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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
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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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uummmudaummﬂaim\mﬁ ﬂ’ﬂ\W!‘HLﬂﬂ waa 101 IWANTHAINANITIAENTW

(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

#ia Uszian wazargaasiasenisinnisnasnusu

HaTasenisianis (na) : nasnuida uaa Y wWandidaiianisdaetin
HaTasenisianis (Funqn) : LH FLEXIBLE RMF

daua : LHFLRMF

szinniasenis : nasnutde

ANSFEAUNY : wasnululsang

dsziannisana : 1ENALATI

ANSANUUAILTASINS : uivu

a1y1As9n1s : i

a1y1as9n1siviui : i

(nssifvunanguluaienan)

Wau'ly (a1y1as9ns) : Ml
Fnuarinsenis : nasnuLiagaInuiiall
FnEaLzASIHUAANY : t&uaaiulneg

o - & L ¥ ' o
a’m’aumuwuma\ﬁnsamsamn'\‘sna\musau uan’mm‘sﬂa AU Uszan NANAIRUIUAINUN
&duaang

INMUNUNUADITATINNG : 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
Pururnaasudusizasn1sdenadu : lufiviua

2.9. uamuu‘maomummaa“lunmﬂmum : Tufiviua
mmwmﬂaamummaaiunmﬂi‘imum : luAnua

2.10. easduariuLdy : i



o & d” ] 2 @ a Q’J dll d’l =
ﬂuﬁ@'ﬂ“ﬂ‘ﬂ’]uﬂ’]uﬂ]'ﬂiﬂﬂtﬂidﬂ'ﬁ ﬂ’rNV]]ulﬂﬂ waa 1B WANTIHAWNANTALNTN

Sanlsrasnuasingsinisinn1sNaINusIU ANAN2INUITIN UszinnnaInUsIn uTaunanIsaINY
dnuausiidn msamu‘tumoﬂsumﬁ msaowu‘tuasysmﬁamummm Uszianuazdasiarunis
asulundnninaudaninaduiu usanisunaanwalaedsauiiazanu

Saaiszavnuasinsenis

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

sziAnNaINUAINUTULNLANTAINY | W&U
ATSAINUADIUTLLNLATITAINUULLNEN | AIFETNU/AETUE

Asfvuadadrunisasnuluasiasnuaasulauauuunay § luinuadasunsasnulunsans
Ny

asivuadndunisasuluasiasuilzasulaunauuunan : luivusdasdiunisasnuluasnaisui
Usziannasnuanudnuaisitdy | nasnusiLiansidaadn (Retirement Mutual Fund : RMF)

Usziannisasnuanunisasyuluatvilsand @ nasyuilasuuuulusianudasavlseing
ulaunanisafiy (o) :

asasuludayandiaznaaleuun (Derivatives) : aonu

3.6.1 Yagiszavauasnisasnuludygndaziaalsvin @ msananudas (Hedging)

Asauluasasiiidnuazaasdayadannaarvunnude (Structured Note):

uaINu

Aagnsn1sus11snasnu (Management Style) : youislunaisznaunisgonnduiiiia (Active
Management)

daufitsa /21989 (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¥niansuagnudnainanldsunlasdrdialunisfeuisuauudsniansiualsuasivunzau
deagaralansauulaunanisasnuiiaiinus Taaus¥nianisasidamatayanasuadlugaInumnsIy
annagItaauboiuiifinisilduudidye fradunaierAudidva Ltaumqwa‘lumsmaﬂumﬂm
fonanrnunsaslsenalululaauasssnianis aalunaifgainuaunsalalsslanuanntayaly
nsdadulaanula

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

ﬁnum:m‘smuwamammummnmmu H Q'\EINE\]G\B‘]JLLMULL‘]J‘]JVLNQ:I(‘]JQEQU

swa:;ﬁumﬁmﬁuu‘iumumimwuuazﬁnumzﬁmu :

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
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Tasazdfuldsudasdiunisasnuluimunsauaugaiunisailunaazaay Walugdavuiaaonulasy
nanauunuimmngan waziiunisnsyanansainuiiiaananudaeannnsaInu

Woil nasnuaaaziarsanasnulunuie private equity musznadineuamnssuNIs 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,msnmsamaumummuuﬂ’aaammmsaaamu”m (Investment
grade) aaugAnasnuaInuLMty

Iumsﬁwmmé’maﬁumsamwapnamusmmnmﬁmu.ioﬂsmm/lnamusmaz“taiﬁmhaswznm ol

1) 2vszaznan 30 JulluweTunaanadaudunasnusiu

2) anvszaziian 30 Junauasuaigiasensuianautdnnainusu

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

Wil msdunadasuteauazafiedeilsiaminasgasnuiiugday

sraazidaanisasvuluaeilsuine
1ufinsasnulumolsana
Uszianaasudnninaudanindgdudu viansinnanualagdsiuazamu

3.13.1 Uszianzasndnnswanianina duduy vi“samsmmanwaimuﬁ%ﬁuﬁazmmu‘tuﬂszmﬂ

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. a57&5 TS ‘V]ll']tlﬂ')']ll'ﬂ Gli?ﬂ?i%’]\?ﬂ'\ﬂ\‘)uiﬂ 9 uanmuamnmwﬂﬁu‘lumuauwaamﬂwmnu ﬁdll
ﬂmaunmmuuamnmmmmnmu 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. aaduliduazudninamlumsasnuzadanasiiuinaniidiuualuza 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 aanfunisiduavlssmanifidneagvinuaadenduniusinau 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 finsasnuluninedudadulsuanuazafiadiasfuiinasuaiuisaainula

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 : ninadulsuianidudinudaasiasiiaumnBudin
aaiiuidurhandannasiiaunidudnaasyiusdngot

1. suaswidite WBEnduny viawssnasianasdiias aungringalegsiaganiunsdy
2. fUAaaN&Y

FUNIANTANANTRILATIEV

FUIAITHANTARATULRLEUNTUASIN AT

usTvaaaTasduiiafiagande

SUNAWAIITI S AR LIIANA LTI AL ANWI ST A LNE
sumsiitansavaanuazinuelsanalne

suNAsARANLAILsEIVA N

0 ©® N o AW

fonfunsPustslsamaridsananeadusangn

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

fui 5: ssnssulsziannistiuiiuudnnine (securities lending)
aasiiuldmuvdninamidinaufiiuug

' = - - o < o &
fun 6 : ssnssuszian derivatives aunaninaunnIsRINUGIL

1. dszan underlying derivatives Anasnuaziuiluadayaurlanaesi underlying agnslnamnenilonia
natgaaaail

1.1 niwaduiinasnuaunsaainula
1.2 dameanide
1.3 daruanildsudu

1.4 wastia w2 credit rating w3a credit event tiuau

-4-



o & d” ] 2 @ a Q’J dll d’l =
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1.5 dufinaudumiaaioun dufiduna duiiifiasadsznaududuavdadivilsatn 1.1 - 1.4 viza 1.7
1.6 dufififiasailsznauiuduiionn 1.5
1.7 underlying dumuiianinoudivuaiindnliasaidadiunaauza 10 255auie (5) (A) vasisznna

unseilil derivatives a1989fus1a1aas underlying mamu 51m1/|maaomonmmaatﬂuﬁmﬂawu (spot
price) w3anadauandiamaarenun (futures price) wnifu Wil simaa underlying Aui'lulududl w3a
underlying fduasalsznavuasdufidonan easidufisansuadgieninendne uasdainaliagg
LWTUREAIE

2. Waulumsadnu uaa. azsfunisainulu derivatives lanaldia

2.1 asdl MF lassyidandunisasnulu derivatives way underlying aag derivatives fiazasnuliaang
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% wastitwiinfonualunsdifidullauagnizaaia
Taaavraisznaumauaasiviininlutiudasndrvualu 3.2.1.1

ATRAITAIAITATEAIEEINTAA N 3.2.1.1 uag 3.2.1.2 luaaditadalsenauiiiAglnasAunasaiuia
UG uuwITan

3.2.2 gufififiavadsznaufonuaiiuniadgrnasdunasainiatiiiuiu 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. Husasialuiivnasnisdasduanudawaanig
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
s171A152UsE AN anan1lsE A NIaAIUIAMAINTIAIEUAILALL3NITT vaa. waadluuiulai

o o o

'JﬁmsmmmmaowwwmmjumnmmwmsaamauamswwuLWa”l,mamomm.,au

4. ndnnannsiainiinsnaduiiiaonananisiissniianiunanseeniu (cover rule)

uaa. maoam‘luumswuﬁuwaanaomumﬁﬂmmwu,auﬁamwaaiao‘luzhu'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. nanpnaANBuEINTunIsaInuly 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 Afidnx aruadgsnssunatiauidaeAugsnssuaa1anils
amola doil

7.2.1 Credit Default Swap : €v'laun arsanastugiusydadseduanudasniuiasdniAerzasiu
ANuausalunisiseniiau obligation wavyenWUaY obligation W imumﬁmm’mau‘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 wagludaniautdeAunguunenalandnnintuazaaiandnninawsa
ANUUNEAU

7.3.2 Wflaamuuaiviinaniddsnuahluanasuiiviadugrdasiaarenunil credit derivatives
Tuatvdaidautdaly

7.3.3 wflwadmualunasnuaasaalaanudavaluunadoya
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fuit 7 : viwadudsuianuiuag private equity
nsasvulunuae private equity aasduluauvdninaandod

Mumaamu private equity mnaamuaamu“l,m maauﬂmaunﬁua aflwldamundninan lunsasnuLzuLiedfu
AafvuadIsuaas TS Tushui 1 2a 1.1 2a 1.2 wasza 1.3

TunsdlnasnusangniuaIntannadiuAan1sidusiuanu (private equity) W uaa. asnulunuae
private equity o TaaaadlufizaduavdadaulafivinlngaonuizngawusinanNtannadi I Uty
fTiazaonu

3.13.2 iszianaasmdnninauianind dudu uiansunnannalaodsauiiazasuluaeilseng :

1ufinisasnuluatvlssina

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

o ! s as < a - - -l as e
das1drun1sasnulundnninaudaninaduvadu taunluninaduaasnasnusrululdszinauar
avilszing :

aod

ui¥miansazasnuuiafilhdendnning wianfwafudu wianeanualasdddwdaduningduaas
AINUTIN MUTEITNIIUAMLATINTT N.8.6. WealszniddITnIIUAMEAIINNT A.8.6. senidiuua
sveaa’ldll Tunsalndrtnonuaasnssunis a.a.0. dsznidunlaiddaundasdasiarunisainu uisv
Fansazaanulniduldemilsemaniunluais

Huft 1 : Fasrd@unsasnuindriunaiauraanninadunsaqdaan (single entity limit)
NULLAG ‘lunsmtﬂumswuﬁumu "ufizadvuaiAaadu single entity limit zasg¥udn gaanasans
v3andan ualuansdl

1. LouN1nmsam51a15Lmunw'nl,‘\‘mchnLﬁamimtﬁumwﬂao MF

2. derivatives on organized exchange

maufl 1.1 : asrarunisasudinsunasnuiintl

1 | esa@sniasdsing udAadnaiu

2 | anasnasganalsena

2.1 nsdifl credit rating aglu 2 duduusndiuly udAadaaIu
2.2 nsdifl credit rating aglusediu investment grade 1aitAu 35%
LRGN 2 AUGUUTA

3 | vuae CIS aufisyyluaiawuin 3 dHuil 2 2a 1.1 wiaua 1aAu 10%
2.1

4 | Budiavsasnaisitaumildudnfigiuninviagaan 1aiAu 20%

anasfidnrazasdlaasantlodil u%a"l,mﬁu 10% LﬁaLﬂumsaomqu

4.1 i credit rating aglusedu investment grade avlsunaviagfinssyaiudigfiariunag
amvlszind Taeadanla credit rating wuu

4.2 dusuraisaaundu Weil tawrzidudrnnsansansi :
national scale

FsunaduilszAu

5 | ONENIANEHAUIATIAIUANIL LnAudasaed uauadasnlaazgenan
5.1 duasransuil asasAeniidenu SN wsadnn figaan O
(1) 10% w3a
ammwumungumn"mu wiag1u12a9 5W. A19UsTinA ) ‘
1asuauanalnlsenaugsia sw. lulsenaine (2) dwilnzasns®ITNaINU
da o ' ! 8 o & o)

5.2 luanasnfidaneazasslaasnnilasndl Tu benchmark + 5%
5.2.1 waanduui¥vaansifiau

5.2.2 gaanfinsudawwatayaiiunisildinefinaazdas
auwuy filing
5.2.3 lunsdiAiduasnansiifinvuaiuadisend < 397 Ju

Fuuauiamu uavlilafidnwaeau 5.2.1 wia 5.2.2 yiansy
wARumNaATEITAINaNnadilu yaracvl

5.2.3.1 &W. uv. %i%a uA. munaummwémﬁsﬁaamﬁu
[AREISATS
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5.2.3.2 suAsaau’iu

5.2.3.3 SU1A1TAAITRILATIEN

5.2.3.4 SUIAITAANITINHATUALINATUATINEAT
5.2.3.5 uss¥meaasavduitiafiagarde

5.2.3.6 SUIAITWAIUTIEINAIUUIANATILASAUIA LDULNI
Usznd'lne

5.2.3.7 suAsiianisavaanuaritnunalsanding
5.2.3.8 sunAsdaaiuwnalsainalne

5.2.3.9 ua.

5.3 &uamnaludssinalne

5.4 § credit rating aglusediu investment grade

5.5 ‘lunsnmLﬂumﬁmsmnmuumuﬁﬁmu > 397 Juiluue
'Jumaomu Mavdiune mnuusaau‘lus uuuadregulated
market

6 | nywududoil

6.1 anasnuiiaanzifaudaalunszanudamandansng | sudulindudandedl varuadania
dmFugasnuidliduas SET wiazadnaia damavdnning | azgonin

a9 (Ltminsauﬂomswmsmumwaanmwmsaﬂsumw o o
61'1Luumsu,n”lmmsmmamjmun’mstwnnaupjﬂﬂuu annine (1) 10% w3a
giawnalu SET vaalusaiadaziandanniwanivdssing) (2) i miinuasnsnaduiiaonu

+ 59
6.2 ms1msmumaan’Imﬂnsmmmammwu"lmmmngymﬂ tu benchmark + 5%

“Lmumsangumﬂmaﬂsvmﬁ fderiunasusEndvnadauns
lunseaudaznandnninad iy gaonuiidlduas SET wia
radnaadaunandnning a19lsuna (LLm"l,usmmnmmm
agszrvaLiunsunlumaaravinlufinisiinaauvuaan
annn1sdau1alu SET u3alusaradavaudnning
a9ilszing)

6.3 vuianlusening IPO wansaangifinudamaaiy 6.1
6.4 anasifidnrazasunludet

6.4.1 duanasutl asasAnilAonu SN viadna
waanﬁmﬁoﬁumungumﬂmu URLEUBUIELATY
fstuluarvdseind mawaanammmumu
nammumaﬂsumﬂ (LLm"mea'mwaa SNW.
avilsenailasuaugialvisenaugsia aw.
Tudssinalne) wiafuasians Basel 111

6.4.2 i credit rating aglusedu investment grade

6.4.3 luamansifidnrazamelaaaoniedodl
6.4.3.1 gaanuluri¥naanadaulu SET vida
lupaiadiaznandnninaanolseing

6.4.3.2 gaanfinsidawnauayatiunisiildiae
fisnaazidaanuuuy filing

6.4.3.3 lunsalfuduanansiifiiwuaiudisen
< 397 Ju Tuuaiuasnu uazlule i
anEaeaIn 6.4.3.1 wia 6.4.3.2 yiinse
@nﬁumumwmsﬁanmmam,ﬂu UAAR
fail
6.4.3.3.1 ymAamuua 5.2.3.1 — 5.2.3.9

6.4.3.3.2  &a1un1sduszuIlssna
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Alsznalnadusgungn

6.4.3.3.3 &a1un1sduaivlseinaid
Anwagvinuadfduunaa
auua 6.4.3.3.1 — 6.4.3.3.2

6.4.4 lunsdfduamasififivuaiuisend > 397 Ju
Tuwaiunamu aasiunsdiouniaaalussuuuad
regulated market

6.5 DW 1ifi issuer rating agluseédu investment grade

6.6 f5nsTUGIH AQdeqaydl credit rating agluszdu
investment grade

6.6.1 reverse repo
6.6.2 OTC derivatives
6.7 wuae infra vidauuae property Mfidnwarasuniudofl

6.7.1 aanzufisudaunaviaanlusenine IPO wanisan
nefinudaualunszanudamandnning sy
Naomumﬂﬂmaa SET w3azavaaladanny
nanninaavlsEna (Lm"meawummnmm
aﬂsumwml,uummn"lmmmmmam‘tuumﬂwn
aauuuagmﬂmaaanmq avsdtaunalu SET wia
luaaindaanandnninaaeilseing)

6.7.2 lunwinzasnasuilulafidnwaignszaia as
anuluAanisiasadas v ugIu adonisuning
wiadninisiadn ualuansal (diversified fund)
MU ARTANUAIRUA

6.8 Mum prlvate equity iaaneifinudanravzaaglu
5¥11719 IPO 1fianisaansifisudanralunssarudauns
uanmswummnwaamumﬂﬂmao SET mamaommmeﬁamﬂ
uanmswumoﬂs”mﬁ (um"l,mmmvium private equity fia
ssnvafiunisunlamgaravinluiansiinaaunule
d9natraanainaisdauralu SET uialusnaiadauin
ndnnsnaaolszing)

7 | niwa&uduuanwmilaanniiszyluaa 1 - 2a 6 (SIP) suAulaAY 5%

Uit 2 : Fasrd@unsasnuidiaiaunaunAants (group limit)*

1 AsaInulundwaduzasuidnnnusdunaglunquianis | lududesladasivilededl uaiuadnsle
Weanduviansinuluadyanlussnssunionsdududsv - | azgenn
A9NA (1) 25% w3a
(2) ihwinaaimsnaduiaonulu
benchmark + 10%

* yaneng : Tunsaliduniwagudof "Luﬁﬁa‘muumﬁupﬁn group limit
1. Sushandaaastisundusdhatiiansatiuuzas MF
2. derivatives on organized exchange
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Ui 3 : dasrarunrsasnuitdruataulssianninadu (product limit)**

'
aaa

1 Wudiandansaisiisumduedin B/E w3a P/N Niifiunna -Vsmﬁ’u"hil,ﬁu 45% wadslusauilvyd
aunguaelng ("L:J'i'mmmm‘lumaﬂsumﬁwaoumnﬂﬂa nuwatdu MF AfiangTlasenns < 1 4

gena1) wugaan g viandnan il Miaduamusauaignanu
1.1 suasvdaganiiunmsduifinguunaiawizindeiu - das12nvaululady MF fangnasnu
AYLKRA < 6 Lau el Lawiy MF 0l
1.2 aw.
anglAsenis > 1 1
1.3 wv.
1.4 ua.

1.5 uss¥veaiasasduitiafiaganda

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

%
=1

2 | niwadudil sauAuluAu 25%

2.1 B/E w3a P/N Afdaulananddaufiaun MFla
afilunistuiinisiutlaudvndsunsaslunsmarsia au
Uﬁmsmngumﬂnmum wiafidaulalv MF anunsaane
Augaanaasla2.2 SN (ua'lusiude SN deaansiiiau
Au TBMA u,avumﬂauamﬂmuuanmmmmmvmm"lﬁiu
dsenne ﬂmunsmmimnnmmmmmwmumswaaunnm ey
msaygnalvilduanaansviliiaaning)

2.2 Budhandasnasiaunndudiafifiszaziiainisian
tAu 12 tiau

2.3 total SIP mu2a 5 vavsudl

3 | reverse repo 1Ay 25%
4 | securities lending 1Ay 25%
5 total SIP @g'laun mswuaumu’ua 7 lupaud 1.1: am‘wmu smAuluAu 15%

AsaanuaInFy MF 'l waediuf 1 : amﬁmumsaomum
mu‘;mmuwaanmswuaumaﬂﬁmmw (single entity limit) ua
usudeanarsui mﬂminwunmu SN dnn w3ansas

o o

Basel III Mfidnwazasualucail

5.1 fidnwaizau 6.4.3 uay 6.4.4 22922 6 ‘Iumaum 1.1:
ams’mmumsaomuamsn MF Vh"l,ﬂ 22987 1 :Fasaiu
AMIaINUAIamuyaanniwa&u wiagdaan (single
entity limit)

5.2 §i credit rating agluseduainan investment grade wia
‘ludi credit rating

6 | wuan property 1Ay 15%
7 | wwn CIS 1Ay 20%
8 | derivatives doil luAuyaaANuEnefidfiag

8.1 mnﬁwﬂmsnssu derivatives ﬁﬁ";’mqﬂssmétﬁamsam
aNuL&ev (hedging)

** q3ne6 : Anfunsaanulududinuiaanasiiammidudhniianissifiuuzasnasnulufvadiivua
LAy product limit

-10-
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U 4 1 Fasrarunisasnuitdiamumuisuladaluianisitasyu (concentration limit)

1 | nuzanBsnsalenauis nn MF nuAuaalanisianisuas uaa. siadimduaasdanumu
WaIUFTHNTINAYU < 25% 22 NWIUdNTaaNLR LN TINNAAAILFTEN
1

2 | ananail esssAonfidonuasans | 2.1 MaAu 1 lu 3 2asyanmii@unienisidu (financial liability)*

Basel III LLazﬂfJnﬂamaang'm“lm maowaanmswmssmuu GmmLﬂmwﬂ”h‘luanﬂwswuai'msma1|
51euily (lunubsanasuiinieiy svaznatfydatge Wodl lunsdifigaanasiasiniauni
Tnasansansuiininiy msl,ouvlaan"Lvmnauﬂsnsausuﬂunmnmﬂam"lﬂuawuo"l,nﬂswng
A9LsELNA) WUILNSIUAIER UAA. a1AyaA M iAUNIINITIURINA1IIN

FuAuyaanidun19nIsduaInIunIsduatganaflaian
manauuaumommuuuaumaoLﬂumauamumsmuu,wsuﬂums
Wl waslunsdiigaanasarslufividunionisiiuaui
LﬂmLwﬂ“h‘luann‘mswuaimsusaus.,uunmumﬂmz\m** il
dasnanuliiy 1 Tu 3ua0yanin1saanuasiduaans @AY
mauwaowaansmumﬂusmma nuwalunsdiigaanasansiadi
msuuu,m.lv filing Tludnwarztiduiasvnis (bond issuance
program) MRasandusalasenis

2.2 lunsdifinasuasnuluanasanvaiilanduasiarsiaan
Tuuuazdi credit rating agTussduanin investment grade
wia'ludl credit rating 11t uaa. avnutNanasnualale A9
Fan15ua9 uaa. sededdusinduluiy 1 u3 maouamms
aanuasiduaznaandsdenadunands nuuansdfinaan
mﬁms“lﬂumsuuu,yu filing Tuaawauztduiasenis (bond
issuance program) TR sandusaiasenis

(Famauay 2.2 lulidunsdiduasansiaaniaaynnadoil

. BW. 9. Y32 UA. ANAYUNIENAIEFTARNTUANTIIY

. fUNATAAURUY

. FUIANTANANTRILATIEN

. FUIATRANTNHATULALINATUAITINE AT

. UssHvaaasasduLitaiagada

. SATWRIIEUAITIANALATIU At aNwILsEIMA Lne
. suAsanisavaanuaninnuelsanalng

. swAsadauuvalsEnalne

UA.

© O N O U A WN

10. ganfunisdusznnvlsanadsanalnadusungn
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