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TF5uAmTuTaLANETNLANIENIINMS N.4.7, 39 LﬂumiﬂizLﬁummmmin”lumaﬁwawﬁmmmmiﬁ@ﬁfymﬁ
(Credit Rating) M’?ﬂmﬁlmirﬁﬁLﬁ'm%’mﬁuﬁmummirﬂ,umﬂ?’]iwﬁmuﬁixuluﬁ?@mnmmmmmmm’?m‘@mq (Credit
Event) wlusin

1.5 N09A1

ALl

i(

1.6 W

o a %3

1.7 fatinguandnlnadne fatiRuie datindesdlszneuiududvsesoulsnin 1.1 - 1.6 90 1.9
o a
i

1.8 sanndasFmlsznauilusdaimniu 1.7

o o o

1.9 AuAFLUT VFeuannIngan9as (underlying) BUANNAANNINNUAZNTINNNIN.A.A. NUUALNNLAN

Tunselif derivatives §19891Us1A984 underlying 4195u s1ANEBIAINasBaTWs ANTIaq1Tu (spot
L a X L , A I I o
price) mmﬁmﬁmmﬁeﬂﬂmmm\mm (futures price) MUKW NIU TIATUBN underlying aun il ldsed vise underlying 7
uesAdsznavaessaiisainane Faduaensuatnandreaanaiazdaiwe agnaunsvanedon
4 o - . v o
2. Reulani9ayu uaa. axa1Buni9auly derivatives saLia
2.1 nstd MF Idszyifaniunisasyuli derivatives uaz underlying 784 derivatives

o ¥
nazawuliatnedniaululasenig

2.2 lumsdnilugdtyrynlu derivatives atinslnatinaniisnail
2.2.1 derivatives on organized exchange
2.2.2 OTC derivatives #ail

2.2.2.1 n3aliflu OTC derivatives lutlszmnalng fasiladryeyrandraviiadu suipsnidiaed

BUIANTNRNDUNNLLANITARFITY FRUNUTRNE derivatives WBEAN derivatives
2.3 lunslnazfasinnsdnszuiifnanisdanauduAniile derivatives Augaas AuAntiudaailunineg@un
E-L N @ yala ao 4 Ay A 2 v oo
nesuaNngnauls sl lddanesuanitufiansfiunewiseiiuiihndaeu@usiufiny
3. MANNTNSLANNIE underlying ugenil

lunself derivatives § underlying lusatiniu 1.7 — 1.8 Aafisenatafeslansuzaail

3.1 lusaiindnisiuaisnisauanlatnsdaiau Tnadnisszyunasdayatee underlying vivatladtsing

Ao ° = o o g o o - v o~ o X .
] Nwn g lunsAnuan memamuqmmﬂﬁLﬂuﬂ@auumum’mmmmmmmﬁﬂ?:ﬂ@mmmu I9U underlying
A o o U ¥ = dl ] 3| a %
visatladasananfesiiniaimdeulnamnaninenanetnadudasssiae

3.2 Wusainianusatnalaatinaniiasail

newuiEladuend nsransuilanslszing 6 wew Tad 12 17



aAaa o 1 a o
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3.2.1.1 fatineslsznauufasFaNuinuintasndnviTawinty 20% 1995uTiniauNe
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179A%il (5) (N) 289Llsznnd
Tunstin derivatives 1984771911949 underlying 4195iu $1ANEwBIAINAEBATuTIANTIAq1T (spot
o . X C , - I I  dg
price) NTATIANAIUTUNTAUNIANUUN (future price) MUY NI 91AN28Y underlying aun Wt vise underlying Mtilu
& o a o 1 k% 3| dl o 1 v a v ] 1 v
avAlsznauaassriinenann seuiunaeniuatrandsansuazitame l3agrsunsvanadan
o o - o o,
2. Raulansawu uaa. azaiiunisasulu derivatives lisiaiie
2.1 nstinasuldszyNeaiunisasmulu derivatives uaz underlying 184 derivatives azasulinting

doaululnsanig

'
o

2.2 lumsdniugdtyeynlu derivatives atinslnatinaniissial
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives 3%l

2.2.2.1 n3aiflu OTC derivatives lwsnailszme fasiigdryayrandrantailuifiyanain iy

1% o o & o o o

ayry e isznaugsia derivatives Nagnnglinisiiugualagiseuniiuguasundnninduazaaiandnning

WuaunTinandyaes 10SCO vidaniduaundinuas WFE

vy = °

s X ' P . . 2 a0 v o 9w | o e A
2.3 TunstinazsiasinistiseutisnanisaenauduAiila derivatives AUGARI duAtiusaauningaun

27 1 v
Y Ao ao A a9 oAy a v o

neuanansnauld sl lidnasmuandudiansiuneitedinthndsaududiutiang
3. MANNUIANRNNTES underlying sl
unself derivatives & underlying Wuaainin 1.7 — 1.8 failsananasealansoismail

3.1 dudaiindnisimuaisnisauanliacinedaian Tnadinsszyunasdayatee underlying visatladesing

' v
= o

7 Ml unsAuns uaziinnsAueudailiiiuiaqiunuanumazanaesesftsznauaesdail visil underlying

ol o o | % = tﬂl 1 @A ¥
visatladamananafasiinisimaauluamuaninenainadnadudasssiag

1
o

3.2 Wusainianeniretnelnasnanilsail

a

3.2.1 Al

= o 1 a

fiinnsnszaneEaegnafieane ImaLﬂuoﬁ’muﬁﬁﬁnwmﬂmﬁ“ﬂwmwﬁqﬁqﬁ
3211 Frifiesdlaznetusasiniimeniiasndnviewindu 20% vestnuiinaue
3212 Frifieslaznansnlafauikiinnteandiewindy 35% sesinviinieun lunsdl
Aiulmuaninznann IsesdleszneufaudeionuinliifAusnmismunli 3.2.1.1
AMsANIINNNENIEA TN ANY 3.2.1.1 wax 3.2.1.2 lidewinesdlszneuiiRaadesiumasdnvie
AL RAN 70

=

[ dd‘ I3 :j/ A dl ¥ o 3 A % v a A | o A 3 A
3.2.2 srunnesAlsznauisnualuiranaadesnunasatvirainduny vieadluagisanasaviee

3.2.3 Fiiaulauenann 3.2.1 uar 3.2.2 Aiulumndeulunsufaudeil
3.2.3.1 usaiififesrdszneudunmansviedoyainemuanansaamuldlaamss
32.3.2 Lﬁﬂﬁﬂmmﬁumnumuﬁmmu (pro rata) Laﬁawﬁqdﬂn@mu@mﬂummmwdi'a Alallally
thulnenssudaldualulinamdninast single entity limit m@\m@mu&u

3.3 Wsainlssuniswmuningdnntiuiiannimedawazinniini ldesinedaszain uaa. 9 unn

dangdrantiusenaaiuizdmlueieses uaa. uas. Husedn lilunnisllesiuaudaudfionamatlsslamiosng
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Hse@nsnmens
- e a2 A o e L4 A . . .
3.4 HAnmsuansdaiiuu o adssadieniulszamniwinnisirudeniinaauedeyasteiumanisnl

3.5 lunsdifilusaiinguaudnlnasoued drdaenanseasAaiuwmainsaulsattemilsadnelavidanaisating

o X
a1
3.5.1 91A1laqiiu (spot price) ¥3091ANARYINTAINAWUTN (futures price) TBIAWAN INATTUIT
o aa v o e‘-ﬂl o o o o é’ 1 £ = v o &
3.5.2 fnauAlnafuTinATWInAINIANTaq tuiTas A Aty s Ten e assuin e dus ln Ao
AuplaRuAuile

a o o

3.5.3 71AA TR EANUTNNEBeTUATHRUAN InATWa TN 3.5.2

o

N N a o o Nao w0 > |y Y a '

3.6 lunsdiniiusailiiude drtidanaasesanuniaelfunasdayadiidsainamenuassiienusmanis
w091/svina nevdesilssme vBaAUIMAINIANEUAIUAZLENT UaA. uanslRlAdN3ENIA I IR WEILN
patifananatnnsnasviaudnsRuielfatnanunyas

4. vannnusinednliinindAunineanasansg1sentnINN19E gAY (cover rule)
% o v o o Aﬂld = 1 o lﬂl = 1 Aﬂl % o
uaa. faednliinindauresnaunianninwasianinases luauuiiesnesen1ssineyuanasesinsg
wilmudannaside derivatives dugaaslinaannainliamuly derivatives 1w uaziiluhlanundrsinauiivunlsg

NAEB1NIARINTE 10 299A1TN (5) (1) 1R9LlEnA

PP

5. WANINWIANANA LN IaUn TR sz aadiiannsan A uidea
Tunstin uaa. aenulu derivatives 7 underlying T ld&uneniuninddunazananuidss nsasulu
derivatives sananqfaadullnundrtinauninualagendaaiuiaminda 10 993auik (5) (A) 2891380

6. MANMNMUITNNANAMFUN17a9Y Ul OTC derivatives

k7

1aa. fAagdn liidannaslu OTC derivatives #ail

| a

6.1 ligdoyaundndremilsAuniwazudayanigfassuaes derivatives 1 uaa. naunndui 15 waziu

a q

£
o ' a

gavinaveusazineu sl Tunsdindudainanaduiuugaiinises uaa. WawinuazudyagAsssuneluiuionig

dn'ld

AN a e ) . . | Ao o o v 1o a =
6.2 1uﬂ§‘m‘l/]l,ﬂﬁLﬂ[ﬂﬂqﬁ‘mwmﬂN@ﬂ?zmum@ﬁ‘qﬂqﬁl@\? derivatives agiNNNULIAN 3! 1‘1/1@ mwfyq@ﬂﬂ]qﬂﬁuﬂ

' a

ANUITALATIAIYAANEATIINTEY derivatives 11 AR, NILITILA

]

! a

6.3 AdnynrandevilEusenilinisdnegiue derivatives 1ie uaa. Sesaald

al A

'
a o o ¥

7. vaninaiiaAnduiunisdduddnyaynlu credit derivatives

e

y = < o X
uaa. mmﬂgummmmu%mu

o

7.1 Wnflugdouounlu credit derivatives ldlanziianisanmaui@eiingiu
&ty

1o

7.2 g

o

[y X X . pRp A = o , =<
m']vLmL'ﬂW']z credit derivatives Nd NRSTBNDINTTNNTDNELIAENNUTTNTTNDE WU

o

o

1 d’j
aginale A9l

o

7.2.1 Credit Default Swap : @4ldun namnaslugiusdietsriuanudasinunsaniineadesty

'
a 1 ¥

ANANNNTD NN TN3EU AN obligation UBIERNWWANN obligation 11 tnaigdayauneg lugusdunulssiuaaudes

e U a9 U

¥
X

= o o 9 o - 2 X o I PN . = vy & o
An1gennWuNazFasinreRumndannasdallseiuniui@eaiaing credit event Iulngazinalidannasaailssiuaanu

QU
v

©

= o o = aaln o a . % g o o a o . , =
LASINATLNIUUANLN (GLuﬂ?mV]VLNLﬂﬁ credit event °IJ@[51ﬂ@\?@Z@u@ﬂluquﬂﬁuﬂqﬁuﬂmquﬂﬂm) YNU I/LNQ"I obligation A
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\iENgNINN9LREA (Single Name Credit Default Swap) %38 obligation {uane91en3Eenua WHaneseiuam e
- T _ oo < , o 4 -
NUINTITENULNBLNA credit event AWNL obligation sanslagnananiiaduensm (First to Default Swap) “saLdaL/NA
credit event Aufiu obligation $1eM13lAsEN1sUilalungy obligation Teazdin1stnszsaniennz ludanaas@unine
98U usdeAnasarAsRMMUALEaLiia credit event WU obligation nsanslungs (Proportionate Credit Default

Swap)

7.2.2 Total Rate of Return Swap : Tliun n1ssnaslugnudaatlssiunniuifesesduningdnasm

'
a

\nanNNIsanasaaINaneLmuiazldfuaInAuninddwas Tnadanadseiuanudasilinnssyniunazang nasatuni

' a

Tudnaanvzadnaesfianddaiudnsaanids aunazanasiu uazdouiianas (i) 2893aALRossu0RUNINE

]

2
= ' a

Y a A o o o a ) a X v o a o oy a
[ARNRN LW@LL@ﬂﬂUﬂqﬁ\Waeﬁﬂﬂﬁ'zﬂuﬂquL@EN@:I@HN@mﬂuLLWuLL@S@QHWLW?J"TJ‘L! (1) °1|’ﬂ\13§lu@ﬂ’]ﬂﬁ]ﬁﬁ'im’ﬂ’ﬂﬁﬂuﬂﬁ'v\lﬂﬂ’]\?@\?

]

o

Wiuganedseiuannudes aundnaziin credit event vizaasuninvwadoyoyn (nsidlaiiin credit event)

A

7.3 ﬁ'ﬂ\ﬂ%ﬁ’ﬁyﬁy’]mmﬂﬁumuﬁﬁmumtm International Swaps and Derivatives Association (ISDA)

1 ' ' [
A o A a o o o KX Ay o =

nIn tyﬁyﬂmmgﬁufaummmummmmu Tl damnasniansuzail
= Y o o % 1o ol ¥ o U % o o Ce o o C
7.3.1 NN@I‘ﬁU\?ﬂUiﬂWWNﬂ{]‘MNWH LL@&VLN‘LIﬁ‘ﬂi@LLH\‘]ﬂUﬂQMN’]EQ’]ﬂ’JEM@ﬂ‘V]?‘W&ILL@ZW@’]@M@HV]?WEM?@

nOUNIEEY

=

7.3.2 lifdeinvuafivnlansfiimua 13 lunmansuieiiitednyonaeanaanaiing credit

derivatives Tudnaadandelyl

Y

7.3.3 lufidaruunliinesusiasaaldaoudaneliungdonn
3.14. gnsndaunisasulundnnindvizanindauau iwaiduninedauseanayusu :
fnadounisaulundnnindizenindduan inedunindaurasnasusnlulszmanazsinglszma :

a 1

A9udl 1 ARFIAIUNITAMUTNAUIUAINLAANNTWARUUS AR YN (single entity limit)

i) szinnnsndau BRTIEIU (% WY NAV)

1| mansniaigine ladanindnsdau

2 ma?mﬁmm”ﬂﬁmﬂimm

2.1 N9t credit rating g1 2 dusnenawlyl Taindndou

'
o

2.2 ngtidl credit rating a¢/luszAU investment grade usiAn Taiifiv 35%

191 2 AUALILIN

3 | wiazCls Taindnsdon

4 ﬁuthnu?ramm@wﬁmuwif]ﬁumnﬁrﬁ Fudnvizegaanmsngns T3ifiu 20%
fenmnizatnalaataviil videlaiiAn 10% deidunisasmuly
4.1l credit rating a¢fluszAu investment grade sinstszimAvizadinissynwul
4.2 flusunenseas@u el lanzduhnidenmansiig f5una pianuwetsalszme Ineaanld
Hudseziu credit rating WUl national scale %‘d

Wiulpsinoeingniinas

ATULNITNNITNAG. UTznIANIMUA

o

S o = L s o e Sy o
5 ATIANINNAN UL ATLIIUAIH laiiudmnamail udaurdna la
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Usznnnsngdau

BRTIEIU (% WY NAV)

ey

o

5.1 \lunsansuil meransnaniinayu vsadn Ndasndnsa

=

punguanelng siteaiaaessunaewdadiinsznad
TFuaynya lilseneugsiasuamemialndlulsznealng
5.2 iflupsansinidnmosratslaetnamiloiil

5.2.1 faandutFinaanzieu

5.2.2 fpeniniadamedeyaidunsillaefingazdun
BN filing

5.2.3 lunsdiilunmansiaruuadusnszvilieanivite

yal o

Winriu 397 ﬁuﬁmwﬁu‘ﬁmnu wazldldHANE AN 5.2.1
11905.2.2 ﬁjﬁmizgnﬁumumﬁmiﬁ\m@hf;ﬁ@uﬂuqﬂﬂ@ﬁqﬁ
5.2.3.1 swAsw e USERu seLsdniasnavesdies
ANNYUNIEIEREgITAsnNuNTRY

5.2.3.2 fUIANTDDNAY

5.2.3.3 SUNANTAIANTAIATIZI

5.2.3.4 sUNANSRENIINEATLATAMNIINNIIN1AS

5.2.35 mﬁﬁmmmmmﬁuﬁ@ﬁ@ﬂmﬁﬂ

5.2.3.6 SUNIANTHAUIIANUNATUIANA LA T U ALIDN LY
Uszmalne

5.2.3.7 suiAnaiensdeeanuaztitdnuia ssmalng
5.2.3.8 suNATRAANN Ll sz A lng

5.2.3.9 LiTEnuannine

5.3 luarnalulszinelne

5.4 § credit rating @glfl,u?:ﬁ‘i_l investment grade

5.5 lunsaififiunsansfinswmasudnssuiannndn 397 5
it Lwh“uﬁ'@mu ﬁm%‘u‘m:Lﬁﬂw‘?ﬂ@%ﬂmwmm regulated

market

AEININ
1. 10% ¥7e
2. uinaesasnansiiaau lu

benchmark + 5%

a o k% o

6.1 AaNENIMNANHOAEATLTIWAST

« & 4 A dy o
6.1.1 \lumsnansnil asansianiiienu vizednn Ndeandns
punguseng uaziauane aastiulusinelszme

a s o LA . Y

Visegeandnsen punguesNLsTme (uilisnaianes
s, siedszman ldFuayyalitlsznaugana ow. lutlssinag
ne) vidalumsnans Basel Il

6.1.2 { credit rating @gj“lm:ﬁu investment grade

sl RmEs udausisnale
qzgandn

(1) 10%%78

) {imﬁﬂmmﬁwﬁuﬁmnu‘m

benchmark + 5%
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U2 Usznnnsngdau BRTIEIU (% WY NAV)

6.1.3 ilumsansfiflfnunizathelaatnoiieied

6.1.3.1 faaniduiFEnaanzidaulu SET Wielunandene
nanninefglssima

6.1.3.2 ffaeniimadlawmedeyaiumeililnefinaazdon
BN filing

6.1.3.3 lunsaifulunsansfislimndusnssvil < 307 Su 1
ustTuiaanu uazldlFRanenzaw 6.1.3.1 vife 6.1.3.2 4
mizgnﬁummmmiﬁmmr}ﬁ@uﬂuqﬂmﬁqﬁ

6.1.3.3.1 Yaramude 5.2.3.1 - 5.2.3.9

6.1.3.3.2 annfunnsfuszuinelszing fdszmelnendy
AN1TN

6.1.3.3.3 an1tfunsdusiheLlszine AfdneusieaRzaiy
yarannNde 6.1.3.3.1 -6.1.33.2

6.1.4 lunsdlnilunmansidrnuuadiuinsz > 307 Su
Lwﬁuﬁmnu ﬁ@q%u‘wuﬁwu’?mﬂﬂmzuwm regulated
market

o

6.2 §3N99MASL NAATycyd credit rating ag/ Ty

YAl investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives

7 | nindaduanuenmileaniszyludae 1 - 4o 6 (SIP) sonfiuliiiu 5%

P o e o AN Yy o = o . . L. Vo o A ¥ \
vianeug) : unsalidunineAudall lifidanuuaianiu single entity limit 2895301 foannsansvizagdnynyn udouws
=
N9l
1. Ruenvirans a1 anauwin U niven1aHLeNaad MF
2. derivatives on organized exchange

#AUN 2 : ANSIFIUNITANUNAIUIUANNNGNAANTS (group limit)

i) Usziannswedau ANIIEIU (% 2R3 NAV)
— I T e . s = .2 . .
1| nsasyulunindauaesidEnynisEvniey lunguianis Taifiudna ladnsnilasail udaus

weatuvzansddugdanlugmnssunanisRuiudssm - | dnslaazgenan
SGRY (1) 25% vi7@
(2) Wniinaasnindaunasu

114 benchmark + 10%
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a @) o o o d’l 1 v o dl o . .
yanenns ; lensaifluninedduseil Tdfidenvueiaaiu group limit
1. RuelnviransaanauwinRueniven1aniuenwaes MF

2. derivatives on organized exchange

AU 3 : ARTIAIUNITAMUNAUIUAINLTELANNSWERY (product limit)

i) Uszinnnswedau BRTIEIU (% 229 NAV)
1| SudnvivassanadauwiRuedn fouanu viva sadtyyn | - soniulidiiu 45% waalusanhingd
1410 niAyAranunguanglng (ldsansananlusadszme | duwsiidu MF Ifianglassnnatias
aa o U G3| v 9JQI/ 1 A 1 o o d’j U ) V% dl
109iFYARAAING1Y) \ugean §avans wrerdtyon Al ndn 1T adususeuengneyu
1.1 8WIANIUTEANTUNNIRUANND UL LANTARFTY - dngdnesuld iy MF Rany
1.2 sUAIWI T NBINUAIIAS < 6 1AaY NIl 1Ny
1.3 UM RunuU MF e Tasenis > 1 1

1.4 U3EnAIARNesTIeT
1.5 UTEAAATRIAWTETIOL R At
(Iaaunanindaun MF Ti5ulaunssuandunannedyyinis

reverse repo 138 securities lending 138 derivatives)

2 | gsnssunstelneidnynyrananu (Reverse Repo) Tadifiu 25%
3 | genssunsiEinudnnine (Securities Lending) Tadiin 25%
4 | total SIP @eléun niwdaunuda 7 luneun 1.1 : dnardaunis soufulaiifu 15%

aenuAMIU MF 79l 289491 1 dnadaunisasnui

o

ATUUANNERENMINERUVTRAATYTYN (single entity limit) sl
=&

o
' '

Tasandemsansuil maansNentnaYL AN ¥iemINa1s Basel

q

o %

= o X

Il ANAN U ATLRIUAT

= o ¥ A
4.1 HANBUTAIN 6.1.3 UaT 6.1.4 18418 6 Tunaun 1.1
Am3doun9aauduiy MF ol aesdoui 1: dnsndouns
asunAUIANEaannInERuTaAATYTYN (single entity
limit)

a i . \ o o . - ,
4.2 { credit rating @gimmummq investment grade viel

# credit rating

o

5 derivatives #ail

T
o

v o X X g & A | a ] A
5.1 NTLUINIEINTTH derivatives N ﬁlf}ﬂﬁ‘?&@\‘]ﬁmﬂﬂﬁ?@ﬂ VLumuaﬂ@mmmzﬁmwmg

AYNHLARN (hedging)

Y

6 [ninddu sl nnuszinmaaniulaiiu 20%

6.1 M91ANININNINU
6.2 MT1417 Basel |l

6.3 Derivative Nifl underlying lunsasnnde 6.1 - 6.2
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wanag | AuFunisasuluRudinirensasiauwinRudinivenisaiiiuveuaes MF lidilddanimuaiasiy product
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d9udl 4 : angdIUNTAMUTAUINAINANNRFulALAEluRAN15NaIU (concentration limit)

i
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ANTIHIU

1

L

d’l dJ aK
FINANIUL MI1ANINIULNY
M341T Basel Il LasANN

3 4
109gaanselasenils
(santammansuiinimiying

= X o
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5 Y d a Y
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v a [~
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2.2 lunsiinnasuasuluasasen
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credit rating B¢/ luszALAING
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rating T Uaa. asnuinenayunie’ls
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T3 1 1w 3 209yarNseanuay
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aay

! vl =
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a
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o
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