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credit rating Tuszaufiansnsoamuls

International Organization of Securities Commissions
nstaueeasasseUszgwdwnisialuluasiusn (Initial Public Offering)
susuAnNwLafozamannsnensansngan
susuandafiorasfaanasansnioddy

NAAIAINIIATAT

Na9YHIIN (Mutual Fund)

NaeNuIINAAIALIH (Money Market Fund)

NIRIFIHNTTATI credit rating TuwszsiuildiuSeuiieunialulszing

YARMINETENS (Net Asset Value)

yarnsaeugndlunsnddulddndunisamulnensinielagdandinnsamu
TuasiansrSedyyrfiliuansuunulaedredegiuninddu Falunalrnasmud

ANLE L UNSWETR1ATE0

'
o

nasnusInngianheasuninandudamulssiananntu Feagnielsvoay

£

289U3ENIAAMENIINNTIAUAIIANWINFIENANNMINITIANITNBIBIINLNDE

s U nasnussiegaiuidldanedas nasyusiniagdamulszinnaaidu
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NAANBINARAYYI209 derivatives
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AANW

“obligation”

“options”

“OTC derivatives”
“P/N”

“portfolio duration”
“product limit”

“PVD”

“regulated market”

“repon

“retail MF”
“reverse repo”

“SBL”

“securities lending”
“SET”

“share warrants”
“single entity limit”
“SIp”

“gN”

“sovereign rating”

“TBMA”

“TSFC”

A1aSuna AN

UILANULAZ AN WU ABININERUWNTDANRIATN credit derivatives 8198989 (obligation
category & obligation characteristics)
Ty Afanuuzaa (3) 2aeheny “Fugidonngaswnin” Twnnns 3 un

o =1

WISV RN U ADANUAIAUT W.A. 2546

derivatives ﬁﬂ%ﬂ“&l’]ﬁl%aﬂﬂ%ﬁ%am&l derivatives

A3 (Promissory Note)

mqmﬁaﬂmwﬁ"ws‘fﬁuﬁamu FelAannnIsAIwILAIBNHNIRTFIHEINA
é’mmf{"mn'ﬁamuﬁﬁmammwﬂi:mww%'wéﬁ%

nam%ﬁ'ﬁaugmﬁw (Provident Fund)

Ausnanfishdasniensiosnsssninganieliiianissansesedonensians
sewinarnls sannslidagasie 9 iieadunsasin lnegusnanesonaiiag
meldnafiuguazasmemanderienwivhmindiiuguadiundnningnse
paEnshfanwusisenseatundnnsng

2
4 a

ganssnnsenelaeifistyandein (repurchase agreement)gsnssnnisanelnedl

A7)

%
4 a

JueuN@aAn (repurchase agreement)

@

NaINWIINNBERINUNI LU (retail Mutual Fund)

g d as o
ﬁqiﬂiiﬂmiﬁa‘[ﬂﬂm fUsy1218A% (reverse repurchase agreement)

a o o

gafanannsnguszianianisnisiauazlidananning (Securities Borrowing and

Lending)
ganssumslidanannsng

AANAVANNSNERARIUTZINAINY

a [

o s -1
ludAtyuansdndnasoru
8R1318IWNITAIBARWINA NGB NNINSRunIa Aty

Specific Investment Products

AI1asNHA I Faa18a9nIIuRe (Structured Note)

'
=

suauANNBIZaiiaszaulszinAzaslssinAngaanasa1sitiniiod daduwnis

UszifinaaieslunsianadnszniaassguiazesUssinani
ANIANAIARSIESHIbINE (Thai Bond Market Association)

va. filasuluayiaUsznaugsfiananninduszinnnislvfwieiagsha
NanynIwe (Securities Finance Corporation) AINNANIEIIAILAINNINELAZHATG

WANNINE
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AN A1aSuna AN

“TSR” TULLamﬁ'ﬂ%ﬁlumi%aﬁmﬁNnuﬁfauﬁﬂﬁvlﬂ” (Transferable Subscription Right)

“underlying” uAN AauUs nIanannInganede

“WFE” World Federation of Exchanges

“ngNnans” u'%ﬁﬂmy'LLazU%‘@wﬂ'aElmNumsgmmiﬂ'zy%ﬁam‘im%w Tdiruwalranyineu
N15HHIIN

1. §a Uszian uazargzaslAsensIANITNBINUTIM ;

1.1. #alassmsdnms (Ine) : neswlae Asa1THikEHIUSINABMAG vamegasuinesos
1.2. dolasen1sdanis (89nQW) : K Foreign Fixed Income 6MAG Fund Not for Retail Investors
1.3. 98l 1 KFFEMAG-A

1.4. UszianlAsanis © naeywla

1.5. UseLannisene - ;eAsiien

1.6. Msfmuaa1glasinis © Avmue

1.7. 91glasenis - - U 6 thow - T

1.8. aglassmsfieiudl (nsdidmunegidudiam) :

1.9. Wauly (a1glasanis)
Uszanow 6 Laawlaeldsdinin 5 wWaw 10 % wazldiin 6 WWaw 20 T4 WU InTuaAINTUNAF1TNIH

AMZNIINNTT N.48.6.5uAnzideunamsngawdunasnuain

Fowladn 1 - VSTNIANsAIRENSTazUAsnuasszaznanawemelusz ninanIslaue I BB AT 1HATS
wsn 'ﬂ%aqf?lmnﬂuamslLLa:ﬁuﬁﬁlﬁJﬁ’UQ”&a%aﬂmaamu w3eiannasyw Tunsdfifinmgnisalodnaniis
adnalandanansadnemasaluil

(1) viEmiamsRasafiwinlianansnaswieliliuanauunuiivanzas niaanizaaaingg
WagwuUas nialimansamanansiazamuniadudslils niosawnissinisasmulaimanzas w n1e
paALaziATEgiafiANEwEIn niaiaranisallduns uazdionheasuanaldlasunanauunuais
dnafivszanmnsly

(2) SmineneamuluszezaaueeasousnlifIng1 500 SuuIN wasUSEnIANTRITINLAWI

Talassaasuielilananauunuiinanzannsonngnsfivssaimnisty

naawlalA AI1ETNUANUTHNABMAG HnZ I uIIetas

32



Tunsdiffinsidewuasdulafinsznusanisasmuasnasuiiiiuamuluamuluieszne ww ns
WagwuUasngszideusne iifedasiunisamullszimainesmanluamu uaz/mIaninsnisiieaiy
nsdrseadunululszing uaz/mIamanisoidula deenafiuansznuilvnemulisansouUariiunam
ndunBuanaiuunls niamgniscidulaivhlinasuwlisiasaiiiundudianlulssmalainelwing
nasuAsuimuaaglasins Ssererinlinesyusianglassnissnniniidmuald Mol usdnsansaeaIn
AnsiezfinsauinGuamunsimalssleniflasuanivammuaasnasusananuamusalunsnedn

1 (=1 d’ dl 1 o s o s ﬁl o L 1
5199 Wi luguuuuanlanlddanuusznimdineuanznssnnis n.a.aiieUsslegigegazasgtionioe

Qi

aowIBINasw laeusundanisazudslitioniensnulaenay

1.10. anwazlAsonis : nasnusiaiauezelamuifldsedosuazdiiuauge

1.11. anwMeNISLawaa1e © Lanaznelunlng

2. 5ﬂuqutﬁunuwaafﬁianﬂia'i'mmsnamusw §aﬂ"1ﬁmqvl'3' 19U UszLan Sﬂﬂwamﬁwamuﬁmua

Y
2.1. d1wawdunuzaslasinis : 10,000,000,000.00 UM

2.2. Wauly (Srwawiuyuzaslasenis) :
ANlwszEsIaLEwa BRI AN wiinI s danIsamwmluyaAinnindwwEunuzalasIng USEn
Janseraiind wInduzaclasinislaanlaiiin 1,500 auwuimmseAndudwinniieasnuiiiazwlsls

Wit 150 a1%HUIE
2.3. yaA1Mns1 [ifanrwie : 10.0000 UN
2.4. SMWIUNIEAINH : 1,000,000,000.0000 viw3e

2.5. ’i’WF]']?JE]\‘W\‘I/L’JElﬁ\‘i“q%“?ll,ﬂ%E]?l’lElﬂ%J\‘iLLﬁﬂ 2 10.0000 Un

v
o

2.6. YARIHAIZBINITAIZOASIUSA ¢ 1,000,000.00 U

'
ar

2.7. yaR1AA1289N5q9TOASIAR LU © Laifnue

2.8. YARIIWFAIYDINITAIZIA :
2.9. IIWINMIHILAIBIUAIZBINITAIZGA :

Y
o o

2.10. yaAmwIgaswALras lwlydanusn
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2.11. Savnhieasnuasniolulydaue :
2.12. UazLDEALNNIAN

3. i’mqﬂszaeﬁwaofﬂsamsa‘i’mmsnamu‘sw ?Iﬁ[”lﬂil\‘l?!ui‘?&l Ui%tﬂ‘i’lﬂﬂ\‘ln‘uiﬂﬂ u‘[ﬂmﬂmiamu

anwmzdivay n1sasulusisusena msasuludyyidevigsiond Ussanuazdnsidaunisamu

TunannsweauSanswdiudu wianmsmmanualneidauiiasamu :

3.1. Inguszasrzaslasenis :

'
a1 s

lassn1s@inguazasAiianausuasgaauidldsedosuazifiGuasnugefisjsmisnanauunuiinasuazlesu

u q

neenideainnsasnuluasasnimeluuasssUssing
3.2. Usziannasyuanauleungnaayw : AT1a15Hb
3.3. UZLANNaswaINan sz RLAY :

3.4. UssLAnn13aeua NN e wlnUssinALasseUssme | naausInfiiwaswuuiinades
AN9USEINA

LLazquﬂmtlammaﬁmnum’nmﬁmmnammamﬂaﬂumﬁmwuag

3.5. wlaunanisnin (d18) :

s a a s 2= a a o a as g o v
1%ﬂ']‘§'€]l§lﬂ'ﬁﬂ@\‘]1’l% ‘Ui‘tﬂ’]ﬁ]Elﬂ’]iﬂ’mQ‘c’JNLﬂ%‘ﬁiﬂ‘ﬂ']ﬁqiﬂii&lﬂ’ﬁ“&l’]&lrﬂ&l&lﬂ EUU'MBPI%I%%']NFIB\W‘}%TJN"LEIGHN

@

o
o

VANLNOT 19032 WazISNISNAMENTINAIS N.8.6. NSOAIWNITWANINTINNT N.8.6. UTTAIARIARA 9%

N UNBUINITANINATDIZDINDINUTIN

3.6. MInwinaLLIZaz18anin (Derivatives) © 891
3.6.1 ingUszaeAzaInIsaswlnd I Zeanea1Ini | 13anRNLEEY (Hedging)

'
dd o

g 1 v 1
3.7. msasnuluwasiashidygizeziealomiiuels (Structured Note) @ laiasnn

3.8. NAYNSNITUINIINBINK (Management Style) : {NagNSN1389NWATILAED (buy-and-hold)

o s (%

3.9. MAIR /81989 (Benchmark) :

v

Taifl 1#99971NNBINUIANITUIAIITANITWUY buy-and-hold LiialilananauwnuiiAIAnIIRINTzEzIa

a @

inwe TelddndudaodSeufisunanissniiniuzasnasuiusadin

3.10. ANYMLN1ITINYNARDULNUIDINDIY | enanauLnwuuulidudan
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3.11. s1gasdeaiernuuleutenIsasnuuazanumus Ay ;

NBINHIIN buy-and-hold

S1EALLDUALNNLAN |

V- (Y

nasnuwazasnulusslszinalaemislusautiiydliteeniisoeas 80 2asyarmsndaugnizanaw lag

@

= o

fiulsurehazasulunannsngnionindindwdunsaiiedasiuasasunemiiianoanelusisUssina

waznsadninluan1iwn1sHwaUTEINA

(%

gnsunisasywlulssing nasyuazasulunannsngfiavoeludssna lawa Sudn asransmienisde

'
o

LAZASIENTUAINI TINNINANNINE nIanInddudn viansminenualnedsdwnliinfongrane n.a.6.

nasyuenaaswludnygdemeaimiinlaedingussasAiiianistosiuwanaies (Hedging) T Tneludan
agesmuaniien nesyuazdasiuanadssiusnsuani Aeunadiwin ogndlsinna nesyuazlaamu
Tunsansidaneusuasdyaidoeamiuds (Structured Notes)
nasyuaziwasUluAT TS wAUAN I s fioaglududufianansnaimuls (Investment Grade)
oe10l3fi neanuaransuluaaInARswIuANNEfasninfiaansaasuls (Non - Investment
grade) Lawwﬂszﬁﬁmmﬁwﬁﬁfﬁlﬁ%’umsa‘i’mé“uﬁumwmlﬁaﬁaﬁmmsamnﬂﬂ” (Investment grade)

YULTINDIN WA UL

N9t NIANWIUBRTIEINAINITIARTE Alvisindedsainisalud
(n) B93endnesansasnwy FedszeziiaUszanm 30 JuuuAiunaanziionnasnsndgdn uaz

(2) denawdnlasenis dedszesaanUssana 30 Tn

3.12. 51ﬂazl,ﬁﬂmm’smnﬂmi’mﬂ‘s:mﬂ :

sanulusnslszmalneisluseulindliiesninsoeaz 80 vasyaAmMndRugnSzasnasmu

3.13. Usziangaananningniaonsndduau vian1sninenualneisounasamm ;

3.13.1. Yssingasnanningnsanindduau vsanisniaenualaeisounasasmuludssing :
u'%‘i;’wﬁﬂmwzamuw%aLLaaoﬁﬂﬂizIaﬁﬁLawwsﬂﬂnﬁé“ﬂw%“wﬁ NINTAWAW v3anInanialaeIsauatele
289N HININAEBEIAINNUTTNIARMZNIINANS N.8.0. B5aUITNIAGIHNITBANMIATINAIS N.A.6. NNAWA
A58 LU LIUWATNSHNAMNENTINATT N.8.5.15081HNIWANENTINATT N.8.0. WANNRRTaUrSa

UsznAwn lans oA NUSsNNKS o dnw M IaenannInensansnaaunsanisvinanualnedsaw

d7uUfl 1 : 31915 TS (transferable securities)
1. A37815 TS BNIYAMNIT AFIEITNINISHKWLA ] BaNNBEINNNINETWInaIBE 2092 3.13.1 Foi

AMENURAINRANINMTINATUAIN A9th
1.1 ldfidarimuansatanla i lvgaeuiinnssyniusninniygarivwasulunsans
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1.2 gxnsadendols (saadensdndu B/E nia P/N Nfltaulainddeniiousinasulaaiinnis

@

Tinssulenandiensadlunsiansldmaisnisfingnanerimun niafiSanlalvnesmuasnsaaedng
28NAS1ETLA)

1.3 ﬁﬂ”ﬂ&_ﬂmﬁ'mﬁumﬂmsﬁgﬂs‘i’mmun”’;mmxﬁmsﬂ%’w?ﬂL@%ﬂizﬁﬂaﬂ'wmjﬂmua Fausendnnis
mm‘mL?T']ﬁ@"(,m”l,ﬁaﬁﬂmﬂiznaumi‘ﬁmmnﬁmﬁu‘[mamuvlﬁaeiwaﬁnaua wazfidoyasAfiasrionyan
R IIN Tnedanasinanassrsdinnunadayaiidetolddeinrnandnisinsswminisansuluszsiu
d1na
2. puantRLAznannaeilunTaIIBIRT I TRNENTINT T AueTuE 1.

2.1 lunsdiffunsasmuls B/E w3a P/N fioonasanssondifiedisznitnnsd B/E w3a P/N fond
I;Tma'jmi%'ua’rﬁ'aﬁ%a%'mmfﬂaqﬂﬂarﬁ’oﬁ

2.1.1 &W. Ud. %38 UA. ANNJNNIEIRAI8GINIFAIUBNITH

2.1.2 SWIANTDDNEK

2.1.3 SWIANSBIAISHILATIEH

2.1.4 SWIAISNINITNUATULAZENNIBNITNYAT

2.1.5 SWIAITNAIKIIEIVAIIWIANANLALIWIAEDNLAIUTEINA N

2.1.6 swiAIsHian1seesnuaziEurelszInAlne

2.1.7 swimsdaarnureUszinalng

2.1.8 #a10wMIEWAsUszInATSdnw e RenudSudinaIN 2.1.1 - 2.1.7

a
v oy '
- s ar

Nt N1senianiani1ssusaspinasaalnnnsarianianissusasdaeanensagoann NedwInsIntenanie
(6n#l) aufiszyldlu B/E nSe P/N sie

[

s nswdaudseLAnnUae cIs

wa

2
a Y -1
aw@mauumuazwanmm*’zfﬂ,umiamumu

nsdilumiefiniseanagmelaisrunguanslng
1. nstilwnihe cIs
1.1 fguantiwazfwlumananinasilunisamudwieiugaimuadimiunsans s Tudmd 1 4o
1.1 98 1.2 uaz?dd 1.3
1.2 lunsdifinasnuluamulumiie CIs gasnaanuwsn neamusINaina1ddasiuleutanIsasmwsih
(laldrunnsasulumsiag C1s sasnasyusIamosifiasyulunasdiu)
1.2.1 aﬁ'miamu‘luﬂ%'we‘fﬁuﬁmfﬂuﬂizLmlLLaz?ﬁlrﬂLﬁmﬁ’uﬁnamummmﬂmﬁlﬁ
1.2.2 fimsasyulunsndduilaldidimmmudndin (pro rata) udaldnaduwlunamaninos
single entity limit ﬂaqnaan%ﬁu
1.2.3 finsasyulunindduilaldiddmmemadndin (pro rata) udalduadwlunamaninme
product limit dnsunsndauindn sip ﬂaanamuﬁ?u
1.2.4 fin1389vwlu derivatives Aflnlumananinnt global exposure limit ‘maanamuﬁfu
2. naddunibie CIs wanmileaniiirualudiud 2 o 1
2.1 fipuaniRuaninlumandninarilunisamuwdwioriudaimuadiniunsas Ts udamil 1 4
1.1 98 1.2 uaz?d 1.3

a &
2.2 apnziiawaaaneln SET
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daufi 3 : nIwgRuUsTIANIRdnuIansEstisuwinGuen
faaduiulnniansasifieurnSudinaesgSudngod

1. 8W. V9. 38 UA AINNVNIEIIAI8GIAIN01TUNTI5EW

. SWIAIIDANEY

. BWIAITOIAITHILATIZR

. BWIATSRBNISNYASLAZARNTAINISN YA

. usTMAmAsasAwidatiagande

. FWIANTNAIBIIAINATUIANAILAZIW IR NUIUTEINA TN
. swimsiiienisdeeanuazindiuielsznalne

. swImsBaannurelsznAlne

© 0o N O o » W N

. #0105 nIERIsUsEIANUssinAlne duanngn

'
o ar

10. #01UWNN3EUESUINANR AN WMz i uaReInUESURINaINGD 1. - 9.

daudi 4 : gsnssaUszannistalnedisnyeiziedu (reverse repo)

I o -1
ﬂ'l’iaﬂ“/lq%e[,% reverse repo MEGLUMVLUMWN“ﬂﬂﬂLﬂmMm%

o soalluifiyanassinaansadnlvaamils reverse repo lamunguanalne

1.3 UA.

1.4 Ua.

1.5 uSunusenuae

1.6 U

1.7 ﬂam%%uvj

1.8 HfiyARafifngnaIaaNIzInAIEw

1.9 dIU318N15uaIFIaMAARINNGNEEIIEITN1TIUY TEHIM

a

o ° ) @, -1
2. 51815018 18N1571 reverse repo HBILTWASIHITAIN

2.1 A91815N1ASg INBLaRIIa15NIASAUszINA InensdiTuasnansniasgaieUssinaapedl credit
rating Elgnuél%ﬁu investment grade

1%
o

2.2 B/E P/N Unsdun visaviugszesan N1 oW. V9. N305WIAISNANGRNIERNIZIRAIZN |

I

Unganse

NN Feflongaantalaiiiv 1 ¥

+ 1
o o

2.3 B/E w30 P/N #i TsFC iiugaan fifidmuaiuldGuainsalafin 270 fuiuusiuaans wazfiusad
fonualdiduiionisonamiafialdifin
2.4 B/E w30 P/N fifio1glaliin 90 SwiuusiTufiaan il credit rating agnslnadanibisiosh
2.4.1 { issue rating w38 issuer rating Elgjsluéluﬁly‘uuin Imﬁlﬂifﬁﬁmﬁlu issuer rating 5ot credit
rating ALATNN9INNTT9A credit rating Szeza a8

2.4.2 § guarantor rating aﬂiuﬁ%ﬁu investment grade
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a

2.5 pnanInidediongaanioliin 1 U nunzdenlunainzeziensnaisnis wsenddoyasian

al

28 a % o

Wndedouazsnedeladefinisilamesaansisa nensia1suitaina1isessl credit rating agnslnagnenie
B35

2.5.1 § credit rating Szezanaglli 2 SuAULIN W0 credit rating szazanITiieuAeslAty credit
rating SzezawAINEIRINT CRA TeuSeuifieul?

2.5.2 § credit rating 5z8ze170¢l1 3 SWAULSN

2.6 mwmiﬁﬁ"?}@ﬂmqmmﬁavlmﬁu 1 poufizunzdenlunaintoznensasmil niefifidoyasaii

widefauazdrebeladeiinisDawmeseansnsaamw lnansiasrisaonanisesd credit rating agnslnagomnits
B35

2.6.1 i credit rating Szezanatlli 3 SuAULIN W0 credit rating szazanITiiauAeslAty credit
rating SzezawAINEIRINT CRA TeuSeuifieul?

2.6.2 # credit rating 5x8z8110¢l1 4 SWAULSN

2.7 NSWHAUIWATNNANHNITBANSATINATT N.8.6. NABALNNLAN

3. 52821981155 UF152 1284 reverse repo a9 laLAYK 90 T

'
o a d a o o U

4, FAATAUALNNLENN i‘wﬁmmsmmﬂﬁu“ﬁﬁm%’umimnu‘[u reverse repo

4.1 dasldduninsgInanniinwalag TBMA w58 TSFC

A a9

[y ° 1Y v o A o544 o | ) | o o -1
4.2 'W]N%W\aﬂVI’EWEJWEE]GITIﬂ’li“(l"dav[,ﬂ?l’lﬁmiﬂﬂ%mE] LINLLALATINNWEUS BT
(=1 =} U o s 1
4.2.1 Lﬂ%ﬂ']s%qﬁl“ﬁiﬂ‘[a%ﬁl']N?]ﬂﬂ']'ﬂ%@e[,% reverse repo PNNaI

4.2.2 . 9%n15218078 repo MUMIUAINUITZAARANZNTINAITAIAURSNNSNEWAZAAIANANNITNE

[

Feenaninu Wewls uazisnislunisgininluningainasmusinuaznisnanIssynwwwAnIngduaas

NI HITIN

(% U 1

] v v e oA o4& o a o o o
4.3 YaRINIRANNINGNIBAINAIINGD 1 IBLINBAUAEY LY E]GNEGFIWLEIEJHVLUGI’INHNﬂ?iﬂ?iﬂ"l%‘lmmﬂﬂ

a

aAPRInAANSHEMSamTIa1TBENINAT ( 51198 x (1 + discount rate))
797 577198 = ﬁmﬁna\ﬁguzf’liz?ﬁ’iui@' ”zyfym”nrz'l’lemﬁat“ﬂuﬂ"zga%a"hwﬁvefw?amvmmw
reverse repo
4.4 MassyaRYaIRaNNINEnSanTansnide o Auwin Iidulumandninarisoi
4.4.1 .yﬁﬁhﬂaom“nm"@vw’%?amﬁmsﬁﬁyamnmﬁ (yaA1 reverse repo x (1 + discount rate))
4.4.2 lunadifiyadmdanniniviannansize m dwis lWduluaaaanislu 4.4.1 vSdndams
sousenlrigdyunlonnssnindludn nionannsndndonsansiianansaldlunisi reverse repo i
navyw e lriyaAINIBmaNINETanasidouaznindaduiilowsndonanndulunaisnisdond
melwiwihnsdanniuiiyaananningnsanmasizeanasnitaanisiuga 4.4.1 vuusidunsdanda
4.4.3
4.4.3 unsdinagnsmusanislude 4.4.1 uanouaTIyaAI209RENNINENSERTIENTTE o H%

W Ayar1viaeninyan reverse repo x (1 + discount rate) \udnwanlaitfin 5 a1wun nialaiin 5% 284

a U

2
=1 v

1A1d8 waLATIWIBIALZAINIT wazin1sivwasasninan liludynn gl mualneRasunfedads
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1.7 underlying BWATNNFIBNIIBAMSATINATT N.8.6. ATABALNNLAN

Tunsdlf derivatives 81989AU31AN289 underlying F1961% 31ANIE989RINAIRBITUSIANTRUS (spot price)
Ws0TIANAQYZaEa1IN (futures price) 1% N9 51AN289 underlying BuiilalldRzdh Wi underlying #

[ o o o a ! U [ ldl s 1 U a v 1 1 v
WnaeAUssnaueInahaInan? I;]ﬂ@Ll]%‘V]E]E]N‘i'LIE]EI’]\‘iﬂ’J’]\‘i'ZI'J’]\‘iLLﬂzLﬂﬁ]LNE]VL’]E]EI’]\?LLW'SWﬂ’]EJﬂ'JE]

2. Wanlan1sasnu usENIANITIzALAUN1TaY KLY derivatives LAsBLHD
2.1 nsdinasnulaszyinenunisasnulu derivatives uaz underlying 289 derivatives N1azasnuliagg

FaanlulAsinis

o

I YR Y . ) 1 1 %) -1
2.2 [ Wwnsdnlnadngilu derivatives aenalaaenonitonad

2.2.1 derivatives on organized exchange

a

2.2.2 n3tiiUw OTC derivatives lusnsuszing sasiganardndrenituluifiyaranlasuayys

3

o s [

IiUsznaugsfia derivatives Nagnnglanisinugualaenesnuiinuguaswianninduazaainnannsng
Mduan13nansinzad 10SCO wiaNlnanninaas WFE

2.3 lunsdifazdasdinisdnssnitaranisdonauiuaiiiie derivatives Augnas BwA1uusanTuNSWERUN

[
vd o

3
nasnuaasnasnule naw ldnasnuezdudfanssunaunselminfidonauiuwauuinig

Y]
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3. nansneuTNLANNTEl underlying LUwaA%

1un5dif derivatives # underlying Wnaadha1ngs 1.5 — 1.6 AAAINE1IH0INANHMAI
3.1 \UwusginfinisimuaisnisAwinlisdednaw Inefin1sszyunasdayazes underlying nsadade

519 7 Nbantdlunisaiuan wasdnsiwinasRliilulaguuanuanaranzangasesrusznauzasna i

& o

19% underlying n3aU338RINA1IABINNSIAREBIVIANNEN1IZRAIREEN LT WE AT Ae

v add o

3.2 Wnaadnfianumzag19laat19nihn

G oo dadda

3.2.1 safRAn1snszanamedoieme Inaduwsaiindanvaslndnuasnilosas
3.2.1.1 pafissAUsznauLAaziIRinrindaeniwiewinny 20% Basinninonag
3.2.1.2 saRifissAUsznaulasaniiefiininieaniimiaingu 35% F0etwmin
nonan wnsdfidwlumusaniizaatn Tngasrusznaumansasfinminldifiudnsiidimwaluds 3.2.1.1
AMRINTUINMINsENERMENATNED 3.2.1.1 wazde 3.2.1.2 TudpuiassUsznauiiierdasiunasinge
wnsiuRuaRansan

(% a

o ad Py a @ o 1
3.2.1 pgnanlawanaings 3.2.1MlwluaNidonlaasudiwaah

'
o o

3.2.2.1 LﬁuﬁﬁﬁﬁﬁaaF‘fﬂizﬂauL?]um']aﬁﬁ%aat:ycg'mnamummmamﬂﬂ”[mamo
3.2.2.2 Lﬁaﬁwmmﬁuamummﬁ’mdm (pro rata) Lﬂﬁamﬁa'jwnamuamﬂumwmi
viodnyulasnsoudrlduawluaananinmed single entity limit 289n0591WA
3.3 Wuagiilasunsimwlaesatuidanawiisfowazyininiildagedaszainusvndnnis v
winusingianrduasnannduwusunluiaiozasuiundnnis vsEndansaedaliaaInsn1sdaeibaN
dnudintenalszlogvadefiuszinsnnsae
3.4 fNIUARIFYTI aa"mr;iaLﬁaaL"fluﬂ'izai’mqn’i’uﬁflmisi'm?iaﬁ3'3m’nﬂua'ﬂ”aaiaaaiwﬁ’%mramicﬁ
3.5 lunsdififwsafiiwie sufisonandasdwnlaeldundsdayadiedeninanenueaamiienss
s19n1srasUssmAlnensascUssmnA nieMwinanTAawAILazUSnsTiusendansuanlvifinladn

8w RRImIATRAINaIaNsadsawenI 1w laag1ananzas

4. nanNUINISIA AR NIRRT eswasan139152r kAN 2NN (cover rule)

u'%ﬁwifﬂmiﬁaoﬁ'ﬂﬁﬁw%’wﬁﬁmmnamwﬁﬁQmmwLLa:ﬁamwﬂéaﬂuﬁmmﬁlﬂmwaﬁiamizﬁnamuma
avd1sznibandannaciiie derivatives augaaslinaanaannlaasmuli derivatives wis waziuluniad
ANBNITWBAUEATINAIG N.A.6. A1RWE

a

5. nanNUTELANAIMTUN1TaINwNRTngUssasANan13anANLEES
Tunsdiiusundnnisasnulu derivatives 7 underlying lald&aisieaiunsngaunazannnades n1sasmulu

derivatives AINA1IADNTIWIURINNEINNINTBAMENTINAIT N.8.6. AIAKE

6. ‘wé’nmmﬁt,ﬁuLﬁuﬁm%’umsamﬂu OTC derivatives

a

USUNIANIT9IR M NIBANAILY OTC derivatives Hdth

[

6.1 lvRaayy1dniieniorwinuazudsyar1gRassnga derivatives TAUSENIANISNIIUNNTUA 15

o a o

waziugavineaasuAasiion noi lunsdiniuaonarnduinngaiiniszasusendanis IeAuinuazud

NaAgfsssnnieluwiwiinisan U

o 9

d o

6.2 lunsdinifinmenisniNdonanssnusasIA1289 derivatives aenafiiedAty 1R 18nineni

ATWIsLAS LTIy AR EREITNZDY derivatives THUTENIANITNITUTIWT
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6.3 ganadndenidnsanliinisa1sgiue derivatives 1iaUSENIANT5302a LA

7. nannasiisAndnsun1sidnTuwad il credit derivatives

'
(3 a wa a [

viunInnsaasUfuRmuisanlansis

as

7.1 W Uwadgln credit derivatives lalawziNan1sanRNLTEILIA

A7)

7.2 @ luadma leianie credit derivatives NfANWMLEBIGINTINATOLIBUABINUGINTIHOEIN Y

A7)

| o &
ae19le F9%h

(% a

7.2.1 Credit Default Swap : #dslsiA n1smnaslugIveygoUssiwaNNEeIEIBAsHRNAeaeAY

%

ANENHN30TWNNTENTENBATN obligation BBIERNTWATN obligation W TnegdyaTioglugrusdanelssin
ANaesfinssyniuiiazsadiss Sumadannasdoussiuanaieiiaiia credit event Aulngasfinali
Fomnasdedszinanmissasurimuariud (lunsditlaiia credit event ‘zlyamﬂaﬂazéuqmiufumuﬁmum
AINUNG ) vioih Taidn obligation 3zdLNed318N15L6IE7 (Single Name Credit Default Swap) 38 obligation &
naneTenstiivualigneUssiuanadesininfidiszniliioia credit event 3wy obligation 5181713
slm’lﬁlﬂ’l’iﬁﬁﬂﬁ]%i'l&ll,l,’iﬂ (First to Default Swap) ﬁ%mﬁlmﬁﬂ credit event %%ﬁu obligation S18M5IASIEAT
ﬂﬁﬂumju obligation Feaziinnsdnszsmnuanizludiusasdunindsnenu urdonnasazasuinwaLie
ViR credit event %%ﬁJ‘U obligation ﬂﬂi’]&lmﬂ%mﬁﬂ (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Falsiun nsanaslugiusgdatssiwansdasaasdunsng
greBefiiinannnsanaszasaanauknuiiazlisuanduningsrode Tneganeuss duanadeefinssyniiud
azdrenansunnwlushAsfinsesnasefisredetushnaenidemafiazanasin uazdiuiianas (d18)
PBIYARIYFATITHZDITUNTNEE1989 ieuaniunisiigdeyszinansiesaslounanauunuuasdiniiiiadn
(d8) ﬂaaaiathr?lﬁﬁmmﬁuﬂ%'ws]'a”wﬁﬂw”ﬁ’u@ﬂﬂﬂﬂszﬁ'umwmﬁm N1z credit event N39ATU
Avrwad (nsdilaifia credit event)

7.3 ﬁaﬂﬁﬁ'zgmﬁN’Wﬁg’mmNﬂﬁ’m%ﬂ[ﬂﬂ International Swaps and Derivatives Association (ISDA) %3

' ' ' o
d o  a (-] dd o -

UﬂmeWNﬂﬁliEW%auﬁl’lN AHNITHAMZNTINATT N.6.6. BaNTU ToRToANaINHAN WU A

@

o as

7.3.1 fwaldisaulaminngnane uazlidanioudinungrnaneiismenanninguazaaInnannsne
a o
NIDNHAN18AY

1 (%

7.3.2 lifldafnuafivinlviniffnualiluasaisureniniadypidaaneaisnini credit

'
=

derivatives Hwan9daLdoade

v o

7.3.3 laddidarimualvinasnusiasaaldandeneliugdynn

3.14. éﬁ;mdmm5aanu1uﬁﬁ’ﬂﬂ§’wﬁw%aw%'w55%5% Lﬁaﬂuw%’we‘fﬁmmnammw :

u%@’wﬁ’mmiazamuﬁ%aﬂiﬁmﬁ’nw%’wﬁ WIDNINIT NN ‘ﬂ'%amﬂanmaIma%’S5%Lﬁaﬁ]uw%’w€fﬁmmnam%
390 ATNANAINIIWANZNTINNTT N.8.0. ©¥IaUZNIAGINNITWANLNTINATS N.8.6. UTen1ARIARaRaa LU
Tunsdindrineuansnssanis n.a.a. UssniAunla dewiUasdnanadmunisaeyu USenann1sasasywlv

Wluanusznianwnlasae
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daufl 1 : anTEIUNTaIUNATUINMINEaNNINERUNI AT (single entity limit)

L) UssLAnnswaau am3187U (% 289 NAV)

1| msd1sniAsging Taidnnomsan

2 | asasniAsganel sz
2.1 N3l credit rating agflw 2 dusunsnawly Iddrmans1aIn
2.2 NI0H credit rating aﬁi%i:ﬁu investment grade LLﬁi[ﬁl’m'j'l TaitAn 35%
2 AUAUKIN
2.3 nSMH credit rating aﬂi%izﬁuﬁﬂﬂﬁﬂ investment grade TslvAin 15%
n3olaf credit rating

3 | v cis mwfiszyluds 3.13.1 dawdl 2 98 1 uazdn 3.13.2 ladrimamns1dan
daudl 2 90 1

4 | IuINHIaAIIE1TNBUNIEIENN TaitAn 20%

5 | aaansfifanunzaTudIwaaGh Taiingnansoit udaunsnsilavzgonin

5.1 Wwasarsningaandansanainngranelne wioa1a1209
oW, AUssinAnlasuaygInlUsznaugsia on. Tu

q

Uszindlne
5.2 Hunsiansfifisnuazetolaagroniionoi
5.2.1 geaandwuSunaansideon
5.2.2 goanfiniadamedoyadunismlulned
JEaLB RNV filing
5.2.3 lunsdlfflunsasfsismuwaindissnitiasniivde
WiNAU 397 % ﬁmwii’uﬁamu uazlal iR anuoue
AN 5.2.1 N30 5.2.2 fHMIZHNWRATNATIESAINE1IR 00T
qﬂﬂﬂﬁa‘ﬁ
5.2.3.1 §W. UJ. 138 UA. AINNYNNIEIN6IEGINA
#071UBNTL®
5.2.3.2 SWIAN0aNEY
5.2.3.3 GWIAITOIRITHIATIZR
5.2.3.4 5WIANSABNISINYATLAERNTE
NSLNEAS
5.2.3.5 ussENRaIRsBEwdaiiaganAe
5.2.3.6 SWIATSHAIKIIEINNIIWIANAIILAZIWIA
danureuszinalng
5.2.3.7 swIAsLRBNIsAI0aNLAZTH LAY
Uszindlne
5.2.3.8 SWIANIBAANNWAIUTEINA N
5.2.3.9 UA.
5.3 ananelulsznalne
5.4 lunsdifidunsnansidmmuaindiseniannnin 307 3
Huu e dasiunzidounieagluszuuzes

regulated market

(1) 20% W38
(2) ﬁmﬁfﬂwmmwmsﬁmnu’m

benchmark + 5%
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UseLAnNnSweau

am3187U (% 289 NAV)

o oo o &
NINBFAWEI b

e

6.1 AT1EINf AN B ATUTIRETH
6.1.1 Wumsanant igeandnaausangnanelng uasiane
AEATI A IRWIUAIU TN AN B DB NTARIEUATNN N ANE
sneUszna (uilaisananzngas sw. sneuszmadilasuayin
TiUsznaugsfia swludszinalne) wiadunsnans Basel i
6.1.2 Wussasfifdnumzadislnagnomitosisi

6.1.2.1 graniduusvnanzdenlu ST wiolunaindome
AANNINERAIUIZNA

6.1.2.2 ganfimaamedayadunaml lnefseaziden
AINWUY filing

6.1.2.3 Tunsdfdunsansfifimuaindsenivioenimia
Wiy 397 T suusTuiiaogu Aldldianumeey 6.1.2.1 wa
6.1.2.2 FHAITYNNUATNAIIETHINA1IHBITUYAAR %
6.1.2.3.1 YAAARNNED 5.2.3.1 - 5.2.3.9

6.1.2.3.2 dantunaiuszninessinaivszsnalneduaandn
6.1.2.3.3 anUuMITuseUszmAT A s nuazinweRenfu
YAARRAINGD 6.1.2.3.1 - 6.1.2.3.2

6.1.3 Tunsdfidunsansiifidmusindrsznibannni 397 3
1I1JLwi?uﬁam%ﬁm%uwnﬁauﬂ%aagi‘lmzuwaa regulated
market

6.2 reverse repo

6.3 OTC derivatives

6.4 vkae CISs Awfiszyluda 3.13.1 dawdl 2 90 2 uazde
3.13.2 dnfl 2 98 2 feanzifeudemensangluszning PO
iansaanzidendornalunszanudonendnningaas SET
niozasnaadoenanningansuszne (uwalisindoniiae
sonanrfiagszninsdiiwnnsudlamgfionarildimsiinaen
vhesonaaanainnsdaznels SET nialunaadans
AANNTNEA19UIZINA)

sanAwlaARERI1AH LFLASAT AT EINI

(1) 15% W38
(2) wninamnswaaunamnm

1% benchmark + 5%

nsngaudunanmitoainiissylude 1 - 98 6 (SIP)

ANAWLHLAY 5%

wanewe © lunsdhidunswdduacis ldfdarivruaieant single entity limit 28953Un gaanns1a1HIe

CY)

1. Wuehnvsaasasifigunidudiniian 1361 i waa9n a9 In
2.

ARG LAIUANTE

derivatives on organized exchange
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d2Ui 2 : IRTIHIUNTRINUNATUIUMNNGNTINTT (group limit)

8

UseLANnISwe au

am3187U (% 289 NAV)

1

nsasnulwnsngauzasusunynuienieglunguianisiieans

#3an15 U wAF I IHgINTINNNNTIRAUUTENEINET

o

Taiiusnslasnsmitenos udaussnslaee
g9n71

(1) 25% W38

(2) ﬁﬂﬁﬁﬂﬂmw%'wéﬁuﬁamﬂu

benchmark + 10%

a 6@ s L) o g 1d v o dl s . .
HRHNELAB - 1%ﬂ'§€uLU%YI"§WEJﬂ%EN% vLNN“&IE]ﬂ’]'ﬁ%E]LﬂE]']ﬂU group limit
e

1. Wuhinviansasingumind NN enIS AL HKITU2INBINHIIN

2. derivatives on organized exchange

dul 3 1 INTIFIUNMTAINUNAUIUANUIELANNINETU (product limit)

U
Y

UseLANNINE TY

1

'
daao

NWAURARILATHN

9

a =] o 1 a =]
WWHINHIARTIETNYUNINWEIN B/E K38 P/N

a ]

ngnanelneg (ldsandeananlusinsuszimezasiifiypraningia)

'
ar

Wugoan ga991e nioadyn

o

A%

[
o

1.1 SWIAITNIDENIUBNNITHIWNRNYANILANIZTARAIA

1.2 BN.

1.3 Ul

1.4 UpA.

1.5 UssUNRaIAIRIRwdafiagore

(ldsandanswaaunnasulasulownssn@ndanangdyyinis

@

reverse repo 738 securities lending VR derivatives)

am3183U (% 289 NAV)
- saunnlain 45% wadslusautund 1in

@

(%

willunasuidetglasinmskosanint U 14

\RREAINTBUDIYNDIY b

- ansndsulaldiunasnuniongnasu

ARBRBLNINNIBLNIAY 6 thaw Nt
LQWW:ﬂamuﬁﬂmqumwmnniw%a

winnu 1 ¥

a

NI FWH I
2.1 B/E w38 P/N NfWeulavadendownnaswsinls
Finnisbranissulanansisensaelunsanstanindsnns

%

fingranerimue niefidowlalinamusansaianaefng
08nAE3 L6
2.2 FudnnionsiansifieuninGudinfifiszeznainisdiniiv
12 \faw
2.3 total SIP ANTD 5 ABdITh
(laldiunsasyurasnasyusInda uaznosnm buy & hold 7
897wl B/E P/N SN iudnnIansiansifieuirinduin fiflang

"LaJLﬁu,mqﬂamuﬁ%aiaumiammmnammw MI0HN1TAIN W

[ ] o v a

u derivatives Wal¥nsweawsinanifiangdenndasiuany

nagnw)

FINAWLHLAY 25%

reverse repo

Tsivfine 25%

securities lending

Tsivfine 25%
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28 UssLAnnswaau am3187U (% 289 NAV)

=) o 1 o g o 1 o o |
5 | total SIP Flsiun nswdRumnda 7 Tudaud 1 : dhsndannis sanrilaiiin 15%

AINWARIWIMENNERENNINIRUNS oA (single entity limit)

6 | Derivatives

(hedging)

N13181111§30550 derivatives NHTRQUszAIANBNITARANETEY

TailAnyaAiAaiesniod

VNELNAB a"m%’umiamu‘mﬁ%mnﬁ%am’lmiuﬁemwi'lﬁummﬁamiﬁwLﬁm’mwmnammwvlaiaﬁ

[

BAMMBALNEINY product limit

sl 4 : dardumsasmuiimwismaanuisiuldifalufianisiiaemu (concentration limit)

D) UseLANNIweEFu

INSIHIU

1 | snansnibaasgaanselasieniie
(lalsaniiomsansnianinsglne

NI0AINHIABNIATFHAIUTINA)

1.1 Tdifin 1 Tu 3 200y8AMBARN19NN5E% (financial liability) 289

[ '
Y Qs =

HaanNAINFIIINenY E]WNY]L"TJEILNEJVL'?L%GU N13NBEIATUTOUIZEZLIAN

a

'
o g1 -1 ad v <

Jrudangn ek lunstifgaannsnansinhinnienissuieanlya

@ q (Y]

neuAsusaUszEzIaIUndnly wasdsliusinglusunisiiuangs
USENIANITBNUIYARIAREUNIINITHUAINE1INITINAUYAAT

AUFUN1INITwEINIUNISEREgRRIeT IAlnedayanikEung

o o ad

a & v @ = | @ o )
ﬂ']'im%%%ﬁ]zmmL‘U%‘ZIE]NaVINm’iLNEJLLW’iLﬂ%ﬂ'ﬁYI’JVL‘U e SL%nimVlE\!

.Y

[
=1

20NATIET IHARBEWN1INITS AN ae 13l weun1sKwdInsu
sausseznaUnlangn (saniensddiladasuimuanisdariieu

nsdwluasiusnaasgaannsias) dldansnamlaiin 1 Tu 3 200

[
| v o

Naﬂ']ﬂ’]’iﬁ]ﬁ]ﬂLLﬂ$Lﬂ%E]‘ZJ']Ell?]’ﬂﬂ?’il?]’]N‘ZlE]%?JElﬁE_TﬂE]ﬂ’i’]ﬁlﬁ%ﬁﬂ%’i'ltl

al

A39 Linualunsdigeanasianslannisiwuu fiing luanwazidn

TA59A135 (bond issuance program) Twansuufusalasenis

1.2 Tunadifinesmuasulunsaisandailnedunasioonn
wazH credit rating agi‘lmzﬁuﬁ’m:i'l investment grade n3lafl credit
rating 1US¥ndAn1saeymiionasmuwelinisianisaesusun
Tanssafaanwsannwlaiin 1 lu 3 2asyarIni1seanuaziduaae
psranasananifinanenss vuudnsdfigoanasanslafinsiwuun
filing TwanwmzidwlAsen1s (bond issuance program) lviia1seuTn
s18lAs9n13
(Fasrdmna 1.2 laldiunsdidunsansiieanlneynnaiai

1. §W. Y. 1138 UA. AIHNJNNIEIN6IEGININ1THATTLTN

2. SWIANTBBNE®

3. GWIANSANANIEILATIEA

4. SWIAITRENITNWATLALENNINTITNHT

5. UssUMEAIATEsEwdafiaten Ay

6. SWIANTNRWIIHINAIIWIANAIUATIWIALDN

wrsUszinalne
7. swiAsiianisdeeanuasinidiurisuszmalne
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28 UsBLANNIWEFU ansaIu
8. sWIANsBaANuIUTEINA N
9. ua.
10. da1wn1sinIznInsUssmaiUszmalnedwannin
11. do1iwnsiwansssmARAanvazinueafigaiu
YARBAIN 1. - 9.)
2 | wiae Cis vasnanulanesunils - TalAins 1 Tu 3 2@9d1waunihae CIS NINNAZINBIUTIN N30

nNaann CIS A19UITNA NoBNNIIEKY
- ansrdresnlaldiunsasnuasih
N1589NUlunIE CIS 289nasnunianwnzAIuaInAIL
Inglasuanaingauaind1ineuanznssnnIsn.a.6.
o =3
(1) HawmLan

(2) dnaozulnalnedenglaiiv 2 ¥

(3) weuazneragainwlnienig

[
o

net MsmwindnsmanuleuienIsasmuiazdnsismnsaaw WMiduluaadssnaruznssunisiiy

(k7

AAAYWINAIENITAIYUADINDIY UAz/M38 Nunlaiiabin

q

dauft 5 : msﬁ’nﬁumﬂﬁ'amiaavqmvlaiﬁ]uvlﬂmamé'nanﬁﬁr‘iwuﬂ
(1) Tumrﬁﬁnamuﬁmiammﬂu{ﬂmuwé’ﬂmmﬂﬁﬁ’muﬂ Lwiﬁiauﬂw%’wéﬁuﬁamuﬁamﬂuﬁﬁﬁ
wagnuasluawmwngliaaauantilumadunindduiinaemuansnasulaandaly useninnises
sufinwniasasialus

(1.1) davhseemlpeszyseazdenieaiule Swm samdimnsamuuazininsnddunn
AuaNUE uazdndeewdegguanaUslenineln 3 Swinsiuusiuiiansdaing1n naasuintiu
duwsneemliiuisninnms

(1.2) SvvhensndauinaguasiinielulomausnlaemitefossTonizaogaomndAny ud
paslaifinninszeziaal 90 i’uﬁfuLLsii’uﬁw%’wsTﬁuﬁ?mm@maw”ﬁ uusifunsdandni 5 48 (3)

(1.3) iflauIendnnmssansndimineningauiinnamsanii niansndiuiinnnuasias
AnastRssuUaslUamdnlumamdninusifiiiuauds usnianisazdainmenwioyaiieaiuie
F1uI% g0 TAINUlNINIRUAINAT sdeiuilesminensndauiueanlundeiuinsnganinng
Wagnuasuast udusinsd uazlvidndosenudegauanalssloziniely 3 Swinisiuusiufiia
N3MAING?

Tunsdifiuisndnmslaiamansadminensndaniianapuandildiuluaada (1.2) vidndnnmssasdnr
BNWEIYIMHITIANT NSouaME T A as eI NS ARAINa uazIRdeTIBawEEdIINIW
AMENSINNI9N.A.5. wazgauanaUszlent aelu 3 TwiimshuuATBATUIZEZIIAAINGET?
(2) nsdifinesyuiinisaspudulunudamdmnisasmuiimuaudsesninsdiaote Ui awdwnglvlsl
\Dulumagnadiwnisaau

o nadifinasmuinisamunielaansannslugfonannindmudndiuiidogiinsimn

e natinnaeulasunswdinaiainnisuiaia
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