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2H19NIIIVLALHAAARAALUTEINEATRINUTAINaI NIy
CIS operator uﬂﬂamu

1. URA.OAUAWINENAILNSAVENELATARIANINNTNE YT

2. gvimnfdusianisnasnu CIS aeilseing

concentration limit dananunsamuitdnaauanuiiziniadalufanisiamu

counterparty limit danaumsasnuigdeaan

CRA fofuiaduduminuudiada (Credit Rating Agency) m"l,mumm
Wingauanaiinou nuwaddivualaidunisianizluaianuin 5 &u
75

credit derivatives derivatives ‘vmamsrm LﬂumsmaaumummLﬁmmumsmmmao

mwmaum“lmsnmsﬂsunummLﬁﬂamnﬂﬁmmwmwuowmm eyeyndn
mwuomummsmumna T,mUﬂf(fmm'\mﬂuuo«i’ioums”wnwuma“mao
°1.hsuwu‘l,ul,mﬂs’Immwanmwuomal,nmvlmmsmmuwamamsﬁ'\imu
(credit event) waamswnaum"l,mumsﬂs numwmﬁw azlafu
NamammumamﬁﬁuLusmmmnmsumsu@nwumnmu

credit event wansalAtAgaasfuanuauisalunisdrssuiinuiszyluzannas
avaTAITUIad AN
credit rating duduanuundadandavinlas CRA dadunisissfiuaiuaiuisalu

nMsdssnilanuasasuiadyan



o & d” 2
wilideTmudiudeyalasanis

nawuidla uea e AnGidaiNen 9 @eTN

currency risk
delta

derivatives

derivatives on organized

exchange
discount rate

DW
foreign REIT

FX
GMS

group limit

guarantor rating

international scale

investment grade
I0SCO
IPO

issue rating
issuer rating
market price
MF

MMF

national scale
NAV

net exposure

Non-retail MF

notional amount
obligation

options

ANuLdn9au FX

amsuﬂ‘*’suumunn’mﬂauuu,ﬂawaos‘mmmswmmsaémm'\
Ausian underlying 2adanasuadeya waluwansel

doyandamaarenin
derivatives fidiaanaluguadiamne derivatives

asm mua mwawaﬂmsw F.I‘MSEJG\‘S'] E*ﬁi‘l/lll msaamuma%ﬁ’tumsmmm
lls'\lﬂ']‘ll AIUANNIN uwsam'swmsuu

luaduuandndaywus (Derivative Warrants)

naInsRAUTanavadIvsNNINEAYadetiuaungrunaanvlsanadof
Taniseavananiunisasnuluadenizuninanialuianisindsenaugsia
Waluragenzuniweg il laninasniaausanasdenaiaziacngtusy
13N nida wiasdaula

dasuanilasuiduasanvilseina (Foreign Exchange)

UsuinAnauaugfintaauuutinlag (Greater Mekong Subregion) 4
1aun SwaaInsAny Sssasalssinidleadssainduan
AETAUTFUIENAIWLEUINS fs1sassRANiaNBaauIN LAy
1515551552 AUAY (LAWISHAUNREYUUIU)

2091 mumsaomum mu’;mmunau A3 Taan1sulan mumsa\mu
‘lul,ma”usaemmaﬂ‘lun au AAMTUIATUINTINAY

fuduanuuiiadazasnfianseyniulugiuzeiusas giuania yadn
1A wIapAdseiu

UNTFIUNNTIAYIN credit rating Tuseduilaiaumiaussunosung
credit rating luseduiansaasnule

International Organization of Securities Commissions
asiEuanaandsaalseanrudunisiildluafousa

(Initial Public Offering)
Suduanuudadanasndnninavizanswafu
Suduanuudadianasyaanasasvdaaduan

YAAIAIUTIAAAA

naynusIN (Mutual Fund)

navnusINaaIaLIu (Money Market Fund)

WAT5IUNTIAYn credit rating luseduilaueudaunialudlsena
yamninaduand (Net Asset Value)

yamnsasuaniluningdulinudunsamuiagesivialagaanuy
nMsasnuluasasuia é’fmmm‘luwamammu‘immma aaaﬂnnmwnau
«fmﬂuwa‘l,maamuumwmﬁm‘lumwuﬁuuu

naomusmmnwaa‘numaamumuumLﬂuwaamuﬂsuﬂmamnu ‘ﬁ'\‘]aﬂ
mﬂ‘tm‘u\‘mnwaaﬂsumﬁﬂmunisum’smnnmmmmu’nmuuanmmfmm’s
ammsnaamusamwawaamumﬂﬂ naomusumwawaomu ‘l“]ji'\ﬂﬂaﬂ
naamusmLwawaamuﬂsummalmnu LLauﬂE]\‘]’Vlu?\l'Ju‘iJﬂﬂa

yamaunundauanuas derivatives

szanuardnrazaaiminaduiiuannadeu credit derivatives a1989
fiv (obligation category & obligation characteristics)
s'mgnpﬁﬁa"m:rmzmu (3) wavlienu ﬁsynpsﬁvamué)wﬁw Tunes 3
wIWTE Ul deyeyrdaznaalenul w.A. 2546
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OTC derivatives
P/N

portfolio duration
product limit
regulated market

repo
retail MF
reverse repo
SBL

securities lending
SET

share warrants
single entity limit
SIP

sovereign rating

TBMA
TSFC
TSR

underlying
WFE

yanad fnuduiusuia
WaulavAuui¥nians

derivatives dadtaunauanaguadiauns derivatives

fdeyeynl2idu (Promissory Note)

agadauasninaduianu 491aannTAIUIMAIAININASHIUENR
Fasmdunsasnuidimnamulssanninadu

guanaefidarasniensdasnssemgafialuiinnisiasainasasdia
18ANFITITNIVAULA U insayane 9 Minerduasasidu aa
AULNANAINR1IALNATANITAIAUQUANDINIINITUTANUILIUNYIN

oo o

Mmmmnnmu,amuuamxlswﬂusamﬁmsmnanﬂm“mmaommnn
Maﬂ‘V]iWﬂ

gInssumsunetaadiduandadu (repurchase agreement)
nasnuINianaInuiall (retail Mutual Fund)

g3nssumsdataafidayanunadu (reverse repurchase agreement)

grRandnninglssianianismstinuasinfiundnning (Securities
Borrowing and Lending)

g3nssumMsIudundnnine
aaandANTWLEUIlsTIMAlNe
luaAyuansdnaiazdanu
dasrdunsasnuiidmuamugaannina duniaadaan
Specific Investment Products

é”ur;‘l”nmnnhLﬁ'aﬁasuﬁnﬂsvmﬁmaoﬂsumﬂmNaaﬂmwmsuaumaﬂ
?’?oLﬂumsﬂsumummLﬁﬂﬂumsmmumﬁsmum 955U avilseineaiu

fnauaa1nasd@1suillng (Thai Bond Market Association)

ua. Alesuluaugadsenaugsiandnnineglsenn
asIululiatnagshandanuniwe (Securities Finance Corporation)
AMUNYNUELNMMENRNNTWELRTARNANRNNTNE
luuananilunisdanuiiunuiilauanala (Transferable Subscription
Right)

fuan fuls viandnniwaanede

World Federation of Exchanges
yanaludnwasladneasviodonalyd

(1) yamaiiinsdanuludnrazladnrasuiodonald

(1)(n)1, Bi¥vunlaunyapafdauzasddnianisiAusasas 10 uag
MNURUNIRUL TALRININUALAI LT ENTANIT

(1)(n)2. u3¥naa (wulu) nunade yanafidavuniadunusiuaag

nﬁ:nmmmamm‘luﬂsumm Lnusaﬂau 50 maammuuummum“l,mu,m
mmwsammwumumaanmmm

(1)(n)3. Yu3K¥wena (uuuan) nuadv yanafidavunsaiduvusiuuas
ummunmmmiumoﬂsumﬁ ﬁoumsaﬂa” 90 maommuuummmuim
wRIMINNAN AU UR ULV E VL

(1)(2) v3¥nan "l,ﬂu,numfuﬂﬂamnsﬂmaﬂmmauuusmﬂuuumuwaaum
nmamna‘mnusauau 10 2931 wIUNuAI UL lawaITInuAnIa
PUUNUFIU

1)(A) uS¥nAUDY ”LdufiumnﬂﬂamunﬂﬂamnauuvisaLﬂuuumumusaﬂ
| 50 °z|aamuauuumamuw"tmu,mmvmmusamumuumuwaoum
YAARFINA? Lﬂuwaauuiunmmammsmusauau 50 aa9a1uIUNUT
HrualauaIannauaEENIan1sale
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(1)(9) us¥n “lmmumnﬂﬂamunmmmLﬂuwnauumusauau 10 wav
HuuiTnglawaifovuazasiiduaaaiu Taanssunsuasu’sm
unLﬂunssumsmaoumunﬂamnmammnusaua“ 50 2asauIunIsuNIS
Wonuauasiifynaaiiu

(1)(3) W0 launfifuaraffud¥nana(uaty) Wugdanuidusasas 10
wavinnunuiivunglauaionuazasiidyaaaiu Taanssunisuas
W a(unly) LLaw/MsmmanmmmLﬂunssnmswaoumuﬂnamnma
maAusasa 50 2asinuasIuMsiaunazasiifyanaiiu

aaa

(2) nﬂﬂamummamnﬂu Lawnnidandnalunisaluauuiadenis
nﬂﬂaaumu (1) mannmnﬂumaﬁamﬂmunﬂﬂaaumu (1) 1un
amswamnmaauamuaomnmma‘nwuﬁmangumu Mudeya wia
msdula

35U n3suAT Miauamaffisurusdeianunaniniudeifunssunis
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1Az aATASINISIANITNADINUSIN
nasnuiila uaa tad wWdndidatianisidaedin

1.  da dsznan uazanguasinsenisinn1snaInusIN
1.1.  dalasenisdinnis (na) nasnuida uaa Y wWandidaiianisdaetin

1.2.  4dalasenisdnnis (§9nqau) LH FLEXIBLE RMF

1.3. dtaea LHFLRMF

1.4.  dszianiasenis nasnutde
ANSFEAUNY wasnululsang
1.5. dsziannisana 1ENALATI
1.6. aisAvuaadinsIns uivu

1.7.  a1yias9ns : i

1.8.  a1ylasvn1sdviui i
(nssiAviunanguluaienan)

1.9. waula (aylasenis) : Ml

1.10. &nuaiziasens nasnuLiagaInuiiall
1.11. AnrazalstEuaat t&uaaiulneg

° a as | ) !

2.  FIWURBUNUADITATINAITIANTITNDINUSIU Yaa11a51'1 AIuu Uszinn snaraavnuia
=

AaINuUNLAUa L

2.1, A nuRunuaasinsenis 500 a1uUN

a
wau'la :

1) TusEmIenIsLEUa TN EMINEAINUATILTN LVE¥NIAN1TEaRIUANE LN EV I ERINUANLITUN UL
Tasenislalutiusaaay 15 2asdunuuadiansinis

2) eil mavd¥mianswuaTavneaswAudIuduuzaiasenis (1 green shoe option) ua
laduIwiuiiindnsasas 15 22931003 UNURAITATINNG (green shoe) Y3¥MNIANITUARNIUANE
mLuumsﬂmmnauamwmuaamu LLaumLuumsammumﬂunaomswuaul,ﬂunaamuimnaumnmuum
Augnsze mmmuamwumaomumaLLsn"Lmeﬂ“LmaaLLaoiwwaaumﬂaomummmmm

2.2. uammmﬂmauum 10.0000 1w
2.3. mmuuumaomu 50,000,000.00 Ve
2.4, ﬂs*’mmmumaomu ssydiapfia
2.5. 'ﬁmﬂawumaomumLauamﬂmousn 10.0000 v
2.6. gam’qumﬂaamss’{aijaﬂgmsn lufiviua
2.7. yamdumuasnmsdutiansedaly Tufiviua
2.8. uammummaomsa“mmﬂﬂu 1yﬁ1uum
awmuumﬂaamuwumﬂaamsé’wwmu lufiviua
2.9. uamuu‘maomummaa“lunmﬂmum Tufiviua
mmwmﬂaamummaaiunmﬂi‘imum TuAviua
2.10. aasduaiiuidiu s
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3. dagulstavauasinsdnisinnisnasnusiu Afianasnusin Ussiannasnusiu ulauans
AINU AneaWLAL msaomu‘lumeﬂs e msaenu‘luﬁsysy’nﬁam’mmonm szianuaz
Fnsraunmsasulundnnindvdaninaduiu uan1suinnannalaadsiuiiazanu

3.1. Saqszavnuacinsenis

Lwaaatasnmsaamta msaamumatuaasw g} LWBﬂWSLRﬂOﬁWMROLﬂEﬂmaﬁﬂﬂEJ\‘]NEQ\']‘I/I‘L! L
mauauaawaomumuomoNamanLmuvlnaomua”"lmumnwuﬂuwa vi'sam"L'smuLnumua'mn'rsaamuiu
Gli']ﬂWiLL‘VI\']‘Vlu sm‘mNamammumnaomuavvlmnmnmanmesam"l,smuLnumua“mmsaomuiumwms
meu

3.2. dsziannasnuanuuiaunaniIsaIny @ WEL

ANTRIVUADIUTHLNLNSAINULLUNAN ¢ A5IFTNY/A5FTUE
Asfvuadadrunisasnuluasiasnuaasulauauuunay § luinuadasunsasnulunsans
Ny

asivuadndunisasuluasiasuilzasulaunauuunan : luivusdasdiunisasnuluasnaisui
3.3, Uszannasueudnuaisiitdy | nasvunuiian1sidastin (Retirement Mutual Fund : RMF)

3.4. dszannisasnuaiunisasyuluaivilsand @ nasuilasuuunlusianudasanvilseing
3.5. ulaunanisafiy (o) :

3.6. msasvuludayandiaanaaruun (Derivatives) : asnu

3.6.1 Yagiszavauasnisasnuludygndaziaalsvin @ msananudas (Hedging)

3.7. msasmuluasiansiidnuairaaciigyandazrualeviuiuds (Structured Note):
uaINu

3.8. nagusni1su3uisnasnu (Management Style) : yoniolvinasznaunisgeninduddia
(Active Management)

3.9. Gauiid%a/a1989 (Benchmark) :

nasnuilagBaufiauduiiddiaduanadossninananunudainanauunusnaaiandaninegun
Ussina'lne (SET Total Return Index) saaas 50 wanauunuuay ThaiBMA Government Bond Index
(Total Return Index) sagay 25 uaznanauunuzavaantiauadindszan 14 290U 1 auun ol
AIFUIANTATILNN sUIAITARNT INE uazsuATInawdize sasay 25 dSmsudutnanunasgiulunis
R HU AL UNRTNALL2ITATINITIANITNDINUTIN

w¥niansuagnudnaianldsunlasdrdialunisfauisuauudsniansiualsuasvunzau
deagaralansauulaunanisasnuiiaiinus Taaus¥nianisasidamatayanasuadlugaInumnsIy
annagItaauboiuiifinisilduudidye fradunaierAudidva Ltaumqwa‘lumsmaﬂumﬂm
fonanrnunsaslsenalululaauasssnianis aalunaifgainuaunsalalsslanuanntayaly
nsdadulaanula

au9lsfinnun wasdinsulfauulasd dsad atuiduliaudsznia Waulawasaaiimuauasauiay
WENINNITaINY way/via dseznid aamnuauaddIinaIuamenssuns n.8.0. LAeAuNIas5IUAIS
TananseiuduaananusIN Lay/msa msmﬁﬂuu,ﬂaoﬁaﬁm’lumﬂmﬂ%ﬂuLﬁuuiunsmmwaanm
m.iuzlaomﬂ’m"m"l,mmmwsaLﬂmwuwana/ammona’nanmaiﬂ TaEUFENUTENTANITALWAY
Lﬂaﬂuuﬂaamna'nwaaumﬂaamums‘mmomnmun'\sﬂs"mﬂlunnvl,«ummaoummamms aalunaii
gasnuansalalsyiarianntayamsdndulaainule

3.10. §ANAILANSINLHANALUNUARINAINY | NBNafaLLNULLL lIdusay

3.11. 51uaznﬁa‘umu,ﬁmﬁuu‘iumf.lm‘sa\muuazﬁnumzﬁmu :

nasnuiutauafazanuuwuunan (Mixed Fund) sym'mms'lmsumuu LLauﬂi'lﬂ'\‘iLLM\‘]‘VIu Taanasnu
Ay aamu‘twsau"lmﬁ'omwmmmmu mswmsnwunomu mﬁmmmuu uazuialdunin Fufondnnsng

u,a”mswﬂauaumamsmmanwa‘lﬂmﬁauama‘tmamwuomaumﬂamo mumd’mnomﬂm“nssums
n,.6. ﬂsumﬂmuummanmLviwuan mumiaﬂau 0 aosaﬂau 100 maouammswmauawﬁmaaﬂaamu

-2-
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Tasazdfuldsudasdiunisasnuluimunsauaugaiunisailunaazaay Walugdavuiaaonulasy
nanauunuimmngan waziiunisnsyanansainuiiiaananudaeannnsaInu

Woil nasnuaaaziarsanasnulunule private equity musznadineuamnssuNTs n.a.6. LAY
saaay 20 yasyamninafugnizasnasnu

nasnuanziasanasnuluvdaiilidedgadauraalonun (Derivative) Taafisngissasaiiiaiiasdu
AaNuLa9nnnsaInu (Hedging) esunaninaumnarinoiuaaiznssunig A..6. A1nue

Wil nagnuarluasmuluniaiihideasasiidnraraasdayadariaarenuiuel (Structured Note)
asEsURINUaILEE NNl laaansidauluaaiandnniwey (Unlisted securities) asiansniinfiaudu
mmuui‘iapammmmmsaamuvlm (non - investment grade) waasia@sunaniiinlulasunisia
duaduANuuLtiadia (Unrated Securities)

v
dddﬂ/

nagnuatafihidanasunandifduduanuundadasnnfiauisaasnula (non - investment
grade) aniznsdlfinsiansunon ﬁﬁu"l,msnmsamaumummu’uﬂ’aaammmsaaamu”m (Investment
grade) aaugAnasnuaInuLMty

Iumsﬁwmmé’maﬁumsamwapnamusmmnmﬁmu.ioﬂsmm/lnamusmaz“taiﬁmhaswznm ol

1) 2vszaznan 30 JulluweTunaanadaudunasnusiu

2) anvszaziian 30 Junauasuaigiasensuianautdnnadinusu

3) mos”ﬂ“nmmmao“hj‘iumsammﬂmwr;lauwaonaomutuaamnimuma‘a’omﬂﬂumaa‘a’mﬂauuuum
aNU wiafinsfugasundnniw viafinnsTaugnanadnuanuiuann wiaiasanisasnu Weil aa'ly
Lnun'n 10 Juvihnns . 3

Wil msdrunadasiuteauazafiedeilszlaminasgasnuiiusday

3.12. suanduansasnuluaivilszina
1ufinsasnuluaelseing
3.13. dszianaasudnndnausaningduau udanisueanwalagdsauiiazasnu

3.13.1 Uszianzasndnnswanianinaduiy viansunannalaaigduiiavasnululseing

oo

n‘%ﬁmﬁmnjswamuu‘éaI,Lmomlﬂsﬂﬂﬂﬁmwwmn‘na”ﬂm'?wﬂ niwadudu wiannanwalasd fauans
Taagnanilsnsanalganvaunilsznidansnssuns N.a.6. wialszniAaTnIuAMLATITNAIS N.A.6.
Amuaminallil nuualunsdliamznssunis n.8.0.15a11TNNUAMEATINNT N.A.0. ‘tummtﬁulﬂuau
viafidsemaunluvdaiududssinnviadnrasaasndnninavianiwa dundanisminannalaedddy

@ui 1: as1a1s TS (transferable securities)

1. a5&s5 TS ﬁll'ltlﬂ'ﬂll'J'I Gl‘i’]ﬂ’]‘iﬂ?\‘lﬂ'ﬁwuﬂlﬂ 9 uanwmamnmwuﬁu‘lumuaumaamﬂwmnu °ff\‘]1l
ﬂmannmmuuamnmmmmnmu mu

1.1 Wwfradmuaviiadaulafivinivgaenuiaissyaiusnnaninyanduasnuluasans

1.2 awsauldsufiale ('smmnsmmﬂu B/E P/N w5a SN Afdaulavuldaufiauanainule
mmums‘tmmssuiauamLsunsaaiumﬁms”l,mmmasmsmng‘mmumvmm viafidaululvnasnu
fusanaduraanaasla)

1.3 wuauammnumwm‘mnnmaamumuu,a”umsﬂsuﬂsotﬂuﬂs“mamamm,ama iR URA, Jw1sa
vuma"l,ﬂLwammﬂsunanmswmsmmmﬁu‘taawulmamoammua LLauumauaswmmamauuam
B6iaITN ‘imumauamnmmaqmaaamnLmawauamﬁaaa"l,msfmmmmwammmsamﬂumnausn‘lu
SYHAURNA

2. aaduliduazudninamlumsasnuaadanasiiuinaniidiuualuza 1.

2.1 °lunsmmﬂumsaomu’tu B/E w3a P/N flaananasdenaniazssuiinisan B/E w3a P/N Fonand
ma\mmssnanausasusaa’imﬂumamu

2.1.1 awW. u9. ¥3a uA. mun;_]vimmwmﬂﬁsﬁaamﬁumnﬁu

2.1.2 suAsaaudiu

2.1.3 SUIAITANANTRILATIEV

2.1.4 SUIMISAANITINHATLASENNTAUAITINYAT

2.1.5 suasWaiunIavAazunanaLarnuaganwdlsenaing

2.1.6 sunAstiianisavaanuazinnuelssnalng
3-
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2.1.7 suesadatuunddsundlng

2.1.8 aanfunisduavlssmanifidnagvinuaadenduniusinau 2.1.1 - 2.1.7

Wil AmsarTantanissusasdenaninagidunisarianianisiusasndearandagaansd Wea1uIusINGe
aantiie (a1f) ewunszyllu B/E w3a P/N aae

gud 2 : ninadulszianuula CIS uula infra uazuuna property
pavinaantfuasvdninamlunisasnudoil

= ' = ! ¥ o o
1. assiulunulannisaanaanialetivaunnuiuia‘lng

1 asdiulunule CIS wuae infra wagyiude property

1.1 finasuiduasduluanamdninanlunsasuiiudmfuzaimuasuiuanans TS lusudl 1 ua
1.1 2a 1.2 urswa 1.3

1.2 lunsdifinasnuliasnulunuia CIS aas MF MF denaninasfiulaunanisasnudedl (luladunis
aanuluvue CIS aavnasnusiunadaInaInulunagaIng)

1.2.1 finsasnuluninedudadulsuanuazafiadiasfuiinasuaiuisaainu'lea

1.2.2 finsasmuluninadudialadaunaniudasiu (pro rata) uadlanauduldaundninan single
entity limit 2aagnasnuiu

1.2.3 finsasulunswaduialidgawaniudasiu (pro rata) uadlanaiduldaundanan
product limit &usunswaguniidu SIP aasnasnuiiu

1.2.4 finsaonulu derivatives Muiuldaundninaum global exposure limit uasnasnuiiy
1.3 lunsdiinasnunudanasilasnulunuie CIS 2as MF MF donannadlulznasnusiuiiainas
fuit 3 : ninadulsuandudinudaasiasiiaumnBudin
aaiiuidurhandannasiiaunidudnaasyiusdngot

1. suaswidite WBEnduny viawssnasianasdiias aungringalegsiaganiunsdy
2. fUAaaN&Y

FUNIANTANANTRILATIEV

FUIAITHANITARATULRLEUNTUASIN AT

usTvaaaTasduiiafiagande

SUNAWAIITI S AR LIIANA LTI AL ANWI ST A LNE
sumsiitansavaanuazinuelsanalne

suNAsARANLAILsEIVA N

0 ©® N o AW

fonfunsPustslsamaridsananeadusangn

10. sonffumsdumlsunafifidnwazvinuasdaifugfuriney 1. - 9.
Ui 4: ssnssulsuiannisdialaaiideyananadu (reverse repo)
pasiuldamuvdninamdinudivua

fui 5: ssnssulsziannistiuiiuudnnine (securities lending)
aasiiuldamuvdninamidinauiiuug
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fun 6 : ssnssuszian derivatives aunaninaunnIsRINUGIL

1. dszan underlying derivatives Anasnuaziuiluadayaurlanaesi underlying agnslnamnenilonia
natgaaaail

1.1 niwaduiinasnuaunsaainula
1.2 daneanide
1.3 daruanildsudu

1.4 wastia w2 credit rating w3a credit event tiuau
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1.5 dufinaudumiaaioun dufiduna duiiifiasadsznaududuavdadivilsatn 1.1 - 1.4 viza 1.7
1.6 dufififiasailsznauiuduiionn 1.5
1.7 underlying dumuilaninoudivuaiinidnliagaidadiuiaanuza 10 55auie (5) (n) vasisznna

unseilil derivatives a1989fus1a1aas underlying mamu 51m1/|maaomonmmaatﬂuﬁmﬂawu (spot
price) w3anadauandiamaarenun (futures price) wnifu Wil simaas underlying Aui'lulududl w3a
underlying Aduasalsznavuasdufidonann easidufisansuadgieninenine uasdainaliage
LWTUREAIE

2. Waulumsadnu uaa. azsfunisainulu derivatives lanaldia

2.1 asdl MF lassyidandunisasnuly derivatives wag underlying aag derivatives fiagasnuliaang
Harauluiasenis

2.2 ulunsunuduadqyanlu derivatives asnslaasnoniogot

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives Tulssinalng aasfiadauandndaviotduy sw. suimsifnguunaaniziade
fu dunudiaune derivatives w3ana1 derivatives

2.3 ‘Lunsaimvmaonms?hsvuumﬂm'saouauaumma derivatives ﬁuamaa guanfusaadunswadud
naomummsaaomu"l,m ol ”menaomuayl,ﬂuwuavlﬁsnuawsawummuauaumuunmu

3. nanpnaAnLGungedl underlying (ugas

lunsdifi derivatives §i underlying uguinn 1.5 — 1.6 dufidenanaasfidnwazdotl

o aa

3.1 dlugufiffinsivuaignisauiaametaiay Taafin1sseywnadtayauas underlying wiailade
A9 9 muwm‘lmumsmmm LLawumsmmmmﬁu‘tmﬂuﬂawumummmm“auﬂuaaaoﬁﬂs"naumao
grafl viodl underlying wialadadonaneasfinsiadaulmemuanmraainasoiudsszeans

Saa o

3.2 luguiiffignwazasvlnaanondogod
3.2.1 guiififinnsnszaadiaaifiaewa Taaduduiiifidnwasladneazudodoil
3.2.1.1 dufifiavrilsznavunazdifiiingn < 20% wasitniniionue

3.2.1.2 gufifiavrilsznaudilagindefitinigg < 35% wastitmiinfonualunsdifidullauagnizaaia
Taaavraisznaumauaasiviininlutiudasndrvualu 3.2.1.1

ATRAITAIAITATEAIEEINTAA N 3.2.1.1 uag 3.2.1.2 luaaditadalsenauiiiAglnasAunasaiuia
UG uuwITan

3.2.2 gufififiasadsznaufonuaiiuniadgrnasdunasainiatiiiudu wiaduduiisiainasdiuia
ifufy

3.2.3 @ufidulauanann 3.2.1 uas 3.2.2 Aduldenudaulaasuaiugail

3.2.3.1 ulusuiiffiasalsznauduanasuiadayaiinasnuainsaasnulainaase

&

3.2.3.2 daduanduasnuanudaalu (pro rata) Lamauuuaﬂnaamuaamu‘tumﬂmimaé’mzywuu
Tagassuadlanardullaundninan single entity limit aa9nasnuly

3.3 luduiinlesuniswaunTagaaiuifianuunidadauazvinnunitlaag1vdasyain uaa. el win
ﬂswngﬂamnumnanLﬂunsmmimmamao uaa. uaa. Husasialuiivnasnisdasdumnudawanig
walselauuagvfilss@ndninela

3.4 fnsuaavduihiu q ameeaiiasdulssinnniuvinnsanudaifinisisuazayaasneiuiianisal

3. 5 °lunsm1/|Lﬂumjunauaum‘iﬂﬂﬂmﬂm mjumnm'maammmmnmLLﬂsaﬂ'louuoaU'm‘meaumﬂ
E]EI'NGN’L!

3.5.1 saa1ifaqifu (spot price) viasadeandiaanaalenun (futures price) aas&umnafoun

3.5.2 duflguminasaniidruiaainsaitaaiiu (spot price) wiasadayandamaalonin (futures
price) aasfum Taadaundualadua1nils

3.5.3 neduandamaaeniniavadeduduiifuaiaasumnain 3.5.2
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3.6 lunsdiddudufiduina wumna‘nmaomu’amimu‘lmmawauamaaamnsmo’mmaavﬁummu
s17A152UsE AN anIan1lsE A NIaAIUIAMAINTIAIEUAILALL3NITT Uaa. waadluuiulai

o o o

'JﬁmsmmmmaowwwmmjumnmmwmsaamauamswwuLWa”l,mamomm.,au

4. ndnnannsiainiinsnaduiiiaonananisiissniianiunanseeniu (cover rule)

uaa. maoam‘luumswuﬁuwaanaomumﬁﬂmmwu,auﬁamwaaiao‘tuzi'm'mﬁl,ﬁmwa m'am'suﬁnamuma
aavahseniiautannadiiia derivatives ﬁuamao“l:maamnmm“l,mmmu‘lu derivatives wu uagziiuldaui
Sinuinualaaandaanasuza 10 wwsande (5) (1) vasdseaa

oo

5. uananwwuLmummumsaamummmﬂﬂszmélﬁamsammwmﬁm

Tunsdl uaa. avnulu derivatives A underlying lutu&oideAuninaFuiiazanaandas nsasnuly
derivatives vnatinadiiduliaruidrdasudivualasardaaiuraniuaa 10 2155audle (5) () 2a9
Usend

6. nannaANBuEINTunIsaInuly OTC derivatives

uaa. aavdatvuizannaslu OTC derivatives @il

6.1 Wﬂﬁmm‘]anmwuommmuauuaouamﬂmﬁssuwao derivatives TM uRa. 1/|‘5'13J1/|ﬂ'«1°u1/| 15 waziu

ganauasunasifiau ol ‘lunﬁmmumnmuﬂumuummmswao AR, IMATIAUULALLAIYAAT
gisssuaaluiuvinnsda’lal

6.2 unsalfiAnmanisalfidonansznunasaiuag derivatives asvfifoddey iadaandndhants
AUIMLATLAIYAALASIINYAY derivatives i uaa. nsuviui

6.3 adandndhaniefusanluinnsaregiug derivatives wia uaa. savua'la

7. vdnunamuisdusmiunsniuaduanilu credit derivatives uaa. aavififioudauladoi

7.1 wniluadeyanlu credit derivatives latangiianisanainudaoiniiy

7.2 Lml,ﬂuﬂﬁmm'l"l,mawww credit derivatives AfidnxaruadgsnssunatiauidaeAugsnssuaa1anils
amola doil

7.2.1 Credit Default Swap : €dv'laun arsanaslugiusydadseAuanudosniuiasdniiAerzasiu
ANuausalunisiseniiau obligation wavyenWUaY obligation W ‘Imm;’(mmmau‘lugmuwmw
ﬂsunummLﬁuaumsuwnwumaumaomsumumumamnaoﬁaﬁsunumwmﬁﬂomamm credit event fiulne

agfinalvaannasdalseAuanudasasuivuaiui (lunsdiilaia credit event Zannavazdugaluiu
munmummuﬂnm) Wil obligation azfHiAiavsansLiiad (Single Name Credit Default Swap)
w3a obligation mzimm’mmsﬁanmum‘mwmuﬂsmumwLﬁuouummﬁﬁmumamm credit event
“nunu obligation s1un1stas1an1suiieidusiausn (First to Default Swap) wiaialAa credit event
wunu obligation smms“lmmmmua‘tunau obllgatlon deazfinisrsemmduanisluaunasfunineg
safu untannavazasuiuaiialAa credit event fiufu obligation nashan1slunau (Proportionate
Credit Default Swap)

7.2.2 Total Rate of Return Swap : da'laun nsanadlugiuzidiallseAuainudasuadsfuninaatofei

IARANNNTARRIZAINARALLNUTIAL IaTUANNGUNSNE 1989 ‘T,mlmnuﬂsunummLﬁmumsuwnwumu

:mlwamammu“luamwmmmaamwaaﬂmmmoaonuammamuumum ANaIAY uazEUNanag (m

) °1|aammﬂmﬁssmaaaumswmmaao LwaLLannfumsmwvﬁaﬂiunummLﬁmauiauwamammuuaumum
Windiu (andl) °uaommﬂmﬁssumaqaumwﬂmaaa‘lunnmmﬂﬂivnumwmﬁm aunNaviin credit event
viaasuAvuadauan (nsdl'luiia credit event)

7.3 mao‘lﬁé’mmmmsmumummviumimﬂ International Swaps and Derivatives Association (ISDA)
wiadaanassiudumuiidrinousansy definannacfifidnwaedod

7.3.1 finalumodulaaunguune wagludaniauteAungrunenalandnnintduazaaiananninawsa
ANUUNEAU

7.3.2 Wflaamuuaiviinaniddsnuahluanasuiiviadugrdasiaarenunil credit derivatives
Tuatvdaidautdaly

7.3.3 "lsizadimualvinasnuaastalianudavmalvungdeyan
fuit 7 : wiwadulszianvung private equity

asaenulunuae private equity aasulidamaumdninaunded
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Mumaomu private equity mnaomuaomu"l,m ma\mﬂmaunﬁua“l,ﬂu"lﬂmnua”mnmsﬁ lunsasnuLuLAa Ay
Aafivuaaniuasas TS usnui 1 2a 1.1 2a 1.2 uazaa 1.3

UNTANDINUNUIFARUAINTAANRIFUAINITIIUTINRINY (private equity) W uaa. aanulunule
private equity 1a TaaaaslufizadiuaviadanlafvinivgaenuiangniuuinnnzannadanuIududiy
GNNATAINU

3.13.2 Ussianaasudnninaudaning duau usansuinannalagddaufiazasuluaeilsene :

ufinsaonuluailsang

s : as a L a - a - o -
3.14 dasrarunsasulundnninavdanina dudu anluninaduuasnasinusiu :

o ! a a M a - a - a -
dasnarunisasnulundnninavianinadudu anluninaduaasnasnusrnlulssindunas
avilszing :

aaa

wi¥niansazasuudaihidondnning wianinwadudu wiameanwalasdddudiaduninafuaas
AINUTIN MUTEITNIIUAMLATINTT N.8.6. WsalszniAdITnIIUAMEAIINNT A.8.6. ssniAiua
svnallll lunsdinardnoruaaznssunis a.a.60. ssnidaunlatdasundasdasaiunisasnu usEn
Famsazasnuluiduldeudsenanunlaade

fFunl: 5@51mumsaewummmmmuwaanm%wuaunsanﬁmm'n (single entity limit)
NUIELUG Iunsmﬂumswuaumu "usiaafinuatAaiAy single entity limit 2adg¥urnn gaanas&s
vsandan ualuansdl . .

1. Sudhnvzaanasiiiaumdudiatianisefiuouuas MF

2. derivatives on organized exchange

aauf 1.1 : as1a8un1sasuaIusunasnuiinll

asEIsAASs Ine aAadasaiu

asETANATEANsSEINA

2.1 asdldl credit rating aglu 2 Fuduusntiuly udAadnaiu
2.2 nsdifl credit rating aglusedu investment grade 1aAu 35%
WeE1NIT 2 duAuwsn

wihe CIS audszuluaianuln 3 82U 2 2a 1.1 wiaza 1aAu 10%
2.1

Wudnuiaasasiianiniidudinigsucdinuiagaan 1aiAu 20%

anasfidnrazasdlaasantlodil u‘%a"l,;il,ﬁu 10% Lﬂal,ﬂumsaomuiu

4.1 i credit rating aglusedu investment grade avlsunaviagfinssyaiudigfiatiunag
avdssind Iaendanlay credit rating wuu

4.2 dusuraisaandu Weil tawrzidudrnniansansi .
national scale

FsunaduilszAu

anIsNdanEurATIAIUAY lAudandet uaruadanlaazgeni
5.1 duasarsuil asiasAouildonu SN usadnn figaan 1) 10%

ammomumungumﬂ"mu wiagu1uas sw. a19Uszinadl ) ) o V3 ‘
1asuaugainlsenaugsia sw. lulsenalne (2) dwilnzavaaTNaINU

aa o ' ' o8 o X 0,
5.2 dussasifidnrarasnslaaagniladiof u benchmark + 5%
5.2.1 gaanifuids¥naanzidau

5.2.2 gaanfinsudawwatayaiiunisildinefinaazdas
Ny filing

5.2.3 T,un'szﬁﬁLﬂumswmsﬁﬁﬁmum‘?uﬁﬁmﬁ < 397 u
u‘uumumaomu uayWlaf&nsaizau 5. 2 1 ¥3a 5.2.2 Nll.ﬂ'l‘a'“’
wnwumumwmsmnmmamﬂu nﬂﬂamu

5.2.3.1 &W. uv. %i%a uA. munz_mmunémﬁsﬁaamﬁu
AU

5.2.3.2 sum5aaulu
5.2.3.3 SU1IA1921ANTRILATIEN
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5.2.3.4 SUNASLAAMSINHATULRZENNTAINSLNE AT
5.2.3.5 uss¥veaiasasduliafiagarde

5.2.3.6 SUIAITWRIUIIEIUAILUIANRIILASUUIAL DN LI
dseinealne

5.2.3.7 suwAsiianisavaanuaritnunalsanding
5.2.3.8 suAsddanunalsunalng

5.2.3.9 ua.

5.3 wuannaludsyinalng

5.4 §i credit rating aglusedu investment grade

5.5 Iunsmmﬂum‘\msmﬁfi'mum‘iuﬁﬁmﬁ > 397 Suuue
Juflaonu aacdunvifaunsaaglusyuvuasregulated
market

6 | nswagusoil

6.1 anasnuiaanzifaudaalunszanudarandaning | sudulidudasded varuadania
dmFugasnuidliduas SET wiazasaaia damandnning | azgenin

aeissing (Lm”l,mmmm'nmsmumwaanmswmsaﬂsumw o wu
snflunisunlawaiaravinluiinisiiinaaumsidun dnnine (1) 10% wia

diaanalu SET wialusaadamandnninaaoilssing) (2) ihwitnzasninaduiiasnu

nchmark + 5%
6.2 mswmsmumaan'imﬂﬂiﬂmmammmu"lmmmnaﬁmr;l 1u benchma 5%

"mesanaumumoﬂsumﬁ feruaasuzEnavnadauns
lunszaudannavdnniwad iy wmmumvlﬂﬂao SET w3a
radnaadaunandnning a19lsana (LLm"l,usmmnmmm
agszeaLiiunsunluigiaravinlufinisiinaauvuaan
ainnisdaualu SET w3alunaiadazavdnning
an9iszing)

6.3 vuilaglusening IPO wansaaneifinudamaay 6.1
6.4 anasifidnwarasualudod

6.4.1 uasasuid mﬁmsnwunomu SN "3adnn i
waanammwumunaumuimu UAZLEUAUIAT)
f15fulunvlseind niagaandadodunin
ngumumaﬂsumﬂ (LLm“Lusmmmmao aN.
avilssnailasuaugialvilsenaugsia aw.
Tullszinalne) wialdunsians Basel III

6.4.2 i credit rating aglusedu investment grade

6.4.3 uasansifidnzazamelaameniedos
6.4.3.1 waanuduid¥naanudauly SET vida
uaaadaznandnniwaavlseing

6.4.3.2 waanfinsilamanayatiunisiialdiae
fisnaazidaanuuuy filing

6.4.3.3 °lunsni17i|,ﬂumswlms1‘/l’iﬁfimum‘?u?jjszyiﬁ
< 397 ju uuaduiiaenu uaslule &
aneasaIn 6.4.3.1 wia 6.4.3.2 iy
waWuaNAsIEIsFenanaadiy yana
ol
6.4.3.3.1 unnamm?a 523.1- 5239

6.4.3.3.2 a{n'\ﬁun'\ﬂ,’\’mswiwﬂsmmﬂ
Adszwnalnadugungn

6.4.3.3.3 &a1fun1sdua1vlssinai
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o & d?l 2 @ a Qy tﬂl ds’ =)
uummmudaummﬂaim\mﬁ ﬂ’ﬂ\‘W!‘HLﬂﬂ waa 101 IWANTHAINANITIAENTW

fnyazvinuadtfenAuynaAa
auua 6.4.3.3.1 - 6.4.3.3.2

6.4.4 ‘Lunsmmﬂumﬂmsmn Auaunseudl > 397 Yu
umm‘mmaomu maomummnumaau‘lusunnmao
regulated market

6.5 DW 1ifl issuer rating azluseéu investment grade

6.6 §50355uA9H Na&eyeyndl credit rating aglusedu
investment grade

6.6.1 reverse repo
6.6.2 OTC derivatives
6.7 wuat infra vauule property AfidnwaizasuaIugatl

6.7.1 aanzfisudaunaviaanlusenine IPO wanisan
nedisudaralunseaudazrandnnine dwsu
waomuﬁﬂﬂ‘uao SET Msamamam‘ﬁaﬂuw
nannnaavlsEna (u,mvl,mmmuummna'nm
aﬂs"mwmmumsun"lmmmmmam‘mumﬂwn
aaunwIadnanaanan asdiaunaly SET via
lupandiaanandnninaaeilseing)

6.7.2 \lunwinzasnasuilulafidnwasnszann ag
asnuluAanisiasdsviugIu adouisunine
wialndnsian ualuansal (diversified fund)
AMULUIMIIAETNIIUAIUR

6.8 Mum prlvate equity faaneifinudanraviaaglu
5¥11719 IPO 1fiantsaansifisudanralunssarudauns
nannFwaamugasnuiizlua SET mawaommmsﬁamﬂ
nanningaolssna (Lm"memvmm private equity fia
sumwmmumsun“lwmmmmqm‘tunmnwnaauums;l
mnanaanmnmseﬁamuiu SET w3alumaiadauns
ndnnswaaalszing)

7 | niwaduduuanwmilaanniiszuluaa 1 - ua 6 (SIP) sauAulaiu 5%

Fuf 2 : Fasr@unsasnundinaaunauAants (group limit)*

1 Asasnuluniwaluvasuidnnnuidniaglunauianis | luAudanladasiuiledell uaruedesle
wmduviansinuluadyanlussnssunionsdudunisvn | asgean
A9NA (1) 25% w3a
(2) iwinaaininaduiasnulu
benchmark + 10%

* yanee : unsdidunswagudet Wwivadmuadadu group limit
1. Burhnuasssiieududhaiianisetfiuuaay MF
2. derivatives on organized exchange

FHui 3 : dasndrunrsasnuitdrunaanulssinuninadu (product limit)**

1 Budaviassnasiiaumidudin B/E w%a P/N ifdunaa | - uduludu 45% waalusaudied
aunguuelng (“L:Js'maomm‘lumaﬂsvmﬁwaaumuﬂﬂa nuuatiu MF Aflangiasenis < 14
gona1) wugaan e wiandoyan il TadaausauanynaIny

v v

1.1 suasvdaaaniiumsduiifinguinaawisindoetiv - das1nvaulalady MF Aangnasnu

-0-
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wilideTmudiudeyalasanis

nawuidla uea e AnGidaiNen 9 @eTN

1.2 aw.
1.3 wv.
1.4 ua.
1.5 uss¥veaiasasduitiafiaganda

(lunudoninaduil MF 1a3uTaunssudnaunanngdayaiany
reverse repo wia securities lending w3a derivatives)

AILKAA < 6 Liau Wil Lawy MF fl
anglAsenis > 11

5
u/d

ninadudoil

2.1 B/E w3a P/N Afdaulananddaufiaun MFla
afiunistuiinisiulaudvisunsaslunsmaisia au
Emsnnguunedivue wialivaululu MF shuisaana
AupaanaaTlen2.2 SN (ua'lusiufie SN deannsiiiau
ffu TBMA Ltazﬁmﬂ,auamumnuﬁqmm%ﬁﬁmumh‘tu
Uszme AMENSTNMSIMALARINNUIINILATUDAUIA LAY
msauanalvidguanaaasuiiniaaninu)

2.2 Budhandasnasiaundudinfifiszaziiainisian
tAu 12 tiau

2.3 total SIP mu2a 5 vavsudl

smAuluAu 25%

reverse repo

laAu 25%

securities lending

My 25%

total SIP go'lawn niwaduana 7 lunaud 1.1 : danaiu
nsaInua Ty MF W'l wagauil 1 : amﬁmumsaomum
mmmmuwaanmwuﬁumaﬂa’fmmw (single entity limit) ua
1usudeasiansud mswmsnwunmu SN fnn wians1&1T

suAuluAu 15%

Ao o

Basel III NfiansaizasuaInavil

entity limit)

il credit rating

5.1 fifnwaizan 6.4.3 uay 6.4.4 vava 6 lupaud 1.1 :
damsunsaInusniy MF vl wassui 1 :daau
MsaINUAFIIaMUNaannIwadu wiaadaan (single

5.2 § credit rating ag lusedua1nI investment grade w3a

vule property

laAu 15%

wuae CIS

laAu 20%

derivatives @il

ANuLde9 (hedging)

8.1 aswnvingsnssu derivatives MfiTagszavatianisan

luAuyanaNudasidiag

N sfnsunsaanuludurdhaniassasiiaumduchafiianisstfuouaasnasu lufizadvua
LAy product limit

Uil 4 : asrarunrsauiisiuaauauisulaidaluianisitasnu (concentration limit)

VuassEnalasands

nn MF syudunialanisinnisuad ual. saiaduaasisinuiunu

1 .
UAIUFTEFNTINAYU < 25% 2adnwIudniaant{eainuauaILzEv
1u

2 | anansntl anasAeniidonuenas | 2.1 "l,mn‘u 11u3 ﬂaauamnuaumwmswu (financial liability)*

Basel III wasdnnuaspaansala
anily (luswdeensrisuilaindy

maawaanmﬁmssmuu m:mLﬂmwﬂ”l,a‘i,uanmswuai'lmman
JeHY L'Ja'mmﬂmam Woil ‘lunsmmwaanmm'\suuuauma

-10-
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uum'asﬂsmumummg@‘[m\mw
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mavFansasuininiyg
avsgLne)

mswumaan’luuﬂaumnsans"ﬂ“nmumﬂam"lﬂua"uo"l,uﬂsmg
MWIUMATIUAFA UAR. ANUIYAAUTEUNIMTIUFINR1INN
smfuyanuidunionisiduaiueuaisiiuatgaalailaiae
manauuaumamsmuuuavmaLﬂuwauamumsmuu,wnﬂums
Wl waslunsdiigaanasarslufividunionisiiuaui
LﬂmLwﬂ“h‘tuann‘msl,auai'msusaus.,uunmumﬂmsm** il
dasnanu'liu 1 Tu 3za0yanin1saaniastduaans @AY
mauﬂaowaansmumﬂusmnsa nuualunsdifigaannsansiadl
msnuu,m.lv filing Tudnw euviiutasonns (bond issuance
program) MuRasandusiaiasenis

2.2 lunsdifinasuasnuluanasauvaiilamduasiarsiaan
Muuazd credit rating agluseduainln investment grade
w3a'lufl credit rating v uaa. aammwanaomumu‘lm A3
Fan15uad uaa. sededdusinduluiy 1 Tu 3 wa\mamms
aanuasiduaznaandsdenandunan$s nuuansdfinaan
mswms“l,mumiﬂuuyu filing Tudnw auziiluiasvnis (bond
issuance program) TR dusalasens

(Famauay 2.2 lulidunsdiduasansiaaninaynnadoil

. BW. W9, 3D UA. ANNAWINEINAIEFIARFANTUNITIIY

. SUNATRAUNEAY

. FUIAITAIANTRILATIEN

. FUAITAANITARATURLANATUNITNR AT

. uss¥Meaasavduliariagada

. FUAITWRIIEUAITUIANALATIUN AL aNWILsEIMA Lne
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