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Tuannzund nesuazamuluisUszina Geazdanalsill net exposure iigadosfumnudssinaszimalasiadsluseud
UyFlsitfesnindovas 80 voswarmingAuavsvesnemuedislsia lunsaifinsamuvesnesmusnliduluammlevs
MsasmumunIsIwUssvesnemu iusevdnnisaidumsudladadiunisamuesnemusabidulumuuleuy
msaaunelu 90 Futfuwsuiidndunsamuresnesusalidulumuulsuisnisamu LuuduTsninnisazldsund

nngtevmhgamulAUdsuiUasszinmveineausiunelummuaaiing

v
o

il naayuealiduyinialseninegenisamu JalisseviiaiUssunn 30 Tutduwdiuaanzidounamsnddu waseig
sravlIn1Uszunn 30 Junewdnlasenis lunsAuadadiunisamuniunisinuusssinnvesnemu naiduluaiy

PANNUNTAULATTUAT N.A.0. VSRANNNUANLATIUAT N.a.9. USTAANINUA

3.12. wavidgansamulusaUsene :
Hulsunensaswudazanaliiil net exposure MAgIasuAIdswINUsTInAlagindelusauldydlitsuninfavay 80

YosyarnIngaugrsvenamu

'
a

3.13. Ussamvamdnnindvideniwdaudu viansvaenualaeisduiiazamu :

3.13.1. Ussmvawdnuingvizeniwdaudy wsen1smaenualagisauiiazasuluszme:
Uitmdansaramunieuasmuseloniiameanndnning ninddudu viemaennalnsisduetrdlaegmilmionars
pgmTUTEMARUENTTIINSAIAURAAYY UsznAAEnIsums n.a.0. wieUseniadiinauanenssuns na.m. fvus
Sarteluil uuslunsdifiussnianaenssunmsiiusaiayu Usniaauenssunis n.a.n. iedineguanenssuns n.am.

TianuiurauvsolusenakA lunS oL uRLUI TS aa NwULYRIa NS NEvS ansndaunsanismnennalaedsauy

douil 1: UsznuazausuTAveansansnisnsiiuiialy
1. Uszunnveemsans laun
1.1 asansuil
1.1.1 viusUns
1.1.2 MiFuads
1.1.3 vjug] (Livamfuduuasanin fudeuus uagnsnans Basel i)
1.1.4 fuaniiu
1.1.5 fdeyyldidu

v v

1.1.6 TudAgyuansdnsnazdonun

Y

1.1.7 Tunans@vslunausslegunifl underlying \duiustnvizerur

o

1.1.8 @51@75UUDUNTS NYULYUBLALINUATIETULAIY 1.1.1 - 1.1.7 auNF 18U uaL LAY

vy

1.2 asransiaviiiou (Lisunsians Basel Ii)
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el ndinmsliavBudasanmanasasimidfsuduiulaenesusuldduiutum visninmsdossmnedudidn
aelu 30 Futuustuiinesusnldsuiuiy nelussnindisrsznandingnn Slded visndanisiinnsasmuluvu
A9NE
1.3 eqn
2. auaNRvewm AT anNAUITluNITAY

ningAuTuISnInmsasansaamuldn 1. fosllnuaniivessmansmundninasiviasudou fail

2.1 Lififermuavdofouleivhliamuilinssyniusnnniyasiuasulunsias

2.2 annsandsuilels (saudsnsdlidu duantu viomdyy ity Adeulvuasuile usnemuldduiunsli
finmssuleudvdisondedunsianslanaBnsinguuneimun wieliteululfnesuanunsavedugosnnsiansle)

2.3 ifeyaiiriunsiansi uismdnnsannsadfddifiohuszneunsiinnsandndulaasuldedisainiase uasd

' a

Joyasniidzviouyargfsssy lnedeyadinanidessdanunasioyaiideioldddavimundnivnissuduiiveusu

Tuseavanna

2.4 lunsdifdunmsawmuly Muantu wie Mdyyilddu Nesnasaisdnaiiiediszuinisd fMuandu wse M

17
v

oy ldtu fanaisesinissueiavsesusedlagynnanadl
2.4.1 SUIAITNINYE UTENEUNU YIS0 USENATANWDI@IOT MNNgMENeIImegsAvEnItunITiu
2.4.2 sUIA500NAY
2.4.3 SUIMITOIATALATIZN
2.4.4 swiAsdion1sinuRTLazanNsaINIsNYAS
2.4.5 SUIMTARIUTIAIMAIUIANA LAz IUIAL DU SZIVALE
24.6 sumsHien1saeeniazidwissimalng

2.47 sUA1TPEAULAIUSEIWALNY

=

2.4.8 andun1sRussUssmanlanwuginuesLfeAUgTUNAm 2.4.1 - 2.4.7

il MIendanienissusesiinadesdunisenianieonisiusesidmneniodoenda visdwiusinends @13)

auseylily Auantu vie MdyaildEume

gouil 2 : niwdFuuszimming CIs nsaldumiseiinisesnagnnelddedungmanglng
FosflnmautRuasvdninasilunisasmudsd

1. fnuauifuazdulumuvdninasilunisamuuiesiutermundmivasasmsnstuinluludwi 1 9o 2.1 - 2.3

2. lunsdifinemulamuluning CS vesnemusin nesmusmfnandesdulauensamudd (aldfumsamulu

Wiy CIS veenomusnmosifiamuluneadiums)

2.1 fimsaspuluninddudaduszinmuasaiaideniufinesuaunsoamuls

2.2 fimsamulunindausleliiBeummudndiu (pro rata) wdldnaitulunumdninasi single entity limit vasnasmu

Y
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2.3 finsawulunsnddudieldidmunmudadiu (pro rata) udlawardulumumaninast product limit dmsunsneadu
Mdu SIP veanaavuiy
2.4 finsaauly derivatives Mulumumaninasi slobal exposure limit vaanavuiy

3. lunsalfinemusnuiiawesiuamulumie CIS veanemusiu nemusmdinandeddlinemunuiianes

douil 3 : niwdulssmBulinBennasiisuwinfusn
soadudurnydonsiansifisuiniuihnuessudinded
1. swAsmalYd USEMRuU v3e USeniasinesdies aungmuneInmegsiaanitunisiu
. SWIANTERNEY
. SUIANINANTAUATIEN

. ﬁ‘uqﬂ?ﬂﬁ’ﬂﬂ?iLmﬁﬁiLLa%ﬁWﬂiﬁﬁﬂﬂiLﬂ‘lﬂGﬁ

. SUIASHAILNIENNAVUIANANWAZIUINE DLW USENAlNe
. suAstiiensaseanwarii kel senealng

2

3

4

5. usstmansesduTetiogonde
6

7

8. suIATBaAULeUTEINAlNY
9

. annTun1sRusEeUsemeniUsemalneduaundn

10. andumstusinssemanidnvaugyhueadedtugSudnaiw 1. - 9.

v
a

1 ‘HI ﬂy = o = v I L% 6
dauil 4 : gInsInUsENNsYelaeidyg1u1eAu (reverse repo) n1sawmulu reverse repo faailulumumaninauiasil

o o

1._gdyan deuduifyaradsilfiannsaddugdyanlu reverse repo ldmunguunslne
1.1 5UIANTHIAYE

1.2 U3undunu

1.3 U3nATAnNeLes

1.4 U3gvnannIng

1.5 us¥nuseiudy

1.6 surAsuisUsEmelng

1.7 nosuuy

v Y
LYY

1.8 TAyAnaNIngrINelaNEInATY

1.9 dusvn1shasgianmnanunguuiednfigisn1sauU s

o«

2. axnasildlunisi reverse repo Aoulunsiansaail
2.1 axnansniasgineuazasiaisniasganussmalaensdiilunsnaisninsginausewmadesd credit rating aglududu

investment grade

v '
o a o A

2.2 fuanidu My loRu Jnstudn agn vsevudszevdu fsuiasmided uSEntuuvsesunasidl

o

v
= a I

nguneezdandy Wudiinnseyniu Gallengpuvdeliiu 1 ¥

Y

2.3 fuaniiu vsemdyy i 71 TSFC Wueen Afidmuaiuldtuniudildiu 270 Tuluusiusensa

+
o

wazidumndamuualditudensanuvsailslaiiy
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+ '
o a Y '

2.4 fuanidu Mmdy e vsednn Nilengliiiu 90 Tuluuiiuiesn ail credit rating agslnagwmile

2.4.1 { issue rating ¥3® issuer rating aglususiuusn Taensdifidu issuer rating fonlu credit rating 7
1A1191nN159A credit rating SyozdunIY

2.4.2 3 guarantor rating agludusu investment grade
2.5 anansvilgediongaundeliiiul U nunzileulunainioriensiasni vienddeyasimiiieienasonsdlagad

¥

nsnweseansnsamy Tnensianswisanadod credit rating aehslaeeawilasdl
2.5.1 dcredit rating 38&13%‘14@‘;1:1‘14 2 uduusn n3e credit rating sveznfiiiouidsdldniu credit rating
sverdudanamufidandudasusunrutindede (Credit Rating Agency) éiusauiieuls
2.5.2 1 credit rating s¥eize130glu 3 SUAULIN
2.6 armaidfiongaadelsiiul Weuiitunsioulunmedevionsiani wiefiidoyaseiindefiouassnedaldded
nsnweseansnsamy Tnensianswisanadod credit rating aedlaathmiles
2.6.1 dlcredit rating waxéy’ua&ﬂu 3 Sufuusn wse credit rating syazEMATIBUABIIETU credit rating svovdusna
mufida1iudnsusuanuindedie (Credit Rating Agency) iuseuiieuly
2.6.2 flcredit rating svereniaglu 4 duduusn

2.7 NSNGAUDUMUNF TN N.8.9. AAUALRLLRL
3. rH¥IAINITTUTISENUUBY reverse repo AogliilAu 90 Tu

4. FafmvuaiisiunusEnianisdeslfifidmsunisamulu reverse repo

4.1 fedlddyaIunIgIURUNNMUAlAE TBMA %38 TSFC

@

4.2 Fnuhuanningniensnasnaeluvieniolousie LiulsanyMzal
4.2.1 Junsuevielounudeivunlureverse repo fanan
4.2.2 Yun1sveau repo Mdulumudsenidrmuznssunmsitundnninduagaaianannindinmevaninae Seuly uag

BnnslunnsgBuiulunnuvesnasunuwagnsnenseEnuLINSNGduraInamus

v
£% P '

4.3 YaAvemanningvsenstasnve a usududy desdiyaandulumuaunisnisiuiuninisnisid

YarvemanNIngvisen1ansigeuinndt (11%e x (1 + discount rate))

Wil s1and@e = Maiinesutissliungdayandndieniadua@endnningvsensiaisnu reverse repo

4.4 nMamsagarvemdnvingusensiansive a auiu Widulumumdninaeidsd

4.4.1 YaANTRIMENNINGTonI1a5NTeNINNI (UAAN reverse repo x (1 + discount rate))

4.4.2 Tunsdlfyarmdnnindvsonsiarsiive a dutu ldidulumuaunislu 4.4.1 ViendnnisdesdenTvigdyyilou

0] (77}

4

n3suaAnsluly vsendannindvienmansiiannsaldlunisvi reverse repo Tdnaau weliiyarsiuvemanningnie

asasnFenazningdunleunndinandulunuiinisdngs meluiuinisdaaniuiyarvdnninduiensiansiive

anaanInaunisiu 4.4.1 Vuwadunsdiniud.4.3
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v a '

4.4.3 Tunsalnadnsnuaun1slud.a.1 uanswadyamvewmanningvsensiansive s duiu dyadtdesnityac reverse
repo x (1 + discount rate) {udruaulaiiu 5 aruum wiskiiu 5% 28351730 LawaswIulaazAInga Laziing
muuatesninabiludygrdslamuunlaefiarsunistladoanudsswesadyey (counterparty risk) La2 USENINNITE

Y

lalgufiunisany 4.4.2 Alg

4.5 m3fugadreverse repo M 4.4 TiALIMAT
4.5.1 AN TIAdesiuiuraUselorininemuiislasuainreverse repo AufiviuninisAiuim

a %Y

4.5.2 amnandusegsnsu vieduwnsnusengnives reverse repo Yngsnssuiinesuiletiue

o

WeTBRsIRULaY

IR |
[ a al

Toanasimunliauisadsfudiseniinnugsnssulaginssuniainvanningviansasndensensnddunlouniu 4.4.2

(913) ve3gINTTUNANIN reverse repo T18n150UlG

4.6 discount rate fithanldlunisduan seadunsimustulaedddededernudswesedyey ndnnsng viensians

NYowan

daufl 5: ganssuUszsnnsTRBuvanNINg (securities lending)
soadulumumdninasilunisasuded
1. Ay deslgdyandninendadudlisulueygaliusznougsiandnnindussinnianisnsBuuas sy
wdnning (SBL) Inelunsdifigdynrfinaninssyhnmslugiugdunmesdty fudeuduyaaadsifiannsalsenougsia
wsaAniuAanslanunguunelng
1.1 glasulveugnusznaugsianannindussianianisnissuwagvigunannsne
1.2 swipswisUseinelng
13 ﬂamu?fy\luvj
1.4 sunasiitemsthiduag msdieanuisyseimelg
1.5 SWIANTWIYE
1.6 USEnIuYu
1.7 US¥nwanning
1.8 Us¥nUseiudin
1.9nesuauyAnaTiyar VNS Auresamuusag ek 1 duumiuly
1.10 nawuimiaviungdisvnis

1.117iAyARadUAUTEITINIUN.A.0. AVLALTLLFY

2. ndnvindligy seadundnnindfieglusyuuiulnuannindvesgudsurnudnning viendnningfisurnns

wisUsemalneyi vt A uuiensidoundnnsng
3. MFIMIBEENNANUTEAY USENINNISABIAWRUNITAIT

o a D N A Y 9 Y Y 2y v v o« v I o o o &
3.1 sflumshilinsnaiselsenuandseiuanngauie duuseiunisiigundnning lnedsadundnuseiusiail

3.1.1 [§uan
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3.1.2 #5181301A5g Ny
3.1.3 ananidu Mdgylddu dnstudin Ann vievudszugdu Mouiasnided USEnRuYY vsesuinsidng g
winzdnnetu Wudiinseynitu

+
U A=

3.1.4 fuanidu vise Mdya it 71 TSFC Wudean Al muaiuldluaumliiy 270 Tuluusiusendiuasidudiiiba
mvualdRudoniauniodolaiiu

3.1.5 fuanidu Mdyaldlu vve agn Mllengliiu 90 Tulfuwdiuiiesn il credit rating aeslnaeng

]

@

wilail
3.1.5.1 il issue rating %39 issuer rating EliﬂuéJuﬁ'ULLiﬂ Iﬂaﬂiiﬁﬁlﬂu issuer rating faadu
credit rating lFun1nn138n credit rating izazéy’uﬁw
3.1.5.2 1 guarantor rating agludusu investment grade
3.1.6 ASIEANSULTE credit rating agludusu investment grade
3.1.7 nisdorUsziufisunenamdudidugoonliunnesuioduuss funsiundnnindliurinesu
3.1.8 fuannsieulunaandnninduisusemelng fifsedooglusvd SET50 el Tunsdifinesyulaid
weviensamulunsiansmu nemulzsundndseiudinadlila
3.1.9 MNYAIUYDNDIUTINAAIARY
3.2 ddunslvinesyuiinssudvivionsouasemdnuseduay 3.1 viedudumslagisaudeasinaliuisnians
anunsodsdutisenilionanndnusstudeananldlnendu
3.3 shanhwdnUseiunnus.1 fnemulingsuansluleuwdevereviorhlrliaunsadumumdnuss fuiuld 1y
ufunstssutnsenimudonnaduganssunslidumdoming dues
3.4 fsayarmdnUssiu a Autu snnndwidowindu 100% vesyarudnningility

3.5 lunsdlfindnusziuluiduan TihSuaadsnanlvawulaeiuiilunswddudsi

v v
v o

3.5.1 Rurhnluswimsmaisgnsosuasningruneanieinauy

v
v

3.5.2 Unskunnyae fdgaldtu feil

v o

3.5.2.1 UnsRunn wise fdayy ldiu isuimsmdled uSEntunu wsesuiasiiing e

[

7]
v v &

nzdanaududiinseyniu
3.5.2.2 fdayaldidu 7 TSFC Wudeen Advunfuldiiunumlihiu 270 Sufuusiiusendy
wazdushiteimunldtuilennuviodeldiviu
3.5.2.3 mdyaltitu Aenglsitiu 90 Sutfuusuilosn 343 credit rating oeamivoedladall
3.5.2.3.1 flissue rating %38 issuer rating agluguduuwsn Tnensalidu issuer rating
Foadu credit rating Al§una1nnsdn credit rating szezduse
3.5.2.3.2 Hguarantor rating 8glududy investment grade
3.5.3 #51E1901AF VY

3.5.4 reverse repo d@msuniansniasglne

4. dnwazlazalszd1Anresdy ) lTdy gy lldnwariazarsydiAyvesdyy audszniadineu

o o

& 1 o

AMENTIUNITANNUNANNINILALAANANANNTNE IR0 AU UALAEINUTTUUNY FyarBunaridundnnsnduay

<

nanUseiulugsnssunistuuaglvigundanning
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v
¢ v a

daufi 6 : gInssuUseian derivatives mwé’ﬂmmeﬂmiamumu

1. Uszlay underlying derivatives finesyuazididugdnanlddesd underlying sgndlnogmiwvionatsatis il

1.1 niwdauiineayuannsoasuld

1.2 Sasmonide

1.3 Snsuanidouiu

1.4 1AAR 19U credit rating %30 credit event Hudu

1.5 fudiduile fudfifesdusznaudududmiodulsna 1.1- 1.4 vi¥e 1.7

1.6 fuififesdusznoudusuiinm 1.5

1.7 underlying dunudidniinauiuaifisiy

Tunsdifl derivatives 81985/ U51A1989 Underlying 198U TIATIEBeisnaNFBaduTIATaTY (spot price) H3D51A1
FryaTevieaii (futures price) wintiu il 51awes underlying Suiilallasail wde underlying Mlussrusznouves

sriifanann aeadunvaususgianinanaaziameliagnaunsviatese

2. Waulyn1samu USEnannisazaiunisasuluy derivatives lasowie

- 9 9

2.1 n3td neausnlaszyieiunisamuly derivatives wag underlying ¥a4 derivatives Magasyuliagig

Faululasanis

'
@

2.2 WHunsdiduedyailu derivatives agndlaegamiledail
2.2.1 derivatives on organized exchange

2.2.2 n3dhllu OTC derivatives TuUszmelng desdiadyyrdndiendadu surmswided suinsid

v oy ¥
L = Y &

NOMINERNIEIAATY FIunuPeuiy derivatives #3BKAN derivatives
2.3 lunsdinazsieadinstssniliienisdweududiile derivatives uanas duAuudondunsnddunnesu

a awv

anunsaamuld vl lunemuasdudlavssuneurselimiiidwevdusiuinu

o ¢ a a ~ . & o a
3. AANNUNNAILELNTA underlyine LUUAYY

Tunsdifiderivatives & underlying \usfuiinu 1.5 - 1.6 sdifnandesidnuaeeidl
3.1 usrififinsimusisnisdwaliodisdaau Taefinssyyunasdeyaves underlying vietladesing 4 9
wldlunisiun waednsiunadvdiidulagiumuanumnzauvetesiusenouvesisil Wil underlying wie
Hasudenandesinisiadeulmauanzrainegadudaseie
32 Juswiintdnuazedidlnogrmisd
321 gaiiitinsnszaneseghafivae Tnedusadiitdnuvasladnvaenio
3.2.1.1 fuiiiosdusynauusaziafitmintesniivdewintu 20% vosiminiamun
3.2.1.2 suiiftesddsznausilasamiditmindesninvtewiniu 35% vewhminnaalunsel
Adulunuannzaann lneesAusynausisudeditminlifusnsfifmuely 3.2.1.1
MsRsNNSsTaNE TN 3.2.1.1 uay 3.2.1.2 ideniesdussneuiiisatasiunesd

Y3 UNUAULINIITUN
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v

3.2.2 fuidulauenan 3.2.1 Midulunufeulvasududsd
3.2.2.1 \usrilfiflesdusznoulunmansvidedyafinesuaansamulalagnse
3.2.2.2 Wefwniuamumudagiu (pro rata) wedlounilvinesyuamulunsiansuiednyan
thilpensudalimadulunundninms single entity limit va3nasyuiiy
3.3 | HJusvdldsunsiaulasaoiuiiianuidefouasyiuihilldosadaszanuisndnms sisd mnvsng
antusinarduuisvluaiovesisninnisuidninnmsiudesdalinmsnstioatumudaudmmayselovioged
Usgdvsnmeie
3.4 fmsuansiviidu q edrwaiiondulszdmniuwhmsihudediinnausdeyaegnsiumanisal
3.5 lunsaidusuituile fuldfnandesiunalngliuadoyasridaansenuvemhsnunemsves
UszelnevdesaUseime visarunainsaauiuasuimsiiuisminmsuandlsiiiuléiniinsduinme sfimundvil

fananaunsaarviaudns It uialfsg iz ay

4. vannaeinsIalvisinindduiesmadanist1senilaunssnniy (cover rule)
UEnIansdesdamianindduveinamuniauninuasiianmaseduinnuiiismedeniseiineswue1ades

Frsznilnudennaniie derivatives dugnaslinaaaariladamulu derivatives u uazidulumufidineu na.n.fvus

5. MANAUTLALLALAINSTUNTAMNUNTTngUsyaIRNDN1SARAILLEES

'
=]

lunsainusendanisasuly derivatives 1 underlying liledufeiunsnddunazanainuides msamuly

derivatives sanansaaduluaundrdnaun.a.n.fvun

6. vannaaLaLANamSuUn1sasnuly OTC derivatives

USENInNISAe9Intrddennadly OTC derivatives At

5 a

6.1 Wigdayadnihenilsrmuinuasulaangfisssuves derivatives i usEmdanisnsiuynium 15 uaziugaving

vosusaziiiou vl lunsdififuianaduiungavhnisvesusendanis iewauazudwarmgfsssuneluiuihnmsdaly

o w

6.2 Tunsdininmnnisaifdmansenusesinvederivatives agefitivdnAty TiRdnandndenieiuinuazuds
WargAsITVeY derivatives 191 USEMIANITMTIUTIUA

6.3 Adayaydndenilsduseulviin1sdnegiug derivatives Waus¥ndnnisieseld

7. ndnnaeidiadudniunisdwduadunnly credit derivatives

LYY

UEndansiesufuRnuteuludall

alucredit derivatives lalangiiian1sanAIULEL LN

o

7.1 Wlugdey
IQ.Iil.J = v v A

7.2 indugdaldienizcredit derivatives filldnuazassgsnssuvisaifisufssiugsnssuseimilsegndla fail

Y

Y a

7.2.1 Credit Default Swap : @3laun n1sanaslugiueddeuseiunuidesriunsaniiiieatesiv

'
=]

ANNAsatuNSEIsEnian obligation YaagynURIY oblisation W lneRdnyyNeglugiugdvigyseiuaiuided
MIERNIUNEAosd1srRunutennas@euseiuamnudeaioia credit event Julngazinalitonnas@ouseiuninudes
asuimuaiud Qunsdiflaiia credit event Tonnasazduaaluiuasuivuaniuuns) il laid1 obligation agdliies

598N154#87 (Single Name Credit Default Swap) #38 obligation fivags1ensgaivualiguieUseiuaudedniii
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v

Frszniilodin credit event %uﬁu obligation senstasenimiladuseusn (First to Default Swap) viaudlewin credit
event Juify obligation ﬁ&lmﬂmwmwﬁﬂuﬂ&ju obligation Faazfimstrszsintuansludiwosdunindsedy us
fonnasazasuimuaiioin credit event %uﬁ'u obligation Vlﬂiwmﬂu%ju (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap: #sldun nannadlugiugdieussfunnudeswesduningsradsiiin
MNMsanasUBINaneULUTiaz U Funindgsnids lnefuiouszfunnuidssiinssynituiias snenanouunulusng
Asiviodnanaoediisnideiudannendonuitaganasiu uazdruiianas (i) vesyargfsssuvesduningssda e
wanfunsiiieussfuanuidssslounansuunuuazdniiiistu (i) vowamgfssauvesduningsds
Tfufeusefunndes suninaziin cedit event vionsuimuadagn (nsdllsiiAn credit event)

7.3 fedlddnyyrunsguniuiitivualaginternational Swaps and Derivatives Association (ISDA) 3odayayn
wmsgudunuiidiinnueonsu Sdidennasiiidnumedel

7.3.1 dnaldderulaniunguane wazlidavieudeiunguuieimenanninduasnainnanningvie

nHVaNeduY

v
a a

7.3.2 laifidomuuaiiviliandanuua i lussiansuismviniedgy@evivarmiidicredit derivatives tu
UNGRERHIERIN

1INY o

7.3.3 Liifidedmualvinesudsswaldninudemeliunedayan
daufl 7 nSnddudunddnauauznssunis na.n. onannusiuiNlunenamIeningdudunddnvagiinuoaieaiu
dudl 1 69 @il 6 TnglasuanuiureunnddniuauenIsunIs n.a.m.
3.13.2. Uszunvasnanninduioningaudu wsen1sunennalaedsdunazamuludisussma:
UIEndnnsazamuvisokalusyleviliangnvanning niwddudu vsemnennalagizduedlaegmilaivievany
28 MUNUTENIARENTINNTANUARIANY UTENIARMENTINNT N.8.90. MSaUTeNAdIinuANENTINNIT N.8.0. A1UA
Aeralull VuuslunsdiivsemanugnssumsinuaaInne. Usen1enaenIsunis n.a.6. vsedinuanenssunis n.a.o.
Tmnuiureunsefivssmaudluniaiufuussinvnsoanvauzvomanningnionsndaunsonsmnennalagisou

@ ' £%

il nsavulunsiansusedygilusisUszma asiaisuiedygininandesausveniadunsyidygiludsenand

17

o & ¢

mhegumduguanundnninduagaarandanningniduauFnariyves I0SCOnIeniin1sveviglunatandnning

' v
o v o

faUsemeanduandnves WFE vsadunsiaisvesusenninssaziauaviely GMS

doufi 1 ﬂszmmazqmauﬂ'ﬁmammmsmqn’mil,‘fausmﬂimwﬂﬁ"a‘lﬂ
1. UseLanee9nsians Laun
1.1 asranswisnsUssme
.11 WusUng
1.1.2  ARuAas
113 vun (Wivwsjuiudasanin Mudouius uaznsnans Basel Ii)
1.1.4  fuaniu

o

1.1.5  sadygiledu
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v Y

1.1.6  ludAgyuansdndiiazdenun

9 Y

saa

117 Tuwansdnslunausslosind underlying \luiusUnswiovur

¥
N o

1.1.8 A998 UNANNLSNwaEYIUaLALINUATIEISUENIN 1.1.1 - 1.1.7 auNd1naunInuaLnaLiy

1.2 avansfwmiiiausinadszma (ldsaunsans Basel Nl
il mndinisldansuvasanmanasianshamifmuiviuleensmusulauiuiuun usendanisfasdiming
unlaaunniely 30 Tuduudiuiinesmusiulasuiuiu ngluseninsnssesiiaidinan ditedn vseninnisinisamu

Turiusiang
1.3 eqn

2. AUENUAUINIIENTUA NS NN ITIUNITAINY

nindauiuseninnisaganunsaamuldniy 1. desdnaaudfvewmaasnuvdninueiiasudu fel

2.1 lifiderwuavseReulaivilidamuianseniumnnninyamduamulunsians

2.2 awnsawdsudeld (Mudnsdindu duantu viemdyy ity Alideulaiuvdsuliowsnamuls

aufiunstiinissuleudnsisensaslunsaslanudsnsinguunedmun vieliReululvinesuaiunsaviefugeenns,

a15la)

2.3 {feyaiedniunsiansnuieninnisannsaitalaiednyseneunsiasaundedulaamuldegsatiae
wazdidayasiaazviouyargisssy nedeyadinaifesdidannunaroyaideioladdnimundnivinsduiun

gousulusyauana

2.4 lunsdimidunsamulu duaniu vie fdyyiliitu floenasansianaraitetiseniinsd dauandu wie
ey ldidu é’fﬂﬂa"nﬁaaﬁmi%"umi’aﬁa%’maﬂmqﬂﬂaﬁaﬁ

2.4.1 SWASINNYY UTEMRUMU viSe UTEMAsAnnadies aungvaneiniiessiaanitunsiy

2.4.2 sUIANTRRUAY

2.4.3 5UIANTDIANTANATIZA

2.4.4 suIMIioNSINYRTLAYAVINSAINITAYAT

2.4.5 SUIATIAUNIEUAVUINNANLAZIUIAgouAsUSTIAlnY

24.6 suimsifiensaeenuazidiusssinelne

2.4.7 suAIEaILLiIUTzIAlNgY

248 andunsiusieUssmaiifidnvazyihusafeiudfulinau 2.4.1 - 2.4.7

vy | + v
[ ¥ o o o

Vsl nMserfansenssusesiinandentunisenianienisiusesdinenserdeenda visduiusiudmende

o

(0n3) auitszylilu duandu wie Mdyalddu de
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dauil 2 : wIndRuUszIaae CIS nsdlfumineiiniseenagneldsfungurunednsuszme
1. finuandiuazfulunuvdninasiunsamuufostudotmuadmiuasarsmnsiuinluludud 1

19 2.1-23
2. WHumhevesnemu CS ssssimaiitdnuuedal

2.1 mseenuazmaausvsegnelimsmiuguatesmhenuisUssmaiffuguasmdnninguas
nanderevdnninddaduandnatiyue 10SCO wialumhevamamu CIS sslssmeaitnistenslusaindons
vdnmindensusemaiiluandnues WFE
2.2 CIS operator ¥snamusananagnelinsiiuguavesmienuiiuguaiiduandnandiyues 10SCO

2.3 Tunsdiinesusiluamulumisvesnamu CIS fsUszmea naau CIS dsUssinadananidedet)
nelivaninauainIsmiugua N159en NSk LLaxmﬁmmié’m%‘uﬂamwﬁaQamuaw&iammﬂizmﬂﬁgu

o w '

3. Uizmﬂﬁmm@LLaﬂﬁLaumnwm&Jﬁ\ma'nﬁumiﬂWﬂ,ﬁmmﬁummﬁamuaEiw,ﬁaqwaﬁgqﬁ auTedoussmad
ddnauiviue

4. Tunsdidumsamuresnewuriluniisvenamu CS dsUssne neaudanardesdmsdndanisiiulianensdifivg
$udulunsuivisanmeseadunmsdirsmviniy werilulouensamudsd (dldfunisamulumiisvesnaau as
iaUssmadaunesunmvesiiiasulunosdiuia)

a1 fimsasplunindaudadulssnmuazslafeiuiinesusim asnsaaspldludadiunnnimiewiniu 80% ves NAV
yoanasyu CIS saUszimaiy

4.2 fimsaspulunindduileliBiummudndiu (pro rata) wdlduadulunumdninasi single entity limit v8snasnu
sy sieil wdninasiindnldlEiunsdinindau

)

ndu SIP

4.3 finsawuluningdudieldiSiuunudndiu (pro rata) winldwadulunamaninast product limit dmsunineadu
u SIP veanemusImUY

4.4 finsawuly derivatives Mdulumumaninasi global exposure limit 983 NoIUTIN WY

5. Tunsdinnesmuniuiiawesivamulumihevenasmu CIS deuseing nawu CIS srdszinadsnansasldlinaauid
1y ° = % =~ s v " & Aaa o & & & 1 wa 1 =1 Yo
anvaziuesieatunemusiiawes uwidunsdndanudnlunazilulselovidodtoniisamu Nl nslasy
Aaiureuandingu laeneunisamu vigndanisdesdalifinisdamedoya wgnaninudndunazasssuioud

Werdesiunsamuludnuazdaindnlilumisdetviudie
daufl 3 : niwdduusznndurinvasanttunistudsUsanarsansiasinslsemaiiiisusindudin deadudurdin
TuanrdunsiuinassmavsensansinUssimaiiisunihtudnvesSudhnifidnwagius s dfug Susdnaunngay

Tudsene Tudiun 3 : nSndauysenntuainusans1@seuwEueENn

dauil 4 : gInssuUsEIANNsPelauiideuay1u1eAu (reverse repo)

Toodulumundninauanidnanuanenssunig n.a.9. MU

dauil 5: ganssuUszavnsigunanning (securities lending)

Toodulumundninauanfddnauanenssunig n.a.9. MU
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dauil 6 : ganssuUsTAN derivativeslusnausena munaninaeinIsas Ul

@

1. Uszlay underlying derivatives inesyuazididugdnanlddest underlying sgndlnogmiwvionatsetis 1il
1.1 niwdauiineayuannsoasuld
1.2 Shsmenite
1.3 Snsuanidouiu
1.4 1AAR 19U credit rating %30 credit event Hudu
1.5 fuidduile fudififesdusenauduaudmiosudsniu 1.1 - 1.4 vie 1.7
1.6 fudiifesdusznoudusiuiinm 1.5
1.7 underlying Susufidinausmunifiai
Tunsdifl derivatives 81985/ U51A1989 Underlying 198U TIATIEBeisnaNFBaduTIATaTY (spot price) H3D51A1
FyaunTovearanth (futuresprice) wihtiu vl s1a1v89 underlying Suiilaflasfail wie underlying Mussdusznauves

sriifanann aeadunvaususgianinanaaziameliagnaunsviatese

2. Waulvn1samuusEninnisazaiunisamuly derivatives lanawile

- 9 9

2.1 n3al nosuslaszyfeiunisasuly derivatives Uag underlying ¥e4 derivatives avasuliognadaiauly

AT

'
@

2.2 Bumsdnduedyailuderivatives agnslaoeamildail
2.2.1 derivatives on organized exchange

2.2.2 n3dhJuOTC derivatives Tussuszma fosfigdaadndieniaduiifyaaadildasueyginliusznaugsia derivatives

NALA
{ <

negneldnsmiiugualrennenuituguasundnninduazaaiemannsndniluaindnandayves 10SCO visemily
dUTNYDIWFE
2.3 Tunsdlfazdosdimstiszuiiensdwevdudiloderivatives ugnas dudniudendunsnddufinasuanunsaavu

16 visll lrdhnesuaziludfidvssuneunielnthidwevudusiuinu

U

3, vidninausiiiadunsdl underlying 1Hugial

Tunséifiderivatives & underlying Wusadianu 1.5-1.6 uilsanandedidnvaded
3.1 Wudviidnsimusisnsdunail fegsdnou Inefinsszyunasdoyaues underlying vieiladesng q fianldlu
A wariimsannaieilidutaduauenumizavesesrissnauvosivil o underlying wsotladuninan
Fosiinsedeulmmuannenanegraludasede

3.2 Wusviindidnwauzedslnogianilaial

' ¥
Naa o '

321 fuiififimsnszaeiegraiivme lnadusednfidnvaslndnvaenils
3.2.1.1 suiiftesddsynauusasfiiuindesnimiewiiu 20% vesihmindawmue
3212 fuiifesdusvnausilafmidhihmindesnimdowiniu 35% vosiminimualunsed
Adulunuannzaann lnoesdlsynausisudediiminlifusnsfirmusly 3.2.1.1
MsRNsANNSNSTINETTNANY 3.2.1.1 uay 3.2.1.2 lideniesdussneuiifsatesiune s

U UAUNINDITU
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3.2.2 fidulauenain 3.2.1 Adulumuidoulvasufudd

3.2.2.1 \usrilfiflesdusznoulunsansvidedyafinesyuanansamulalagnss

3.2.2.2 s uniiuasmunudndau (pro rata) waileuniihnomuamulunsiasuiedyyiulnemss
wdldradulunumdninns single entity limit va3nasyutiy
3.3 Jusililasumsitannlasanduiiianuinidefiouasshminldesadaszanusimians sl windsnginanidu
fanaruduuisvluedevesuiindnnisuisninnistudesdinlrinasnstesiuamudaudmsmalssloviosneg
UsednSnmeie
3.4 fmsuansiviidu q edrwaidondulszsmniuwhmsihudediinsauedoyasgieiumanisal
3.5 lunsaifidudedifuie duldnandeshunlngliunadoyasridaansenuvemhsnununsvesssmalne
vidoraUsema vieAmnunIeauduasuimsiivisndnnisuandiiiuliiiitnmsfunve siimundvifngn

A13150aL U ATINWHB P pE 1IN EY

4. vannaein1sIalvisinindduiesmadanist1senilnunssyniy (cover rule)

UEnIansdesdamianindduveinamuniauninuasiianmaseduinnuiiismedeniseiineswue1ades

Frsznilnudennaniie derivatives dugnaslinaaaariladamulu derivatives u uazidulumufidineu na.n.fvus

5. MANAUTLALLALAINSTUNTAMNUNTTngUsyaIRNDN1SARAILLEES

'
=]

lunsainusendanisasuly derivatives 1 underlying liledufeiunsnddunazanainuides msamuly

derivatives sanansoaduluaiundrdnau n.a.e.fvun

6. ndninpusiiiuudmun1saslu OTC derivatives
Uitndnmssesdaliiitennadlu OTC derivatives fsil
6.1 Wigdyadninevilsiunnuazudsyamgfsssuves derivatives 1 Uimdnnismsunniuil 15 uazugevine
vowusaziieu vl lunsdififudsnanuduiungahnisvesisnians dwauasudaaagisssumeluturimsdaly
6.2 MﬂizﬁﬁLﬁmms;miiﬁﬁdqwaﬂiww\'aﬂmmaqderivatives aegditiydndiy Tiie Tyaudndhevdnnuay
WAAANERATIIUVRY derivatives T UTEMIRNIINTIUTIUA
6.3 Adnya1Bnievildugenliinisdegug derivatives Weuisminnsiesels
7. wéninasiiiududmiunatuduadaanlu credit derivatives
UiEninnsesufuifnudouluseil
7.1 Wnduedygilu credit derivatives Ifameiionsanaudsasity
72 Widugdyanlfians credit derivatives fiidnwnrresgansmvdoifisuifsatugansuegimisogdln il

7.2.1 Credit Default Swap : @slawn n1senaslugiuzddeuseiuanuidssiuasiniliieidesiu

'
=]

ANNasatuNsEIsEnilanu obligation YaagynURIY oblisation W lneadnyyneglugiugdvuigyseiuaiuidesd
M3ERNIUNzAost1srRumutennas@eussiuanudsailoia credit event Julngavinalvidonnasgeusyiuaandes
asuimuaiudl (lunsaiildiin credit event Yonnasavduanluiunsuimuaniudnd) i 1341 obligation 9z

598N154#87 (Single Name Credit Default Swap) #38 obligation finatgs1ensgaivualiguieUseiuaudedniii
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Frseuilidleiiin credit event Juiu obligation s1eAstas1ensuidadusiewsn (First to Default Swap) visewiiain credit

v '

event Yuriu obligation s18n15laTeni1sndislungu obligation Favziinistsesmiuamzludiuvesdunsndsiouu ua
JannasazATUNMUALeLAn credit event Yufiu obligation yn1eMslungy (Proportionate Credit Default Swap)
7.2.2 Total Rate of Return Swap : @3laun n1sanaslugiugi@ouseiuainudsweasduningdnadan

AinaInNNIsanasasHanauLnunvglasuIINAunsngo198e Ineuiedseiuanudediniseyniuiasanenansuwulugn g

' '
A W o A a A

AnIednTaseMansBeiudnsinenilenunazanasiu wavdiunanas (i) veyam1gRoTsHvaAUNINGS198a 1

a

wanfunisifdoussfuaudssazlounanavunuuagdruiiiintu (§13) veosyadgisssuvesduningseds
Tfufeusefunsdes uninaziin credit event videasurivundya (n3dllsiin credit event)

7.3 fedlddnyyunsgiuniuiidivualaginternational Swaps and Derivatives Association (ISDA) 3odayay
wmsgudunuiidiinanueonsu Sddennasiidnumeded

v v v ¢

7.3.1 SnaldUsduldmunguune warlidavsendaiunguuneindmeranninduagnaiandnningviseng manedu

' ¥
o = o = '

7.3.2 laifidamuuanviniansnnnuua Llunsiaswiesnidys edu@eueaaving credit derivatives dua1edadoutdsld

I g

o

7.3.3 lufidervualvinesudesaldainudemeliundgdayan

o o

'
aa v

a9 7 NSNIAUDUNFTNIUANLATIUAIT N.8.0. 81N TUALANLANTUA18UaIUS DN NIFUDUNT D NwalzINUBUALINY

a1l 1 89 dwit 6 TnglasuAnuTiLYeUINAINUANENTSUANS N.8.0.

3.14. gasrdunisamulunanninduionindadudululszwme :

gadaunsawulundnnindwionsndaudu Wwalunindduvesnawmusinluussmanassuszna ;

'
aaa

Ustmdnnisazamuusedlidmanning wieninddudu nioninenualaeizou iadunindduvesnamusiu mui
U5ENIARENIIUNISAAUASIANY USEN1ARMENTINNIT N.8.9. N30UTEN1AETNUAMENTIUNS N.a.A. Nvua fesialuil
TunsalfivseniAnaenssuNsiiuaaIAL UseniAamenIsunIg n.a.6. n3edtinauamenssunig n.a.nUseniawily

Wasuuasshsdnisamu vsendanisezamulbiiulusuussnmaiudluioe

dauil 1 : damdrunmsamuidulumugesnnindduvsedduny (single entity limit)

1 | asnansnasgine Lidingnsndu
2 | asnEnsmasgEsUsene
2.1 nsdifl credit rating aglu 2 Suduusntuly Liddndnsndu
22 n3dlil credit rating oglused investment grade wisnd 2 Sususn | Lifusse
3 | v CIS Lidindnanaau

4 | JuhnviSeasasifieuwhduhnidsunsedeenasansiidnvazedidla | Ly 20% (3ol 10% dewdu

onamiladeil nsasulusnsszimaniediinse
4.1 1 credit rating aglusgdu investment grade Iniuidnianeginuseing lng
0.2 uswanseeudu il lwmeduhnvdensiansiissunadudseiu Henld credit rating kuu national
scale)
5 | aensfiidnvazasududed liAudanded ududsnale
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Y

5.1 usmananil anansimiisu vie egnifeeniaddunungmnelng asgenin
v3oanu1983 suAsmdvdisUssmaiildsueyaalissnougsisinans | (1) 10% vie
wdldgludszmelng (2) dwinvemsasiiau
lu benchmark + 5%
5.2 \Juamansiiidnunzedidaogmieial
5.2.1 feenduuidnannzideu
5.2.2 feeniimslamedeyaiunsilulnefisasdoamuuuy
filing
5.2.3 Tunsdifidussansiifidmuatutisevil desndwiawitu 307 Su
Tfuusifuiasy uaslalletidnuazans 5.2.1 vl 522 giaseniumansians
fanamdoaduyaaadai
5.2.3.1 5UIASNIEAIYE USENRUYL 38 UTENASARNEITLDT
MUYV IWIETIAIEAITUNITRY
5.2.3.2 su1A0RNEN
5.2.3.3 SUIANTONANTAUATIEN
5.23.4 suAsilosinYRTuAzaNNIINTINYAS
5235 UsiEveansesduderiegede
5.2.3.6 SUIANTHAILIAIMAIVUIANALALIUINL DURUSELNA
ne
5237 sumsitonisdseenuaziiduissemelng
5238 swiAsdaauwislsemelng

5.2.3.9 USYNUANNSNE
5.3 wauavglulsunalng
5.4 i credit rating agluszdiu investment grade

5.5 Tunsdiidunsansididvuniugisenil 11nnd 397 Ju duudiuiasu

rowuneilsuviosgluszuures requlated market

6 | nSwdausadl

6.1 A51ESNISNYULATUDIURAL S ULAUTRA LaAIRnIle

v v
v o

6.1.1 Wunsansnd asransimiiiou viernniidesndnaumungriuie | wgend

Y

Ine waziauevensasiuluiaseing vsogeonInnTumUNg Y (1) 10% %38
aUsne (Wilisinanuves suasndisdsnsUsenanlasuengy s i (2) Wwitinvemingauiamu
Usznaugsnasumsalvdlulsemelng) 1 benchmark + 5%

6.1.2 4 credit rating*egluszdiu investment grade

6.1.3 Junsiansnildnvazealag il

P a g e 26 | wilsdo¥yrudrudoyanasnusau (lasans)



namudanselnensiansull tevlaten 195
KTFF195 : e ? KTAM
Krung Thai Fixed Income FIF 195
D) ‘ Ussnnnsndau an5187U (% Vas NAV)

6.1.3.1 foeniduuivnaavsideulupanndnninduisusyme
ny videlusmndevivdnnindeaussine
6.1.3.2 FooniimsdameteyadumsilulnefisvaziBoan
Wy filing
6.1.3.3 lunsdififunsiansiifitmuatusisenil vesnimie
winffu 397 Fu tuudTuiiasu uarlilléfidnvaan 6.1.3.1 vi3e 6.1.3.2 il
mszcﬂﬂﬁummﬁa'ﬁﬁ’qnénﬁmLﬂuqﬂﬂaﬁnﬁ
6.13.3.1 qﬂﬂamm%’a 5231- 5239
6.1.33.2 antunsiussninaUssmaiiussimalnendy
qu1Tn
6.1.33.3 antunsiussssmanddnuneyinues
Weniuyana Aude 6.1.3.3.1 - 6.1.3.3.2
6.1.4 Tunsdifidussansiifiimmeutnsentl snnmn 397 $u Suusufiasu

Rounzileunseaglussuuves regulated market

6.2 ﬁqiﬂssmﬁﬂﬁl ‘ﬁ@: Feyeynil credit rating® aglusgdu investment grade
6.2.1 reverse repo

6.2.2 OTC derivatives
GREVEE
*nsgiluntsasulusiassinevieginseyniuligidnuneginsuseima
gansadentd credit rating WUy national scale
“nsgifunmsamulussussmaigdyaluguedinnseyniuigliduune

AUsEInA @unsaldentd credit rating LU national scale

7 | ninddudunenmilonniiseylute 1 - 4o 6 (SIP) saufuliiiiu 5%

e : lunsdlJuningdudail Wifidermunieniu single entity limit vos5ulndeenasiansusondya wiwinsed
U U YRR 2g1
1. RushavisensiansiiguminRusniiian1sAiluauveIn e us Iy

2. derivatives on organized exchange

d9uil 2 : §n51EIUNTAWUNAUIUAUNGUAINTT (group limit)

Useannsweau an3189U (% Va9 NAV)

msamuluningduvesuivmnuieniieglungufiants | ldifudnsilednsvdaiall wiuadnsilaazgand

Wenfunsenmadndugdyailugsnssunanisduiu (1) 25% 3o
UIHMAINET? (2) dwiinvemiwddunamuly benchmark + 10%

e - lunsaldunsndaussil Lifiderwuaientu group limit
1. Rushavisens1ansiiguninRushniven sa v ureeneanus

2. derivatives on organized exchange
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dauil 3 : dnsdaunsauiauIumMUUTENNNIWEaY (product limit)

1| Quhnudeasiansiisuyinkbuedin Auanitu wse mdgyg ld8u 706 - sadubihiu 45% wagluseudUyd

yaraaungrselng (dsamfsananlusinusuanavesifiyana Guusiunesusiu Aforglasensiiosndn
fanam) ugfeen fdsdne vieddynn fodl 1 9 Iedenusevoignaamu

1.1 swiesvieantunsduiifingrneenizdndau - nstnedulaldfunesusn fengnesu
1.2 suanswgdivd Auvdotiosniwiowindu 6 e vl

1.3 US¥nRumu e nesusToglasinsunniwie
1.4 US¥niAsAnNeITies winiu 1 U

1.5 uss¥veansesduieilegende
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