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2. lumiazeaneanu CIS Aingtlszme (invested fund) il Asil
2.1 MeanuaznisaueanzegnaliniamiiuguareisenusnlssmanninAuguasundnninduaznane
o o e = o A . ' . A
evannindaiuaniinandayres 10SCO vizailumiieaeneaey)u CIS A19Llsvine (invested fund) NXNN3
dy dal’ o o o 1 A g a A | Ao Ao ?/
gavne lunaingenanannindsalszimanduanninees WFE vireldunsansueqdsmindnsiuaziauaung
lunguilszmaauninirguusiinlag (GMS)
2.2 CIS operator 2asnasusiananagnielsnismiiuguazesmisenuiiiuguaniiluani@nansinyaes 10SCO
3. szmaniniuguanisauaaaae AINaaNaIN g IHANAN AT A Ue NN NETINE AN eTeLlssma
Pdminaminnun
4. unsahilunisaanulumicgaeaneanu CIS Aatszma nasudanaafiesdinisaianisftisldianiznstiiivg
Andulunisusmsaninasealunisdansawint waziulouianisaauasil (lWldaunisasyulumicaves
neanu CIS AvtszmATafunesmusaumedfnaauluneanuwi)
4.1 Ansaaulunindduiaiudssinmuazaiinfeiuinasmuainimamuldludedanlidenndt 80% vas
NAV 22908991 CIS fetlszineili
4.2 insasnulunindduilaldnsauininindndou (pro rata) wdalduafulinuudninned single entity limit
Lo co  wmye A a cn
209NN UTIL 19l ndninasisnana W ldiunsdininddundu sip
I o a dl yaa o % % o 8 . N
4.3 Ansaenulunindduile s Auininindndau (pro rata) wdalduadulininudninnet product limit
AmFunindduinlu SIP aasnasnuiy
4.4 An19aenulu derivatives Mflulinundninaust global exposure limit 299 No4YLL

1 a

AN 3: NSwaAUUsLAN KU/ NEaIRNTRASTRUANLSEIMANS ans1a1sAUsE AN A LR uENN

o

¥ a o a 1 A ] A = oA Vo dal
mmLﬂuL\mﬂhﬂﬂmmmuum3L\1um\1ﬂa‘zmﬂm@mmm&mqﬂ?:mﬂ‘wmmmﬁNutl'mmmgimhﬂ AN

1. SWIANINITITE L3EMRUYU vizaLEmiAsAnWesEias munguniadifaaganaaniiuni sty
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2. UsnEvAaIAsesAuTaNataAt

3. anTun1sRumAlszimAnd

a o ¥

neuzinuesReaiugFudnande 1 - 2

[

AUl 4: §5n59NUTTLAN derivatives ANNUANLNMUNNITRINUAIN

1.

Uszinn underlying  derivatives  nagyuazidniiugdtynyrveilesiuasnidasiinaadesiunisamuais
eds o o v o , . C A Y

nannusInanineunvue lnasiasdl underlying atnalaatanilaiTananeagnanail

v A dl [
1.1 nindAuNneI a1 Ay uls

. X
1.2 anseanide
1.3 ansuanilas R
a 1 . . A . k%
1.4 1A?AR LU credit rating 178 credit event st
1.5 underlying UANNAANENIIUNULALRNLRN
Tun3cii derivatives &198aifusA18S underlying 4198 AR 9B ananafiadiiiuganilaqiiu (spot price)
& o X ' @ . .2 Y X . A Ay g e A A .

NTATIANLRIATY YN IRUAWNUUN (future price) MUY 9K $9ALBN underlying faumvl,ﬂmmu %72 underlying

dl 3| & o a o U % dl s 1 b3 a) v 1 1 v
niuasAtsznavaassmiaaNgann [51’8\1Lﬂuﬂﬂ’awi‘u@ﬂqﬂﬂ’]’]ﬂ]']'}ﬂLL@&L‘]JG]LE\IEVL'J’Q?_I’]QLLW?“@’]E@"JF;I

. Rawlanisasnu uaa. azaiiunisaulu derivatives lastaiiie

= % A o ) . . . . = Y i o
2.1 ﬂimﬂmnﬂm:ummnumm\mﬂu derivatives Waz underlying 224 derivatives mmmu%fammm@u‘lu

TA39ng

'
o

2.2 \flunsdnilugdtyoynlu derivatives aeinslaatinemilanail

2.2.1 derivatives on organized exchange

' '
= [ = I

2.2.2 OTC derivatives lusingilszina fasdgdryryrandraniaiuiiyaeainlaiueunynlilsznaugsna

v T ) g7

derivatives agineldntsniniugualaamiseeuniiuguasundnninduaznaraudnnineiiu

anTnannyaes 10SCO vizaifuandnuas WEE

|
A

2.3 lunsiinazsineiinnsdnsevilfaanisdanauduaiiile derivatives mu@mm aumuumuﬂumwmum@wu

'
P

anansnaauld il lidnesmuandugilans funeuvieliviinidmendudiufina

AN anﬁmﬁmlﬁﬁﬁwﬁuﬁLﬁmw‘ﬂﬁiﬂmiﬂ?wwﬁmumizgnﬁu (cover rule)

a v o % o vl o o t:lld = U ° t:ll = 1 dl v
13Endnnssiesdnliinindauzeinewuninnininuasianmasesluduauiiieanasianissineauanases
dnsznipudennaaile derivatives dugnatlinaannainliaulu derivatives 1 uazifulniundninau

ANUUA

=

- AN UTAIRNANEMFLNsaURRTRn sz asAiNansanANIAR

Tunstin uaa. aenulu derivatives 7 underlying lafld@smsnfiuningdadunazanannudes nnsayulu derivatives

sananasfaatlulinungninaiuninue

. MANNUITANANAMTUN38UlL OTC derivatives
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151nann9sasdnlildannadlu OTC derivatives sail

a ' a

5.1 WigdtynyrgndranilsAuonuazudayanigfiossnaes derivatives 1 L3EMARNIINILNNIUN 15 waziu

]

o o

gavinevesuazidew el Tunsdifidu Na190 I uTUNYANINITIRILTENTANTT THATUIDILATUAIL AR

a

gRsssunaluiuinnisdal

]

a o o 2 o

5.2 lunstiniiamensnindanansznusiasAaes derivatives atnsiiiaddny iadtyyrandranilsAuaniuas

' a

wiayarAngRsIINTed derivatives 19 LAA. NaLITLT

]

b

1o = a P ¥ . . = a e o 1% 1%
5.3 A zytyfmﬂNﬁﬂuumum@u‘lﬁuma‘mwﬁﬁu: derivatives LN@U?HV}’Qﬁﬂ’]i?’ﬂ\‘i‘llﬂvLﬁ

- ° &

- vdninousiisAng i adniugdeyounlu credit derivatives uaa. siasdfjiRnuteulassil

6.1 iugdeyaunlu credit derivatives Ifaniziveanisanaauideyintiu

o

o

6.2 Wnugdryeynliianne credit derivatives NNANWMzaBIgINITNYTNRLARALGINIINELIUTaENg LA

o

o

X
AN

6.2.1 Credit Default Swap : %QVL ALLA mimrlmsl,uﬁ’mym@ﬂamummmmmummmmﬂmﬂmqnu

¥ o o

ArENsn UM NSz obligation TeaEKNUANN obligation i Tazie wonfedlugiugdane

o

dsziuandeiiniszyniunazsiesinssRuanindennasialssiuaauideauiiodia credit event 11
Tnaaziinalidannasiolseiuaaudaasuniuuariui (lunstinldifin credit event faanasazdugn

Tuduasunivuan ndni) el 1adqn obligation azfiiees1anisiAan (Single Name Credit Default

¥

A . . =~ =< o 9 o o PR A o X d a .
Swap) %72 obligation Hua1EITIENITIN1MUA AL eLsEAUAIMRERINTI T sz uBeLNA credit
event AU obligation sean15las1antsvilaflusausn (First to Default Swap) wirailaiiia credit event
X . o 4 . 4 A . .
2L obligation  918n13lATIEN1INIalUNgH obligation  BeariinsdisriAtiuanzludiues
Aunindaeiiu widennasazasuinuuadeiiia credit event Tuiy obligation naan1slungw
(Proportionate Credit Default Swap)

6.2.2 Total Rate of Return Swap : @4ldun nsmnasuguzigedlsziuatinideseesdunindgredeiiinann

a o

= Vo cY a ¥ o = IS o o !
ﬂ’]ﬁ‘@ﬁ@\ﬂlﬂ\?ﬂi@[ﬂ@'ﬂLL'V]LL'VWZVLQ?U@’]ﬂ@uﬂi‘Wﬂ@’]\i’a\i Iﬂﬂ%"ﬂ’?ﬂﬂiﬁﬂuﬁ'}’]ﬁ\lL@ﬂﬂﬂﬂqizaﬂqu'ﬂyﬂqﬂ

'
o Ay a o

NARAUUNL USRI AINYTMINARLIFNNANNBIA USRI ARNIL AN AALANAITU WATAIUNARAY  (B1H)

' a

2DIYAAEAITHLDIRUNTNE19BY INauanTuNI s TelszAuAMATIRz o UNAABLUNULATAIUT

]

' a

Ql 5 v a o oY a ¥ o VY o dl 1 a .
VANAIU (DN) °Il‘ﬂ\‘13>l,j2\]V’]’TF_Iﬁlﬁ‘ii‘ﬁ\l"ﬂ@\muw?WF.I@’N@\ﬂ‘Mﬂ‘LIa"lﬂﬂﬂ‘izﬂuﬂﬁﬂﬂL@EN AUNINALLNA credit event

]

viramsunuadtyoyn (nsaildifie credit event)

6.3 Fing ST LTt Wmmﬁmmwmuumim International Swaps and Derivatives Association (ISDA) 7o Aouaun

\
o o =X Ay

mmgm%ummﬁémmmmmu SR ennaTingnE T aaT

6.3.1 AnaldivAvldmungunne uazlidnvieudaiunguunadnfrandn ninduazaaraudnninguse
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o a 2 a A

6.3.2 ldfdanuusinilidansinmualdlupsmasuianitivisadry o deaaaaaesuing credit derivatives 1
URENGRIGES
Ny o

6.3.3 liidanmunlinesusiesnldaandemeliungdoynn

v '
o v o

X oy pd 2 Y A R B P S %
MU ﬂ@mu@wmnumﬂﬂqmm’]mmu@u IAun peansuiindau ‘um’mmLbnfaa'amm’mmmmmnﬂm (Non-

o

Investment grade) m31@1suHNldlAFUN1IAREUFLAINUNTRDe (Unrated Securities) lagdulimnsinousin
ANTTNUATUZNIINNNT N.A8.F.N1ULA

3.14. dnadaunisasulundnnindiisenindduau iedunindduzoinauem :

a o o

dmsndounisaaulunannindiizedunindan naillunindadusasnamusonlulssnauazsinalssme -

a o o dldsxdl o o e A vrqdl A Qddll dll ) dl
UiEndnnisazamuiizedlizamanning senindauou viamnanualaedsauieiduningdureinasusn nui
A11INIIUAIZNITUNIT N.6.6. ¥3RUsEN1ARNTINIIUARIZNIINNIT N.6.50. WTBAMENITNNNIAAIANY YFTaLlEN A

o o v & ad e o w o
AUENITHNNIAATIANUW YszniAnnvuuasssallil lunsaindriinauaniznssunis n.a.n. sznaaudladasuulas
dmandounigaanu isEndnnisazamuliiullaindsenianudladoe
nafmiunn9a99UI89N09Y)1 buy&hold LFENAANITANNNINARBNATUIUERINAIUNTAIUEMTUNTNTRUN AN

Tnelddoya o Funfinisasmuils

d9uil 1 : aRgIEIUNMTAIUNAIUIAINGRaNNSNERUUS AR (single entity limit)
A o oo o Ay Ay o = o . . Lo Yo Y A o
vnnewig: Tunsdiduninddusas ldddanivuniaaiu single entity limit 289530 eannsnansvivesdynyn
% ' a
WAdUsNIT
1. RuhnuisensansiiauvinRueniiensqiiuenuaes MF

2. Derivatives on organized exchange

i UszLnnnswdau ARTIHIU

(% a9 NAV)

1| ms1ansnimiying ldandndnsdan

2 mmmimﬂ%’gﬁmﬂixmﬂ

2.1 N3l credit rating agflu 2 duduusnaull Tanindnsdau

2.2 N3t credit rating ¢ lusEAL investment grade wsiANgn 2 duduuen | Taifiu 35%

3 | i CIS Tanindnsdau
4 | BuhnisensaiadeuwiBulnfgiudnvisedesnnaansianue Tadifiu 20% (vizelaitin 10%
. A o X 4 o :
atinelaaeinailedsil Wariunisasulusinalszing
a . . 1 o . A va o a ao
4.1 « credit rating ’ﬂgimmu investment grade NTDHNNITEHNWUNANAILUN
4.2 \flusurseendu 1l lwnizRuhnisensansiigunaiugsiv agrinatlszina Tnadanld

credit rating LU national

scale)

¥

naalasugnngsansuilsngtlszing 6M30 18



s ada
Ua UgzLAnNnsSneau

ARIIHIU

(% w49 NAV)

o

S o =
ATIANINNAN UL ATLHIUAIT

5.1 \flumsnansuil neransieniineu vsednn Ndeen

v
v o

PEUAIN VNN
Ine videanaaessunA s alndan sz ldueynynldidszney
genasuAsm it lulszmalng

5.2 lummansiinanezashslaetoieil
5.2.1 geanidutddmaanzideu
5.2.2 fisaniimaDawedeyaluniaiall taefineazduamuuuy

filing

'
|

5.2.3 Wnsadifiilunmansitiiuuaduinssuilfieandviewiniu 397 4u
Tuusfufiasu Al enezny 5.2.1 vide 5.2.2 flanssyniiu
Wmmwmiﬁqn@mr?”vauﬂuqﬂmﬁqﬁ
5.2.3.1 SWIANINTE LSMRUWYL WeLTENIAIRANeTaf nu

nUHIEIAEgINAan1tuNsRuY
5.2.3.2 fUNANTRANAU
5.2.3.3 SUNANTANANTAIAIIEYH
5.2.3.4 SUNANIReNINHASLAZ AN DN RS
5.2.3.5 Uiiﬁmmaﬂmiﬂqauﬁ@ﬁ@gmﬁﬂ
5.2.3.6 8UIANINA LN G UTNRTUIANA N LA TN ALIDN LN T 2N A
Ine
5.2.3.7 sunanaiiensdeeanuazindnuisssmnelne
5.2.3.8 sUNATEAA NN sTInA lne
5.2.3.9 LTEMuannine
5.3 auarnelulsemelne
5.4 H credit rating 2¢/luszAul investment grade

5.5 lunscifldunmansfitivuadudsziinnnndn 307 u duusTuiiaomu

k% d’( = A I
mwu‘v]:Lmumﬂ@g"tmzumm regulated market

o

TaiAudm et wdausdnale
AZEININ

(1) 10% 38

2) ﬁwﬁnmmmmmi%mu

11 benchmark + 5%

2
o

6.1 PIAIINHANHULATURIUGIT

' v
o o

X
APNTURNTHN

=

= X 4 X4 s
6.1.1 Humsasuil asransnaniingm Nnu W?ﬂ@qr]m%@@ﬂ

AN PRI PR KT I
am3lnazgandn
(1) 10% %78

2) ﬁmﬁﬂm@\mi"wﬁﬁuﬁmnu

¥
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Uszinnnswdau

ARIIHIU

(% w49 NAV)

ngusneng LaziaueINeATan s lusn sz M?‘ﬂéﬂ’ﬂﬂ'afﬁ]l%\i
%ummgﬁmwmﬂi:mﬂ (b6 L9 AN IRITUNAN TN T
lﬂ"N‘ﬂﬁ‘xL‘Vlﬂﬁiéf%ﬂ@i\}m‘,’]mlﬁﬂ?;‘iﬂ@ﬂﬁiﬁ@ﬁu’]ﬂﬁi‘W’]ﬂjﬁf;ﬂu
Uszindlneg) vizailunsans Basel il

6.1.2 # credit rating a¢/luszsll investment grade

(nechiflunisasnulusnalszmeavdadinissyniuiigianuies

ANz anunsaLaanld credit rating WUU national scale)

'
o ' o

6.1.3 lupsansifidnuazatslaetnamilol
6.1.3.1 ffaeniuFimaanadoulu SET videlunaintens
nanninefngLlszima
6.1.3.2 feaninadlamedayaidunsill lasfiseasidanniu
WUy filing
6.1.3.3 lumsilidlusansiisiiusdudnszuiitasndite
Wity 397 S Tuusfuiiaemui I ETanezA0 6.1.3.1

1.3.2 fnszyniumumsnansiananasetuyana

»

6.1.3.3.1 qﬂﬂ@mu%’@ 52.3.1-52.39
6.1.3.3.2 An1TUN17RUIEIINLsznA Nlszmnalnendly

ANNTN

o o

6.1.3.3.3 A011TUN1RUANNLIE N AN NANHELEAUB
weafiuyArannde 6.1.3.3.1 -6.1.3.3.2

6.1.4 TunsinilumnanansNRAMUATUT13eURNINNG1 397 1 WU Ls

o

dl L% -;{ = A I
UNANNU mmmummﬂum@@qlmzuu regulated market

o

6.2 §9n9IuATH NAATYrY1H credut rating agflusesll investment grade

o

(neahiflunisasnulusnalszmeangd:

o lugudiiniszyniuinianiun

agpingtlszing anunsniaan’d credit rating WuL national scale)
6.2.1 reverse repo

6.2.2 OTC derivatives

114 benchmark + 5%

nindauaunenwileaniseylude 1 - 4a 6 (SIP)

sauiulaiAg 5%
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#UN 2 : ARFIAIUNTAINUTNANUIUANNNGNAANIS (group limit)

Usznnnswdau

ANTIHIU

(% w9 NAV)

nsaauluninddusestisEnynisEnied lunqguianisdeaiuzenisdi

gty luganssuniean1siuiuLsEmsinga

a o o

Tiiiudnaladnsnilamail
U 1o 1

udausidnsnlaazgandn

(1) 25% %38

(2) BTNBeINTNEAUNAIU

11 benchmark + 10%

1Ny o

wnneuie: Tunsalidunined@uaail lufdanivuniaaiu group limit

1. RuenviFensasiiauwinRuenienisANL LN WYe9 MF

2. Derivatives on organized exchange

d9uil 3 : ang1dINNMTAIUNAINIMAINLSELAMNIWERY (product limit)

+ 1
o a A

2.1 fauandu viasmdny 1 198w 1dReulavuddauliaws MF 16
o a v o a aa o [y aa ~
andunsliinisiulendnsGanfeslunmanslinnidznisinguane
Awue vizediReulali MF annsnaneAugeenmnsansls
= = = A = a =

2.2 Guhnisensanaiisuwinduehnfidszaznainisdiniiu 12 neu

y X
2.3 total SIP finda 5 10949ul
(FoillaildAunisaaueeinawusnta uazneeu buy & hold Nadvuly

+
o

Fouanu Fadnyny 1Ry RudnvdensansiiauminGuran Adengy ldiiu

v o da (> ]
i) Uszinnnsndau BNTIRIU
(% w9 NAV)
a = a | a o a N o o Yo aaa o | a =
1| Ruehniisensansiieuwinludin dauanidu vizesodyondRu ndyeea | - sonduliiiu 45% waaaly
Al o A v T PRy
mmg‘wmﬂm (”Lm'mﬁqmm“lummimﬁﬁumumumﬂ@mnmq) M) seutliiyd Wuwsiiilu MF 93
o b 4 e o X analasanistiesndn 11 1%
fean §Asany vivepdtynyn Al N
. C 4L y LRALANIALIAENDIYY
1.1 sU1AN9YTRANNTUN T RUNANG M EaNIZd R AT e .
- dmgndnesiulalldiu MF ey
1.2 SUIANTWITE] o o D4
navuALUAatiaandnuTe
1.3 Ussniauu WinfiU 6 1AeY 19T L1y MF
1.4 Usninsnnnesies nieangialasansunnanvize
. oA A C e
1.5 UITEMAAIATRIRULTENEEBVAE winiu 11
(aautaningdaun MF 1H5ulaunssndnsnnainadtycyiniu reverse repo
1138 securities lending 1138 derivatives)
2 | ninsTausai sanfuldiniu 25%
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) szinnnsndau ANTIAIU
(% w49 NAV)
= A A . . dll vV
B7NBY)U UTBIALNITAMULBY MF 1iTalin17a9v)ulu derivatives tivalii
nindAuAINanNangyaannfasiuaIEnanw)
3 | reverse repo lalifin 25%
4 | Securities lending laifiu 25%
dl v 1 o o ¥ ] dl . . . . 1 1 XK o a
5 | Total SIP 3l@uA nindAunnda 7 d9uf 1 (single entity limit) wsildsonde | souiuladifie 15%
X 4 x4 - de o y
ATIANINU MINANTNULNGYU ANN 178RATI41T Basel Il NUANHIUTATLNIU
o X
i
o ” o oA I
5.1 ansnueaNde 6.1.3 uaz 6.1.4 1a9da 6 Tudaun 1 (single entity limit)
~ . . f o o ., = \a . .
5.2 d credit rating ﬂgiuixmumﬂm investment grade visalddl credit rating
N o~ X
6 Derivatives A4l

(hedging)

Ao

6.1 nMaudvinganasu derivatives NNIRLITAIANENTAAAINMIAEN TlifuyaApNAedag)

k3 o

wnnewig: dAmiunisasulutuliniEessaisiauwindulinivenisaiivaes MF liideiuuaiiaaiy product
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AUl 4 : apg1dIUMsaIUNAIUInmINANNNdulaEeluRan 5N (concentration limit)

[

AR

Uszinnnsndau

ANTIHIU

(% uag NAV)

X .
APANIUinIATgANgLIzInA)

dJ ] =3 d"/ o A
il (ldsutamsansuilniaiglng vise

AINANINY PINA1INNUENMU 91817 | 1.1 TdiAu 1 11 3 1eayarniidun1eni9ldu (financial liability) 199

Basel Il wa=Ann Tasdaansialase gaanmsnatssnatiu auntawel§lusunisduduiuseu

a 1 !

sraziaantiydangn tneldliiusinyan1niidudinanaves

[
4 =

S Y oA aa a =
FATUUNNANINEITAINUHBAN LT WNUNLNITNNANITN

a
'
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Wneadeeni Llusu

v
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o Ao X a A a o
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o

TusunsRududuseussazinaniinydange Trldansdeuldinu
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(bond issuance program) TNasniugnelnsenig

1.2 lunsdinnesmuamulunmasaudeilineunsansiieenlus
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1. sWIANINI Al 1T HMRUNU VTaLTEMIAsAAN 9T LT A1x

NYUHNIIIFARLFINAFANTUNIIRY

FUIANTRONAU

N

FUIANTAIANTASLATIZY
FUNANTNENTINHATLAZEMNIOINNINEAS

e L e NG L el

o o &~ ©w

FUIANTNRUNTANUNATUIANAINBA YU AL AN VN T2 LN A
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dl ] o v 1
7. suIANTiianfsdeeantaztindwiial ssmalne
8. suIANTBdANNwNLsTmAlne
9. UsENUAnNNIWE
10. 40111uN17R_UsTUINNUszmANUszmA Inendluaundn
1. a011fun19{uslssmAN AN wurITue LR ALYAAS
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el CIS 199N ulanesumile

- laiAin 1 1w 3 79981uumlag CIS MaunAge9 MF 138 nasnu CIS

AnaLszing Neenniagii

o
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