asvaslnmsuAlaninduiasenisianisnasuiilalnanadiae SET50 INDEX wan1stauedin (SCBRMS50)

NUNEUR:
BaviiuAlae suavidunTnsen1siéu sraaviduainsenisnaaudlas Sanulszaoa
AsuAlaY
AR PRtY Wiahin . . Wialviviiul
/ e Fadunadwviizasnisasnuaasnasnuiialsynaunsadinadtauay Mulszne
ANunINgAaYAta PudvAdnrindanglumdalssianuasdnnaiu ALYNTTNANT
nMsaInulunannine AAuaARIANUY
7 Nu.
55/2559 uag
7 nu. .
14/2560 3av
ATRINUUDY
A2INU
dszianuay ssanuasndnnindudansudduiy viansmeannalaaidduiay Ussinnuasndnnindudanswdduiy viansmaannalanigauiag
wanniwegwia | asvuluilsuna : aunuludssine :
mfwu‘auﬁu usEnIansazanumiangvmlsslasilanizanudnning niwddu | viFndanisazasnuniaudmlsslaniilanizannnanning niwdlu
WaaNsin AU iameannalaaifduatilvlaatrvniisudanaraattaauilsena | du wianinannalaaidduatiivlaatirvnilansavaiuatrvanilseana
aanHalatid | aaivnssunis n.a.0. wialszndd1dnoIuAMENIINAIS N.R.0. ATBUA | AUNTINNIT A.8.6. WialszNARITNIUAMZATINAIT N.R.6. ATUUA
dutiazaonu dosialddl LTuuslunsdifiaaznssunis n.a.a.usad i uAMLNTINAS

a.8.0. anuiuraunsafilssnaudlaviavindulssinnnsadnsas

AagudnnFwauianswddunianismneannalaeiaau

guii 1 ssianuazaaauifuasasiasmanisiduialal
1. dssanuagmnsians len

1.1 esasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugas&natunalssianii
warrants

1.1.5 anasmuiuifidnwasvituandaduanaismueiu 1.1.1 - 1.1.4

fi underlying \fluviunsa share

ovaallil uualunsdlfiaaznssunis A.a.0.15adTNNUAMEATINAS
n.8.60. TWanuwivdaunsasidsendunlavdsainduilssinnusadneoas

aga

waIndANFneanswadunianismeannalaaisau

gl 1 : Ussanuazaaauifuasasasmonisduiiial
1. dssanuasnsians leaun

1.1 esasnu

1.1.1 Yu

1.1.2 share warrants

1.1.3 TSR

1.1.4 luugasdndluwailsyiauii
warrants

1.1.5 anasnuiuifidnwazvinuaadmduanasnuay 1.1.1 - 1.1.4

i underlying \fluviuusa share
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MUTAFTNNUAMLATTNAT N.8.0. AVUALANLEN
1.2 amansni

1.2.1 Wusiinsg

1.2.2 dndunde

1.2.3 vud (lunuudulasdanin udauwus uasasans Basel I11)
1.2.4 B/E

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

1.2.7 luuaasdndlunaisyTaming underlying (Hluwusinsvizaviug

o

1.2.8 anasiiduiifidnsasviuandmduasnamion 1.2.1 - 1.2.7
AUTNETNUAMZATTUATT A.Q.60. ATUUALANLEY

1.3 mwmsﬁmﬁﬁmu (lisumsans Basel II1)

1.4 DW

2. aaulidiuadadIsuasnantnailunIsadInu
w?wﬂﬁuﬁn%ﬁmﬁmmsmmmsaaamu“tmmu 1. savfinauauiifuasnsans
aunannaaiiasTuaIu fotl

2.1 ‘Lifiadmuaviadaulainvinlvamuiaissyniuunnnityas iy
aanuluasans

2.2 swnsawldsudiale (syudensdidilu B/E P/N fidaulaviuildau
fausnasnulasiunshifinsiulaudnaizansasluamansladainisnis
Anguanaivua viafdaulalvinasnuainsanadugaanasansle)

2.3 umauammm.|m'nmsﬁu%ﬁ’mﬁ“ﬂn'lsmmsam"wﬁa"m"l,ﬁaﬁ’nn
'ﬂsunaumswmsmmmaulaamuimamoammua uaumanaswmm
JzviauyaagfssTu ’immlauamnmmaoa‘maoa‘mLmaomanamifana
adodarvinauuanizassuiuisaniulussduanna

MUTFTNNUAMLATTAS N.8.0. AVUALANLEN
1.2 anaswil

1.2.1 Wusiinsg

1.2.2 dndundo

1.2.3 vud (Linuuduilasgnin udauwus uazasans Basel III)
1.2.4 B/E

1.2.5 P/N

1.2.6 ludduansdnaviavdaviug

1.2.7 uuaasdndlunaiszlaminid underlying (lusiusinsviaviurg

1.2.8 anasufiduiifdneazviuandmduanasuiion 1.2.1 - 1.2.7

MUAEITNNUAMLATINAT A.8.0.ANUALRNLEN
1.3 mwmsﬁwﬁﬁomu (lisuesans Basel III)
1.4 DW

2. aauifuavasIdIsLasnantnilunIsaIny

mswﬂz‘q‘umnsmmmmsaummsaaomu“l,mmu 1. siavfinauaniifiuasnsans
aundnnaeitiasuaIu §otl

2.1 ‘Liffiadruaniadaulaivinlvgasnuiaisenniumnnninyasdu
aanuluasans

2.2 swnsanldoufiale’ (saudensalviiiu B/E P/N wia SN vifidaula
vuuldsufiausnasnulasiiunsliiinnsiulaudnssansasluanans
Tamuianisninguunadivue wiafidaulalvnasnusunsaznaduraan
ATRTLE)

2.3 ﬁﬂ“aual,ﬁ"mﬁumswmsﬁ URI. mmsmaﬁﬁa“lm”l,ﬁammﬂsunaun']s
w:»nmnmmau‘laaamu”l,mammmtaua LL&“JJ‘IIB?J&‘S'\Q‘]M&”MB‘ILJJ&W\
A EITN ‘imﬂmauamnmmaomaaamnwawauam?.iana“l,mjaamm
aundnizmnsauiluisansuluseduanna

2.4 lunsaiviflunisasnulu B/E wia P/N fiaananansdvnaniiiazngg
uiln13@1 B/E w3a P/N dvnansiasiinissuarianiasusaviaaunnaaail

2.4.1 sW. u9. ®3a uA. MuAYRINEAIEFIARIANTUNTLEY
2.4.2 sunAITaausu

2.4.3 suIAITANASTRILATIEN

2.4.4 SU1AIRANISINEATULALEUNTAINITANAT
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2.4.5 suaswaiuisgvazuianatdnasauatantnalssinalne
2.4.6 suasanisdvaanuaziiinuedssinealng
2.4.7 sunesddauunvdsyinalng

o a o

2.4.8 amﬂumﬂﬁuﬁhaﬂszmﬁmuanﬂmumuaommnnwsnmnmu
24.1-24.7

Wil n'lsa'naman‘rssnsaamnmmaaLﬂumianamamssnsaaNaaa'\ﬂ
wsawaanm Wednmusnudenanids (611 mnms”n”b“‘lu B/E w3a P/N
0Pl

guii 2 1 nindduilssianmiig CIS wiha infra uaguiea property
savfinaaniGuarudninaailunnsasnudoil

1. fipamuiifuaziuldaumdninasilunsasuiduidadudanivue
grusuesasmensduil ldlugrui 1 2a 2.1 - 2.3

2. lunsaiflunisaanuluniiae CIS nasnunudegnasnu (invested MF)
m"aoﬁu‘ipmumsamumu (Lutddunsasnuluniie CIS 2aavnasnusIu
navAIiaInulunagAILid)

2.1 fimsamuluninddudilulszinnuazufiaudeddui MF (investing
fund) &husaaenule

2.2 fimsamuluninddudialdssdinamudagiu (pro rata) uad
Tawatduldeunaninaiat single entity limit uas MF (investing fund)
U

2.3 finsasnulunswdduidiatdizdmuiamudagiu (pro rata) ua?
lanaiduldenundninaiad product limit dwsuniweadduiiiu SIP uas
MF (investing fund) iu

2.4 finmsaynulu derivatives ﬁkﬂuvtﬂmwé’mnmsﬁ global exposure
limit wag MF (investing fund) 1u

3. nsmmnaomum"l,ﬂamu (investing fund) dunasnusnuflaimas nasnu
ﬂwﬁoanaamu (invested MF) siavlildnasnusiuilaianas

guii 2 1 ninddulszianmiig CIS wile infra waguiae property
asdiilumibafinisaanagaalsiodunguunaine
savfinauaniifuasndninaiailunnsaonudoi

1. finasuiduaziiduldeundninailunisasnuiduifaifuianivue
gusuasasnmensium ldlusgiun 1 9a 2.1 - 2.3

2. lunsdininaonuldasmulumiae CIS wag MF
uiumulmsamumu (MiTlddun1sasnulunira CIS
NaIAINAINUTUNDIATLYIY)

2.1 finsasnulunindfudaiulssanuasafiafaiduinasmuaiunsa
aunu'le

MF &ynalisiadi
AAIADINUTIN

2.2 finsasmulunindduiiialadigdnaaudadiu (pro rata) wa?
Tanatiuldaunadninaiad single entity limit aasnasnuiliu
2.3 finsasnuluninddudialadigdimanudadiu (pro rata) uad

anatduldaundninaiad product limit g wvsunsweaguiiy SIP 29
NN UIU

2.4 finsasnuly derivatives Aduldaundninauad global
limit wasnanuiiu

3. lunsdifinasunuflawmasllamulumidza CIS 1as MF MF danan
gavlildnasnunuieanas

exposure

gl 3 : niwddulszaniduinuiasnasiauvindudn
saofluidushnviassansisuvindusdnzadezusndod

1. 0. U9. 32 UA. AIUNYUNNAINMEFIAIFAITUNITIIY

2. sunATaaNiuy

guil 3 : niwdiulszandurdhanaasasiauinduedn
saofludushnvasnasisuwindurnuaseFurnded

1. 8. U9. U3 UA. MNAHUNNLIMILFIAAFATUNITLIY

2. sUNANTaaNRY
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. FUNAITANATRILATIEU

. FUIANTRANTINHATULATANNTAINITIN AT

. uss¥vieaaTasduidiaiiatarde

. suAsHRIu g BABUIanALRsaUAtaNL STl
. sUNAsan1Tdvaanuavininwilssnalne

. suATadaNLslssnalne

9. ganffunsduseninvdsamandsenainadusandn

o a o

10. amﬁumsﬁum’wﬂs”mﬂmuanﬂmvmuaommnnwsumnmu 1.-9,

0 NO U1 h~W

. SUNANTANANTRILATIEU

. FUNATRANTNHATUALAVATAINITIA AT

. uss¥veainsasdudiaviagande

. suAIWaIu I BAUIANALRsAU At aNL A UsTLNE T
. sUAsianIsdvaanuarininwelssnaine

. SUNATARANLUssEINA N

. gafumsidusevinvdsemaidsanalnadlugandn

o a o

10. gafiunsdusvlseinanifidneagvinuaadendusFusinaiy 1.- 9.

O 00O N O Ul A W

gl 4 : genssudlsuannsdaTaafidyananadu (reverse repo)
asaanulu reverse repo sadiilulidaundninauaisod

1. adaan dasiuiifuanadeinaunsainiugdouanly reverse repo
Teaunguunelng

1.1 sw.

1.2 1.

1.3 um.

1.4 ua.

1.5 usEnilszdusda

1.6 fin.

1.7 nasufiuy

1.8 fifyrmaniinguinaanisindodu

1.9 shusnumsuassgianuAaanun)uunaineaianissudssuna
2. anasnlalunisuia reverse repo siaiilunsianseaod

2.1 anasmadginauazanaisaaigeavdssivea Taansdiiiluasans
andgeinvdsyinasadl credit rating atlugdudu investment grade

2.2 B/E P/N nmswuohn usauunsuma"“u 7 5W. 9. W3asuIAsAd
naummawuammmu lusifiniseyniu defiargaomda’liiiu 1 1

2.3 B/E w3a P/N 7 TSFC \flusfaan mumuumu‘lmaumumﬂmnu 270
Julluweiuaand uazstilumndeivualadidulanmeauniafalariu
2.4 B/E P/N fifianglitAiu 90 $ulfuusuiaan defi credit rating at19ln
atinniioaail

2.4.1 fiissue rating w3a issuer rating asdlududuusn Taansdiiiiu

guit 4 ssnssudsuannisdalaafidfyannadu (reverse repo)
nsadnulu reverse repo siadiluldaundninauaigod

1. adauan ﬁaaLﬂuﬁﬁuﬂﬂaﬁoﬁﬁmmsaLﬂ”ﬁLﬂquz\?ﬁymﬂu reverse repo
Teaunguunelne

1.1 sw.

1.2 wuy.

1.3 u@.

1.4 ua.

1.5 usEnilseAudn

1.6 sin.

1.7 nasnuiiuy

1.8 fifynnanifinguunaawisindodu

1.9 shusunsuassgianuaasungnuianaaianisulszuna
2. anasntdlunsvia reverse repo siagiluasanseo

2.1 anasmadginauazanaisaeigavlsevea Taansdiiiluasans
ardgevlssinaaasil credit rating aglududu investment grade

2.2 B/EP/N nmsmuvhn Msauunsuuuﬁu ‘1/1 SW. U9, U3asuIATIS
naummawuammmu usfinseyniu Gﬁoua'\ﬂmmaaimnu 11

2.3 B/E w3a P/N 7 TSFC flugaan AfAvuaiuladfiduaudr’biviu 270
Jutiuwsiuaandd wasiilufmndeinualdidudianivanunsadaleiviu

2.4 B/EP/N ﬁgﬁa'\q”l,mﬁu 90 Jusfuuauviaan deil credit rating ating
Taatreniivsvil

2.4.1 i issue rating w3a issuer rating atlududuusn Taanseiiu
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issuer rating siagiilu credit rating M'lduna1nn1sia credit rating szazdu
Rl
2.4.2 i guarantor rating atilugudiu investment grade

2.5 mswmsuueﬁoumﬂmmaa"l,mnu 11 viﬁumutﬁuuiummm«ﬁamﬂmﬁ
CRERL usammauasmmuuvjaaaua d1989lddeiinsidainasa
sy Tnaasansuiidananisasd credit rating atinvlaattondogodl

2.5.1 i credit rating sze12 ﬁuaﬂu 2 dueuusn “3a credit rating seagan?
Aiaudaelaiu credit rating sravdudanaIaud CRA 1ailfauiiay
(%]

2.5.2 4 credit rating szazanatiu 3 dudusn

2.6 mswmwumnmﬂmmaa"Lmnu 1 Lﬂau‘l/l?.l‘u‘l/l Lnuulummmjamﬂ
mswmmumamwanasm‘mu‘uﬂaaau,a a'loao”l,meﬂoumsn,ﬂmwﬂma
foNTuu ‘Imumﬁmmumna'\maw credit rating ama‘lmammuamu

2.6.1 {i credit rating sm“auauiu 3 dusiuusn wia credit rating SYaYEN
Wisw@nelafiu credit rating seasdudonanianiui CRA leusauiauly

2.6.2 4 credit rating szazanatiu 4 duduusn
2.7 n¥wdduduauiarineuaaenssunis A.a.0. AuUALANLGN
3. szEgnaINsiuzseviiiuag reverse repo siav'laitAiu 90 Fu

a o

4, °u”afi'mumLﬁgtﬁnﬁnﬁﬁmﬁmmsﬁaoﬂnnma’m‘s”umiaomu‘lu reverse
repo MULNUYAFITANUAMEATTUANT A.R.6. UsznadInua

issuer rating siaaiilu credit rating #lsunannsia credit rating seavdu
Gl
2.4.2 i guarantor rating atlugdudu investment grade

2.5 msm'\mu?‘?oumummaa“l,mnu 11 ﬁffummuu‘tummwﬁamumﬂ
fIndl wsamumauaswmmmmaaauaumoaa"l,m.ioumsmmwﬂma . 5
STz Taaana1suiignanaacd credit rating atndlnatingniiavil

2.5.1 i credit rating 5281 “auaﬂ“lu 2 duduwsn waa credit rating seagend
Aiaudaslaiu credit rating sm%ﬁumnmumum CRA alsauiiay
K}

2.5.2 i credit rating szaizaatiu 3 duduusn

2.6 mswmsuumnmummaa”tmnu 1 auidunzfsulunaiadfas
mswmmumamwanammvnnLﬂanauaua'mao"l,meﬁanmﬂﬂamﬂma )
sssauu Taaesiansuiidenandeacd credit rating atnolaatonilogod

2.6.1 i credit rating s“mauaﬂ‘lu 3 dusiuusn wia credit rating ssaza
Anudneladu credit rating ssasdudanaiaiud CRA leilsauiay
17

2.6.2 i credit rating szazematilu 4 duauusn
2.7 MWHAUA UM UAEITNIUAMLATINATT N.R.6. ATUUALRNLEN
3. szEgnaInsiuzseviiuag reverse repo siag'livAu 90 Yu

4. _daimuainduiudinianiseacilfifismiunsasnulu reverse
repo MUNMUAFITNNUAMLATINAT N.8.6. UsznAfiIvue

guii 5 : gsnssuilssiannshifiundnnine (securities lending)
saoiluldaunaninarilunisasnudad

1. adauan Gfaqﬁc-jél”syap5nN'\ﬂuﬁoLﬂuv{'lm”%n‘lnausym‘lu"ﬂ-sznanﬁ,sﬁa
SBL1aalunsgingdeuanadvnansgvinnistugiusdiunuuasiiu findas
HluyaradeiiianuisalsynauasAandasiiudanislaaunguunaing

1.1 {f1a3uluauanailsznaugsia SBL

1.2 siwn.

1.3 nasnuiluy

1.4 suesiianisininuasnsdvaanuvilsenalng
1.5 an.

1.6 wy.

guii 5 : gsnssudseanastvifinndnnine (securities lending)
siaoiluldaundninarilunisasnueod

1. adan m”aoﬁﬁjﬁagnp5m‘hwﬁaLﬂusg”’l,m“‘?niuaumm‘lﬁﬂsznanﬁsﬁa
SBL1aalunsdlngdeyandvnannsevinnislugrusdiunuaassiiu wiiusag
duyeaadeiiianunsailsynauasAansasiiudanislaaunguunalneg

1.1 ¢le3ulvaugnisenaugsia SBL

1.2 siwn.

1.3 nasnuiiuy

1.4 suasianinininuasnisdvaanuvilseinaine
1.5 sw.

1.6 1.
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1.7 ua.

1.8 us¥nilseAudia

1.9 Non-retail PF

1.10 AasnuiuiiatinuliIwAs

1.11 ffyaradumuiainouiivuaifingu

2. uannIwevi Lyifia m”aaL'ﬂuué“nw;*wlﬂﬁagi‘tuszun%ychnuﬁnm%wﬂwaa
guesurnanannswe wiandanniwei siun. vinniduuanadau
NINNTNE

3. maeusaisanudnilszdu uaa. sassfiunsdedl

3.1 ﬁwtﬁunw’tﬁﬁmsnw"saL%ﬂnua”nﬂszf‘fumnv{ﬁmﬁatﬂuﬂszﬁums
Witnundanniwe Taadasdunaniseiudol

3.1.1 Juaa

3.1.2 aasnndging

3.1.3 B/E P/N fiasiiushn wiaursee avdu 7 5. u9. wiasunAsad
ngummawwvammwu Lﬂuwums“wnwu

3.1.4 B/E w3a P/N 1/1 TSFC Lﬂuwaan AfAivuasuldiduaudr iy
270 Futiuudfuaandiuazifludiiseimualidwdameauviaisiale
LAY

3.1.5 B/EP/N Ay LAy 90 Yuiiuusiuiiaan ol credit rating asing
leateniiododl

3.1.5.1 {iissue rating w%a issuer rating agludusuusn Taansediiiu
issuer rating siaaiilu credit rating Mlsianainasda credit rating seazdu
Finel

3.1.5.2 i guarantor rating atlududu investment grade

S da

3.1.6 a&1suilidl credit rating atlududu investment grade

3.1.7 wifedamszAui sw. Wuaanviudnasnuiiaflulsedunishu
nannindlyunnainu

3.1.8 viuaanufiaulu SET Afisadaagludut SET50 Wil tunsein
AavnulifiuTanansanuluas @1 Nu naInuazsunanilseAuaInan
Tai'le

3.1.9 wihaainuuas MMF

3.2 mtuumsiunaomuunisuawﬁvﬁaﬂsanmawanﬁsvnumu 3.1 kD)

aad

gfiunsie mﬁauma“n Walu U3ENAR ﬂ']’a'éﬂﬂﬂ‘iﬂﬂdﬂﬂ?ﬂ‘i"ﬂuta'm'] n

1.7 ua.

1.8 usnilszAudiia

1.9 Vnamuahuuﬂﬂaﬁﬁuaﬂ N3SWERUY
undulal

1.10 AasnuinuiiatinungisIwAs

1.11 fidyuaradumuidTnnuitnuaRuLGu
2. nANNFWETA Wit m”aal,ﬂum‘i’nm%’wlﬁﬁagi‘lussnu%ymnuﬁnm%wﬁwao
AueSurAndannIwe wsanannswei sin. vinwinAduuanadeau
nannswe

3. maensaisanndnilszAu uaa. sassiunsaet

3.1 Ghl,ﬁun'ms‘lﬁﬁn'l'snw‘saﬁﬂnuﬁnﬂizﬁumnc{ﬁnLﬁ'atﬂuﬂssﬁums
Widunannineg Taadadiilunadnisyiudeil

3.1.1 Juan

3.1.2 asa@snnidging

3.1.3 B/EP/N nmswuchn usauuﬂsmva"“u 7 5. u9. W¥asuA
naummawuammmu usjfinseyniu

3.1.4 B/E wi3a P/N 1 TSFC ifluijaan Afidinuaiuladiduaiudr’ludiu

270 muuumuaanmu,aul,ﬂummmnmum‘lﬂmoumamomumama"l,m
LAY

3.1.5 B/E P/N WifiarglaitAiu 90 Sutiuuasuiiaan defi credit rating atne
Taatrondaaail

3.1.5.1 il issue rating w%a issuer rating agludusuusn Taansainiily
issuer rating siagiilu credit rating Aldunannnisda credit rating ssay fu

el
3.1.5.2 i guarantor rating a&lududu investment grade

3.1.6 anaswiinf credit rating aslududu investment grade

3.1.7 wifedamuszdui sw. Hugaanliudnasnuiiaiilulsedunnsdu
nanniwelvinnasnu

3.1.8 Wuaanadaulu SET Afisadaailudud SET50 vieil Tunsdin
nasnuhifiutaunanisaanuluasmasnu nasnuaziunandsydudenain
Tai'le

3.1.9 wihaaynuuay MMF

3.2 sdlunsivinasnufinssudniuiansauasasndnisyduain 3.1 wia

JEAINULARYTIEdIuE 1 §1U
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nanlszAusIna N lalnanay

3.3 hwnihudndseduay 3.1 mnaomunniiuamﬂﬂiawsamumavasa
m“tmummsamﬂnmuuanﬂsunuuuim vuwsitilunstisdussuiionu
annaslugsnssunsiuiundnnswe fuias

3.4 ssoyarmnaniseiu o §udu > 100% wasyasvanniweAlwiy
3.5 Iunsﬁﬁuﬁnﬂszﬁutﬂwﬁuam Tinkugadinanllasnuiaaiuilu
nineRuaall

3.5.1 Jurhnly sw. wiasuwasifingrinawmiziadeduy
3.5.2 fiasidusnuda P/N ﬁaﬁ

3.5.2.1 1iesduen w3a P/N 94
Indoduiilusinnserniu

3.5.2.2 P/N 7 TSFC \flugjaan ifidmuaulaiduaudabiiu 270 Juiy
weiduaandy waztiumndeirvualdidufianivaumsiaiialaiiu
3.5.2.3 P/N fiftane'lsivAin 90 Juiluusiuiiaan dofl credit rating atinv
wilvat19lasodl

3.5.2.3.1 {i issue rating w3a issuer rating atlududuusn Taansaini u
issuer rating éiadiilu credit rating Alsnannsia credit rating szazdu
[P}

3.5.2.3.2 i guarantor rating agTududu investment grade
3.5.3 anasnadging
3.5.4 reverse repo &1uFuasd@1snasgineg

7 oN. U9. Msaﬁmmsmunaummawu

4. dnwawuavasydrdauasduan WMldduanifidneasuasasydday
zavdyaIanlsznddinuaasnssuATAIAuIRAANSHELRZARIA
nannindinsmadainuatitdussuunuduantnuas ifunanniweauay
naniszdulugsnssunstinuasvifiuvdanniwe

aoa

FdfiunsTaeisdudeasiinaly v3EnTa
nandszAusvna1la taawau

3.3 huihnandseduay 3.1 ﬁnamuﬁnﬁuﬁmﬂﬂiauﬁammﬂ'mﬁa
W tliausatisduamuvandszauiule uwaflunistduaszudianu
dannadlugsnssunsiiiunanniweg duiag

3.4 dssyasmanisedu an duu = 100% vasyamuannweAlidy
35 ‘lunsn‘iﬁuﬁnﬂszﬁutﬂmﬁuam Tiihuaadenanldasnuiaaiuily
NS RUAI

3.5.1 Jurnlu sw. wiasumsifinguunawniziadedu

3.5.2 1asduenusa P/N m"oﬁ

3.5.2.1 1iaswdunn wia P/N 1
Fasoduitlusfinnseeniu

3.5.2.2 P/N 7 TSFC flufaan AdAvuaiulaiduaiudilaiviu 270 Juiy
wetuaand wastiludiRderivualadidudanvarunsadialaiu

3.5.2.3 P/N ﬁajmq“l,mnu 90 Juiiuusifuiiaan defi credit rating atng
Mﬁoamo‘tmﬁoﬁ

3.5.2.3.1 iiissue rating #3a issuer rating atilusduauusn ‘imﬂﬂsmmﬂu
issuer rating ¢iaviilu credit rating Alsnannsia credit rating sy
fel

3.5.2.3.2 4 guarantor rating atluadudu investment grade

3.5.3 ana@saasging

3.5.4 reverse repo §1usuaEIIAATF N

4. dnvazuavarscardauacdaan IWlddyuAidnrasuay
fszddguasdyanaulszmdsinuaaznsunsiAunInnineduay
aatandaniweaInsladadiivuatAmAussuuudaantunaslvdu
unannsneuarnanisydulugsnssunsinuasvifiuvdanniwe
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1. dszan underlying derivatives Minasvuagiinilugdaanlasiad
underlying atinglnatnnilsnaaniaiaaanofoil

1.1 niwdduiinasnuanansaaonu'ls

1.2 danmans

1.3 dasuanildaudu

1.4 a36in 12fu credit rating w3a credit event 1flusiu

1.5 navd

1.6 1insfudiu

1.7 dufinguiudinafouai

1.8 underlying Aumui&1TnUAMEATINAT N.8.0. ATUUALRNLAN

Tunsdiv derivatives a19dsfusaruas underlying 296U swm‘mmoao
Fenansaaiiusailagiiunianauas derivatives winiiu Wil snanuas
underlying Auiilailaiddl vda underlying Mifluasdsznauuasduiidonan
sauiluisansuatrenirermeuaziilawme liatrunsvianasis

2. dawlansasnu uRa. Az iun1saInuly derivatives \asaia

2.1 nsdi MFfLm”szm?‘imﬁnmsamu‘tu derivatives uay underlying uav
derivatives Mazasnuliatntaauluiasenis

2.2 Jlunsudluadaanlu derivatives atnolaatnaniledot

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gofi

2.2.2.1 nsdidlu OTC derivatives Tuiszinelna maouﬂﬁmmwanmwuo

lu sw. suasidinguinaawizindedu funudaze derivatives wia
${A1 derivatives

2.3 lunseifagaasfinsnssuiidanssonavduidia derivatives &ugn
av Juatlusagidunswaggunnasnuaruisaaanula il Lidinasnuas
Ll flangsunavvdafimirvigonauduaiufoy

3. ndnunauriisdunsed underlying tilugaifi

unseiil derivatives i underlying Hudadianu 1.7 duiidenasacd
anwauy @il

3.1 Lﬂumjﬁﬁﬁn'ﬁﬁmumiﬁmsmmm"ﬁar.jwﬁmau Taafinisszy
unavayauady underlying wiadadusvgvinunlalunsaiua uazfinisg

5
=1

arunagaid itilutlRaiusiuanumunyanaavaddlsznauuasani il

o - o < o &
U 6 : ﬁ‘iﬂ‘i‘illl]‘i&.ﬂ‘l/l derivatives ATUURIALAUNATITRINUNIU

1. dszan underlying derivatives Minasvuagiinilugdayanlasad
underlying atinvlaattnileniavialeaaail

1.1 niwduiinasnuanansoanule

1.2 daneands

1.3 danuanildaudu

1.4 wa36ie 120U credit rating w3a credit event flusiu

1.5 wnasan

1.6 1hsfudiu

1.7 dufinguiueinadouai

1.8 underlying Aumuii&1TnuAMLATINAT N.8.60. ANUALRNLEN

unsdiil derivatives a@1989AusIANuaY underlying 21961Y 57A17 81989
denansasiiusanilagiiu (spot price) wiasim&yadamaaloniin
(futures price) Lmuu 119il s7@12a9 underlying Suililaddud via
underlying Ailuasdisenavuasduiigenand davifluinansuadine
nvaNvuastlatne liatnauwsnaiaeae

2. Waulunisainy uaa.aganfiunnsasnuly derivatives ‘lasaiiia

2.1 nsal MF eszyiianAunisaonulu derivatives way underlying aad
derivatives Magasnuliatrvtdaauluiansenis

2.2 dunsaiflugdeyeunlu derivatives atinolaatinenilogod

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives gofl

2.2.2.1 asduilu OTC derivatives Tuilssina'lne sasdig Yeuenanehanile

vy sw. suasifinguinaanziadedu daunudana derivatives wia
/{1 derivatives

2.3 ‘lunsn‘iﬁ'ass{aaﬁmsﬂhssuﬁeﬁﬂmsdauanﬁuﬁ’nﬁavderivatives Audn
av Aualusaadunindgdunnasnuaruisaasnule el ludnnasnuay

vl o

Lﬂuwuam'ﬁsnuanvisawu'maouanaumuunmn

3. udnunaiisdunset underlying (iugid

unseiii derivatives i underlying fludaufiatn 1.7 dufidonardsiasd
Aanuag il

3.1 Lﬂuﬁﬂjﬁﬁﬁnwsmuumi%msmmmlvl,a”asiwifmau Taafin1ssey
wuavayauay underlying waailadasineginanldlunisdruial uagiinig
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underlying w3ailadudonansasiinisindaulimeuanizaainattoily
hGEEoRH|

3.2 fludufinfignwaza1olaationds dodl

3.2.1 ﬁ?{ﬁﬁﬁmsnsumumamommwa Toenfudufing
il el

3.2.1.1 dufiiiavdisznavusazdifiinuin < 20% wanitutinvfonua

3.2.1.2 dufiiavdusznaudrladiniiefiinitn < 35% wasintinonua

uasaiiiuldananizaaia Taaaddlsenaudidusasfiininluiu
ansiAavualu 3.2.1.1

ATRANTANITATEANEKTAaY 3.2.1.1 uag 3.2.1.2 Lisasiin
avAUsynauAtdadfunavAInIaiIuAUNI AT

o aa

3.2.2 sufiiiflassznavionuailundaiimdasdunasavdatiuiudy
wialfludafisnarnasarvdatiniudy

3.2.3 dufidulauanann 3.2.1 uag 3.2.2 Miuldenudautluasudiu dodl

3.2.3.1 dlududiifiasrlsznauiluasansuiaduaninasnuainse
AINULATALATI

3.2.3.2 dladwanduainuaudasiu (pro rata) i@daunileinnasnu
aomu‘lum’mmsusaamm'muuiﬂﬂm\au,mvlmwmﬂuvl,ﬂmwamnmsm single
entity limit waonamuuu

3.3 ludufiRlasunsianntassanduiifiauindadawasvinvin i e
ad9ddszain uaa. il mnlsiagiaandudenadlunisnlueiana
JuRa. uaAdusasialvfiunasnisilavAuanudiaugnianailsslamiacing
fidse@naawel

3.4 fimsudavdatifunatesaiacilulsyimaiuvinmsriudanifimsiaua
dayaatviuua Tl

@

nerasladneoly

3.5 lunsainiiluduiinduiurilnadaad adutidonansdasaruiaaingiuls
atrnilvatnglaniaviaraacng Ail

3.5.1 ;anifaqiiu (spot  price) wiameFyadannaalen (futures
price) vaviurtnafauai

3.5.2 ﬁﬂﬁﬁuﬂ"ﬁnﬂﬁm%ﬁﬁhuammnswmﬂaaﬂ’uu"sasﬁmﬁmmvﬁvamu
fminvasRuAtnaduridua laduanils

3.5.3 s1mﬁagzgvffyamua‘wumﬁ;:haﬁoﬁuﬁﬂjﬁauﬂ"ﬂnﬂﬁmsﬁmu 3.5.2
3.6 tunsdiiiiluduiiduia duiidenansaddrniaiaaldunasiaya

Amnadadlvidulayfiuauanumunzansasasdlssnauuasdaudl ol
underlying wailadadenansasfinisiadaulmauannzaaraatinotily
bEEHoRL|

3.2 \fluduiind
3.2.1 gufivi

%

ﬁh SD.

ifidnwazatnolaattonis goil
AMsnszanamatnaiiasna Taadludufinidneasladnsas

3.2.1.1 suiiviasddsznavusazifitinniin < 20% wastinniinifonue
3.2.1.2 sudiviasddsznaud ladudefiinnin < 35% wasitutiniionua
‘lunszﬁﬁtﬂu”l,ﬂmmmwmmm Taaaddlsenaudidudasfitinniin Ay
annnivualu 3.2.1.1

msﬁmsm'\njinszmﬂﬁ'mﬁfnmvu 3.2.1.1 uay 3.2.1.2 Tlidavin
avAlsyAauNLALIdaYAUNaIAIWI AU UALNIRINTAUN

3.2.2 dufidfiavAdsznauionualuniaifmaasdunasdvdainiudu
wiadludafisnanasansatindudiu

3.2.3 dufidulauanain 3.2.1 uas 3.2.2 Miuldaudaulaasudaiu dofi

3.2.3.1 dluguiiifiavAlsynauiuasasusadaugiinasnuaiuisa
aanulalaansg

3.2.3.2 damuaduasnuaudadiu (pro rata) @faunieinnasnu
aamu‘tumwmmsaammwuu‘imﬂmsoum‘lmNatﬂuvl,ﬂmnuamnm‘m single
entity limit ﬂaonamuuu

3.3 dluduinldsunisiaiviaagandundainuinidadawazvinninn'le

atnvddsyaln uaa. el winlsagitganudenarnduvssnluinia
AAIURA. UK. HUaaIInTvTinasasilaviumnudinuedanionailss e
astivfidsyansarnee

3.4 fimsuaavdatiiugatrsaaiasilulssimniuvinnsriudaiinsaua
dayaaeiumnansal

3.5 °Lunszf‘mLﬂumjunauaum‘inﬂnmm fafigvnalIsataIuIaNEILLS
atnvudlvatnelavdavianuadne G9il

3.5.1 ;mif:]1iu (spot  price) wIaTAFyan
price) vasdualnadauai

3.5.2 Muaumiﬂﬂnmmmmmmmnswmﬂawu (spot price) n3asnan
z\?sumeﬁamﬂmwm (futures price) °1|aoz‘a‘um‘inﬂﬂmmﬁumimﬁumum
3.5.3 smmmmwﬂamummummaaonnmﬁuaumiﬂﬂﬂmmmu 3.5.2

3.6 lunsd@dfuduiiduia dufidenansdasdrnalasliunastaya
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avdvannTauLasuieUNBNsaYsTnA lnansacvlssing wia
A UIUANNTIANRUAILALUSANST URA. LEAIIWLAU A IEASA UL ua

o o o

HWaunaziidenanausagsvinudasduda’laatoinunyau
4. yannarinisiabifinndguiviaowasanisdiseniiaunisennwu

awdvannaanurasni eI uNBNsalsna lnansacvlssing wia
A UIAANNTIANRUAILALSNIST LA LA IUWLTAU I TEAsATUIL A

v

HWauaailidunanausagzviaudaniutdalaaiioviunsuy
4, wdnnaainnsiaLvifindwddudiagwasan1sdiseniiaunisennwu

(cover rule)

SIEEN maaam‘lmmwuauwaanaamumnﬂmmwLLavnamwmaaoiummum
mewamamsmnaomumamaaﬁwsmumumamnaoma derivatives &usnag
1inaanianiilaasnuly derivatives fu waztiuldauig1ineu
AOLYNTTUANT A.R.6. ATNUA

5. udnnariindud i niun1sanuifiinalssaediaananudng

unsei uaa.aonulu derivatives i underlying ‘Lil2&aidienAuniwedun
a"amm'lmammsaomu‘lu derivatives @anatdsadiiuldauidiineu
ALLATTUATT A.R.6. ATUA

6. uaninagitiuLdud nun1sasnuly OTC derivatives
ws¥NIan1seadalvifitannaslu OTC derivatives @il

6.1 Wiaduanandraniodtmnauazuioyariafsssuuag derivatives

uaa. nuNn3ui 15 wariugavinauasusiazidau il lunsdiiiiudonan
Hutungavinnisuas uaa. Wdmanazuasyargfassunaialuiuvinng
da'lal

6.2 lunsdlinuanisalfigenansenusasiazas derivatives  atnaf
Tad1de TvadagadndianiodiuiauasuivyamIgfsIsuuay
derivatives Ty nIAN1TNI LU

6.3 dfanandranilefunaulvifinisanegiue derivatives iia uaa. 5a9
aa'le

7. vannasiiududiniuniswiniluafauanlu credit derivatives

a va

uaa. sdavdlfidanudautuded

7.1 VLﬂﬁLﬂuaa?zyagﬂu credit derivatives ‘ltanziianisananuidag
Wintlu

7.2 wiilugdyanleiang credit derivatives Afdnwar1a955nTINUID
WinuLRavAugsnssuatvniivatole duil

7.2.1 Credit Default Swap : do'leun msmnao‘lug\u“wﬁaﬂsvnumm
Lammum'smmmtmlaanummmmsa“tumsmsmumu obligation uav
WiAWUA L obligation 1 ‘Imuaﬁmmmau“luﬁwuuwmuﬂsunumml,aﬂon
msvwnwuma“maoﬁws%aumwamnaasﬂaﬂs”nummLﬁmmaLm;\ credit

(cover rule)

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

5. ndnnariviudud i niunsanuiifiinalseasmiaanninuidey

unseii uaa.a9nulu derivatives 7 underlying “Laila&odienAunsweagui
a“aﬂmwmammsaamu‘tu derivatives @anatdsagiuldaruidiineu
ALYATTUATT N.Q.6. ATKUA

6. naninariintdus nsun1sadnuluy OTC derivatives
usENInn1seaiatvifiziannaslu OTC derivatives &adl

6.1 Wigdauandndavilodnauazudoyaniafsssuuas derivatives T

uaa. nunnTuil 15 wariugavitauasusazidau il lunsdiiiiudonan
utungarinnisuas uaa. idnanasudsyargdasssunaluiuvinans
da'lal

6.2 lunsdiilAnnansaifidonansenusasiAuad derivatives  atinosi
Tad1dey TvadayadndraniivdrumiauasuivyamIgfsssnuayg
derivatives Ty nIan1sns1uiui

6.3 Adyanandraniefuaanlvifinisarogiue derivatives iia uaa. a9
ua'le

7. nannariiududinsunisinduadaaniy credit derivatives

o va

uaa. davlfidaadauludodl

7.1 udlugdeyantu credit derivatives aawgiianisananuidas
Wwintly

7.2 vindluaddyanleaianig credit derivatives Aidnwaraa955nTTNUIa
WisuAavAugsnssuataniivadele ¢l

7.2.1 Credit Default Swap : do'leiun msmnaa‘tuiwu“wffaﬂs"numm
Lauomumsﬂmmanmaonnmmmmsa‘lumsmsmumu obligation uav
WrAWUAN obligation Wy 'Imnﬂﬁmmmau“tumuuwmuﬂswnumwmauou
msmnwumavmaoﬁwkummamnmeﬁaﬂs“nummtﬁmmmnm credit
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event ffu‘lmua”ﬁwa"tﬁﬁamnaosﬁaﬁs"nummmmmnmuummum (‘lu
n3elii‘lilAn credit event wamnaaawauamiumﬂsnmuummm]nm) viedl
"1i31 obligation azditAeaesanisifien (Single Name Credit Default Swap)
w32 obligation uumﬂswms«ﬁomuum‘luwmﬂﬂi“numwmauouuum
dhsendlifiaiAin credit event dufu obllgatlon swms‘tmmmsuumﬂusm
usn (First to Default Swap) wiailiaiiia credit event fiufu obligation
s‘mms“lmsmmmua‘iunau obligation eﬁaavnmsﬁw's“s'\ﬂ'\numwv‘lumu
2a9&uninesaiy uatannavarasuiuaiiiaiia credit event fufu
obligation nashan1slunau (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'lefun msmnaa“lug'\uwwﬁaﬂsunu
mwmauwaaaumswumoaoman:nnmsamawaowamauLmuma“l,msn
Andunindarede Taaguradseduainudaefinansennwuiazdne
wamammu“tuammammaamwaaummawaonuamwanu.mmummmn
vy u,avmumamm (6n4l) wasyamgfsssuaasdunindganuas Wauan
nnmsmwﬁ‘aﬂsunumwmﬁmauiauwamammuu,a mumwmu (e141)
wasyaAafsTTNaaIRUNSNEa 198 viduanalseAuaiudes auninay
ia credit event wiaasurivuadaua (nsdiliiAa credit event)

7.3 m"ao‘lvj"z&’zycymmsgmmmﬁri‘mumimr;lInternational Swaps and
Derivatives Association (ISDA) wiadeuenunasgiuauamunaiinaiu

oo o

gausy dufitannadnidnsaisdad

7.3.1 finalddvdaulaaunguuns uaslidaniantdvdunguuiaines
naNMInLURAAAUNINNINELNTanguaaY

7.3.2 "lumamuummm“luawﬁmmvmm"l:i‘lumwmsumuumaﬁmmwja
21a&I9WINT credit derivatives sugnadoidautde

7.3.3 "aifidadmualvinasnusdavaaldanudavalunaduan

event “’L’fu‘imua"ﬁwa‘lu"m“amnawaﬂsvnummLamﬂsnmuummum (°lu
nselii'liiAn credit event °uamnaoawauamlummnmuummuﬂnm) oll
"ai31 obligation azfiviavsianisiéen (Single Name Credit Default Swap)
w32 obligation m&m:mumscﬁomv]um‘luwmﬂﬂs"num'\mamuuum
dhsendlidlauin credit event dudu obllgatlon swms‘lmmmsuuomusw
usn (First to Default Swap) wiaifiaifia credit event fufu obligation
smn‘n‘lm‘mn‘nuuo‘lunan obligation ?‘?oa”umsﬁ'ﬁ"ﬁmnutawv‘lumu
a9duninesaiiu ustannadazasuiuuaiiiaiia credit event fufu
obligation nasan1stungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : do'leud mmnao‘lugwuumjaﬂsunu
mwmauwaoaumwumaaamLfm:nnmsamawaawamammumu“lmu
nduninda1ed Taaguradseduadiudafinnseynwuiazdnn
wamammu‘luam’mommaamswaaumvuawaonnammanmumumumn
[y ua“mumaﬂao (6n4) wasyamyfssTnaaIRUNSWEHE19EY. Wiauan
numsmwﬁaﬂsynummLﬁmaviauwamammuua mumwwu (e111)
2a9yanafAsssuaasdunindga19aelviduganalseduainudas auninag
tAia credit event wiaasudvuasaya (nsdiliiAa credit event)

7.3 sasldfuanuinsgruauiidinuaiag International Swaps and
Derivatives Association (ISDA) wsaﬁmmmmss’maumummunmu

oo o

gausu sﬁquwamnaomuaﬂmmumu

7.3.1 fualddeduldarunguune uaslidaniantdvdungnuainegs
nAINMINLLLRYIRAUINNINENTaNHUUNEAY

7.3.2 ”l,:umlan’mum/n/n‘lviawﬁmmuum"h“’tumwmmmuumaﬁmmwﬁa
21889UUT credit derivatives fuanoaoidandelal

7.3.3 "laifirafiviualvinasnusdasaaldanudamalviuagdaan

dnsdIuNg
aanulu
wanniwgusa
induau
Wailu
NSweRUUDY
ADINUTIN

Fasrdrunisasnulundanswanianfwaddudu wiadunind&uuas
naInuINlulssnALazavlssing :
usFndanisazasnursauavmlsslaniianizannnanning niwdsu
au wIammanualaaifduatitvlnatrvnilandianaiaatiteaunilseane
AMLENTINNTT N.&.0. WIaUsznIARITAIUAMZNTINAIT N.8.0. ATUUA
sosialdil Luualunsdlviaaznssunis A.a.0.1u5ad1TNIUAMLATINANS
N..6. "Lu"m‘mLﬁuﬁauu“saﬁﬂ'szmﬂun“’tmw‘fiaLﬁmé’)uﬂszmmﬁaﬁnﬂmz
AaIndanNInEnIandntgIuniansmnannalaaisau

fuil 1 : Fangrunsauiidinaaukaanningiunsagduan
(single entity limit)

Fasdrunsasnulundnninevizanswddudy wiaflunindduuas
naInuNuludssnaAnazavlssing ;
usEndanisazasnuniawsnvudsslamiiawizannanning niwdau
Au iannannalagifduatrvlaatrvnilavianaiaatineanunisenaa
ALZNTINNTT N.A.6. UIaUsTNIARITAIIUAMEATINATST N.R.6. AT1UA
ovsiallil LHuualunsdlviaaznssunis A.8.0.15ad1TNNUAMEATINAS
N.8.6. ‘Mm’mLﬁmjauw’saﬁﬂszmmm”’l,ﬂz.m%aLﬁmé‘]uﬁszmmu%aé’nﬂmz
AaInANMINEWIanSweaIunsan1smnannalaaiadu

ey

| = o ; a o 1
i 1 : desndrunisaanunariaaugaannineuy
(single entity limit)

Faqdayan
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UNLILUG:
BavituAlus saaviduninsenisidu sraaziduninsenisnuaudlas Sanuszaea
asuAlay
2ia Usziannsweidu dn9187u (% a9 NAV) 2ia dsziannsweidu dm3187u (%o uav NAV)
1 | endisnasging liddadagru 1 | esn&snasging i dadagru
2 | an@sanasgenvdssing 2 | wiha CIS TaitAu 10%
2.1 nsdldl credit rating aglu lidAndnsgIu 3 | Wushnuwsaan&svisuvingy LaivAu 20%
2 duauusadulal rnigFudnusayaanasans
g S . e fianwazatvlnattonfioaall
2.2 nsdld credit rating aglu aiAu 35% B L . .
5261 investment gradeusisin 3.1 1 credit rating agluszéy
A7 2 Suduusn investment grade
on CIS Ay 10% 3.2 dlusunesaandu el
v Ht U7 nzudAnIan TN
a = ol ] a 1 a (-3 I o o
4 | udhawiaanasidauvindu LAy 20% Fsunaciludseiu
N5 DN 2 P d 8 . v o & A o e & e
El'lnmmyﬂjn?sagaani}swﬁ}s wia'liuiAiu 10% launis 4 | enansnfidneazasudiudell | LilAudasdell usuedala
nanﬂmuaﬂ_w ﬂnamwuamu avvulushvdssinansaciinise 4.1 dluesanmil asansie AFININ
_4.1 i credit rating atlusyau mnwguaﬁaui'nmggimpﬂszmﬂ nilfonu Maandndodunu (1) 20% wda
investment grade qutaan‘l?j credit IraEmg wuy ﬂaummmﬂl wIag12UAY EW. @) SN a0a518n5
4.2 Slusurarsaandu wWod national scale doiflulaau frodseinanlasuaugnalu aovuuly benchmark + 5%
=) t:l FaA = Yt v =3 O
WL UHNAKTANS RIS LNAUNNRIUAINUANEATINANT ﬂsgnauﬁsng a0, Tudszine :
fsinailulsedu A.8.6. UssAAaAIus e
(Lisrududnniannans 4.2 Lﬂum'lswmsv“'ﬁ NN aLyacing
Winuwvinuehnnfiingussaed Taatnonilofoll
WansaiuuzaInaIn) 4.2.1 waanduus®¥nan
5 | esEsifidneasasudy Liiudandei udussdnnla nsuau
Aol ALFINI 4.2.2 ¢aaniinsiilainataya
& 4 v < o, p= o &
5.1 Wluasasuil asasie (1) 20% w3a unsillleaiseasdas
nilAanu Nefaaninaady SRR .ﬂ- a1 filing
' K - (2) W ninuaInsI&ITNRINY e s
aunguanelng wiaan 4 benchmark + 5% 4.2.3 Tlunsdiniduenansnd
229 5W. 69U NATN 65 AvuaTudszuil < 397 Ju i
ayaalvisenavugsia sw. usiTuiaonu uarlilafidnm o
Tuilseinelng i 4.2.1 vida 4.2.2 ffiansy
5.2 wguaunaludssineaine wARuMNATEIRINa s adTlu
5.3 1 credit rating aglu LAARGIU
56U investment grade 4.2.3.1 sW. 9. ¥32 UA. BNU
5.4 \flussansiialuszuy AQMINENMIERINIRAUY
N13L3Y
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sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

organized market w3a
Wisnvin

ninggudoil

6.1 mswmsmuﬁammuﬂﬂueﬁva
walunszeudiamne
nanNInHEnIuKRINUN
229 SET wiazasnarndauns
nanniwgdenoszine (ue'li
FUAIRIAINUNDANAT
fsadseninvatiunisualay
mmmmam‘mumﬂwnaau
mnﬂwanmswueﬂamﬂ‘lu
SET wsalunanadazne
nanninedsnvdsying)

6.2 msjm‘a:myﬁaaﬂimu
1IENNYasduliina u
n;]umﬂ”l,mw%anaumﬂ
f9UsEnA WU IUTEN
genandaznalunszaiuda
WURINNFTWERINIY KRNy
M'lduas SET wiazavaan
ﬁamwﬁnm%wr.l’simﬂszmﬂ
(we'lisrudsusEnnag .
srungetiunsualuviai
anavilvilinsiinaauu
aanmnms«ﬁamm‘lu SET
wialunaiadazie
nanninesindsyine)

6.3 viuriagluszuite IPO
Wansaanadaudaziaaiy
6.1

6.4 sdTNHINT UL
ATUGIUGVI

6 4, 1 Lﬂumwmmu M91&1T
nwunomu

6.4.2 i credit rating atilu

Liiudandeil uausdnnla
ATFININ
(1) 15% (wsa'liAiu 10%
Waflunisasnulusolssna
wiagfiansenWuiindiaiiunag
svisyind Taedanla credit
rating wuu national scale 49
Huldenuinausindrineu
AOLZATINATT A.R.6. Usend
Anua) u3a
(2) tuifnuasnweaRun
a9nulu benchmark + 5%

4.2.3.2 suNA1saaNiu

4.2.3.3 suA1T21AT
fILATIEU

4.2.3.4 sUNA1SLABANSARAT
wavannsalnIsn /g

4.2.3.5 ussENAAIATaIRULEA
Matande
4.2.3.6 suiAsWeIIgnAA

AUNANRILREAUNA LI DUUIAY
dszindlne

4.2.3.7 sua1suianisseaan
wazlinwnalssinalne

4.2.3.8 suUIAITAFRINUIY
dszindlne

4.2.3.9 uaA.
4.3 Juaaludsenaine

4.4 i credit rating atlussau
investment grade

4.5 tunsediduasansiid
muumumsmu > 397 Ju
uuumumaamu savdiu
neifisuniaaglusyuuuad
regulated market

ninggudodl SufuliAudasdotl uaus
5.1 mﬂmsmumaﬂmmuum anslaazgenin
analunszaudaznendnniwe (1) 15% w3a
swdugaonuiylaluas SET (2) iminuasnindiuiiag
(us'Linudeanasnunegaan | yyuly benchmark + 5%
ATIATRETENIALTUNST )
LLﬂ”’LﬂmmmmamWﬁmsLﬁn
aaunsilundnninedaualuy
SET)

5.2 asnd@snuiaaniaaussn
Naneviiulinaiunguuia’lng
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56U investment grade

6.4.3 dluanasigaan
Faavtiumunguunainauay
wwuameend@siuly
fvlssne WiaKaanIncg
duaunnuaeIv s
(wei'ldisyusnanuasy aw.
vsenan'lasu auaalu
UsznaugsAa ow. ludssina
1na)

6.4.4 fuasansiiagly
szuuuas organized market
wIaLAauLYin

6.5 DW il issuer rating atj
Tusgau investment grade

6.6 wiha infra wsanie
property @il

6.6.1 wiha infra wsaniia
property Miaansiaudtaue
Iunssmubﬁamgué’nm%’wﬂ
dndu iaunuiialiuae SET
WiaradnaIndiaune
wanniwgdenvlszne (ue'ly
Sudvmhaaenanvay
szungetiunsualuviai
anavilvilinsiinaauniag
fenanaanannsiaunalu
SET wsaluaaiadtauna
naNNIWERIUTTLNA)

6.6.2 Wi infra wsaniia
property iatluszuing IPO
Wanisaansiiaudauaaiu
6.7.1

6.7 f5nsINGIE NAdyand

<

credit rating atilussdu

deiurasui¥ndenanidae
lunszanudiamandnning
swsusaInuidlduas SET
(we'liinufvusEvniagszning
sfiunsunlamanaravinlvid
Asinaauiuaanannnisda
anelu SET)

5.3 vuiaglusznine IPO wia
msaanudaudaunaaiu 5.1

5.4 DW 1l issuer rating agj
Tusediu investment grade

5.5 gsnssudiofl Madeyad
credit rating agTussau
investment grade

5.5.1 reverse repo

5.5.2 OTC derivatives

5.6 wi infra wiania
property MflansazAsUIU
Aol

5.6.1 ammmﬁuuﬁamwf‘sa
agTuszning IPO 1Wan1san
nefinudiaznalunszaiudia
WMERANVINLHR NI URINY
Wlluag SET (wei'lisiube
WAGINENINELITNIN
gfiunisualunaiiaravin
Tiimsuinaauniasina
aananasdaunalu SET)

5.6.2 Lﬂuumﬂﬂaanamuﬁ
li'leidnrarznszananis
avnulufianislaseasy
AWUFIU aFIUITUNINE u3a
&ndaisiain ususnsedl
(diversified fund) au

LI NEITNIY
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investment grade
6.7.1 reverse repo
6.7.2 OTC derivatives

nindduduuanwiiiaaniisey
Tuia 1 - 22 6 (SIP)

Ay 5%

winene @ &§ndunisasviulu derivatives on organized exchange ‘i
AaduaLtAadu (single entity limit) aavadeyean

AENTINATT N.R.6. ANRUA

i infra w3aniae property

'
oo o

AaINAINUNTINBAUENTEINE
AsaInulufansTaTIdsy
Wugu adevnsunsue usa
&ndaisiain ususnsedl
(diversified fund) auwuIng
AdINIIUAMENTTNATT N.R.6.
Avue uazfianwaizau 6.7.1

il infra luddndnssiu

e property 1Ay 15%

nindduduuanwiiiaainiisey
Tuda 1 - 22 7 (SIP)

saAulNLAY 5%

winewe :lunsaiifluniwddudod LifivadvuaiAadu single entity
limit wavdurn gaanas@swiagdua ualuansdl
1. Budhaniaenasiautvintldudatianisafiueuaas MF

2. derivatives on organized exchange

] > o : A o i a ..
#UN 2 : AATNRIUNTRINUNAIWIUMUAFUAINTT (group limit)

%

aa

szinnnswedu

dn9187u (% a9 NAV)

1

AsaInulunindIuzasusEv
naus¥naglunguianisg
wendunsanisailuaduan
TugsnTsUNIINTLIIUAUUTEN
AINR

o

LiAudanledasuidodet
waeanlaagganin

(1) 25% w3a

(2) diniTnaasningduiamu
Tu benchmark + 10%

wineng : dusunisasnulu derivatives on organized exchange aidi
dafuatielfu group limit aavadeya

guil 2 : FasnFrIunsasnuiidruaeunguAanis (group limit) *

2ia Uszitnnnswedu 3918721 (% uav NAV)

1 | msasnuluniwduaay Bidudanladasnuis dofl uaius
uignnausEnnalu | dasnleaggenin
ARNAANITLALIAUNTD

! < 1 Qs 0 3
Arstd N fuadeyeunlu (1) 25% wsa
FINTTUNIINITIUNY | (2) diutinuasniwed&unasnulu
LIENAINRT benchmark + 10%

*anene: unsaduniwddudotl Lifidadvuaiaeidu group limit
1. Sudhnudassr@suisuvindusatianisatiivoeuuay MF

2. derivatives on organized exchange

15




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

guil 3 : FamaHrunsasnuiaraeulssanniweg&u (product limit)

guii 3 : dandrumsasnuidrsaulseanniwegdu (product limit)

kX
9ia Usztannswedu dns182u (% aas NAV)
1| Wudhawsaanasiviauni - udulitAy 45% adnlu

Wuen B/E wia P/N niia sauilieyfiiuuciilu MF A
yaaamuaguuang (i ang1avns < 11 Wvitads
Tudvaranlusnvlseing MUTaLaLNaINU
waviifunnadona) luy - dasn2inesiulailadiu MF 1
aan {R9AH uaaaN a1gnaINUAILAE < 6 Lhiau
&oil Wil lawy MF Al
1.1 sumsusasaiu anglasons > 11
nsduidnguaneaaniy
Indodiu
1.2 8.
1.3 q..
1.4 ua.
1.5 uss¥neaasasduida
Aatande

(Laisyudoniwedui MF
1¥uTaunssudnaunann
Adayey1eu reverse repo
13a securities lending #3a
derivatives)

2ia Usztannswedu dn51872u (% a9 NAV)
1 | Sushawiaasaisiiauin - nadsziansinduliuiiu 45%
Wuwn B/E v3a P/N 7dia waalusauiliiyd (wialusau
yanaam g ng (la angnasnudInsunaINUNg
b tuevissing anglasenis < 11)

oo o ' <l v \
2a9flAYAARAINETI) LUl - dn2sulilddunasnun
aan Heloane viagdaan a1 lAsvnIsudaanaean
oU AILMAR < 6 Liau Mvillanig
1.1 swesusadadu AaINUNialgviAsInIsnia
AINUNIAYUINELANE aefodeuan > 1 1l
009U
1.2 sw.

1.3 u..
1.4 ua.
1.5 uss¥wveansadfullia
iatiande
(Lisydadushnniansans
Wiauvindusnng
JngusyavAtianis
ALTUNUDINDINY UAY
niwdunnasnulasuiau
ATTNANSINANNAR AU
reverse repo wia securities
lending w3a derivatives)
2 | ninddudodl nnlssLansudu
2.1 BJ/E P/N Wifiidauluvinu TaitAu 25%
waufiausnasnule

gtfiunslviinnssulaudns
Bansavluasaslannignis

2 | niwd&udodl smuAubiAY 25%
2.1 B/E P/N Aifiidauluviu

wasufiaus MF leafiunng
Tifins5ulaud&naizansaslu
asaslaaNIEnsingvane
Aviua wiafidaululv MF

gnsaanafuaanaansle
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Anguunafiiviua viadl
Waulalnasnuanunsaue
Auaanasansle

2.2 Wudhnnianans
Winuwindurniifiszazian
asEnLAYu 12 hau

2.3 total SIP anuia 5 uav
gl

reverse repo

aitAu 25%

securities lending

aiLAu 25%

asd136ail (total SIP)

5.1 asasililaaansdeu
lunanninedaunaly SET

wazlunaindanandnniwe
avissing

5.2 asasililadamaas
upszaudamevdnnine
svfuraonuiialduas SET
wazaavAaIAdae
nannineevlsziNg

5.3 amasnidazalu
nsvenudamandnnine
saususaenuiall deat)
szuiourluaiaravinlud
ANSLNNAAUATIRITAINR
aananmsdaunaly SET

wialuaaiadazranannswe

avsvine

5.4 a&ni asasAoni
Aanu Alaileadlussuuvas

nadsztansiudu
TaitAu 15%

2.2 Wudhnwiaanans
Winuwvindusdhnifissagiian
nMseALiY 12 whau

2.3 total SIP aua 5 2ay
frutlue linyudasiansmil
AFIRITNINUAINUY NTINW UL
AsuEIU Foil

2.3.1 § credit rating atjlu
s¥fuennIN investment
grade w3a'laifl credit rating
(dafilildfunisaanuaas
AINUNUIe uagnaInu
buy & hold Aasnulu B/E
P/N SN 3udnnsans&ns
Winuwindusn Adangla
Auaignanu wiasauns
[NuUaIMF wiafinnsasnu
u derivatives \ialu
nFwetRudonandang
danAfadiuaILNaINU)

reverse repo

13LAu 25%

securities lending

iy 25%

total SIP ho'leiun

5.1 vindRuaura 7 lu
&R 1 : danaiunsasnui
AnnamNgaan NI unIa
Adaan (single entity Iimit)

5.2 asnansuil mswmsnmuno
nu Afiduduanuindane
mwmsu,a"/mawaanmwmsm
snNAsusaaInuls (non-
investment grade / unrated)

sauAuluAu 15%
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organized market w3a
WAsuLin wei'lysiu B/E uay
P/N

5.5 asansuiinfiduduaiu
ﬂwtﬁaﬁaﬁﬁmswmmassjaan
AsIFITTENATIAEUITARINY
16 (Non-investment grade /
Unrated) Woriaglusvuuuas

organized market wazli'le
atluszuunag organized
market W3aLviauLvin

derivatives vil

6.1 A15L2YingINTIN
derivatives AfiTngiszaod
wWansaaAudne
(hedging)

T
P

LitAuyaanudasiifag

6.2 N512AYingsNgsu

global exposure limit

derivatives dofi

6.1 hedging limit :

LiAuyad1ANuLEafiag

OTC derivatives limit

N5L2ANYiNgINTTU

derivatives 7

Yagiszavdiianns

anANULELY

6.2 non-hedging global exposure

limit : A9 limit

ﬁ_:sns';Tu Iderlvatlves 6.2.1 el

niildiman1san o

o navnu'lufinig

ANULRLN AOVIULLIL
dfuaiay
A1Am net
exposure A
annnsaInulu
derivatives 1nel
siavliiAu

100% uav NAV

laivAu 25% wag NAV
(LitdAun1saInu
2a9naINU Gail)

(1) nasnusiuile

(2) nasnu buy &
hold

(3) nanuninig
wmisdanmisuia 'l
fauEaesuanIw
axay 1y laanludl
Aannadfugaaniu
AR NFIULUAY
feuan‘ldannuaganu
s1Aa6iassH (fair

6.2.1 asdal MF Liifinasadnu
puyfuadaut

derivatives ifilaiiansan
AL e (non-hedging)

A1 net exposure ALAnaN
nsaanulu derivatives 1aesiag
laivAu 100% wa9g NAV

6.2.2 nsel MF finsasnuuwiy
dfuaiau’

A1 net exposure ALAnaN
nsadnulu derivatives 1ae
yaaauamagess (value-
at-risk : VaR) wav MF siaailu
ol

(1) absolute VaR < 20% uav
NAV

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

RUELUG : “AITRINUKLIY
dfugiau” nu1EAINNI1 ANTAINY
luFyadamaarominiing
gnsuuuduaau (complex
strategic investment) w3a a3
aomuiuﬁmmw«ﬁamuﬁuwﬁwﬁ
fimnuafuaiau (exotic
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6.2.2 nseil
navynuiing
AINUULLY
dfuaiay

A4 net
exposure A
annnmsaInulu
derivatives 1ae
YARIANN
e agIgn
(value-at-risk :
VaR) uav
navnusadilu
Gl

(1) absolute
VaR £ 20%
uaad NAV

(2) relative
VaR £ 2 win
2ad VaR uav
benchmark
RUELUR : “NT
RINULUL
afuaian”
RUEAININ
AsaInulu
fyandaua
funiiifina
gnsuuuguadau
(complex
strategic

value)

derivatives)
8 | nasnumnuadonzunswe / Au 15%
REITs
9 | wiha CIS Adadaduay ®aitAu 20%
nguunelng

** panenng © dnsunisasnuludurdhaniaanasiauindusindia
AseLfiusuaasnasnuliidariivuatAalrdu product limit

12 srpasidaauasnisaiual WRasanaundnnaeiiditnoulssaa

ANUR

19




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

investment)
%32 ANTAINY
ludygdana
a39unifiau
dfuaiau (exotic
derivatives)

N2INUNNTATIANINUFIU

itAn 15%

8

nAavNuINagIMIFUNINE / REITS

3itAn 15%

9

v e
=1

wiha CIS Ndaavdiuaunguunglne

itAn 20%

91y (concentration limit)

] > o ; o o P v ) = P o
aHhun 4 : am'lmum‘iaomu‘mmu'Jmm'mm'mnmu"l,rs‘lmul,aﬂiunamim

91U (concentration limit)

! > o : o o P v = P =
sgun4: a61‘5'1mumsmmummu'.)mmum’mumuvlﬂmutauﬂlunamsm

2ia Usztnnnsnedu dn51872u (% uav NAV) 2ia Usztnnnsnedu da91872u (% uav NAV)
1 | vunasudEnnela | nanasnusndunaialenisianisuay 1 | vusasusinnalasands nn MF  syudunalednisinnis
auile UR. snatfedfusasddituluuuay 229 YA, aLiedAuaagfianuiu
UFENINAU < 25% wavdrurudndaan WunasusEnsudu < 25% uav
\Jaovionuauasuzdniiu Fuudnsaaniduerionuauad
(hitfusyuniséiaviuuavnasnunaing) iy
2 | anasudl anasae | Bidu 1 lu 3 aasuasniidusiu (total (liffusrunisiiaviuuasnanu
nilfonu vasefaan | liability) vasgaansaiiu (auiilawe Nefiny)
salananis 1T Tusun1siduaan) 2 | enasudl amasAoniidenu | Wiy 1 u 3 zasasmidune
(Lisudeamansuil | vulave: yaRIvidusin (total aavaanTalasani A15w3u (financial liability)! wagef
ansglng liability) Lilvisiuninsanisidaviinngen (Lisudeanansuiininssg aanaasatiu auiiawe
wiaanasuiinnasy | s1a'lasualenii A1ldanada9ane uag 1na T Tusunsdudnsusau
finadseine) nilduragidninfiaiuiAaldasdy viaanasniinnass syaznafdaian Taaluiluiiu
UFEN 1y W@udfiuainfanisiiadag finadseine) FIuaAnidudFInaIvaT il
Au usiu AfanaAmdasiucaan 1y
3 | wiha CIS 2a9 luifu 25% waditurunula CIS WufiuannAanisiiietasiu

nasnulananumni

Wenuauay MF wianavnu CIS
awdsynd Miaannulaiu  Luwe'lasy
AU uLgauaInd1tinau n.a.a. 1aa

vHusiu
Weil lunsdiigaanasanslaid
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siaailumine CIS a9 nasnundadedu
Twifauadn wasfinsiduauaciay
aanululening

uue infra uav

TdiAiu 25% wavdiruwrunule infra

nasnulanasnuude | onuauasnasnu infra Maanniatiu

wiae property aav | LAy 25% wavdiuiuniie  property
navnulanasnunily | MonuauaInaIny property Miaanuila

au

niidumonisidumuitlae’ly
Tuvunsduduiusauszaziian
fydaran® ldansaiuluiu
1 Tu 3 wasyamInIsaanuagdua
mﬂsmmsmuﬁaﬁﬂaav{aansm
fTuilusaade uualunsediie
aanamansleinisiuwuy filing
Tudneraziluiasenis (bond
issuance program) 1¥#WansaUN
usatasens

2.2 lunsdinnasnuainuluas
sseutaiilaailuasiasiiaan
Tnsiuagdl credit rating asluszau
#1n37 investment grade vi3a'lai
fi credit rating TWuaa.asnuLia
naInuMalsnIsinnisuay

U NafmAuTINAulUAY 1
1u 3 aavyaANsaanLasldua
anapasdanaiiusaass
Guusinsdiiigaanalafinnsiy
wuy filing ludnraziiluiasenis
(bond issuance program) 14
Ansaniunaiasenis

(dam&rusnu 2.2 Tilddunsel
duesansiiaaniaaunaa doil
1. SW. W9. %32 uA. MUAYUUL
JIag5ARATUNTLIUY

2. suAsaandu

3. sUNATANATRAILATIZU

4. SNAITHAMTINHATURY
ANNTaiNITNBRT

5. ussH¥maaasasdudiaiag

21




Baviiualas

FUazdanInsINIsLAN

P >
sraazidaninsynisnaannlav

URUNRILUG
Taniszaea
Al

ande

6. SUIAITWRIUNIRNUARLUNG
ARILARZUUNALAULUILTELNA
1ne

7. suiAstianissvaanuay
dnnuslssinalne

8. suAsadauuvivilssing
1na

9. ua.
10.gandunsduseninvdseing
Adsenainadusaindn
11.safunsdusinodsanaiii
fnrrazvinuasfenduyananiu

1.-9.)
e CIS asnasnula - WAy 25% addruiunulg
NaINUKily CIS “Wuuauay MF wianasnu

CIS shoilseind Maanwiiaeiiu

- dannveulitddunisasnulu
a3l sotl

3.1 msamuluniia CIS uav
nasnuidadedulminfizuaidn
wagdnisiduaznaaarasnulugg
AT TealdsuAuRuAa LN
g1NIUAMENITUNIT N.R.6.

wiae infra aavnasnule TaitAu 25% wavdituiuniag
nasnunile infra iouuauasnasny infra v
aanwihaty uusiiunize
infra 2a9nasnuTadadulnsii
ALRNLazinIsI U aGaN
aanulureniieg Taalasuanu
viuzauanndiineu
ALZATINATT A.R.6.
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TaitAu 25% wavdituruniiag
property VloviuazadInaInu
property Miaanwiiatiu viuus
Wlumiae property uasnasnui
Fadodulmindaumadnuaziing
i@uangsaraInululenig e
1a5uanuiurauandinou
ARLYNITUATT A.R.6.

5 | wiha property aavnasnula
naINUNily

U yil&un1onsidu (financial liability) Wvansananuanasgiunsiisydiie)

aanmwmiﬁonmﬂe\”ﬁmmonn‘ysﬁum’mu’msgwmsﬂmﬁﬁu Taenilu
WATFIUAITTIENIUN WAL UN AN UATALAULATINATTATNUANIATFIU
astigydianungvanadinciedndwiis wiauasgIunIsnaIung
asduriilusansuluszdusina wiu International Financial Reporting
Standards (IFRS) »3a United States Generally Accepted Accounting
Principle (US GAAP) 1flusiu

2 gnyﬁanszﬁﬁa"l,aiﬂsufi'mumnﬁiTm‘vmnmsl,ﬁu‘luﬂ%u,smlaav{aanmwms
“Matl mMsdwadasdiuauulaunansasnuLazdasgiunsanu
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