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4. gsnssudssannistiguvanning (securities lending) Laviiu 25%
5. aansdail (total SIP) nnuszansIiy Ty 15%

asansvil Alilaeglussuuves organized market %30

Wisuii ualisansnaniu wavmdygilddu

6. aseAsssaien Ruasuuny wazaAlddnenianuniiBeniiuainnawusu wazdioniieasyu

¥2970UTUNIAMATUN 1 UnT1AN 2567 Fugaiuil 31 SunAu 2567

Arsssullisuuazarldneideniiuainnasyusay

ISUNNURSY  BSUAAUASY  ESEALAURSY

ia - 2n3IAY
UMY 1.A 65 - 1.0 66 — 4.0 66 —
Tasens

5. 65 5.A 66 5.A 66

1. AN555ULIBNLAZANTYIESIN NIVUANUTZUIUNS LA

AsITUENN1TIANIS TaliAiu 1.0000 0.7493 0.7496 0.7448
AsssuLludauanaUselevl 13w 0.0700 | 0.0250 0.0250 0.0249
Asssulenuenzideu 13itfiw 0.1000 0.0107 0.0107 0.0106
Anldneaug 14ilAu 0.0500 0.0000 0.0000 0.0000
2. Asssuflsauazeanlddneiivszann 4 . » » »
- AUNIBT34 Taidl Taidl Taidl
n15kaila
sauAsssuisuuazanlddnefiGen |,
Taiiu 1.2200 0.7850 0.7853 0.7803

LWAUITININRUA
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neme 1. A1sssuileunisianis Asssuilleudauanayselevd wasarsssuidenunengiloy dns3ey

azral YoyarMSNIAuUNWUA FnaluyaAmMHEWT N LIukAAsIsuEeNn15IANIs

Aawanauszlevd uazwienzilou o Junduin

2. 89910nlATINS / NSenAUITITINn yaaLiiuud?

3. Abganglunislavan Ussduius wazdaaiuniseie Ansiueglursssudeunisdnnms

DIV

¥
-,

ArsssuenfiSeniivannddsdoniodionieamuGosazvayannieau)

s18n15TSENLAY

v v

DNTINY

TAs9INS

ISUNAUZ

4.A 65 - 5.A 65

ISUNAUZ
4.A 66 — 5.A 66

ISUNLAUZI

4U.A 67 - 5.A 67

ANSITULHBLNITUY

VLAWY TETIUAT

MIUAMU UaY/138 13t 0.10 0.10 0.10 0.10
AU1EMUILAU 158N
uangaulaaanuinly
A1eTINLHENNISTUTOAY
VIRV THTIUA -
| o Talifin 0.10 0.10 0.10 0.10
MNYAMU SENAUN
Haulaasyumnly
ASITUENNISTD ¥y | AufieaIa § § Lo §
oo iy L. pufiea1n  |eudeatevanning | anudinane
nanning unsdinee | vannsweume o . , o .
, Lo NANNINELIAS wiaUsemealng NANNSNELIAS
MeHunaIvannIng | Useinealne ) . .
, . Uszialngivun AAuA Uszindlngivun
whisUszimnelne) v
, . MUBRINIUIY | AINTRITINUNY AR AR
A1EsTUENslau L L L L
. neidouniie | neidownidigamu | veidoumbhvamu | neloumbeamu
Myamu . . . .
GRATRIGN g v A
A15TINLHENNITOON . PINTRN TN MINTN TN MINTRN TN
a at 1 uqungUEju = 1 a ! =1 1
tonansdnslumniie | oo | nedeumbhvamu | nadeumie
| VAVeLEVAY . . .
ANUNUILAIYU . GRATRIGY g GRATRIGY
e
8RN IUMULTIUNTAIUVBINBNUTI (Portfolio Turnover Ratio : PTR) 2.37%
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naeula Mtrack Energy ETF
srgunsamuluasiasuimil Rurin asiasnavilimuy uazasiansay

o Sufl 31 Suau 2567

yja@hmmmmam

NQUVBINTIET

(umn)

(N) NQUATIAINASTING WAZATIANTNIATTASUTEMA - -

[
[

(V) NAUATIATVRITUIAITNANYNUBRNILTAGWY SUIANTNINYE 13D

Usemdunu Judeen fdwne {5uses Jorta dadnwda - -

u

Aa v o '

(A) nduaTEsndduduAuiwelioaglududunaunsaawmula - -
(3) nguATIEITNsuAUAIU LY TeaglusuRuANISUR NI

amuls vielilisumsdnduduanuinietie

(?) RuUNINFUIATT 626,619.42 1.08
(@) A9ETmu 57,187,117.00 98.36
(v) Mg 363,545.00 0.63
(%) Fryadevearmih / dyanferedrmiiud - -

(80) Foyarveuas Suleny - -

(5y) ¥MAUBY 2,410,574.11 4.15
() wilAuduy (2,449,070.13) (a.21)

o

MdugeEn (Upper Limit) Musemdnnisaindnazamulungs (1) 15.00% vesyarmsngauans
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FIUFNULNTAMUNTHBNRURAZNTADANTERNTY

o Ul 31 Sunau 2567

) YAAIAINTIAINEIA
318a288AN1TAYY
(v )
nannindusensnddululszina 58,177,281.42 100.07
Vuanslay
mnandaukaras1sullan 57,187,117.00 98.36
luddnuandavsiasieny 0.00 0.00
MUY IUUTEANDY 363,545.00 0.63
RUAINFUIATS
SusuanutTede : AA+(tha) 626,619.42 1.08
Sue (38,496.02) (0.07)
Usznnsen1sdnesudue 2,410,574.11 4.15
UizLﬂmwmsﬁ"]aﬁhsﬁwﬁﬁuﬁuf] (2,449,070.13) (4.21)
yaAMSWIRugns 58,138,785.40 100.00
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FIBUTIYAZIBYARINTIETUALBUAUAMNLTIDBVRINTIETYNALTY port
o Ui 31 Sunau 2567
o Susuarnuiniatie

Y Fuasu FuIURUE/ LAAININTIAAAIN
aanly %NAV

TRIS FITCH S&P Moody's  mmua gaﬁwﬁqﬁ”: (um)

(%)

(n) nguasEsnIasgine uazasasnaigaaUszme - -

' = o & X
(@) nfuanasvasswIAsAsingranslanziandy

& v v &

suarswdied wieuienidunu (udean fisde - -

o P I R )

” 5 y Y
#3usas oria dadnuds iagausziu

Saw o '

(®) ndunnasafiduduaanindetiveaglududuiianunsn

asuld

(@) nguasiEnsiifisusunundediveylududunn
Suduitanunsoamuld vielildsunisdnduduainy - -
indetie

(3) Juelnsuinis 626,619.42 1.08
su1Asnanslng e () KBANK AA+(tha) 626,619.42 1.08

() AsE15NY 57,187,117.00 98.36
U3t wdulugn edu Buiwedd $1ifa Ginaw) ACE 188,500.00 256,360.00 0.44
U3 Leawfie n3u Lowwed I11n (urnwu) AGE 22,100.00 27,625.00 0.05
3T Lo Bugiawmes $1in (uvvw) Al 13,000.00 47,580.00 0.08
U3un u?miﬁanwﬁamaﬁuﬂqamw drin Gmnwu) BAFS 11,700.00 139,230.00 0.24
vt thuy 9in Wmaw) BANPU 184,600.00 1,107,600.00 191
U3t 00310 e (winww) BBGI 27,300.00 121,758.00 021
U3d vnaan pesUalstu $1in @) BCP 26,000.00 936,000.00 161
Uit 939 $1im (uvnaw) BCPG 55,900.00 310,245.00 0.53
vsem U.n5u mes $in (W) BGRIM 48,100.00 937,950.00 1.61
U3t thuy e $in Gvnww) BPP 55,900.00 603,720.00 1.04
V3T 119910 ASI1T SR (W) BSRC 63,700.00 506,415.00 0.87
VIt Tia Waes 1R () CKP 150,800.00 482,560.00 0.83
U3 A e (uvnaw) DEMCO 13,000.00 41,080.00 0.07

VU In1suarimuImineInsiinanz iueen I1in

() EASTW 31,200.00 85,488.00 0.15
U3 wdaliih S1in (uvnaw) EGCO 10,400.00 1,216,800.00 2.09
U3H Bawmesu wines nju $1ia Gmnwu) EP 16,900.00 28,392.00 0.05
U5 1895 Wia teuliseulun 1R mvw) ETC 41,600.00 72,384.00 0.12
U3t Tnavea wed duuedd Sifn v GPSC 52,000.00 1,989,000.00 3.42
U3 favl WBuiwest Aeasuwu $1f (Wuiau) GULF 217,100.00 12,917,450.00 2222
Uit Aunadudilless S (umau) GUNKUL 166,400.00 379,392.00 0.65
Uit loensiid S1in (uwwu) IRPC 377,000.00 463,710.00 0.80
VIt anuwnvesawa 9100 () LANNA 10,400.00 164,320.00 0.28
U3 1Bu 7 18nd e (umaw) MDX 9,100.00 29,666.00 0.05
U3 1w teullns 9dn (aw) NOVA 2,600.00 21,580.00 0.04
U3t Uam. dhshuuaznsiuan Siin @) OR 222,300.00 2,956,590.00 5.09
U3HM W13 Butued Siim (uvu) PTG 31,200.00 255,840.00 0.44
UIEN Uan. 311in W) PTT 530,400.00 16,840,200.00 2897
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e .. i am? SuAuA3INTa0 YuAsy Fuaumiie/ YAAININTIAINAIA
YINANNINEG v o e fADNLUY o e %NAV
AANNINE TRIS FITCH S&P Moody's — Mwiun YaAIMUINT (um)
(%)
U Uan. dranaznanllnsidon e mww) PTTEP 74,100.00 8,817,900.00 1517
39 919 AU 91 () RATCH 40,300.00 1,209,000.00 2.08
S s WBuwess $1in mow) SCG 22,100.00 76,908.00 0.13
W Foewd iin (uvvu) SEAOIL 14,300.00 36,322.00 0.06
Ust denuuia wous Vlasiaiidad 1 () SGP 33,800.00 238,290.00 0.41
39 Loa@d 10 (umaw) SPCG 19,500.00 164,775.00 0.28
U3t and Tasiden St $9i0 @mww) SPRC 80,600.00 527,930.00 0.91
5 1@Suase winnes resuawsdu Safa i) SSP 26,000.00 143,000.00 0.25
U3t gues ouwesd Aesiaistu $1im @ww) SUPER 490,100.00 122,525.00 021
390 dald $1i0 (umww) SUSCO 18,200.00 52,780.00 0.09
U3 vhana ndu Buiesd St ) TGE 40,300.00 91,884.00 0.16
U3 vihane ndu WBuwesd $1in Gvnaw) TGEW2 2,015.00 0.00 0.00
Ut Ineeesd Sin (Wvmww) TOP 41,600.00 1,175,200.00 202
Uit il Tndu twes $1i (Waw) TPIPP 154,700.00 457,912.00 0.79
U3t Ine Teand Buuesd $9fn W) TSE 39,000.00 35,100.00 0.06
3 fifieuud $in Wnww) TTW 74,100.00 674,310.00 1.16
U3t gua Tule evuea $1in mvu) UBE 72,800.00 48,048.00 0.08
59 fuvdene gﬁﬁﬁué LoUA W1es 1R (www) [WHAUP 71,500.00 344,630.00 0.59
U3t fuudai Buesd $1dn @) wp 9,100.00 31,668.00 0.05
() witgasu 363,545.00 0.63
nesusrlassasitugu Tsdliihmszuasinie wil 1
msiihiendnutsussmalne EGATIF 39,000.00 232,050.00 0.40
nesyusrlassarsiiugulsdlaih nqudhmansys KBSPIF 9,100.00 72,800.00 0.13
nowuslasairaiuglsdlnih guides Leuuesd SUPEREIF 9,100.00 58,695.00 0.10
() dyadounsareuth / ygndouedreudud -
() dyryrvnsuasiudonu R
() nindaudu 2,410,574.11 4.15
n$ndaudu 2,410,574.11 4.15
(@ wilaudy (2,449,070.13) (@.21)
wilaudu (2,449,070.13) @21)

A5 U1EN15INBUAUATIAN STl STEENAaKaze1dRagAe 1 TYuluvasaatudnduduainuingane

Fitch Ratings

AMA(tha)  sediuANUTRlTUaanBduduANN W elianglulstmalnelasduduauLYedielll
ANAEES “Ueeian” WeawSsuisuiugeennsiansvsensiansaululsenalne uazlaguniue

wAMUALILARSIENINNNITRUNRRNYS oAU TUlnesTuR

A(tha)  sdumuUWeiedugunilaeuisuiugesnasiarsrsensiansdululssmalnglagseeu

ANUNT DD DVBINTIATNNTRUTUTLA1IINT DBNATIANTVTON TN TNRBUN AT UNTTRdUAY

oA A o a & v
ﬂ')']llu’]L‘U@ﬂ@ﬂu%ﬁﬂq@eﬂaﬂﬂigLWﬂlwEJLWENLaﬂu@EJ

v '
(% IS

A(tha) sgiuaudeiietugadlonseuiisuiudesnasansusensiarsdululsendlne egelsnfnag

WasuwUaswesdn1unsalniean myniaesegnaealinanssnuneauansalun1sgsenilla
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BBB(tha)

AFIRNUANMUAVDINTIEITNINITRULMENTNINNIINIIENTDUR LASUNITIRDURUAMUU LT B o lu

Uszinniigand

sRuANUeietulunatnfleiSeuiisuiugeennsarsduluussmelng oglsna Iau
Jululdunninnsilasunlasmesaniunmsainisdan1mniasegnaonaiinanssnusomuaunse
Tun13915enillan3wu M ruAUeIng1a13119N1SRUMEINNINNIIN1E 5D U LIS UNIIRBURY

! A N !
ﬂ')']ll‘lﬂL‘U@ﬂ@luﬂi&ﬂ%ﬂiﬁﬁﬂ'ﬂ

p74 1
v o

dyanualiazAasuIen1sindununsIasullssezduliangninit 1 Yvasdaartudnduduadnuunyene

9

FitchRatings

F1(tha)

F2(tha)

F3(tha)

v

JEAUANNANNNTaTUgantun ST sEndnuReulvvewm s suAmuallieTsuis Ui Uy

Y

LY 1

panNAI1E1IsanTaso U lulssndlneniglasuduanuindeioniglulssmademunlag
int lngguduanuindeieiaveeulvdmsududuanuundefeniinnudss "Weunan" 1ile

Wisueuiugeenasansdululseimaiediu wazlagunAudrasivualiiunsnaisnienissu

v 1 a o

= o v o o aaa A A 2 a Y] € W Y
Vl@@ﬂ‘mi@ﬂ']ﬂi%ﬂUIﬂfﬁqua IUﬂiﬂJWNiE@UﬂQWNUWL%BQBQQLUuWLﬂ‘U‘U%N UaNWed "+ LLﬁ@I\‘il’l

VALLALINNDUAUAIUUITDDDNANAUA

SLAUAINUAINNTAIUNITTISENT AU aulun1an1siTusunIruaattussaun Uanalaile

a v 1

Wiguileuiugeenasianswsensiansou luuszmadiendu egslshd sedvaesaruiiiede

aanandilienaiisuwiniunsdintasunsinduduaueieigndn

sgAuANEsalun1stsEriauteulrreswmsasniensumumuuaailuszauUIuNaNg

diawSeuilsuiudeanasasuionsiansdululsemeaieniu egdlsha seauvesauiidede

[ 1 v

fana1rdelivduauinnIulusmuanulasusiadlunisaulussesdunnnningsalsniasunisan

v o A

PUAUNFINI

A5 UNEN1SINBUAUATIAN Tl sTEENAMaze1IN oA 1 TYuluvasaadudnduduaiiuingaie
TRIS Rating

AAA

v v

uAUATAREE IAudewfan usenianuaunsalunisdiszaenilewasAutuauluinu

gegn uazlasunansenuleeannIINNSUABULUAIMINEINY LASYERa uazdawIndesdu

fiaudswinunn vsendanuanunsalunisiiszaendowasAutuaulunagigann uwienalasu
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HANTENUIINNITUABULUAININEINAATYEAT uazdaIndendus unnnduduinsaniioyly
LU AAA

A fianudssluseauen vseniiauaunsatunistisgaenilouasauduiuluinaeigs uienalasu
HANTENUIINNITUABULUAINIEINAATYFA wazdaIndondus unnnduduinsanioyly

[y I

FEAUFINI

BBB fanudedluszavUiunans vsenianuannsalunistisvaenidewasAulusiulunueiiiieme
widaugaulnision1sUA sukUam1egsna 1As¥gna LardIndoudus UInNni wazelall

ANasatunstIseningeuneailameuiudusuasinagluseiugnii

dyanwaluazA1asuIen1TinduaunsIaIsuilszazauiiangn1ndn 1 Yvasaaiduindusunuuiyaie
TRIS Rating

a 1

T1 Heonasiansnifianusiamasiunseaiauarnisiuiudansdduseaufiun Janmaaesifuin
waztinawuazlasuanuduATeINMRatnt sy ninAnIdusumsinluseiudy doannsians
NlasudunuinsAnluseAuANaIZalinIemung "+ 1e9elasunNuANATEIRIUNNTRATAY
SAa A &
NTENENEY

(%
Y [

T2 Joonasasuiliianiugianisdnunisnaiauasn1sdunudaunsdusedud wasliauaunsaly

M3T15enl srevaulusyaununela

[ (%
)=

T3 Heanasiasuiiiianuannsalunstsenilssegaulussauneeusula

A5 UNEN1TINBUAUATIAN STl STEzNakaze1dRaAe 1 TYuluvasaatudnduduainuingane

Moody's Rating

Aaa Obligations rated Aaa are judged to be of the highest quality, subject to the lowest level of
credit risk.

Aa Obligations rated Aa are judged to be of high quality and are subject to very low credit risk.

A Obligations rated A are judged to be upper-medium grade and are subject to low credit risk.
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Baa Obligations rated Baa are judged to be medium-grade and subject to moderate credit risk

and as such may possess certain speculative characteristics.

}74
[

yanwaluazA1a5u1en15anduaunsIauilssesduiiongninda 1 Yvesaa1tudnduduainuuniane

Moody's Rating

P1 Issuers (or supporting institutions) rated Prime-1 have a superior ability to repay short-term

debt obligations.

P2 Issuers (or supporting institutions) rated Prime-2 have a strong ablility to repay short-term

debt obligations.

P3 Issuers (or supporting institutions) rated Prime-3 have an acceptable ability to repay short-

term obligations.

A5 UNEN1TINBUAUATIAN STl STEzNakaze1dRaAe 1 TYuluvasaadudnduduainuingaie

S&P Rating

AAA The obligor's capacity to meet its financial commitment on the obligation is extremely
strong.

AA The obligor's capacity to meet its financial commitment on the obligation is very strong.

A The obligor's capacity to meet its financial commitment on the obligation is still strong.

BBB The obligor's capacity to meet its financial commitment on the obligation.

p74 1
v o

dyanwaluazA1asuIen1TIndufuAsIaIsuilszazauiiangn1nda 1 Yvasaniduiadusuauunyaie

S&P Rating

Al The obligor's capacity to meet its financial commitment on the obligation is strong.

A2 The obligor's capacity to meet its financial commitment on the obligation is satisfactory.
A3 The obligor's capacity to meet its financial commitment on the obligation.
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MELNA)
PIRIUT AT UUTTIWALNY "tha" 98QnseylineanduduAuIdelonndudy LBLENAINWANFIY

20NIMNNITINTUAVANUUNYBNDTTAUANG LATOMUEY "+" %50 "' 8133zgnsvybIiuLANseINTURUAIY
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] [y 1 v v v

oA A = =~ ! = = o Y A A 1 1
qucﬁaﬂ@ﬁqﬁiUﬂizLWﬂWUQﬂ L‘W@LLﬁﬂﬂaﬂquzﬁaﬁiﬂﬂLﬂiﬂ‘UL‘VlEJ‘UﬂUﬂ']EJIu@TJWUﬂ'J']Nu']L%aﬂaﬂ]u‘maﬂﬂﬂu Q%VLN

IS 7 v L3 =) v

finsseudydnualseriefinandmiudunuauudeiiolududu "AAA(tha)" MSeduRuNRINTT "CCC(tha)"
dmivdusuanuindeielussezed uagaslilinisssydudnualdevnefinandmivsuduanuinieisly

SYgyYEY UBNWALBIN "F1(tha)"

naeula Mtrack Energy ETF
nansanliuaudounawwuuinuyn (%eiad)

o Sufl 31 Suaau 2567

Since

Year to =~
10U  Inception
Date

Return
NAABULNUNBINUTIU -10.20% -9.06% -0.65% -10.12% -6.72% -3.48% 2.74% 3.70%
HNARBULNLU vﬂjﬁ%”ﬂ -9.65% -9.30% -0.36% -9.57% -6.64% -3.18% 3.20% 4.48%
AYNRUNIU (standard deviation) YadNaN1TANLTELITY 13.32% 14.62% 14.59% 13.32% 13.62% 21.46% 19.78% 23.28%
AUEUNIU (standard deviation) U84 v‘a‘ﬁ%vﬂ 13.51% 14.66% 14.83% 13.51% 13.71% 21.94% 20.06% 23.45%
Tracking Error imimnamuimﬁ'ﬂﬁﬂjﬁ%ﬁm 0.69% 0.54% 0.91% 0.69% 0.53% 1.24% 0.96% 0.82%
Tracking Different (alpha) seninenaavusuiv it i -0.55% 0.23% 029% | -055% | -009% | -0.30% | -0.46% | -0.79%

v a
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UYBINDIWIUTINVDIFUIANUTENINNTAMU (AIMC)
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S18a2L98AlASINITIANS

1.

2.

Foyanaly

Halasesnsdanis (lne) : neayuilla MTrack Energy ETF
Folasen1saanis (99nq¥) : MTrack Energy ETF Fund
Hogalasanns : ENGY

Useanlasens : naawutn

USELANANTI : Ha1EAss

N3NMuAeglAsaNTg : Lifvun
MeazBuaiuAuiouly (a1glasens) : -
dnwnizlasanis : nosyuiitedamuinly
anwansEauaYe : lawevielulve

QUszaAvadlATINIg :

ileairamanouwnuaInnsasulunemu (Mewinesssudeuuaseliae)llndiAssianiunanouunuwesduindnningdngy
nasukarassaUlne (SET Energy & Utilities Sector Index) Ingagnenenssnssdnandusius (Correlation) ¥es8nsna
pouLVUYeINeY (fowinAsssueuuazaliane) fiinanyarmindauansvesnomu fu nansuumuvessiviensds laism
nivosay 95 lnsazawuniediliBmmasuwimulneadsluseudinyTlifosnirfesar 80 vosarmingauansvesnamu
ERtt

Usennne sy
UsElanNaayuaAuuleuIen1samu : AU
UsTnMNasuANAN BT LAY :
- NBYYJUTINNLINATNTTU
- NUTINBTION
Sector Y8INBINUTIMNUINGATIMNTIU (Sector Fund) :
- ENERG
{]ﬁl5&15’1\‘15\1%6\1%\11@53315%@?4 (Exchange Traded Fund : ETF) : SET Energy & Utilities INDEX
NSLEUBUY :
- faauselng
nawsuareafausn : sansndedevissammuii
- UTENIANTS
Tavasdosdstomissammuadeagiivngt 1.00 mhevesnisdons
nswsuevedaly : arunsedsdomiosasyuiy
- USENIANIS
- panavannIndurisUsemelng
Iﬂaa)zéiaaé"a?z't'wﬁwamuﬂ%gﬂa::l&is‘l;ﬂn'i'\ 1.00 y1hereInIsTone
- fasnuiialy
nswuaveafausn : sansndedevissammuii

- USHNINANS
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- {3mAmMigau

nseuavigaaly : aunsadidanleamuiu

- {3mAMmigau

- pananannsndurislsemelng

Tavazdosdsdfomissamuafeasiidnd misveansdens
Ussnmnsasuadnueiaudu « : lidwmue
Uizl,nwn'ﬁamum'mm'lm?imL?ia'aﬁ'wi'lqﬂsmﬂ : ﬂamuﬁammwuhjﬁmmL?iawhwizmﬁ

gaziBeaiufuigiuuleuenMIaauuazan gz :
= A a o Y
578@3[@8@LW@JLGIZJLﬂEJ'Jﬂ‘UUIEJU'WEJﬂ'ﬁaQV!u

nesuiulsuneiagnengmawuluiuiugn (fully invested) Tngenaidenlids Full replication1 3@ Optimization2 wiele
mamaamwamauLmu‘mﬂaLﬂENﬂumjwaﬂmwaﬂamwamuLLavmmsmUIm Tnnflgawinftagyile Uidndanisveanu
awﬁmvLﬂaaumﬁuuwﬂaamimmaaﬂumsainwamauLmumumsuumﬂ,mLmumjwaﬂ‘mswaﬂauwawuuavmﬁﬁmﬂm Tunsdifi
mmi‘anLaﬂﬂw{[,wmlma'ﬁmmmmwaﬂ‘mswaﬂauwawuuavmmimﬂm Imamsuuauimm%uLmumwaﬂmwaﬂau
nasuwazanssUlae %vuaﬂwmvmmmvﬂumaiﬂamsNﬂumjuﬂawamnswawamul,l,avmmimﬂim Wl Ustmdansve
anudvlumsUasuuasisiddaduduiiule Imsﬂ,‘wamﬂm‘ummmu%aummmammaaww,l,m
nowuaglinagnsNIsuSMINe MBS (Passive management strategy) L‘waaiwwama‘uLmumﬂmiawﬂﬂﬂammmma
G]EJ‘ULLMu%@ﬁﬂ‘UuﬁaﬂVliWEJﬂa?,JWﬁﬂ\‘l’mLLa‘”ﬁWﬁ’ﬁmUIﬂﬂ il inammimfauawﬂumswmimﬂmLaaﬂwaﬂmwwaﬂm 59
aﬂmma‘[,umsﬂswaﬂmwwawu Tnglifodunsutlalasans wy Iuﬂsm‘mmmmmmimaumﬂwaﬂmwamqmlummva:u
flunisasudneely ‘mamauswammswmsmmmmum vanminddnanuiagaautRveanisamuila fnsnszateany
Lamlmwsmwa mamamwmamm Jusu

ol ﬂmwumﬁmvawu‘[,uammwamsmwm (Derivatives) iloifisdsyansninlunisudmsnesu(efficient portfolio
ranagement) AAMANLNOEITIENTNNLALLNTIUNG 189,190 ImammﬂsvmﬂLwaiwwasmmsaﬂmmmiaamwa
neuumililndlAssiufuiindnnindnaundanuuazansisydlag mmamm%msmwmmaaﬂumjwaﬂmwaﬂa:u
wasnuazassUlne Wusiu S'Jm1/|ﬂawmﬁiﬂiiumﬁmmaﬂmwa VED ﬁsmsumi%a‘lmuammmaﬂu (Reverse Repo)
Tnewdulumamdninasifidninauanenssunis na.a. fuun Lmvluawuiumwmsmmuaﬂwmzé’mwwaﬁmaaawmu,m
(Structured Note)

vaneimn : Full replication1 el msasplundnningiidudnusznevludvisnds lusamdwilndifesiuduiinbd s
na

Optimization2 ysnefis msamulundnnindidudulseneuluduilinds visomsasulundnnindliasumuduiuves
sdrmmeTiSudiulssnouresiuiidnids lushsdiiuanmefuduisnadaing sl tioatramanouunuillndifsstuded
91989A9NAT

Uszinnvaandnningvsonsnddudu vienminenwalagsaunavamululseme :

duil 1 : UssnvuazanauRvesnsansmnansiwily

1. Usgtnnuansians

11 313y

1.1.1 ¥

1.1.2 1ummu|,|,amawﬁmwuwu (share warrants)

113 1‘Umeaﬂnﬁlumwammeuﬂauawﬁim ((Transferable Subscription Right : TSR)
1.1.4 1ULLﬂ®ﬂﬂﬂﬁIuNan”18‘Uu%u underlying LﬂwumaslumﬂmLLamawﬁms%aﬁu (share warrants)
1.1.5 asansyuduiiiidnuagyiusadoafunmasyuam 1.1.1 - 1.1.4 gl

dtinau nam. A

1.2 aEnsvil

1.2.1 WusUng

1.2.2 fidunds

1.2.3 viuf] (Wsavududasanin wasuiouiusuaznsans Basel Iil)
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1.2.4 fuanidu (Bill of Exchange : B/E)

1.2.5 mammﬂ‘m‘u Prom|ssory Note : P/N)

126 %ammmmawﬁmwﬁwuﬂ

1.2.7 1ULLE’1®G3VI61HN@U5”IEJ‘UUV|1J underlying L‘Uuwuﬁ‘ummaﬁuﬁ

1.2.8 mwmimaumaﬂwmvmummmﬂumwmimmm 1.2.1 - 1.2.7 ol
drinau n.a.e. Muruefiadia

1.3 TudAnyuansdnSeuius (Derivative Warrants : DW)

2. AosanURALaEVENINITIUNITAINUTBINTIANS i}
mwaau‘mmwammiaavmmsaawulmmma 1. maammamummmwmimmaﬂmmwmumu fatl

2.1 VLaJmam‘wummaLaauiwwﬂmawummsvwﬂwumﬂmmamLquamﬂumﬂms

2.2 gunsawdeuiiels iaummmmﬂu B/E P/N 38 S/N ‘mmaulwmLﬂaaummmnamﬂmmmumﬁmm%u‘lauawa
Li&Jﬂiaﬂumﬂmﬂmmmﬁmsmgmmsmm@ mamLqaulsulmﬂawummsmwﬂumaaﬂmwmﬂm)

2.3 ma:uaLﬂmﬂumwmimmwwmi mmmLfmmlmL‘wammﬂﬂsvﬂa‘umswmsmmaulaawulmaEmamLama wazildaya
iwmwavwaummsmﬁiiu ImwammnmammmﬂmmﬂLmawamawLﬂuaaaimsmmmmmammmsauLﬂumamﬁluivm
ana

2.4 Iuﬂimmﬂumiawﬂu B/E v3® P/N fioenasnansdsnaifiotnszninsén B/E vide P/N fandndesiinissuentanie
iUi@ﬂIﬂE’JUﬂﬂamu

2.4.1 SW.ULYTD UA.MUNYMINEIINIETIRvaTunsRy

2.4.2 SUIA1TDOUAU

2.4.3 SUIANTDIANSALATIEH

2.4.4 syAsienIsNERsLaTaNNsainIsNYAS

2.4.5 SUNANSHAILNIEANVUIANA AL VUL DU USEINA LN

2.4.6 suansiiienisdseeanuazihiduiaussmelng

2.4.7 suAsdaauuisszmAalng

24.8 amuummumﬂﬂivw|ﬂmaﬂwmvmuaqmmﬂ‘umumﬂmu 241-247

il mimaamamsimmmnmammL‘LJumimaamamisusmmmmamawaaﬂmmmmus’mmmamus (a3 m:umv‘uh
T B/E w38 P/N sy )

dudl 2 : n¥ndAudsznving CIS Wi infra oadlnaudi uasnannMeTluNTamURal
1. ﬂimLﬂwmwmiaaﬂaamﬂmmmﬂgwmsﬂma

1.1 mmammavmulﬂmwaﬂLﬂm%‘iumiawumumsnmmamﬁummmumwms‘mamsLﬂumiﬂiumw 1 eude 2.1 -
2.3

1.2 Iuﬂimwﬂawuiﬂmm Tunae CIS Y09NIUITI ﬂawuiammmmmmismamiaﬂmmu Iﬂmﬂumiawulu

iy CIS ‘U’eNﬂ’e]WI‘LJi’JSJV]@ﬂﬂ’maﬂﬁ/ﬁﬂuwaﬂﬂ’]LL‘V]x‘l)

1.2.1 umiawﬂumwaaummwivmmamﬁummmﬂuwﬂmmsmmmmawﬂm

1.2.2 umsawﬂumwaaumdﬂnﬁmmmmmmmu (pro rata) LLmimmaLUul‘Um:u ManLNaUet single entity limit vaanasyu
vy

1.2.3 umiawﬂumwaaumdﬂnﬁmmmmmmmu (pro rata) uaalawatdulumu wdninast product limit Ansunsngaud
Ju sip YINDINU vy

1.24 mmiawﬂu derivatives Thdulunundningusi global exposure limit U89 NBINU ‘uu

1.3 Iuﬂimwﬂawuimmmas lﬂamﬂwu’w CIS Y9INDIMUTIN NBINUTINAING maﬂm”l%aawuswﬂmmai )

drudl 3 : nndaulssanituhnsensasfisuindudn maﬂmuuumﬂmamwmimammuumﬂmmmumﬂ frail

1. SWIANTIINYE UTENRUNU Y5 USEnasAnlaadies munguunediegsiaaaitunistu
2. SUNATODNEU

3. SUIANTOIANTAUATIEN

4. suiAsiienIsinuRsLarannsainIsnuns

5. UsTeMAAsesAudeTiegondy

6. SUIANTINAILIFNNIVUIANA ALY UINgRUWIUTENA Ny

7. swinsiiienisdsesnuariidiuialszmelve

8

. suImsdaauwisUsinale .
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9. amﬁumiﬁmvmwﬂivmmﬁﬂivmwﬂwmﬂuam%ﬂ

10. amuumiLaumwivmmuaﬂwmvmueqmeﬂ‘umumﬂmm 1.-9.

g a4 ﬁiﬂiimivLﬂmmisuaimammmmaﬂu (reverse repo) Aaatdulumsinesi fidinauannssung na.aUsenia
e

mu‘w 5 : ganssuUssmmsgunanning (securities lendmg) ANUNAIITIETNUAENTINNT N.8.0. U5
a6 : §3N35UUTEAN derivatives MUNANNMUTNITAIUATY

1. ‘LJi”Lmn underlymg derivatives Vlﬂa\‘mu’«avL‘UWL‘Uu%mmﬂmmaﬂu underlying ag4la

othamilwtenaneete fai

1.1 mwaawﬂaqmmmmawﬂﬁumw 1-5

1.2 mﬁuuﬂauaum‘lmﬂmw fuiiduidle duifitosiussnouduaudmiofuys

a 1.1 30 1.4

1.3 dafififesdusynouidusuing 1.2

1.4 underlying Sunudidinauiadisngy

Iumm‘m derivatives 81984UT1AVDY underlymg 190U iwmwmqaqmﬂanmeqLﬂuiwﬂﬂﬂaauu (spot price) %30 51A"
amm%amemmm (futures price) Wity il 591903 underlying dufilaledvdl wie underlying MidussAusznauvassud
Fanan Feuduiisensvesranirunuanlameliognaunswanede

2. Lﬂauisumsawu U3EnIansazaiunisamuly derivatives laneile
=

2.1 nsel ﬂ’e]ﬂﬂ/lulﬂizqLﬂEJ’JmeSaWIqu derivatives uaz underlying ¥aq derivatives flazamuliogedneululasins

2.2 Lﬂuﬂwsml,ﬂuﬂammﬂu derivatives agslnoehamilaail
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives il

2.2.2.1 1Wu OTC derivatives Tulszineilne dosily
MUNUTRUNY derivatives M30HAN derivatives
2.2.2.2 n3diiu OTC derivatives lusaUszina Fesfigdyandninendaduifyanatilssueugeliusznaussia derivatives
flagmeliinisiiugualnemisauffuguadundnninduazmanemanming ﬁLﬁuammﬂammm 10SCO viaiduannin
Vo3 WFE

23 IuﬂimmvmammsmivmmamsmuauaumLma derivatives Auanas Auddu Feadunindauiinesyuannsoamuld
il immaﬂ‘wuavLﬂummmﬁsumaUmawmmmuauaumuuﬂmm

3. ydnunasiiuFunsE underl ying Wudail )

Tunsdifi derivatives & underlying Wusilanu 1.2 - 1.3 fudifsnanndeidnuaesadl
3.1 Wudvdindnstmuaisnsdunaliegistae Tnednssyyunastoyaves underlying vizeladesing q Aanldlunns
AL LLavumsmmmmﬂwLﬂuﬂwuummmmmmvamaamﬂﬂivﬂewaﬂmu 3l underlying w3atladuRenaifesiinis
Lﬂaauvl,mmmmavmmmamaLﬂuaaivma

3.2 Lﬂumﬁjuwuaﬂwmvamﬂmemmuqmu

3.2.1 mjummﬁﬂsvmama&mmewa ImaLﬂumuwaﬂwmvimaﬂwmvwmmu

3.2.1.1 mummﬂsma‘uLmavmmmmﬂuasmwmamm‘u 20% Guaqmmﬂmwm

3212 mﬁuuﬂnamﬂsvmaumﬂmmmamumuﬂueEm’smsammu 35% YaMInTILR

Iuﬂimw,ﬂuiﬂmmmagmmm Tnsosruszneusdusedhiminliiusnsiidmuelu 3.2.1.1
nsfinsanmsnszaeminn iy 3.2.1.1 wag 3.2.1.2 bidesiesivszney

‘1'7iLﬁm%aﬂﬁwmﬁm’%aﬁwﬁuﬁumﬂmim § }

3.2.2 é’ﬁjﬁﬁﬁmﬂ‘ﬂigﬂeuﬁwmmﬂu‘vﬁaLﬁ'm%’aﬂﬁ’wmﬁm‘%aﬁﬁﬁuﬁuyﬁaLﬁuﬁ%ﬁiwmwmﬁﬁﬁaﬁwﬂuﬁu

3.2.3 dfidulauenan 3.2.1 uay 3.2.2 lulumuiteuluasududadl

3.2.3.1 Wusdviliflesduszneudunsiansviedygfinesuannsoasmu

Talpenss

3.2.3.2 Wefunifuamuaudngdiu (pro rata) wiloundrinesuamulunsansviedya dulneasaudildnadulumy
NANLALN single entity limit VBINBINULY

33 L‘LJummwlmums‘wsuuﬂmsamuummmmLﬂiaaeLLav‘wmm‘Mmamaaaivmﬂ‘uswwms wiall wnusnghantud
naduusivluederesuitninmsustninms dudesdaliiuasmsdestunnudaudonmmalsyleniosnaiivsyansam
A8 }

3.4 fmsuansdviity 9 sgrsseideadulszdmniuhmsiudedifinsiausdoyastneiu

¥ Y
Y] ¢ & '3 i v o

ay1dndentady suiAswlyd suIASTNNgMINeIRNITINAITY
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\WRN130d
3.5 Iuﬂim‘mLﬂumuﬂamuﬂﬂmﬂm% Filanansesuinendulsegmi

otnlavdenaseagaddl )

3.5.1 59129 (spot price) visesiandeyey1@euiearmi (futures price)

VoaUALNAN I )

3.5.2 dudlaudnlnafausifiduuanmadagtunienadyydeugamih

°umauﬂﬂmﬂm%auﬂﬂmaummq

3.5.3 Adyantensarminfigndeiuseiiaudinn fasing 3.5.2

3.6 lunsdififusaiituile sviifsnandesinnlagliundsdeyasridsnnienuresmhsnuiumvesdsemealneviesig
Usene wiiofuinansanduduazusnnsit usemdnns LLamslmmui@’mﬁmimmmmwwwmmumﬂanmmsaavwau
onsRuielAsgramungay

q. vaaﬂLﬂmsmmiwﬂmwswaau‘mmewamami%j’ﬁvmmmmsvmwu (cover rule)
inamﬂ1maﬂwlmmwsammﬂawwmﬂmm‘wLLavmamWﬂaaﬂummuwLwmwamamivmamumwawwskumma
anasile derivatives auamaﬂhmaamnmmlmawuiu derivatives uu wazilulumuiiddneu n.a.n fvun

5. viaﬂmmsmL‘wmmummumiawuwmmﬂsvmﬂL‘wamsammmLam

Tunsdlfl usmdanisasilu derivatives 7 underlying lald@afsniunindaunavanmnandsanisasuly derivatives &3
ﬂmmauﬂulﬂmmmumm n.8.0. ANYUA

6 wdninausiianAndmiunsasulu OTC derivatives

U3tdamsdesdaliitonnady OTC derivatives ff

6.1 Iwﬂammaﬂmwmmum uazudayargfisssuves derivatives 19 Uismdnmmsunniudl 15 wagiugavneveusiaz
Fou il IuﬂsmmumﬂanLﬂmwammmsmmmwwmﬂwmmmuavmeamamismmaiuaummsmlﬂ

6.2 Iuﬂim‘mmmmmmimwmwamvmmammmm derivatives agnsfitiudAgy Iﬁﬁjﬁ@maﬂmwmmmmuavmeamsmaisu
84 derivatives T3 EnEnnsms Ui

6.3 AdnyaBnihevildusonliinisdnegiug derivatives Woueninnsiesueld

LY ] s [ A | v ¢a A P <) v fa
E]Gli’]ﬁ')ﬂﬂ']iﬁﬂ‘l/!ﬂiﬂ%ﬁﬂﬂi?‘lEJ‘VI‘JEWIiWElﬁ‘IJE]‘N LwaL‘Lluwiwaawaanamuiqﬂuﬂmwﬂ :

v
= o

Julunuuszna waznsdiinsasmuldidulumudetazdndunistnduluaunussmanivun

& v
YNU 8NIU

dauil 1 dadrunisasmuiAiulumugeanninddunsaddyny (single entity limit)

BNTIEIUNTAMY
Usznnningdau
(%uBINAV)
wiae CIS Mimseensgaelaafungrunglng Laiifin 10 %
d2udl 2 dnsdrufiauunINUsENNSWERY (product limit)
anT1EIUNTAMY
Uszinnnindau
(%U9INAV)
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vy CIS Ain1seenagnglidsdunguinelne LaivAin 20%

3. feyaieafusuutunulasinis
a"ﬂmuﬁunu‘lﬂiqmm’%uﬁu - 3,000,000,000.00 U
ulsurensiiuRunulasanis :
Iuiij'mszﬂzL'Jaqnﬂstauamﬂﬂwijfsaamuﬂ%@u,in UIEVAANSLEUDVIBNLUAMUNINNTITIUIURUNY : T3]
yarnfins [ somion : 4.11
SuaumiseasyuEudy : 300,000,000.0000 e
MAvewiLIsamuiliauauBaTausn 4.11 U1

SNUALLDUALNULAY : -

4. NIUIAITIANTIINDIU
nsawuludnr@evieatanii (Derivatives) : asyu

Ing ﬂivaaﬂ%mmsamﬂuawzuwamammm (Derivatives) :
- mu‘lmmmﬂavmﬂLwaaﬂﬂfnmam (Non-Hedging)

fulsurenisawmuly derivatives : wuulidudau
35mslun1sA1ules Global Exposure limit : Commitment approach

ansndaunisamuly derivatives gega (Maximum Global Exposure) lsitiufesas : 100.0
- nsannades (Hedging)

A v

nsasyuluasiansiifidyqnPeusaratiuels (Structured Note) : lifamu

NaYNSN1TUIMITNBMU (Management Style) : s idlvinausznaunisindoulmnudviiiin (passive management/index
tracking)

ANTIAIANURUNIUYDIFIUANI VD INANDUUNUIRREVDINDIMUTINUATHANDUUNUVBIAYTYIN (tracking error : “TE” %
fot) : 1.00
ANBAUNITIIUHANDULNUYBNBIMNY : IeranauwnuLuullidudou

5. mMsudsviiaviagasu (class of unit) : Lid

6. nsa1eRuluna
wlgulen1saneRutduna : 91

PANNASIN5INBRUTUNE :

Doduiiuna lfudes 4 ads
Uidndamseziivrsandnefuiunaliunifiombeanunniilsazaunerlsens donemusaudiilsavanvdefimlsanslu
nndyiinzdeiulua LLammwsJLquﬂuwamﬂmwumaﬂwﬂmmwuﬁammammma amwmuiumm Tdiifinstneii
Junatiu nmsdeRuusadinanazinsandiglusnsliiiundifesas 100 maamlﬁauaumamliamum N9l UTENIANIT
wfnsandreiutiunandausnidlofunatydiui 31 Sunau 2551

=l

Aviuaan 38135 wazdadnialun1sdnetuiunaunitoniieasu :

Vs dnn1sveanuaniiarlisne duiluna e duilunalusnslmifivsemiamsiivauanslunsdfaolud
1. Lauﬁumamawmsmuwmmmimmmlmmfm 0.10 U %38

2. YAAIMUILAINY auauaamumuummmamwmﬂama‘mma En!

3. mLquﬂumamawmaaqwumwwmuamwmamumwﬂmﬂuamwmaawu o Judune
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v
v Ao

UayTiiu uardinaviliyadmhoamuniendsanmsindudusasemiheiifunlin
%%‘ﬂwsmﬂanmammmmammmwhmwma w30

4. nsvuaduaniivrinefutunalunatudlsifime

5. U3gmdnmsnawmusiuarlideiuiunaliungiemhvasuluduiiiudesiianisiemieamu @Ewiliundduans) Gy
uidunsaflazunseniy

6. waf\mmiﬂmmsmvamﬁwﬁm%uavLLEJﬂﬁuﬁlaimﬁﬁhEJL‘fJuGu{]uwa@aﬂmﬂﬁm%LLavm%’wéﬁu‘uaﬂﬂamui’m waglaithdu
dsnannswdnaluyadminddureanamusin wazazdsdusinaniduelsvounuiu

offs lunsdififimssreduiiuna inammiavmmumsmwuﬂuma‘imaﬂgum il

1. wawmaawumawﬁimuNw‘juwammLﬂumaawm&Jawummaﬂmﬂgaﬂuwwaumaa

mjreamuvesnomy a Fulsayanzdoudiiensineiuliune mudadunmsiionhsamuvesiieviamuusasse

2. V¥mdamsazuszmannssnefutiuna Hullnayanzidouiionisineiutiune wazdnsFutiunalag

(n) m‘Vi‘u\‘iﬁ’e)LL‘NN@LLaNan”IEJ‘U‘LJLLa”Nﬂ@Mu’JEJaWIUVIZJ‘U’O‘US’]ﬂg:]EJEﬂu‘ﬂ‘“LUEJ‘LJN@E]MU’JEJ@WIWU@W@\‘MH o Tulnasanzilou
iledneFutusa

(@) Ynszmaliluiidnme a AvhasmauisesuToniants gemdmieasmu wasiuemheamu @i

3. mwvwawmsawmvmaN‘wﬂuwa ImsmLﬂumﬂwwmuumﬂﬁuaqwawmaawumummb visadulinTnnseuianie
mmdummawmaawu LLavmmﬂlﬂwmamwawwaawmsJaqwuivul’ﬂuiumawawwmaawm Inggffioviigamuaz
Lﬂumiumivmﬁiimuau ArlfelumsiouduiliAstusazaseruidsmndnsuaniudoy @) Tnevdsuiansessine
ssanonuazalinednanoinduauduiidly

s g = 1]
7. NMIFUYDAUNRUILAINY

Haanunaly

YaAYUAYRINTTUTRAY : liivua
3

WAUNUIBANUTUANYBINTFUTRAY : liivun
v '
Haanuselg

YaAYUAYRINTSUTRAY : lifvun

o 1 gs 6 o dﬁl = 1
MUIUNRUIYAINUTUAIVBINTIUYIAY ¢ 1.0000 #ue

ASmasudeAumiauasmu :

- wuunaeiiavesytiontiuamnu

sraznalun1sudenu : vnfuims

FLIAINTTURUAIIEAUAETY : T+5 Ao5 Juvhnisuaeanivimenisvief
nsfuBeRumiceamu : fReviwammu lifoudsarmih

S8R UALNULAY

) mﬁUsle]ﬂqul’JEJanuIG]EJGﬁQﬂUUi‘Wﬁ]@ﬂ’]i Faiamny mmumammmﬂawuwnuwmamammumﬂm

(2) ms¥uifedu (Msuan) mnaaawummumau‘[ﬂawuwﬂﬂ f\]Ummmmumﬂmamaﬂummmwmaawu AyIBNTTULeY
AzniImMAnNING

ol endin1saanzdeunamindduvainaaudunaaused inauanenssuns n.a.a. La UsEndansazihmiieavu
mmﬂmwulﬂawuLuaumwaﬂmwmmmmﬂumammwaﬂmwmmwiumﬂlma LwaL‘Uumimmnmmaﬂumaawu‘lmum
mﬂﬁ]awumlﬂ I@amaawumiﬂ WAZHIIMAIIYAIYU mmmszjaLLawmsmm&Jawusumﬂawu’[,ummwaﬂmwmmqﬂi“mﬂ
ne Imaﬂgummuﬂg seidey LLamﬁUgumawmwaﬂmwmmqﬂizmﬂlma

L\?E]‘LJVLEU LLa“’Qﬁﬂ'ﬁiUsH@ﬂUMu’JﬁJaﬂVm
1. mﬁwaﬂwmsmwuimamumwmmmi 6(i\‘il,ﬁ‘W”I ﬁ’ﬁ/ﬁUNi’Jllﬂ’]WU?EJ’GN‘V]ULVI’]UUV]&’]&JW?QQ’]LUUH’W‘IQ

(1) m:mm‘wmaawummmaamaﬂuumaawu"l,ewmwmmmi 1‘145“1/1’31@’]‘14!&@“’L’]a’]%ﬂﬂ’]iﬂaﬂﬁla’m%aﬂ%iv‘lﬁ ANALNI
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