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JariuawINTIEvIEam® nanefs faiuaywnisaemieamuaacnasu dalugilasuluayminan
nsznsaMIRaslvUsznaugsianannindUssinnmnemindomenannsng (Broker) nsAmanning
(Dealer) uazn133ASIMUIERENNSNG (Underwriter) aludauzasnanningialy wionannsngisnnmaniz
NWILAINW LAILANTE

HeauUnE naned gaaudndzainam

] o o

yaArkIBaY naned yaAnsndaugnizasnasunisaiediwiwnigasuniininelauaansmanniy
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'
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Audteznenanning naneds Auddoznendnnsnddeinacaunnngraneisaenanninguaznain
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yAUIuanIdns nanells aynvyuansdnsluniieacmn
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dodavaeasnwu nanells didenhieasuludisszezanauszne lngusundansniogaiuayunisee

!
wihgamulasumddanieamuinngdidemisammuiaslisuddidavieamuud
fodurasumiiasyu nanefs deduilewmieasmuluininnisdene
A1NBANENTINNIT N.8.6. NTeie dlnwANeNIINNSAIAURaNNINLazRaIANANNINE
MHILAIY Y NHNETI NIIERINUIBINDINY

et nanefls widedmwauaneniienmm

susuANNb LTl nanedls dyanwaifldlunsinewnuantaie

[
o 1w

N133RGWAUANHB TR nEefs N13TRSHAUANWILTRTBATIAYANFAEAIAIIATS SagpanaI1aTHID

o
s a % =

ARGYEY NIDFDHIUIDY HIUDNIA Jaanniad nIagrA1UIzn wauans
ﬁm%mﬂﬁwﬁtéaan’mamuuaanammﬁaﬂiznaumsa%‘uwﬁ'lsiauasn‘:’mnu'mﬂmﬁ']sia SIND9
ﬁﬁ'wﬁﬁﬂs'lng‘luﬁ"aﬁ'aﬂizmnu,asé’mﬁ‘mmsmnu‘lu%é’n%%’mf
AANH ANaSunEANT
“ngufianis”  uSunlnguazusungoenaNInsgInnIg Tydfianinindadsinualisnriounist
3N
“nam%%luy\lu” nammﬁams%uyjLLazw”wmszuuamﬁumsﬁum34ng‘ﬁmenﬁﬁasammsuﬁ@ﬂszmﬂ
Tne
“NEINWIIN nammaNﬂszLﬂﬂ%’U%aﬁwmﬂamu
e~
a & % o

“NagwIIN  nasusIndfieninsdwiedessunisnawinaiaiusUnsanaiwioiuluginianis

WWsURT Trssn1sdmnenaswinstUnsaideszesfiaas (Asian Bond Fund 2) musfzasiilasya

\aidy” NGNGUIATTNAIANIZN Executives Meeting of East Asia and Pacific Central Banks
(EMEAP)

“NBINWIIN  NBINWIINTITARITUANNARMESTNWAS LEDTUA 1 NsngIAN W.A. 2546

MEANY”

“nagnu Al” ﬂam%‘i:}mﬁ ;jam%ﬁmﬁiwﬂaﬂ (Accredited Investor Mutual Fund)

“nagyw buy &  nasywsINNRainaswResrsaieilastanswdiunamulianasuiirunaigaas

hold” NINEGRY NIDATUDNYIDITOUNTITAINUIDINGINUTIN NIOATUBIELIBINGINKIIN

o
o o

“Naenu IS nasnuiTnRsIuaangranensUszinAdianvazidulasinisasuuuungs

A19UssnA”  (collective investment scheme) 1sh laldnnaeywusiana1iazdnndluglusvn nias ve
sUanlausldsanfionasyu property uaznaeyw infra NIARIAUATNNGRNBEIIUTZNA

“nagnw ETF  Nad%i exchange traded fund NIRAIZUAINNGNH1EEIIUTENA

A9USENA”
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“navnm infra”

“navn LTF”
“NoanNh

property”

“N198aRAIH

e

“las9n5”
“LInennse
RIS
WEuLN

RN

“3wEn

gaan”

“RYhngu
AN
TnRAma”
“pafldwie”
“a31ashovih
ﬁanu”
“RIE1T

nmsglne”

sUsuumsaaulunsngduiietdasivlaseasrenugiuzasUszimanig 9 dolaun

o
4

1. naeulAsIEsIINRIUNTRRIIRAINNgRaN BT sIEnaNSHEuazaaIAnENNING

HIRENNYANLINAIENTHRNDGINTINIUAIAN

9

[V :
s o

2. noawlAseas1INUg WA UTHNATIIRAIUAINNrNNEA19UsEIN AR TR Uz aeR

q

nantumsasmuludnunzvhueofeaiunemusanlasiasialing1au 1.
vt Taidnasyulassashenugiusonannazannsluguuien nias niogudule
NBINWIINYWIze2817 (Long Term Equity Fund)
neansngauiiiiedasiuadmidansndteegluguuuuatilnagomitesod

1. nauanadinIsansndnegnielaviaudssnmanmenIsanisiAuaaIanwiieae

s

MNANNMTINITIANITNBINUIINFITITANTNE

' [
do o

2. NIFANBNITAINWIHEAINISTHNTNENIAATTUENNNGANIBTEIENSTRNDgINTTH Y
AAIAN
3. foreign REIT

nsaaANLEeIfioinguaInnIsaenulaen s Ungdygile derivatives Nflanwoue

ASUNIWAI

1. VLNIﬁUmqUizﬁﬂﬁLﬁ@%’]NﬂUiz&l%ﬂﬂﬂﬂ’]il,ﬁ\‘iﬁ’]‘li (speculate)

2. ﬁmaiw”mwNLﬁaﬂ%miamu[ﬂssammﬂamuamaa

3. Wunsananadseiilluazanadesanizaaminddufinasnisannnaiies
4. gransaanrnadadlangrefiuszangnn

lA39n139AN13Na9YHIIN
NSNEAWAI

1. Wueln Unskuen Tusuenids Suendaaia nIans1a1sduwnianuaeinuag
LEIAULIwEN
2. AaINDONNTNENDDNATNNNANILINELEWIATISNENITNWATUAZERNINNIINYAT

3. d81N2ANAWNLAYNDDNATNNRNIETIAILEWIATTDDNEK

[

o @ @ a - i a o o
annasiilulunanangzSezd (Shariah) wazdanwusdi

=

gutAgglanuwen Tae

o a

TafiifeuReelanugiinaansasendwdwawangdygidieiieufeslsiu

5

e®_

o

v @ o
UN’]ﬂIﬂLEﬂNﬁ]’]%']% 1] L']ﬂ'ﬂﬂ ‘)

e e

FnnfasrUsznau T wiuA LaAdprmaneaa

ho)

painInringulnefiinguszamiiaazioudnaiwile
p31a15M19n1sundSenlaldudasanimluniuls
MI1ETHA%

1. BInARY

2. WwaURITFUIA nIaRusTRT sun.

U

3. WuaUns B/E P/N AQN N3a¥ug Ainsensanisaairsanasnuwiluidugfiniszynni

9
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“B31813
2R3
A9UIEINA”
“A31813

Basel IIl”

“Aa1nZBANE
HANNSNE

A9UsENA”

“sun.”
“BN.”
“yp.”
“99.”
“yUga.”

“‘U'ﬂ"ﬂ.”

“USUNAR
nedew”

“ySungas”

“UUU filing”

“Quuanedng
|

nauselean”

“gRnITe

v

AWK

Y]

“Audzae

LY

derivatives”

psasfifsULuUiBaaieITunTa1snAsg InefisguiasneUssma nagnsnan1snas
SWIAIINAT HIDWHILINUIDITFUIAAIUIINA ¥I889ANTTIzHINNUsEINA 1 Tngpan
niagAUseiu unldsinionsansfioanlngasAnsunasasdinriasiinzasussmariv
psransientsiudniunasyuaasanitiuisiuliinungranglnendedsuszme
fifin1s8n9Beanndninarin1siiuguARnITHI1UYB Basel Committee on Banking
Supervision (Basel IIl)

Ausnarwsainsadneln 9 ienldfitwienisdenendnnindlusnsuszing Tned
nwazATUTIATH

1. fnmsnunsfisuelssuanenannindnndisuadenateneuasgisuienaie
318

2. fnmsfmuandninarmiedalifiszuy Gefvuaieatuisnislunisdens
nannsnglifunsaemin Taegliuinislionaldgaefialunsinnistemein
Usemadu wazianedoianazneBusaniiosyniuanandninarimiossuusin
swimsuHIUszINAlNne

SUIANINI RS

vsuniAshnnasdias

UTENEN

USuNrannINg

ua. Alasulueygrausznougsiandnnindussannsianisnasyusan niensaans
NBINWEIBYARAR

o

vsunninannsndnlasuniseanzilewnielasuniseyyialvviinisgeselsle SET

US¥ngaenuNInsgIwnsUgdiieatunsiainiun1sivwsin lneRarsmnaay

nsdusnndnisiniiuaslaweaign Mol winladeuniadusin Ifiarsmes
dadmnisfiaduiusingludndsededioduaigs
vsunlngimuansgwnstindifieadunsdariisuntsiuiin lnefiarsmimnae

nMsdusInnifiinsinruazlameaign ek nanldfounisSusanldfarsannis

[ [V

nannsierunusnglulninedagiioruaign

WUULERIIIENITTDYANTIILAUDIIBRANNTNE
lunansdnslunauszleaninfinannannsngasds derruwalritwnannswedmais
UszNIAAMENIINANTAIAURANNSNELAZAAIARANNTNEINAILAISAAWAUTELAT

ARNNTNELANLAN (RUUN 6)

'
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HNHN52ZENRRIBNT5E1 3 RBATNATIEITNINTSE IR W HoaN Ja9a1e §5UTa9 §3U
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o
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AwEZa21863%
1. AugZoee derivatives NlasuluaymImangranedmIedyyIZazeami

2. Awddoane derivatives ZF9dnmnsanuazliusnislaninngraneasuszimaAuazlasu

N1SEANSUIINEIHNI %
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“¥43e CIS”

“Ub38 infra”

“Hibae

property”

“WugIses
ﬁ’%”
‘£B/E”

“benchmark”

“CIs

operator”

“concentration
limit”
“counterparty
limit”

“CRA”

“credit

derivatives”

“credit event”

wiaezesnasuwaeslaenemitoai

1. wirgamuesnasusIniiegmeldisfuusznarnznssinmsiAuaaIanwinsie
naninarinsIanIsnasusmiiagamwmiall nasusiaiagamuifldsedes
nasusININBgas Uz LazNesHIMYARS

2. vikI8289NaINw CIS ANUTEINA

o
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1. naeulAsIEsIINBIUNTRRIIRAINN gRaN BT sIEnaNSHEuazaaIAnENNING

HIRENNYANLINAIENTHRNDGINTINIUAIAN

o
4

2. NINulATIATIIN UG IWANUSEINATIIRAIZRATNNGANNEAUSTINAZIRT

o

UsedIm

v
o

B
wantun1sasnuluanwmziuaieaiunasulasiasionugwniy 1. Mo |

v
o o

PRI BIUUSEN NIFE nIasUdnla
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q
H3192

o

WiegINaInsWEawNeIgasnuadinisansngdeagngUuuvadislaotionianci

1. nawuanadinIanswdnegnelaviAudssnmanmznIsaniIsiAuaaIanwiieaeg

o o

MNANLNMTINITIANIINBIYUITINGTINITUNTNE

2. NSAAABNITAINUWINETINITHNINENIAATTUIINNYANIBIEIENSERNEgINTTHTY
A6

3. foreign REIT

Augnfinmwaaidisznislaiin 270 ukuwsiuneeniug

LY

+
o

AAwantin (Bill of Exchange)

o o ada 1

Aadinzainasw ZulunginiossAusznavzesnainiinismeunsogoniieeneuss

donARBINUKlEUIENITAINUYBINEIN U

a

YARRRTHb
1. UAL.AINNHANIZIEIERANTNINTUAZARIANANTNIINE a8

2. HRINIINUSHISIRNISNBIN CIS ANSUSEINA

a 9

gnaaIwnisaauiAwisenanaddmnlaideluianishamm

gR1318IWN TR BNAR YN

o ar |

an1UuanawAuANUILEBfe (Credit Rating Agency) filA3UANNIABADUINNEITENI

Vuwanf1rwa lHidun1sianizlwaianwin 5 d1ui 5

o =

derivatives NAANWMZITWNITIARDREIIAINLTLIAI1WLASHAZDINSNEAUALATUNIS

Usziuanandesangdnynrihendelugigdyandndrenionasnsgiuana lne
Adauadnenitedefinnssaniuiiazsoediss Suliudgdmandndnenite Lﬁal,ﬁmmmszﬁ
fifiuanon13915:ni (credit event) FaenINTRUAIASUNMTUsEAUATIEEY 921650
HARDULNUHAIOA5IINHINAIATUNITRNTEHNNBAINAT?

wpnseifiiedasiuanNENIsalunstszntaanssyludannaseainsnasnge

o
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“credit rating”

“currency
risk”

“delta”

“derivatives”
“derivatives
on

organized
exchange”
“discount
rate”
“DW”

“foreign REIT”

“FX”
“GMS”

“group limit”

“guarantor
rating”
“international
scale”
“investment
grade”
“l0sco”
“IPO”

“issue rating”
“issuer
rating”
“market
price”

“ME”

“MM F”

AuAUANNWILEadaNInYilae CRA ZallwnisUssiiwANa NIl nA15E15E AN
AINAITAIDN YN

ATNLEE9ANY FX

anIUIBUBUN TR EwUU8928951AIRTIEITHIDNWT NUSIAT underlying 209A57
A1IATONULT UAILANTE
OTRTRE LRl P NG

derivatives M%7 EJT%@I%ET%E)?I’I & derivatives

ghsaInanzainanningnseasiansninisasunazldlunisiwinyarize
MANNITNINTONTIETU

ludAtyuansdndaynus (Derivative Warrants)

[V
o o

NBINSHANSONDIDNINISNNITNEINIRAIAWA NN RNEA1IUTEINATIRTRQUSEHIRRAN 19

9

[
o

9% 16

o

nsasnulwadensamingrialuianisivsznaugsianamodv3answe
nensaAnSenassinaIazdnmolugUusEn niaE nSeguduln
SRsuAnUABwIUATIA1IUSZINA (Foreign Exchange)
UssinAngaeugAaaguusinlas (Greater Mekong Subregion) Bsldun 3198101903
Anye d113m3guszandulneUssanauwans anonsmsgurIana NLEnaNS 816715053
AIANTHINIIAUIN LATA15190STUTANTUAN (LANISHUNAEUUIY)
sasdmmIaiwiiAwnaungaianis lnensisandimwnisamuluusazusind

aglunguianIsnAIwIMTINGY

o
a o

guAUANNUL BT aaas RN INN MBI H3UIDY 3018 JAaNAAY v
Usznu

NIM5gIHNITIAT credit rating TwszaunldiUSauifisussnineUszing
credit rating Twszauianasaaayule’
International Organization of Securities Commissions

I [ o & iy . .
nsiawenensIassaUszangmdnnnsnilulwasiusn (Initial Public Offering)
AUAUAM NI DN 2DINANNINENIANINE R
AWAUAINUILZDNDDINEINATIHITHIDAS YN

Nuaﬂl’lﬁ’WNi’lﬂ’lﬁﬂ’Wﬂ

NB9NHIIN (Mutual Fund)

NaeNUIINAAIALIH (Money Market Fund)
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“national
scale”
6£NAV,9
“net

exposure”

“Non-retail

MF”

“notional
amount”

“obligation”

“options”

“0TC
derivatives”
“P/N”
“portfolio
duration”
“product
limit”
“PVD”
“regulated

market”

“repo”
“retail MF”
“retail PF”
“reverse
repo”

“SBL”

“securities
lending”

“SET”

NIM53IHNITIAT credit rating Twszaunldiuseuifieuneluwlszing

v go

HARNINETAWGNS (Net Asset Value)

yaAnsasugndlunsnddulddntunisamulnensmialaedaniinnsasuluas
ssnsedyyilvinanauunulnedredagiuninddn dalunalrnasmuiannadedn

NSNE AW
o

nasyuTINTfgRanheamunmaaugamulssananiin fagmeldtiauans
UszMARNIZNTINMIIAURMANWITAIEndNINIiNNTIANIsNosNusINND RN
vlU nesnustsiiadamuiifldsnedes nasyusnilagamulszansnniy uas
NaIUAINYAAR

NAANBTNARIA Y QY1289 derivatives

UIZLANULAZ AN WU ADININENWNTDANRIATHN credit derivatives 8198989 (obligation

category & obligation characteristics)

'
dd o

Ao fanwuzan (3) 200he18 “dnN702188299NHN” THHIATT 3 WHS

9
s =1

A
W21 U RF U1 A02188WRNT W.A. 2546

'
=3

derivatives Z9@aaneuanewddaane derivatives

v a

28yl (Promissory Note)

e,

angafsaaningduiasmu deledainnisAiuwinAimasIngInaIng
gR318IBNITAIBNATWIUAINUTEANNTHE TS

Na9nwa1T09Lae98N (Provident Fund)
Augnatsidadainien1sdeansszringaialiiinnisasaifesesdaznensnds

'
| o

sewinariule sanriolidanasne 9 Mifeadunsansimn lnegudnansonaiaganels
nsfiuguazaImIINansanssauiivminfidfuguas undnninansensans i
anwMzinwasAgInURaNNIWe

qinisunWiﬂWﬂImﬂﬁﬁ’zyzyﬂ%aﬁu (repurchase agreement)

nasusININegaImwiall (retail Mutual Fund)

NBINWaIBYARATI8ERY (retail Private Fund)

Y

Qiﬂiiwﬂﬂi%afﬂﬂﬁﬂ yEU128AY (reverse repurchase agreement)

@

o o o

gaflanannsndussinnianisnisBuuazliBanannsig (Securities Borrowing and
Lending)

§IN3HMIABNRANNSHE

AANAVANNSNELHIUTZINA Ne
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“share
warrants”
“single entity
limit”

“SIP”

“gN?”
“sovereign
rating”
“TBMA”

“TSFC”

“TSR”
“underlying”

“WFE”

'
a v

ludAtyuansdnsnasdor
g01318IWNITAINUNAIWIME N BENNSNEFUNT oAy

Specific Investment Products

AI1aNINHF I Taa1aanIR e (Structured Note)

'
o

susuAnNwLdafossAulssnArasssinaiioanasasfituiiod dadunsusadin
ansdelunnsiinindissnieessguiazesssmnarin

SNIANARIAAIIENTNTINE (Thai Bond Market Association)

ua. Aldsuluaygnaisznougsfandnnindguszian

mﬂﬁﬁmﬁmﬁaqsﬁwﬁnw%”wﬁ (Securities Finance Corporation) AINNLANIEIN6AE
NANNINEUALARIARANNINE

SL“ULLﬁmﬁ‘Hﬂum’i%aﬁmﬁuﬂq%mauﬁﬂﬁlﬁ (Transferable Subscription Right)

AuA AILUs HIoNANNIWEaN9Ee

World Federation of Exchanges

1. ¥a Uszan LLa%a']q‘llElﬂIﬂiﬁﬂ'liﬁlﬂﬂ'liﬂé]\i‘(!ui'aﬂ .

1.1. Balasen1sdnns (Ine) © nasnwdlam asasnisinedszsind 6 wbaw DY

1.2. #alAs9n159mN13 (89nQw) : K Foreign Fixed Income 6 Months DY Fund

1.3. #aga : KFFEMDY

1.4. Yszanlasinis © nasnwda

1.5. Us2LANN15218 ;. 218AS9LRE7

1.6. Msfmuag1glasinis © Amue

1.7. 91glAsems : - U6 lan 0 u

1.8. 91glAsen1sieiud (nsdifmuaeigdudeam) :

1.9. Houls (a1glasens) :

Uszaod 6 Laawlaglasinnin 5 tAaw 10 31 wazlaifin 6 WHaw 20 T4 WUIINIWIAIINTUNFITENI

ANZNIINNTS N.8.6.5uaanzsideunamsndRumdunayusiu
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Woulzdu 1 : vSENIRNIsENRERnISEUaIErSaLANnaw lunsdiinmenisaiagiemiedislanie

viaeat19ndsa U

1) US¥ndnn1sanvgiinsiauazeeac szl ERe I EnkIERMBATILIN NilAnnas el
s2821981 15 T sumuaiuiionnzdewmdunosmusin ilefarsmfivinliaansaaemielrls
NARUUNHAMINZEN nosAIzRaARNIsIAEwI e nIalianansavmsiansiiazasunudiudslile
uazgfemgasuenalildsunansuununinsnsfivszanunisly

2) g ulnszeza a0 8A0LIN HEINT 500 A1uum wia

3) nadifianmnsainsasulusneszmalainanzau Ww nzaaALazATYgRafiANHTEIL HI0lAR

wnnselliunilaeusvndanisazdnlvinissuderuniieamulaednluifiaieln 1 ankunsusinian

=1 =
V]$LUEI%L1J%H?N‘V!%3’JN

1.10. anwmzlasenis : nasnwiagamwialy

1.11. anwaiznIsLawaane ; Lawazeluine

2. 5'11;'314@1;?3%aa'[ﬂsamsﬁ'mmsnammw gaﬁhﬁmﬂq" I1uU UsElan 5IA1289REIEAINUNLEUD

Y
2.1. S1uaniIunuzaelAsens 1 10,000,000,000.00 UM

2.2. owly (Sramiuguradlasinis) ;

winlwszezIaLEwaenkIeawiinIsessdaniigamwluyarfinnindiwaniinguasdlasinis usen

Jansanaiindwinduzaslasinislasniaiv 1,500 auuimnseRadudiwiuniieasmuiiinzule

Wit 150 a1uniIe
2.3. yar9ins1lifanie : 10.0000 UM
2.4. IIWIWHHILAIYH  1,000,000,000.0000 Mitk3e

2.5. Sﬂﬂﬂﬂaﬂ%ﬁ’lﬂﬂﬂﬂ%ﬁLﬁ%ﬂ‘ﬂ?ﬁlﬂ%\‘ﬂlﬁﬂ :10.0000 UM

' o
a

2.6. YAAIAUWFAIZDINIIHIZIAIILIN © 500.00 UM

'
o

2.7. yarAus1209n1saeZeanseanly : laiinue

2.8. YARNIBFAIVDINITAID LA ©

2.9. IIWIMNUILAIUIEIZBINITAIZ 1AL |
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o
o

2.10. yaAmwIgaswALrae lwlnydaus

o
o

2.11. Swannibigasnuariolulydaus

2.12. 518aZLD8ALNNLAN

3. IngUszaAzaclAsINIsIANISNaINUTIN BHANBINUIIN Usetannasnusin wlauienisainu
anwmzfitAy n1saimulusieusena msamuludyyiBesiesloni Ussanuazdnsisdunisamu

Tunannswensanswaaudu ‘vi'%amsmmanma‘[m"’a‘s’ﬁuﬁ%amu :

3.1. ingUszavAzaslATINIg :

lasen1s@inguszasAiianauauasgauialuigmitmanauunuiinasnuazlasuainaanideainnisasmn

9

Tums1ansrinolulaza1susens
3.2. Uszannasuaiauleungnaans : a31a1swh

3.3. UsELANNaI A TNAN WU LAY ©

3.4. Usstnnsaaywenansaeuluussinauaziaussmne ¢ nasmusanfiuinasmuuuuianades

AN9USEINA

wazfiuleuneanniotasiuansdesanshuanufeunmaniidet

3.5. wlevrensgin (d78)

SL%ﬂ’liﬁ]ﬂﬂ’liﬂEN‘ﬂ% ‘Ui‘i:lf‘V]ﬁ]ﬂﬂ’ﬁE]'WﬂEJNL\‘i%‘ﬁi@“/ﬁ‘d?ﬂiiNﬂ’]?‘Zl’lEl[ﬂElNﬁﬂl ’Wﬁﬂ u"lummawmw”(.ﬂmu

o

v
o

NANLNOUT L\??J%VL‘ZI LLﬁ$']ﬁﬂ'13‘VlﬂﬂJ$ﬂ33Nﬂ’]i N.8.6. WIDHIBNITHAMZNIINAIG N.8.6. UTZNIARIALA N9

VI UNBUSAITANINARDIZBINDINUTIN

Y

3.6. N3AINWINAQYIZo18a9WlN (Derivatives) © B9Y)%

o o

3.6.1 ThgUIzaeAzaIN1sawina 1o 8a19min | M13anANIEes (Hedging)

3.7. miaﬂﬂ%i%mwaﬁd tyeyngezeaIsriuiy (Structured Note) © lalaavu

3.8. NAENSNI5UINIINBIN® (Management Style) : {inagNsn13a91ATILFET (buy-and-hold)
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a o v

3.9. F12%1m/87984 (Benchmark) :

'
al

Taifl 1#8991NNBIYWIANITUIAITTANITUUU buy & hold e lHlsnanauLNUiAIANIIANITBZLIANIA KA

o @

JolaldnTusinaouiisunanissiiveueasnasuwiunazin
3.10. ANWMENITIGNARDULNKIADINGINH : TeRanaULNBLUL lTUTaY

3.11. Meazdeaieriuuleuienisamuuasanuus iy :

LY - | v

nasnuazasuwlwaslssmalaeaisluseulvndliesndisoea: 80 vasyarmindaugnizasnamw lne
fiuleunenazasmulunanningnsaninddudwlunsaiierdoonunsiaisuieniiauaznelusislssing
waznsadwnludatunisSusislssna lagazsjasduasnulunannswdnlvianauunwmanzaaiiaiieu

AUSZAUAMNLEEY LAZRIIIUIANHNWAIIDIHBENAT1E19L T nrAN

v

dmsunisasquluuszing nasnuazasmulundnnswdfianomeluuszima Taun Futdn asiansmonisiin
LAZATIEITURING TINTINENNING WSanInaudn wensmnenualaeisouiilddnangnane n.a.m.
nasyuenaaswludygrdemeaisminlnefingusssediianistiosiuanades (Hedging) 16 Tneludan
Aa9anTIaniUAen nosyuazilasinanmissiuaauaniudewnediwan agnlsfiaa nasyuaslaamn

Tuwasnansndanwuzanedym1daa18a299wuRe (Structured Notes)

nasnuazikuasnuluasssrindsuauanaindeioagluduaunainnsnasmuls (Investment Grade)

' '
a o I d

o¢10lsfid nesnuaransulunaIiiRswiuaANaEeiediniifiaansnasuls (Non - Investment
grade) Lawwznszﬁﬁr;mmswﬁﬁuvlﬁ%umﬁmﬁuﬁumwmL‘ﬁaﬁaﬁaﬂwwsnaanuvlﬁ(Investment grade)

AU TINOINUAIN Y

7t NMsFwInaTIdwA1IITIANS AliTniednadelui

(n) 92932137958N1TRIN FofiszeziaaUszann 30 Jutiuuaiuiivansiounaamsnegan uaz

(2) drnewdnlasinis Fefissesianussana 30 S
uSemInmsasInAnsazidnnasmulunsdiinesulianansaaspmielrlduansuunuiiuisninns
finnsafiwinnanzaaneluszezna 15 Swiuaousiufiaanzdewduneamuwnn uaz/miolunsdi
gnun1sainmsasnulusislssmaladinannzas W nazaaiauaziAsugialanaiunimw niaifiamenisalla
UnilaguisninmsezdnliiinissudeiuwnieamulaesaluiGinelu 1 eutusudinfiaanzfewmin

NBINUIIN
3.12. gasdenn1sawlua19Uszne

3.13. Uszianzasnanningwiansnganan vian1sminenualnesauniazamm :

o

3.13.1. Uszndaananningnianindduiu vian1aniaenualneisunasasmululssng :

U3unannIsazaswnsauasriUszleiianizainranning nindaudun wieninanualneisouadiile

a8 iensarangag19InINNUSENIARMEZNSINAS N.8.6. ¥IUSTNIAGIHNINTWANEASINAIT N.8.6. ANHWE
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AR LU LIWWATWNSRNAMENTINATS N.8.6.13081HNIIWANZNTINNIT N.8.6. IHANNRKIaUNS oS

UsznAwn lans ol A NUSELANAS 0 8 NW M IaInaNNINENSansSnaaunsan1svinnennalneisaw

a2uN 1 :ﬂssmmtasqmauﬁ'ﬁﬂaam'la'lsmamilﬁuﬁ"a'lﬂ

1. Uszianzasnsais laun
1.1 A5IE15R
1.1.1 WusUns
1.1.2 AUTWAGS
1.1.3 ¥ (lusaniuguuasanin dugouins uasnsnans Basel )
1.1.4 f7uaniin (Bill of Exchange®3s B/E)

1.1.5 maaey 1413w (Promissory Notewa P/N)

v

1.1.6 ludAgyuansdnsnasdaug

q

cdda )

1.1.7 Tunanednslunauszlensiindl underlying 1Unwisunsnsaving

9

1.1.8 AF1EITABIWNNA NS WAUALINUATIEITHWAINTD 1.1.1 - 1.1.7 AINNF1HNIIH

AMZNSIHATS N.8.6. ANTARGALNNLEN

2. F’!mﬂ&l‘ljﬁ‘llil\‘lﬁli'] d1SazHRann mm’lumimnu

a

nIngaunivIendanisazanansnamuwlaniads 1 sdesfinuaniRzainsssaananinainasuin soi

° o o

2.1 laifidofmuaniageanlanvildiamuiaissyniusnnndnyasduasmuluasians

@ 9

2.2 gansnilAeufiale (sanfonsdliln B/E n3a P/N NfidenlavinsUfeuiiousnasmulamiivnig

%

Tifinssulondndisensadluasianslanaisnisiingraneiimun wsaditeunlalvnasuaiansoaefng

Y]

28NASIETLA)

2.3 fdayaieriuasiaisfividnianssansadifslaiiediandsznaunisfinnsansndwlaasyuls’

agvsd AN Lazfidoyasmfiazviouyarigfiossw lnedayaninanisasdredeanunadayaindeiolszs

al Y]

o o

davanamaniznnisawduiisassuluszsuana
2.4 Tunsdifidunsasmuls B/E nio P/N flanaanssonarniiedisznibn1sd B/E nde P/N fdana1asia
finssuanianiasusndlneynnadii
2.4.1 §W. UJ. %38 UA. AMNNJNNIEIAIEGINAFAUBN1TER
2.4.2 SWIANTEBNHEY
2.4.3 SWIANIDIANTHIATIEA
2.4.4 swiAaiaNTN¥ATLAZANNIAINILNYAS
2.45 sWIASWAWIIEIRIIWIANaLAzaw IRt NLAIUszINANE
2.4.6 swimafianisdiaanuaztinduralszmalne
2.4.7 swimsBaanurIUszInAlne
2.4.8 goUtumaiwassnAfifidnsusueniertugsudinma 2.4.1 - 2.4.7
Yol nseniansanissusessananisandunisenianionssusesddedneniodoanss eswinsandenanide
(f1#0) maiiszyliln B/E w3e P/N dae
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d2uf 2 : nswdauUsELANKUIY CIS

o
[ 1 e s

nsahluniaafiniseanagnelavsnunguanelne sasinndaifuaznaninmeilun1sasnwaci

1. fpmantBuazinwlumananinarilunsasmdwiiiudaimuadmsunsansnianisiwialdludn
fi1da21-23
2. lunsdifinasyuluasmulumiiag CIs 2aanaamusIn nosyusInAInanAasiuloutenisasmesii
(lildiunisasyulumsie CIS gosnasnusIImosifiasulunesAums)

2.1 Amsasuluningandadnussnmuazaiiafeaniuiinemuassnamuled

2.2 fmsasuluningdwioldisAmwinmudndan (pro rata) uddlduaulumamaninoed single
entity limit ?Jaanamuﬁfu

2.3 ﬁmiamﬂuﬂ%’wé’ﬁmﬁai‘z?ﬁ%ﬁ']mzumuﬁmdm (pro rata) waalanadnluanwaninmg product
limit Smsunsnauiiln sIP 2sne i

2.4 §in3aenwlw derivatives MUnlUnunaNNaMY global exposure limit 28INBIYWIY

faufl 3 : nSwdFulssaniudinwieasiasifisurinGudan
Faaduiulnniansasifieuriniudnzeegsudnsoit

1. sWIAITWIAYE (5W.) USENEuY® (V9.) niauidniasinnasdias (UA.) mMungnanedslegsiaan1lis
N136%

. BUIAIITBBNEY

. BWIANSDIANTHILATIZH

. BWIATIAENITNBATLAZENNTHINSNYAT

. usTMAmAsasiwdatiagande

. SWIAINAWIFIMATIWIANAILAzaWI At NI HIUSZINA TN

. swiAnsiienisdvesnuazindurisszinalne

. 0w ﬂ’]iaﬁﬂﬂNLLﬁl\‘iﬂizL‘ﬂﬂvL‘ﬂﬂ

© 0o N o o b~ wWw N

. #071UwN15nIEnINUsEANUsEnA inednanndn

10. @07U0WN15HWANUTZINANRANWHSITRaIAINURTURINATNGD 1. - 9.

daufi 4 : gsnssnUszannisdalnedisyyiaeiu (reverse repo)

a

U [~ s o .“:'
N1389% Wl reverse repo siaailulumananinaisa

LY
| e o dd

1. gy Aealuiifynnasiniiainnsadnluwgdeyyiln reverse repo lamangnanalne
1.1 swiAawdidd (aW.)
1.2 USENEnN® (V)
1.3 USUNLATARWELEY (UA.)
1.4 US¥MannIng (ua.)
1.5 uS¥NUszinne
1.6 swiAsursUszindlneg (sun.)
1.7 namui’g/'\lmj

1.8 BAYARANHNNANIELRNIZINAIAR

9
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1.9 d9m3129N15ua3FIaMAIRINNYrN18I1A83GN15IUUTEN

2. 5187150 181N19Y0 reverse repo BRI WASIEITAIN

2.1 A5181501A3g INeuazAT1asNAsAeUssna lnansdiluwnsiansnasgatsUseinesasdl credit

rating aﬂi%é’%ﬁu investment grade

2.2 B/E P/N Un3liudn n3arugazezan N 6W. U9, n306WIAISNANGRIELaNIZInaAaA 1Tng;

q

=

Mazyne Fefangmantalaiin 1 U

' +
dd o a o

2.3 B/E W38 P/N 7 TSFC 1 Ungaan Afimuwainldiluaianiladiiv 270 iusuuainennsna waziiuem

NAsAnwAldiSmianaIansoLialaiin

o

2.4 B/E w58 P/N fiflonglaifiv 90 Tutuusiuiean udl credit rating aghslnagronitonais
2.4.1 # issue rating 30 issuer rating glluduauusn Inansdifiiin issuer rating fae1u credit
rating 1lAN11NN153A credit rating S28EH WAL

2.4.2 § guarantor rating Elglfl%él%ﬁu investment grade
2.5 pnansnidefiongaanioladiiv 1 U Ndunzifeulunaindaznensnansni nsenfidoyasian

U

wideatouazd198elagedinsUnnefaan515ME% IAEAIIE1TRAINANIADIE credit rating adn9laad 19Tk

=t
pd il

2.5.1 # credit rating SzezauaE 1% 2 BWAULIN 1938 credit rating szezenfiisuLAaslany credit
rating S8 WAINAIRANT CRA laiuSeuiiauld

2.5.2 § credit rating 5z8ze108l1 3 SUAULSA
2.6 ananInidefiongaariolaiiv 1 euhtunsidenlunaindoaensiaisnih niehddeyasimi

' o (% =]

widadouazd198elagedinsUnnefaan515ME% IAEATIE1TRAINANIADIE credit rating adn9laad 19Tk

=t
pd il

2.6.1 A credit rating SzazaUaE 1% 3 BWAULIN 1138 credit rating szezenIfitieuLAaslany credit
rating S8 WAINAIANT CRA latuSeuiiauld
2.6.2 § credit rating 528810819 4 BUAULSA

2.7 NSNIRUDWATNNA1BNINBAMLATINATT N.A.0. AABALNNLERN

3. 32821981155 UT15 NI reverse repo AILHLAK 90 1

@

4. gafmuaisfinnuieninnissac JuBidmsunisasnulu reverse repo

4.1 AoslddnIAsgIwAINAiInLAlae TBMA Wi TSFC

a

4.2 Fashmannsnevionsiansideluanerdelonss LuuAdran vz
4.2.1 Ywn15218m3alawandanIviwe b reverse repo AINE1?
4.2.2 §wnnsa8eu repo MTnlUanUSENARNEZATIHASARURENINSNELAT AAARENNINET
mevaninat denla uaziznistumsgBatulumazesnamusinuazmsianissyniuuiningauans

AN HITN

U

4.3 YARIIDINANNINEWSOATIANTNTe U TwSuAuAy g sodyarnluluaudunisnisAiwiana

@ al

a

38n15R9

3°0e
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NAAZDINANNINENIDRT18 15N FaNINNTT (39A188 x (1 + discount rate))

v o o
o o

M9t 91A198 N7 ﬂmﬁnammf"viz?ﬁim'@'ﬁ':yg/75na'lflaﬁi‘iﬂf]uﬁh5@%3?715%8’%?8@57&'75@734 reverse
repo
4.4 MarsyaRAYamanTsNEnsana1sfide a uwin IWduluaandninasino

4.4.1 yaA1PEIMENINENSaRTIa1IIBaN1NNT1 (NaFT reverse repo x (1 + discount rate))

4.4.2 lunadifyarmanninniansnansfide u duin lidulumuaunisle 4.4.1 vSEndans
Fousenligdyyilonnssaindludu ndonannsng niansansfiarnnsaldlunisrii reverse repo v
nasyw e liyaAINIamannIngvianasidousznindduilowsnsonarndulunaidnisdongn
melwiwihnsdanniuiiyarmannsndniansansideananinaanisluga 4.4.1 iuusidunsdanda
4.4.3

4.4.3 lunadifinadnsmuaanisludo 4.4.1 wansuainyaA2aemanninansananside o win
fiyar1vioandngan reverse repo x (1 + discount rate) Wi wInlaifin 5 arwuin wialaiin 5% 28
5190 udausswInlaazAndt wazdnsinuadesinanaSluduandslatimuwalaefansundedede
ANHLEBI2a9R AN (counterparty risk) Wd2 USENIANTS azluALRwA1IAIN 4.4.2 fild

4.5 NIANWIUYAAT reverse repo AINID 4.4 TR IR
4.5.1 ﬁﬂmmmrmm%asaurT‘umaﬂaxl%ﬁﬁnamuﬁﬂm’%mn reverse repo WA IHANN1TAIWINL

o

4.5.2 Awinnluaneginssn nisAwinsinlueangniuns reverse repo NNgINTINAINaINUie

A eR_

ar a

AugdyedeIiuuazfidonnasinualdaunsauiAugIsenieaINgInssnlAgINIsunia N nannsne

[

wiansasNZensansndinilonninds 4.4.2 (d18) 209530558 7ARAN reverse repo 18N158Wl6
4.6 discount rate fivnanldlunisAiwine soadluwnsiunaulaeAiileietadennuiesasgdan

WANNIWE NIaATIF15NTLE

faufl 5 : 53nTINUSTLANMS IABNUANNSWE (securities lending)

sosduluniananinasilunisasmusan

U o o o

1. Adan sasdAduandndreniaduglasuluanaialvlsznavgsfanannswagussinnianisnistianas
Q [ @ 9

5 CY 9

< ad 1 o 1

Té8innannine (Securities Borrowing and Lending: SBL) laglwnsdifigaygyisonaianszyinnislugive

o

2y U

sunuesgix gisdaaduypradiiiisansnlsznaugsianiadifinianslaniungnanelne
1.1 glasuluaygausznaugsia SBL
1.2 swiAsursUssindlneg (sun.)
1.3 namwﬁlmj
1.4 swiAsiiemsiiduaznisdeesnurisUssmelneg
1.5 sWIAIIWIadd (GW.)
1.6 USENEBN® (V)
1.7 US¥MannIng (ua.)
1.8 UFUNUsenndin

o | o oo

1.9 NaayuaInyARANHaRIINETuaIasuLAazIIBAILs 1 a1wuInauly

al
[

1.10 NaUUMNRAUIWIYEIIIENT

@

1.11 HEUAAFDBATNNAIBNITWBAMSATINAIT N.A.6. TABALNNLRN

9
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2. nannsneaniven eadunanningnadluszuusudinnanninguasgudsudinnanning nonannsnedn

sUN. i uwienzsidewnannsneg

3. N1573191138L38NAANYTLNY USHNIANTISTADIALAWNITAI

3.1 Audiwnstiinnanemsesennanuseinangaie iuwlssiunsligandnnsng Tnesaadn
nanuseusath
3.1.1 {ndn
3.1.2 A51815N1A3g N
3.1.3 B/E P/N UR9L3uen w%aﬁ’uﬁi:a:g’uﬁ W, Us. niaswAsTifingnaneanzdamzwug
HN198HNW
3.1.4 B/E w38 P/N 71 TSFC (Hugoan AfimmuaiuldiGuaasilaiiiv 270 fwivusiseansiuas
Duarfifeivualditwdonununiadalsifiv
3.1.5 B/E n30 P/N fifionglaitfin 90 Tusiuusiniloan o credit rating agnslnodnanibosiodh
3.1.5.1 H issue rating Y138 issuer rating agﬂué’uﬁumn Iﬂﬂﬂifﬁ‘ﬁm% issuer rating CRRRI
credit rating ﬁlﬁ’mmnmﬁm credit rating i:ﬂ:gluﬁw
3.1.5.2 guarantor rating aﬂi%é’%ﬁu investment grade
3.1.6 ATIENINHNA credit rating BElUSUAY investment grade
3.1.7 widomuseiudl sn. Dugaanlvininesmwiieiulsziunsiunanningliiinasm
3.1.8 Huaanzifenln SET Aifiedoagludui seT50 vioh Tunsdifinasyulaifuleuranisamulu
AIIE1SYY Naawazsunandssiuaenaialals
3.1.9 NWIEAIYKIBINBINUTINAAIALIK (Money Market Fund: MMF)
3.2 dufwnslinasuiinssndnivionsaunsamantssiuauada 3.1 niasfinnalneissudeasf
ualdt uSundnnng aansotsAudsnikanannanysziuaonanlalnewdi
3.3 vananUssiusnada 3.1 Anasmufinssnanslulauwndamedaniorlvlisansatsdumms
nanUaziuswld Liwusiumaisdudissnitanadonnadugsnssansliandnning wua
3.4 AseyaAnanUsEA% o Swin annndmseindu 100% 2aeyaRRENNINET IHEN

o

3.5 lunsdinnanuszimdwdngn 1Hiiuanaonad luasnulaeiwd lunsneanaaih

9

[y
4

3.5.1 Wuenlu oW, N385WIAISARNRNIELANIZIARAIA

3.5.2 URSWWHINKID P/N Aoh

[y
4

3.5.2.1 Unsiuen wia P/N 9 6W. Ud. WioowIAsARnguaeanIzdnnsdwminginise
BNW

3.5.2.2 P/N 7 TSFC \Ungaan AddmuainldiSuainnaliiv 270 fuiuuaineanniuas
@ & da o va o a d v =
Unanferrwaldiduioniaansoiolsidn

o

3.5.2.3 P/N iflanglaifin 00 Fuiuusiuiioan dofl credit rating aeanibsngnalamash
3.5.2.3.1 § issue rating 1138 issuer rating agluduaunsn laansdifidn issuer
rating #91T% credit rating ALAN191NNSSA credit rating SzezaWAAE
3.5.2.3.2 # guarantor rating Elgﬂ%él%ﬁu investment grade

3.5.3 @318151ASg Ne
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3.5.4 reverse repo 8TMSUAIIENINAIASE INE

a

4. anwazuazaszaAasR MiddnuAfanwusLazdsz AL 898 IRINUSENAFIENI%

@

o s [ (3

AMZNSINANSAAURANNSNELAZAATARANNSNEINFgda M BwANEIAUSEUUNY dyandnuaslviEs

o o o

nannswduaznanusziulugnssnnisiauaclvdanannsn

dufl 6 : §3N3INUTLLAN derivatives AINRANLNUTNITAINUAIY

[

UnAdalasasdl underlying ad1slnaenanihnsanane

al

1. Us2Lan underlying derivatives ﬁﬂam%ﬁl:m”']l,

E95 4
1.1 n¥wdAniineamuanansaasuldludini 1 - 5
1.2 dasmenile
1.3 nsuanUaewi
1.4 LASAR 1A% credit rating %38 credit event \UW6
1.5 sahdwiile srdififiosrdsznoudludumwsesaulsnin 1.1 - 1.4 wia 1.7
1.6 saRfisiosrusznoudluagfiain 1.5

1.7 underlying BWATNNENHNIIBAMZATINATT N.A.5. AMABALNNLEAN

TunsdiN derivatives §1989AU31AN289 underlying 31961% 31ANIE989RINA1IFBI TN IANTRUN (spot price)
W DTIANF YN Z28R WD (futures price) %W N9t 5I1A1209 underlying Bufilalldnadh w3a underlying 7

WnosAUsznauzanaiaingd sastunaansuationineansaziaeeliat1sunsvanssae

2. Waulan1sasmu vsundanisazAniun1sasmulu derivatives leinaiiie
2.1 nadinaayulaszyiisanunisasmulu derivatives uaz underlying 289 derivatives fiazasnwuliagg

FaawlulAsinig

o

@ o Y 3 3 ' ' < &
2.2 1 Ywnmsidnluadyglu derivatives ad1slaaensnitansd

2.2.1 derivatives on organized exchange

o U

3, ) ) o 1 e a & @ da
2.2.2 n36lLUn OTC derivatives Twiszindlne sasfiadyqdndieniiatn sw. swiasha

v 9
o s =1

NORNIULANIZIRAIAY AILNKTDAY derivatives IBRAT derivatives

LY
2
o 9 =1

2.3 lunsdinazaaefinisdssnitaianisdonauiueiiie derivatives Augaas AwArunsiaadunsngdn

[y
a vd o

fnasnuanasaaswle i ladnamuanludfiandsunaunsedindndsnauduauniais

a

3. AansNeTNLANNTE! underlying 1 wa%Th

@ | U o 4

1un3eiN derivatives § underlying |UwAZHAINED 1.5 — 1.6 AEHAINE1IADINANBULHI

3°0e

3.1 \Uusziinfinisimuweisnisawinlisgrdaan Tnefinisszyunasdoyazas underlying niadade

619 7 Nbanldlunisiwin wasfinisAwinazRliludaguuanaanumanzaszesesAUsznauzan

v
o

19% underlying n3aUa38AINa16B9SNSAGERIMIAINENIERARaE 1T wBFsERTe

'
dd o

= o o 1 1 & o &
3.2 WWuaannaaneuzad9laatevthenith
3.2.1 pERnAN1INTzINEEat G NeINe LAt naadndanuazlndnums st

o
o

3.2.1.1 AFHNaIAUTZNOULAALAINIINENIEENITATNAYU 20% FBIRIABANINNA
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v v

3.2.1.2 AEHNaIAUIZNBUALARIV TN NIINTRENIINTBININY 35% 20IUIATINTIIVINA
Tunsaindwluamnaniizaain lnsasrlsznauaidnaaslinnin laiiuans1ninnwalugs 3.2.1.1

A15MANTINITNTLANEUIARNAINGD 3.2.1.1 WazdD 3.2.1.2 lusainasAlsznaud
I INUNBIATHIDWINBAUNINIITEN

o ad o d @ o % o &

3.2.2 AaRdwlABaNaINgd 3.2.1 Miulunnisanlaasudinasi
I o ada s = & o o
3.2.2.1 WwsadndasAusznouduasiarsniodyyiinasusinnsaasulalagnse
3.2.2.2 L{aAWIEWAIUENAREI (pro rata) LERawnsIINaUaIwlnATIEITNSE

o
s

fynwwlneasoudrlduafulumandninast single entity limit 209n0INwHM

3.3 Wuagdilasunmaimmwlaedontiuiifanaiidetowasyiminildadnodaszainusvndnnis v
winusingianrduasnannduwusunluaiozasuiunannis vSEndansAedalvaaInsn1leeiAN
FnudinienalszlegiadrefivszAnsnwsae

3.4 finsuanssaiing 1 egdafionulszimniwihnisiwiefidnmaauedayaegneimngniso

3.5 lunsdififusziiiwile safisonansdesimwnlneldundsdanadnebiainaenuramiigs
51915l szinAlnens el ssinA niemwInaInsIAEuAILazUSNNSTIUSENdAns uandlwifwlsdn
A8MswInagRRWIAZHAINa1IaNNSazene R Swa Ao garanz AN

| o

4. pANNUTNSIR AN INEa RN BN AN153152r bR INAT52HNN (cover rule)

a o o a

U3UNIRN139zdn IHANSHERUzasnasuniinwuazfidnwaaaludtwiniiisanesianissiinasuens

9
o
(% o =1

ADITISENIATNTDANAILND derivatives AWaRAILIRABALIATT LAAINWLY derivatives b waztlwlUn1Nd

9 9

FIBNITWBANSNIINATS N.8.60. ANHALA

5. naninuTiaLANA1MTUNTAIwNNIRgUsEaIAIian1TanANNLEE

9

Tunsdiiusundnnisasnulu derivatives 7 underlying lalldfaiieaiunsnaaunazannnades n1sasmul

derivatives A9na136889 UM IUATNAAITNIWANZNTINNTT N.A.6. NIVUA

6. naNNUTIRNLANEIMSUN1989Y) w1 OTC derivatives

ar

USUNIRNT 6099RlviNdamANasle OTC derivatives 9%

o a

6.1 IednyydndenioAwinuazudyargfossngss derivatives THUSENIANITNIIWNNTUA 15

Q

[ 1Y |

LASIN

o s o

gavinezausazisian nok Twnsddunina1uluiungarinniszesusundnns THRIwIMLAzUDS
i

5958 lwIwrin1so U

9

NAA

'
a o o

6.2 lunsdiinmenisaindenanssnusasIA2e9 derivatives agsfinied Aty THadyg dndeni

ATWIILASUTIYARYRGIINIDN derivatives TH USUNIANTITNIIUTIWA

Q

o

6.3 AaygBndenitsdneanliinisansgius derivatives L USUNIAN1sSasEls

CY o o

=

7. nanunarisANd msun1siEn T wAd e ln credit derivatives

a

USENIRNTS AesUfuRnntanlaned
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druenlub credit derivatives lalan1zian1sanRNNLEB LTI
7.2 W luadnn leianis credit derivatives NflanwizaasgInssnniaifieutResiugInIsna1anitg
ae9lm piok

7.2.1 Credit Default Swap : @slsiun n1smnaslugIvegdoUsziwaaiesawAsRnAgIgasnU

ANEHN90 TSI RRATH obligation BBIENTATH obligation U InagdnynAagluguedunelazi
Anaesfinnssyniuiiazsadisziuandannasdeussiunnaieaiiaiia credit event aulngasfinal
dannasdeuszinansidsinsuituaiud (lunsdilsifin credit event dannasazAugaluinasuimun
AINUNG ) b Taddn obligation azHLWEN318N15LAY7 (Single Name Credit Default Swap) %38 obligation &
naneTen1steirualianeyssiwanmieiininfidissnilidoia credit event Zuriy obligation 51813
Tasnenanfiafiuaneusn (First to Default Swap) 3aifiaifin credit event Jriu obligation s18n"51ATIBANS
nielwnga obligation Feazdinsdrszsimimanizludinsesduningsenn widannasazasuivuaiila
\Am credit event 3w obligation nnswms‘lumju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap : Z¢leun mimnaﬂugmsQ’%aﬂi:ﬁum’lNLﬁaaﬂaaﬁuw%'weT
gr98eiinnnisanasananauwnuiiaslasuandunsngsneds lnegeneussiuanudeeinissuniud
szdngnanauLIwINE R AsTinses AT aseiafisnsBniusasnenit enafiazanasin wasdiuiianas (§18)
A8yaRgRoTINABsAwNSNES980 ilauaniunisiigeuszinanaidssalownanouunuwuazdiuiiiiagm
(f170) wosyargRsTInaasdunIndsnedeliiuganeussiuanaides awninezifia credit event WiaATu
ivwad (nstilaifia credit event)

7.3 m”aﬂz?’ﬁhgsy'lmmgmmuﬁﬁmm‘[m International Swaps and Derivatives Association (ISDA) %30

o
a (-]

TR IBEREETIAENRALENTINANT N.8.5. saxsy HefidannaefiRdnuwms Al
7.3.1 fualdvsrulamungrane wazladnniaudinunguaneitmenanninduaznainnannsne
n3ongraedu
7.3.2 liifidasnuairnldansitmwalilunsasmitnde dyydoanearsming credit
derivatives ungnedaiiondely

v o

7.3.3 lafidardmualvinasnusiasaldanadenelviingdygn

o

3.13.2. Ussndaananningnsanindduiu vsanianiaenualneisiunasasmulusnessing :

USunIRNszaswnsansniUsslegiianizannnannsng niwdiudu nienmeenualagisiuadisle
2819V IS aVaN8ag19AINNUSENIARMZNSINAIS N.8.6. ¥IUSENIAGIHNITWANMEASINAIS N.8.5. ANHWA
AoBI0 LU LIWATASINANENTINATT N.8.0.130A1NNIBANSNTINAIT N.8.0. MANRUIDUNTaN

UsznAwn lans ol A NUSELANAS 0 8 NW M IaInaNNINENSanSnEaunIan1svinnennalneisaw

A a o | (%

wintunisasuluasansniedyyiluaeUseind asssrsadyginnaInsaweaiensaiiunis

@

sy lwlsemanfimhenuiinuauasiunannswduazaaianannsnenduwanidnanaliyass 10SCO niaf

An15%en8luna1nZaanenannsnga1sUssANDnaN13n209 WFE #3atdhs1815209USHNNInaIuwas

LEwa21811 GMS
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daufi 1 :ﬂizmmtazqmauﬁ'ﬁwaam'lmsmams!,?mmwszmﬂﬁ'ﬂﬂ
1. Us2LANYBIAIIET LAuA
1.1 asEnsnEalsEna
1.1.1 WwoURS
1.1.2 AISWAR
1.1.3 ¥iwg (lisanuduuasanin dudouins uasnsnans Basel Iil)
1.1.4 fuaniin (Bill of Exchangew3s B/E)

1.1.5 A 143w (Promissory Notew3a P/N)

2
=1 U

1.1.6 TudAnyuandndnazdeug

cda [V V)

1.1.7 Tunanednslunauszloasing underlying \Uunnstinsnsaving

q @

a

1.1.8 ASIENTABIBNNANBUSHIBDILALINUATIFITHIBAINGD 1.1.1 - 1.1.7 AINNFIHNIH

ANSATINATT N.8.60. ANARALNNLAN

L

2. ABENU waamﬂmmawé’mnmﬂumsamu

Ll ol

NINGFUNUSUNIANITzE N I0aeNlaRINTD 1. AodlnmaNURuaInIIEITENRANNMTITNIATUGIW B0k

°

2.1 ldfidarnuaniatonlaivilddamuinszgninannndiyariiuasmuluasiss
2.2 gansaldewiale (sandensdiniln B/E wia P/N Nifiianlavslfeuiiousinasyulasniinnisld
finssulaudndisensadlunsansiamaisnisiingnaneiinue viefSenlalinasusinnsaanedugasn

ASIEN5 L6
2.3 fidayaiiernuasansiusendansaansadafislaifiaiiandsznaunisiansansadulaasmule’

agedalLane uazfidayasianaziouyargiossn Inedayanina1insdredainunasdayandatiolads

al Q

Inrimananizinsewmluneansuluszauaina
2.4 Twnsddunisasmwuly B/E w38 P/N Neanasianssinaiedssnibn1sr1 B/E W8 P/N 6INA1I68Y

finnssuanianiesusaslneynnantih
2.4.1 BW. UJ. 38 UA. MINNYNNIEIAI8TINAERIUBNTTEH
2.4.2 SWIANS00NER
2.4.3 SWIANIDIANTHILATIEA
2.4.4 SWIAITRENITNHATUALINNITANITNAT
2.4.5 sWIAINAWIIERAIIMIANASLAz IR IR NLATUSEINA LN
2.4.6 swiAstianisdieanuazidiurisznalne
2.4.7 swimsdaainuilszinalne
2.4.8 #01UNITHANUTIMAT A nwasvuReanugsudinen 2.4.1 - 2.4.7

[ ' + [
o o B o o

Nt N1senianian1ssusasrinatisaninnnsalianianssuselaiaevsaganA? NIS1wINTING S

ponite (d1#) mwdiszylils B/E w3o P/N e

d2uN 2 : nswdaudssannuag cis

o

nsdilumibiefinsesnagmeladisaunguanaseuseine saofinmaauRuaznaninamilunisamuaoi

1.1 fraaadBuazidulumananinasilunisssudwigiiudaiimuadimsunsisisnienisdunaldle

9N 1 98 2.1 - 2.3
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a

1.2 \Uwniigzaenasni CIS A1UszinANHanwmeaah

1.2.1 N1580ALATASIEREAN8DEAELANNSANAUALAADINHIEIHANUSIINATAAUALAAIY
nanninguasnaingazienannsnddaduaadnaayzes 10SCO nialuriigzainasnw CIS A19UTZINAT

fAn1sgeneglunaindaznenannsnaga1sUssnANdnan1dnaas WFE

1.2.2 CIS operator 2a9naswaInaagniglanisfnuguazaiisswiniuguaniuasngnaidoy

284 10SCO

1.2.3 lunsdifinasusinluasmuluniagaasnasmm CIS seUssina nasyw CIS 619UsNARINGT
pasagnelananinarinisiiiugua n158en NSO LAzN1SIANISERSUNBIwIRaawI8Eae
289UIINARY

Y
o

1.3 UssinANIAAUgRANISLEWEIEnIEAINa1IHN163N1TIHAINANATE IR BOE I REIWE YIoH AN
318%0UsENANAIRNITBANSNTTNNIT N.8.6.ATMBA

o

1.4 Tunsdidunisasmuzainasnusinluniiggasnaiyu CIS A19UTHNA NBIYwAINETIHBIHNTITMR

nsginlitaniznsdifivandnlunlunisusrmsannadentunisdinsamioun uazfinleuienisayueaci
(ldldnunisasuluniaezasnamu s drslszinadadunasusianasiiiiasmulunasAiume)
1.4.1 @msasulunsnddudaludszinnuazaiaseinunnasmusinaissaasulaludadin

NINNIINTBLNAY 80% 289 NAV 2839n891) CIS F19UTENARY

'
al

1.4.2 finsasnulunindiuiialdismwinnndnsan (pro rata) uaalanailuluniananinmei single

[V
|

entity limit 289NBIYUIINWG Na% naninmrininalaldnunsdinswgdundu sip
1.4.3 AnsasulunsnddwdaldisAwimandndan (pro rata) uaalanailwlusananinosd
product limit A1MSUNTWEFUTLTU SIP 289NBINUTINU

1.4.4 a‘imsamu"lu derivatives MUwlUpunann global exposure limit "ﬁlaﬂﬂamui"la\lﬁ%

faufi 3 : nswdaulszanGushnuianasasiieurindudan
aaduiudnlusantunsiuwsessnavionasansansssmeiisurnudnaaegSudn o

1. aaiunainszninsussmafivssinalneduasngn

2. gotunaiuancUssnAifidneusinuanfieatugSudinaiada 3.13.1 daudi 3 : nSndEuUssAnGY

dnusansiasiieunwen 98 1. - 9.

daufl 4 : gsnssuUszanmsdelaedidyyrzieAulusieuszime (reverse repo)

9 @

IE]EIL?J%VLUEI’IN‘HﬁﬂLﬂm’VTﬁﬁW%ﬂﬂW%ﬂmzﬂiiNﬂ?i N.8.6. NG

saudi 5 : gsnssuUszannsliBanannswelusaUszine (securities lending)

LaenTuluniunannasind 1N nAnENIsNAIS N.8.6. AR

d2UM 6 : §3N3INUTLLAN derivatives Tusineuszina muwé’mnmﬁmsmnuﬁeﬁ

o

e lAsiasdl underlying agslnaenanihniaviane

o

1. Y3210 underlying derivatives finasnuazid g

o

281969
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1.1 nindanfinasyuansnsaasulaludiui 1 - 5

1.2 smsmanide

1.3 SRTaNUAIHIH

1.4 \ASAR L% credit rating ¥38 credit event Ws%

1.5 safhdwile sudiffasrusznoudlnduaniafaulsma 1.1 - 1.4 nie 1.7
1.6 fafiiRosAUsznaudwaafinin 1.5

1.7 underlying WATNNFIBNITBAMUEATINAIT N.8.6. ATABALNNLAN

Tunsdlf derivatives 81989AU31AN289 underlying 31961% 31A1NE989mRINA1IRBITUSIANTARUS (spot price)

WeaTIANAQYZI8aWIN (futures price) 1% 1199 51AN289 underlying Bwiilaildmzdh w3a underlying #

WnosAUsznauzasnaiainad sastuinegansuadioninensasidaeeliagnsunsnanesie

2. Wanlansasnu vsENIANITIzALAUN1SaY KIS derivatives laGiaLED
2.1 ﬂ‘iEﬁﬂam%v[ﬁ‘izqLﬁEJ'JﬁJUﬂ']‘ia\‘i‘qu%GL% derivatives LLa& underlying 284 derivatives “?lﬁlzam%v[,’jlaﬁ’m

FaanluwlAsinig

ar

I o @ Y . . ' ' 2] -1
2.2 1 Uunsdnlugdyln derivatives adnslaagnaniansis
2.2.1 derivatives on organized exchange
d @ . ; ] U a1 e a & @ aa a9 e [
2.2.2 N3l Un OTC derivatives Tusnsussin sinsfiganadndienialuifiyananlasuayyinld
Usznaugsia derivatives fiagnielanisiinugualagvniieswiniuguasurannsnguasnaianannswedn

Wwaandnanaigaes 10SCO naaluan1Znaas WFE

o
o 9 Y o v

2.3 lunsdinazanedinisdissniaienisdenaudueiiie derivatives dugaas uAruusanlunswddun

Y
ar vd o

nasnua1nsnasnule now ladnasnuazludfanssunaunsedminfidonauiuwaruuins

Y]

3. NANLNUTLNNLANNTH underlying LUwazHT

1un3eiN derivatives & underlying [ UuAzHAINED 1.5 — 1.6 AEHAINA1IHDINANWUTHI

3.1 Wwagiinfinisfmuaisnisfwindiogedaan lnefnisssyunaidoyazas underlying nsatadesing

[
a o

7 dwldlunisiiuin wasinisiwinesRliilulagineannaranzangasasrusznauzassah Nai

o | (% =

underlying n3a1238A9na13809ANSIAGEBIMIINENIzRA AR wEdTEse

o 1

3.2 Wurghnianwuzadolaag1eviitensi

3.2.1 aaRnAnIsnszanemadaiiawe laaduaninianuuzlasnems o

o
o o '

3.2.1.1 AFHNaIAUSZNAULAALAINIINENGEENITASINNAY 20% FBIRIABANIVNA

o
o

3.2.1.2 AEHNaIAUIZNBUA ARV TN NIINTRENINTBININY 35% 20IUIAINTIIVING
Tunsaindwluamnaniizaain lnsasrlsznauaidnaaslinnin laiiuans1ninnwalugs 3.2.1.1
A15MNINTUINITNTLANEUIRRNAINGD 3.2.1.1 Wazds 3.2.1.2 lafsshasAdsznaunieidasnunasfnse
PWINBAUNINIITUN
o ad o d @ o % o &
3.2.2 aaRdulananangs 3.2.1 MiwlumadawlansudInadh
= o adda - I A o o
3.2.2.1 \UusaindesAusznauiluasianswsedygiinasuaiasaaulalagnse
3.2.2.2 LB WIMEIWAIUWATNAREI (pro rata) LERawnikIINawaIwluATIEITIOAYYT

unlngnsouadlanadulunananinmg single entity limit 209897 WH
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[
o

3.3 Huszdnlasumsimmwlaeaaduiidanaiidetowasrminilaogedaszanussnsnnis ias
winusingiraarduasnannduwusunluiaiozasuiuvndnnis vseniansaedalviainsn1stasiany
FnudintonalszlagiodnefiuszAnsnneae

3.4 Ansusnedaing 4 agseiiealuwlszdmniwinsimieifmsiawedoyaasneiwmgnisal

@ Y a

3.5 lunsantwazituwiile aafiaonaisesdiwminlneldunssdayagnedeainsnesuaaniies

3719N15289USLNA NENTANUTLNA ¥IOATWINDINTIANEWAILAZUTNITNUSENIANITLERI L ALAR AT

ABMsAmwIBIg NI ATRRINaIENsnaziaue AT S w e lda g wanzEN

4. AANNUTINSIAIARNSNER RN EsNaRDN15E152rhAINATSEHNN (cover rule)

USunIRN1SHasIRlHRNINEFuzasnasunfinunwuazfisnnadadludiwiniiiiesmesanszNinasmwens
Havdisznibandannaciiie derivatives dugaaslinaanaaiflaasmul derivatives wi uaziluluniad

FNBNIIBANSATINATG N.8.6. NAKR

5. nanNMTNANA1MIUNTaIWNRIngUsEaIAIian1sanANNIEe

9

Tunsdlnusuninnsasnulu derivatives 7 underlying lalldfaifieanunsndaunazannnnaios n1sasmuly

derivatives AINA1IABITWIUAINNFIINIIWAMENTINATT N.8.6. ATVIKA

6. NANLNUTIANLANEIMSUNTT89Y) 1 OTC derivatives

USUNIANI99IA IR RIDANAILY OTC derivatives Hath

[ a

6.1 lviRanyy18ndienieAwinuazudsyar1gRossngas derivatives TAUSENIANIINIIUNNTUA 15 uaz

Jugavinezausazision noi Tunsdiiiusinainduinngariiniszasusundanis TeAwinuazudoyan

a

ghgssnneluiniinisdnll

'
a od o

6.2 lunstiniinmen1siNdonanssnUsasIAI284 derivatives agnafined Aty 1Ry 18ndeni

AIWILATUIINARNEREIINYDG derivatives PAUSENIANITNIIUN WA

By q

a

6.3 ganadndenisdusanliin1sa19g1ue derivatives LaUSENIANTTI0028 LA

7. nannasiisindnsunsidnlwady il credit derivatives

'
wa a [

USunIAnIsaasl fuBaNanlason

114 credit derivatives batan1ziaNITaARAIINLE BN

o

7.1 wWdn

[

7.2 127

ar

Adny
AdaulAianIe credit derivatives NRANWNZYBIgINTTHNSBLTBULABIAUGINTINAE I

[

W

agale Aot
7.2.1 Credit Default Swap : #slsin n1smNatlngIwelTaUszAwANNLTIAWASARTLABIEB AU

U

ANATNTSALWNN5EN52HATN obligation 209EKNWWATN obligation 1w IneAdygNaglugwedanedse i

@ a9 a

2

Anaesfinnssyniuiiazsadisziumadannasdoussiunnaieciioin credit event aulneasfinal
Fannasdeuszinanaidssnsuituaiud (lunsdilsifin credit event dannasaziugaluinasuimun
anUnd) 1194 1691 obligation azfliiiessenisiien (Single Name Credit Default Swap) %38 obligation &
nangTen1steiirualianeyssiwanmiefininfidissnilidoia credit event Zuriy obligation 51813

Tasrensnitafluseusn (First to Default Swap) n3aLiaLiin credit event AnAU obligation $18A151AS18N1S
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wikslungy obligation Feazdinsdnszsmiuanizludiuzasduningsienn uadannasasAsUinweLNe

\im credit event 2AU obligation nﬂimmﬂ%ﬂéu (Proportionate Credit Default Swap)

9 '
£y-=) a d

7.2.2 Total Rate of Return Swap : Zslaiun n1sanaslugiwzddauszinanaiiesaasdunsnganeded

a

\inannsanadzastanauuniazlasuandunsndsnede InegaieUszinanudesiniseyninfiazane

HARDULNKIKENTIAININIBERS1ABEAINEIBeNUERTIRBNIUEA NNILANGIN, uazdIwNanas (d15) 289

den (nadilalifm credit event)

7.3 “’aasliiwcyapmmgmmuﬁr‘imm’[ﬂa International Swaps and Derivatives Association (ISDA) %38

da o o

VY EUINIATFIRAUATNNAIRNITBAMZNIINNTT N.A.6. BONTU FaNdaRNaINNAN WA

Y s

7.3.1 fualdisaulamanguane uazlidandaudinungraneinmenanninduaznainnannsnania

NONNILD%

Id ¥ o (7 & o

7.3.2 ldfidarnnaivinlvansfifinualilunsia1sunsniiniodmigeaea101ii9 credit derivatives

nwanedadandely

v o

7.3.3 ldfidardmualvinasnusiasaldanadenelvigdynn
3.14. gasndmnsaulunanningnionsngdudn iadunsngauzaonasusin :

UsunIRNszaswnsedlidmanning nseninddndu nsenieenualagiziwie dunindduaasnaom
33 AAAAIRNITWAMENTINTT N.8.5. nIaUszNIATIRNBAMENTINNTS N.a8.6. UssniAdmuwasssia Uk

Tunsdindrineuwannssanis n.a.mn. Ussnaudladdevulasdnsadwnisamw USendanisazaywld

WlUanusznianwnlasae

daui 1 : daEUMIAMUNAININAINGDINNTWEFUNI AN (single entity limit)

U as o Qs 1
9 UsstAnnIngau an5187U (% Y@ NAV)

s

M3181501A3g [N Taiginamnsnan

A5181501ASFAUSELNA

a
a9

2.1 N3 credit rating agflu 2 susunsnauwly TadAnansIaIn
2.2 NN credit rating Elglfl%isﬁu investment grade Lu;i[;‘i"m'j'] TsitAn 35%
2
SWAULIN
Wiae CIS TidAnensdIn
SuhnvSossansfieuriniuwiniigsudnniegoannsaiss TaitAn 20%
snuaizedolaagranionoi %30
4.1 H credit rating aﬂi%i:ﬁu investment grade TsitAn 10% Lﬁam%m‘iamﬂ%ﬁi’mﬂ‘izmﬂ

[
&

4.2 UnowrAseandn ok @nzinlinniansasnsguia | wiagiaseyninigiawiagaislszima

i Imendanld credit rating WUU national scale

o

U320t

a o a

AI1E1INRANWUTATURINAIT TaiAnansasih uausanslaazgendn
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UsLLANNINE TU

8m3159% (% Y89 NAV)

5.1 Wussansnitfigeendamiaunungranelng wiaanznzes
0. shlszmai lisuannelvusznaugsia ow. Tu
Uszindlne

5.2 Hunsianshfisnuazedolaogranionoit
5.2.1 goanduwuSunaanziden
5.2.2 geanfimadawedayadunismallnes

Teaziden

ATNWUU filing

5.2.3 lunsdififluasasfisimnuaindisznitiosniimge

Wiy 397 T siuus Suiiao uazlallafdnume
AN

5.2.1 i3 5.2.2 JRANIEHNNHEIHATIANIAINGT
RN

YARAFITh

5.2.3.1 &W. UJ. %38 UA. AINNJNNIEI6I855A9
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