mai'le
atluszuuuas organized market
wiaLauLvin we'ldsiu B/E uay

P/N

nalseansindu
TlaivAu 15%

derivatives @il

6.1 hedging limit :

A3L2N1iNgsnssu
derivatives il
Tanusyavdtnanis
AAANULAEN

LiAuyaraNuLdaiifiagg

6.2 non-hedging
limit : nswainYin
§3n335U derivatives
niildianisan
AL LN

global exposure limit

OTC derivatives limit

6.2.1 asdinasnulaid
ATaInuLLLfuRau
J11m net  exposure
AtAinannnIsaInulu
derivatives 1atsiag
itAu 100% a9 NAV

TlaivAu 25% wag NAV
(hildfdunsasnuuag
AINU Gufl)

(1) nasnusuia
(2) nawnu buy & hold
(3) nasnunfinisusms

niwedudodl

2.1 B/E P/N #Afidaula
vuul&auiaws MF e
adfiunistiitinnssulau
&ndidansadluanasle
ANIEASTINg VAN
fviue viadidaulalu
MF gunsaanaducaan
A&7 L6

2.2 W¥udhnnianans
s udnig
szagIaINTHNALAY 12
Lhau

2.3 total SIP mnuia 6
aaodrudl
(dafilildfunisaenu
wadnaINuINile uag
nagnu buy & hold 1
aynulu B/E P/N SN
WurhnuIanans

swAuluAY 25%

ﬁ’@n'}ﬂﬁa"[,gﬂﬁﬁﬂj’m WtuLvinwueEn ﬁﬁmq
LRENFAURAINAFDY latAuangnasnu wia
iy ladalvlidannag saunsavnuuasMF
Augdayanlunsans wiafinsasnulu
Fuzasdyanlann derivatives 1alu
AULENUTIANELATITY e o

(fair value) ninddudvnaiianey
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6.2.2 n3dinagnudl
ATaINULLURUADY
3176 net exposure
AAnnn1saINuly
derivatives 1aaamn
ANULREMUFIRG
(value-at-risk : VaR)
yagnasnuaadiilu
Aail

(1) absolute VaR <
20% uav NAV

(2) relative VaR <2
111 a9 VaR uav
benchmark
RUENLNE : "NITRINUY
wuyfuaiau”
nugAINI AN
asnuludyqnfane
anindnagng
wuufuatau
(complex strategic
investment) wia A1
asnuludaandae
a9nindany
afuafau (exotic
derivatives)

daaadagiuaig
NAINY)

reverse repo

Ay 25%

securities lending

Ay 25%

'
o a o

asESNNAUG LAY
idafafidinsasuay
KHaanas1&15NeININNA
gusaaanuls (non-
investment grade /
unrated)

Ay 20%

nineRu doil
7.1 an&15A9niinonu
7.2 a51&15 Basel 111

7.2 derivatives v3a SN i underlying \flu
MIIFITONU eNNda 7.1 - 7.2

nndszansiudu
TaitAu 20%

@31&13 Non-investment grade / Unrated o
natluseuuvag organized market waylule
atluszuuuav organized market #3a
winuvinluza 5.1 67e

1Au 20%

as&13694l (total SIP)

6.1 nineduaua 6 Tu
& 1 : danauns
AINUNANAUENEDAN
nindgunsagdauan
(single entity limit)

6.2 A51&15 non-
investment grade /
unrated wei'laisIndens
fsudl asa1sAvuiinonu
Ann Wiansa1s Basel 111

aa o >, o &

NUANNBAUSATUOIU AU

6.2.1 fidnwauzenu 5.1.3
wag 5.1.4 uava 6 wav
s 1 : deanauns
AINUN AN DAN
nindgunsagdauan
(single entity limit)

6.2.2 i credit rating agj
luszdusinnin investment
grade w3a'ladl credit
rating

saAuluAY 15%

e CIS Aiagduaunguunatine
(leamiia CIS sonanaziiulaunagannaag
AunaInusIN warluvintanudavuag

LA dedansgiu

derivatives &afl

7.1 asuain LiAuyaraNudaiiiagg

1iNgsnI5U

17
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navnunudaguwlasldacefitiadgda)

derivatives
s
Jngusyaaa
Wanisan
AR

(hedging)

7.2 A15uan
“N§5n554
derivatives
Afilafiia
NSRAAINY
Wi (non-
hedging
limit

global exposure limit
7.2.1 asdl MF "Lifin1sadnuuuy
Huaiau’

iR net exposure MLARIINNTITAINY
1u derivatives 1nasasliiiu 100%
a9 NAV

7.2.2 asal MF finsadnuuuudustay
i1 net exposure ALAANNAITAINY
1u derivatives TaayamauLdana
§9&n (value-at-risk : VaR) uay MF
siaoiflusod

(1) absolute VaR < 20% uag NAV
(2) relative VaR < 2 i1 2ag VaR
aa9 benchmark

naNeLwme : “AsavnuLuutudan”’
winaaNu nMsasnuludaandana
Sromihifinagnsuuuduaiau
(complex strategic investment) #3a
msasnuludeendazaaraminnd
anudiuaiau (exotic derivatives)

n¥weu fotl

nadszansiudu

8.1 asasAvuiiAenu "aitAiu 20%

8.2 @9&15 Basel II1I

8.3 derivatives w3a SN i
underlying \fluasansany aau

18
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1ia 8.1 - 8.2

HadAny)

wihe CIS Adadedumunguune
Tna (Taanila CIS dynaagd
ulaingfanAaaIAUNINUTIN
warlivinlwanudavuasnasnu
suldsuuilasiilatnod

LA dadansgiu

 wnag @ S ndunsasululdudinusaesiansiiauvingy
Wntianisafiuuzasnasnulifizadiiuaiialdu product

limit

L2 sqpagiduauadnisaiuiar RITa e undntnauaii
grilnudsenidfiivium

(concentration limit)

il 4 : Fandrunsasnuiaiamuauisulagiudaluianisiamu

guil 4 :I5@51d’;umsamuﬁmmmmummﬁd'mvlm"ahul,ﬁﬂ
TuAanisagnu (concentration limit)

aa |  dszanniwedu dns1872u (% wav NAV)

1 [ vivuaysdnnale | nanasnusnudunaladnisianisuas uaa. s

nanily ignAudasiidinmuuaaus¥nINGguy < 25%
2a9i1mudnaanifaeiovuanasussiniiu
__| Chitusyunisfiaviunavnasnuingsin )

2 msjmsuﬁ A5&15A9 | lAu 1 Tu 3 ﬂaouaﬁjmﬁﬁusm (total
AU asans liability) wasijaansatiu (euntlainealiTusy
Basel IIT waz@nn N5LIURFA) }
2avaanelany | wungwin: yaalidusiu (total liability) 1alw
nily | Tususansidniinigdl s1elafusienin
(hisufvesansuil | e laddnaenedng LLa”uuauﬁama'mﬁﬁﬁm'm
medglng viendasAuusdn tdu Wurduannaanisi
wiaanauiniadg | tAedasiu Husiu
avszing)

3 | wia CIS uav TaitAu 25% wavdiruruniiaa CIS mavmwuaa

nasnulanasnumde

MF u3anasnu CIS sinvissind Aaanuihaiiu
L‘Juum"l,msnmmmuﬂanmnmunom n.8.0.
Taasavtiuniie CIS w29  nasnundadediu
mififiruadn uazfinsisuaanasanaenulu
eNaRRN

2ia

sznnnsweidu

dns1du (% wav NAV)

1

asd1Inil asans
AontiAonu asans
Basel III uazann
2adefaansalane
nily
(Linudeamansvil
aasgineg
wiaasasuil
aMasgenvdszing)

®aitAu 1 u 3 aasyamuidume
n193u (financial liability)! waes
aanasaEIaty aulauwely
Tusunsdud nsusaussasan
fieydanga Tae'lailviiusiuyas
Muaumnmwaammﬁﬁﬁmm
Witndasdunaan iy Wudiuain
AansitAmasdu ilusu

Wil lunsdiiaanasanslud
nildumenisdumuitawmelily
Junsiudnsusaussaza g
aan’ Wlddandiulaidu 1 u 3
2IYRAINTAANLARLLFUDULAT
sseuzafizasaanmaduiiuse
A% uwalunsdiigaanasansle
finsfiunuy filing Tudnweausiily
Tas9n13 (bond issuance program)
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WA s iusatasenns

2.2 lunsdinnasnuainuluasans
aurafitaailuasarsiaanivai
uaedl credit rating aglusydusn
A1 investment grade w3a'lid
credit rating Tuaa.aenuiia
navnunalsnisinnisuad
ual.naiedusIuAuliiy 1 Tu
3 2a9YRAINITRANLASLRUDUELAT
ssdanailunanse uusnsdii
aanaslafinnsauuu filing Tu
anuauziiluiasenis (bond
issuance program) T#asau iy
7181A59NNT

(Fasd@ruan 2.2 Lilddunsaiilu
ATRITVIaanTaayAAR 6Iil

1. 8W. 9. %32 UA. AUAHUNNE
PR Rt EG R T RIS

2. sUA52aNRY
3. SUIANTANANTRILATIZU

4, sUNAITHANITINEATUAY
gnnsalnsineag

5. uss¥neainsavdutiaiag
andel

6. SUIAITWUNIRUAIUUIA
ARvLRZIMNAtaNLIUsEIInAE TNne
7. suiAsiianisavaanuaziingy
wuvdseinalne

8. suimsadRMLvUTILNA I
9. 1A.

10. 8anfun1stduseninglssinan
Ussnalneadlugungn
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11.gafunmsidusnodsuinaiii
AnerazvinuadtdenAuuAnanIy
1.-9.)

- laitAu 25% wavdrurunila CIS
Wovinauas MF wianasnu CIS
finsand Miaanvilesiy

- aenvsulilddunisasnulu
nsel ol

2.1 msaamuluniia CIS  aav
nadnuidadedulmivifiauraiédn
wagfinisiduaunaaagaInululg
AT9TaalaSuAINLAUAALAIA

2 | w7 CIS 2a9
nasnulanainu
nilv

F1UNIIUALLATINANT N.K.6.

Lyilgun19nisidu (financial liability) WRansanauunsgIu
sty diiraananasdena1 laarineunsdumunasgIu
msncgﬂuu Taaiunasgiunisnaumemsiiuidiuuaiag
AMENTTUNTIKUANIAsTFIUNTTEaunguuIaN eIt TW
ey wianasgIun1sasIunIInsduiluisansulusesdu
fna vy International Financial Reporting Standards (IFRS)
n3a United States Generally Accepted Accounting Principle
(US GAAP) 1ilusiu
2 syufensaidelinsuinuanisinvinounisiduluasousnuage]
2anAT&T
“Woil Msdmnad@adiuauuTaunansainuLardnsdiunis
aonu Bitdluldenulssmaanenssunisiiduaaianuingians
AINUUDINAINY LLAY/WIa A TutAuLsin”

, o PN o
#2un 5 : nsetdunsiiandwediu

Py

aomumﬂﬂmannmman'ﬁaomu”l,mﬂu"l,ﬂ
AUFRTIRIUNTRINY .

1. ‘lunsmmnaamunmsaomutﬂuiﬂmuuﬁnmawi’ﬁﬁmumwisiamm”wﬂﬁu
aomuuﬂmauﬂﬁﬁmawuﬂaa”tﬂamﬂumm‘tummﬂmam ‘lumgn‘]um%’wﬂa”
nasnuausaaInuladnsa’lyl uiEndanisazadunisaveallil

(1) Favisanulaassynaay aauAeduda s1uu amswmumiaomuua“mm
indRuaaaaduli uaziagesiaviucaadiiineiu syITaIsiasaua
walsyladil analuiuvinnisdaanniuniinnsdldenad ARanAUTALAUFILUN
v linusEnianis

i
i

(2) Fmhanindduinaaaauidanalulanausniaadfiefotsyianiuaas

oo

Ui 5 : msmtuumsmamswuaumaamummﬂmau “3a
asadnubidlulleudassiunisainu

1.lunsdliinaonufinnsasnuiiluldauvdninariddiivuaus
61ammswﬂﬁumamuuﬂmauﬁﬁﬁLﬂaﬂuuﬂao“l,ﬂamﬂummw
anaantialunisiiunswe aumnagmummmaomuiman
aall vEnInnrsazafiunisaveaa‘lalil

(1) ﬁ’mmsmmuimuszusmamé‘umﬁmﬁuﬁa AU AU
ANTRINULARLTUNNSNEHR UL AAAUANTA LazIagvsia9uca

&TNUAMZATINNIT N.8.0. TINTITARIsaguanaLssTaa
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A
=7

aonuiiluside wslaitAunin 90 Jutuusuinswdduiumaaauauidiuuaiiy
nsmmma 4, ' '

(3) wavs¥nIanmsarusadmianiwdiunuiaauauls wianiwdsunuie
AadulAfiaaaudfildsundasllauiuldaundninaiidiivuaual usEn
:mmsavammswnmumauammnnﬁa AU dasidunisasnulunsnegiu
GYNA1D syufetuiilairniranindduiuaanluniajuiinsndduinig
wasuwlaspauaullt uauansal uaslidagdesaoudadinoiuaaznssuns
A.a.6. uNvIadlvquanadszland aaluiuvinnisdaanniuiiiansdl
AINKTI ' . .
2. lunsdininsweaiuluaazinasnuiinisasnuiiluldoudnsmdiun1sasnui
Anua uesauinsasnubitdulderudasidriunisasnuiilunai 5 Juvinais
Ansafiu 'imﬂu"l,mnmmnmsaomul,wu usEnIansagsfiunisdesia’lulil

(1) davisenulagszusaazidaaiisddulsean 31y daaiunisainu
waziuiinisasnulidluldaudasadrunisaimu uasiageraeusadiiineu
ALYATIUATT N.R.06. smmammmavmu,awaﬂsu‘imjumu'tmummsnmmmum
ANTRAVIIUAITLELLIRN 5 TurinA1549na1T aranuTatAuadituisiaaiu'lii
UIENIRNIT

(2) ‘biaenuiRndnlunsndgduiiAudanadrunsamuaunitazaansanalaln

duldeaudanaunisasnuidivua .

(3) wilabilfluldaudandiunsasmuiinuanmalulaniausniaadfiede
dsylamivasefaonuiiluddny uadasbitdussazandell uusilunsdiaua 4
(n) 30 Tudfuueudusauszaznanfud tunsdlnluduldeudasngiunsamu
nannamulssanningsu Snfunisasululdusdinuiaanasiiauringy
WA dananiduniamdualdidu .
(1) 90 Juduuaiugarinauadszaziial 5 Jurina1savnan &nsunsdidula
uaniuilaannnsaiaun (3) ()

4) manmmaamsmmsaLLn”'lmauLﬂu"lﬂmuamswmumsaomummvﬁumum
UsEnIanisazdavinsaeutayatiedduda 31uu dasradrunisainulu
ningRudonan Nudsiuiausaudlabiiuluaudassrun1saonu uaue
a3l uardndenanusasdiinonu Nuisindesarguanalsyiaminnaluiuvi
nmsdaanufinsualaaudluldaudasdiunsanuiiy .
(5) ‘Iunsm‘mnaomuuuu‘uaousaﬂm“lmiﬂr;l"l,mflu”lﬂmuamwdmmsmmuﬁ
muummummumuvlmﬁﬂlunamsmmmu (concentration limit) uanainnsg
dfideugud 5 7a 2 (1) (2) (3) way (4) wal usEnIanssavaiunisaod
fael .

(n) variunsld&ngaant&avluiudinwiuniAiudasidiunsanu Ljuuensel
FnfluvazauaslaglasunisHaufuanndriinou

(1) andadrunisiariunsaannisiaiuraniuau usauummawauwumsmm
wwuada lunsadnswdduiluviuzasusdnaanaiou wazaslaurdeiuuas
wi¥ndonaniilunalvinasnulsduviaflugdaviunasussniuaudovizatinuaai

AMatlwiurinnsdaanniuniiansdidonad aaanauIatfugiun
U IR ENINAS

(2) s mransnddufiaanaantdanalulaniausniae
mu\m\‘lﬂsuiuﬂuwaowmmutﬂuz\imm wei'lutAun3n 90 Juduue
Funinswdduiumaaaanidiunsiiunsdiniuaa 4.

(3) laus¥niansauisaiminaninggunznaaaauid via
wswﬂaummmﬂmauﬁﬁﬁﬂmaunmﬂauuuﬂao"tﬂamﬂu"l,ﬂmu
uanmmmmmuumtm UFTENIANITAITAAVINT I UABYR
eduda 31uu dandiunsamuluningdudanaid sube
wm“tmmummsw d&utuaanluuniaiuiinswdgufiang
vdasundasaaandd uaiuansdl uaslvdagesiuviuea
drifnvuAunssunls N.a.0. UNIIaRITViNauanalssiaud

aeluiuvinnsdaanniuilAnnsdidonad

2. 1unsmmmswn&u1umm Anasnuinisasnuiiuldaiu
am'lmumsaomummviuﬂ weiganinsasnuliutiuldau
amswmumsaammﬂunm 5 Jurihnsiiasiadu Taadfildiinann
ATRINUIAN VEENTanTavaiiunsdosa‘laldl

(1) imﬁﬁmmuimuszu;wuaztﬁumﬁmﬁnﬂs:ﬁmm AU
dasndrunsasnuuaziunaisasnulitiuliaudasigiunis
AINU UATTAFITIHIUADA TN UAULATINATT N.Q.6. LAY
Hauanalsziand aaluiurinnsdaanniuasuszagiaiaunaid

va o o

maamauimﬁnahm’mm’m"l:mma:mamms

(2) “BiaanuRNL AN TUNFNERUMAUTATIRIUNTAINUIUNIIRY
susaudlabvitiluldenudasadrunsasnuiiivius
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