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2. uminvemingadunawmu Tu

benchmark + 5%
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Useannsweau

VA
v Ao o =

6.2 mwmawuﬁaaﬂimaﬁww’«mmwulmwmmg%malmmaﬂ.g]‘mma
ANUTENA mwwaamwéfﬂﬂéneuasuwiuﬂsymusuamwam/ﬁwa
mmuaamumiﬂmm SET vipuewmanefowevdnysngsnesume (us
isndsuioniogsemindniuns udlumgiovillsinsfinoouwiu
sonmnmssenely SET vielummazomendnnindsnedszme)

6.3 Wuitogluszwing PO ilensannsfoutiovien 6.1

6.4 AESTREN YR ATUS LT
6.4.1 Wumsransvii mswawsﬁamﬁﬁmuﬁéaaﬂ%’m&ga?ﬁyummgwmalm

wasdLRTIERT AU sEmA M%@Qaaﬂ%’mé?ﬁummﬂgmuna
naUszina (wilinmaves sw. AsussmaildFueyg el
Usznougsia ow. lutsemelve) viselumsians Basel I

6.4.2 31 credit ra’ting2 aglusediu investment grade

643 Jupsansiianuaredeeg el
6.4.3.1 feonduuignansideulu SET viselunanadoue

MANNINIANUTTNA
6.4.3.2 QaaﬂﬁmSLTJmLwaﬁayjmﬂumiﬁﬂﬂﬂaﬁiwamaammu
kU filing
6.4.3.3 luns@fidunsiansid fnuaugsewivesinidewiiu
397 $u fuuituiiamu werbilddidnuaean 6.4.3.1 viie
6.4.32 filmesniumusnasinanfenduyanadil
6.43.3.1 qﬂﬂammﬁa 5231-5239
6.4.3.3.2 dn1un1siiuseninsUsemaiUssnelnedu
AN
6.4.4.33 antunsiuseUsemanddnuasyiueafeiv
UAPARNNTD 6.4.33.1 - 6.43.3.2

6.6.4 lunsififunsansiiismun fugsenilinnnn 397 Su tuusSuil
awu fodtunsdeunioaglussuuves regulated market

6.5 TudAnyuansdvSeyius fifl issuer rating at/lusediu investment grade

6.6 ﬁqiﬂiﬁuﬁ\‘iﬁ ﬁ@é@iyﬂﬁ credit rating’ agluszsiv investment grade
6.6.1 reverse repo
6.6.2 OTC derivatives

6.7 Wiiat infra visewiay property Mildnuasasuiaussine
6.7.1 ﬁmwvm&Juszjamamaaa’iuiwmw PO iomsaamzdeudomelu

ﬂsumummwaﬂmwaamsugamwﬂﬂmaq SET 50704maa
Fovendnmindsineussine (uiliisamfemiefana ey szming
fuiumsuilumgiiemilidnafinaeumizefing osnainnis
Favelu SET viselunanadevevdmiindsneuszme)

6.7.2 \Wumiheveanemuilldfidnuuznszaensamuluionis
Tassadrsiugiuedeniuning viedndnisidn wdwdnsd
(diversified fund) snuwLaYNaTid TR WL

68 e OIS aifiszyflude 3.13.1 dwil 2 o 2 uaxde 3.13.2 dwii2 9o 2
ﬁammﬁau%amw’%aa&uiixwm PO vitemsaansdeugenelunseau
wdnving dwsufamuitilures SET wifevesmndonendnning
seUsua (wilisadonhefnaniiegserinsudunsudlumniens
Wliimsinaeumhesindneenainnstensly SET viselunanmde
VWHANVSNEFINUTEINA)

ans1d7U (% Va9 NAV)
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Useannsweau ans1d7U (% Va9 NAV)

7 | wheinfra vievne property vesnemuiiidnuagnszatenisamuly Lidindnsdiu
Aamslaseadsiiugu ederSuming viedvisnms wiaudnse] (diversified
fund) snauMeiidinnuivn uasildnuaranu 67.1

8 | niwdauduuenmileandisyylude 1 - 9o 7 (SIP) sl 5%

1 I a { ' W, @ a o ' v . . .
izl 10% adumsamulusindssmeradiimssyniuiigianegsinwsune loedenld Credit rating wuu National Scale

2 ' . o a o " 1 . . . v
nadlfunsamulusinsssmeediiamssyniul lidiuegssUsama annsadientd Credit rating wuu national scale ¢

o

3 a g ' A A vy ) ' a v 5 . .
nadhlumsampulusinsUssmans efigdayanlugueiinseyniullglawunegsisussma aansadentld Credit rating WUy national
scale lst

wnews - lunsaldunSwddudall lifidermumieiu single entity limit vesSurndeennsansvendeya wdusinsdl
1. QurhnviSensiansiiguviRurnivensanlivanueneamu

2. derivatives on organized exchange

duil 2 : 995169UN158MUNAILIUAIUNGUAINTS (group limit)*

Usennningau 831891 (% Va9 NAV)

nsamulunindauvesuismmnuisnieglunduiansieturientadn | lifusnsilasnsmieisld udussnslaay

Jugdrygylugsnssumemsduduuigndang genin

(1) 25% w50

@ dwihvemindauiiamulu
benchmark + 10%

e 0 Tunsddunsnddudail lufidermumieaiu group limit
1. JuehnvSensiansdisuwindushniientsiiiunuvenesmu

2. derivatives on organized exchange

dauil 3 : dnsdIunITAUNAILIUMINUSENNNINEEU (product limit)**

Useannsweau ans1d7U (% Va9 NAV)

o A

RuUANUS 8RS 1ENSBUWINRURNA AWanRY B/E vise sdauldtu PN | - shuiulidiu 45% wasluseulvad

(s o

aa 1 = ] aa % i v ") a a
um‘qﬂﬂﬁmmﬂ{]‘ﬂm&imﬂ (Llli']ilﬂQﬁ’]m’ﬂuc‘]WQUiSL%ﬂsﬂaﬂumUﬂﬂaﬂﬂﬂaqj) L'JULLWLﬂuﬂaﬂnummaqqiﬂiﬂﬂqﬁ <1d

q

Huffoon dsine vidoadnnn feil THadsmusouengnemu

11 swasvieaniunisiuiifingrnsanizdasiy - nsdedulalifunesmuiiongnesmu
1.2 suiAsmivd AYED < 6 Lo el law MF 71
1.3 USemlumu 21glATaNs > 1 U

1.4 U3eniashnnesdies

15 usssmpansesduiliefiogende
(hjimﬁw%’wéﬁuﬁﬂamuiﬁ%’uiauﬂssuam%‘mmﬂ@'”zyzymm reverse
repo ¥3® securities lending %39 derivatives)

2 | n¥ndausedl sanuldiiu 25%
21 fwaniu vide sdnldRuiiteulwiuingie

winesulddniunsliinsiuleuansizonsesunmanslidnaisnisi
ngvnerivun viedlteululvinesyuansnsavieiugoenasansle

22 Quhniesmansifisuviifurniidszeznamehnifu 12 Weu

2.3 total SIP mardio 5 vesduil

(FoillFiunisamuresnomula waznasu buy&hold fiawuludn
wanidu B/E Mdnal¥du PN Sudhnvdessansifieusidudhniifons

]
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) Usznvnineau 3n31d7U (% a9 NAV)
Lifuengnasuriosaunisamurenawu vsednsawmulu
derivatives lglym3neausananiiongasandesivengnasu)
reverse repo TaliAu 25%
4 | securities lending TaiAu 25%
total SIP @sléun nindaumute 8 lunouil 1.1 : Samamnisamu sauulaifu 15%
dmunomuiinly vesdiud 1 : Sandunsamuiidiuumugoon
ninddunseddaa (single entity limit) weilisadensnansuil asransiis
wilfisyu Adnwaeasudiudsdl
5.1 fidnwaena 6.4.3 wag 6.4.4 veste 6 lunouil 1.1 : Samamnis
amudmiunomuinly vesdnd 1 : Samdunmsamuidumag
ponnInddu viveadya (single entity limit)
5.2 il credit rating agﬂuﬁsﬁuﬁ’m’h investment grade wsolidl credit
rating
6 | derivatives &l
6.1 hedging : M3i1vigsnssu derivatives Alingusrasdiiionisan liAuyadauidesiiio
Andns
6.2 non-hedging : mswﬁw‘hﬁjﬂism derivatives fiflaifiensanainandes
6.2.1 NewuUAU derivative wuuliigudou (uazidenveinis §11in net exposure MAnAMTAMLLY
funn Tiasanamdninasiidinanuagnssuns nan. | derivatives lngdeslsiiiu 1009% ves NAV
Useniafivum)
7 | wheds LA 20%
8 | wihe property TaiAu 15%

* e : dmsunsawuluuhmiSensasiieusifuehniiensaifiunuvenemuliiver muaiediu product limit

dauil 4 : dnsrdaunisasuiAuIunuauidladalufianisiiamu (concentration limit)

h) | Useannsweau ans1d7U (% Va9 NAV)

1| viwvesusennelasenis

nneauTINiunelanIsTan1svesuTEninnsseRelfufedl
FIIUIUAUVBIVTEINTINAUY < 25% VoIT1NUEVTORNFBINIUATDS
UIENTIY

2 | avransnil wagasansaviiio vegeensieln
sevils (sutwsasvilnasglne viensians
ninASFEIUsTINA)

3

2.1 liAu 110 3 vesyarmiaumensiu (firandal lability) = o9

Hoonasansseiu sunlawelilwunsRudmiuseussesim
o A & X aNa Yy o Ha a o |
Unydanan nstlunsaiiigeenssiansiviidummstuieentl
neuasuseusEEzla U ddaluuasddlivnnglusunstuaige
Uan. mf\]ﬁﬁaaﬂa‘mﬁaumqmsL“aué’w’aﬂa'nmnmﬁ’ugaﬁmﬁ?uma
M3dumusunsRuaaaneile Tnedeyaniiduninsdulduy

v 2 v A | & Y
%maaLUusuagawmmsmmmsLﬂumsmi‘d
warlunsaingeanasansludivildumnistumunidamelilusy

a o o o | 2 Py ' I a
mM3dudmsuseusseznaydanan Wildonsamlihu 1 1u 3
YoaAINTeRNRaiaUenEnTasIudelivewfeansetuduy
eA59 Huudlunsdlfidesnasianslafinsduwuuuanssenis
foyanisiaueviendnnindludnvuzilulasinis (bond
issuance program) ansaniluselasins

2.2 Tunsdifnemuamulussansmudeilnedunsansioanlniuae

3l credit rating agluseAum1nda investment grade vi3alaill credit
rating 191 Ua3. asuiiionaunelinisdnnisues vaa. 51y
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¥ [ fa
U9 | USLANNITNEFU

3n31d7U (% a9 NAV)
Wenfuruiulinu 1 Ty 3 veyarInseenuaslaueuensIas
sandruduseeds uwinsdfgeonsmanslétinsBuuuuany
ensfeyansausrendnningludnvaziiulasins (bond
issuance program) lilansandusielasinis
sy 22 lldtunsdidummansiiosnineyaeadsil
1. sWIMIWIEYE USEMRUNU vise USEniashanas@ios au
VeI INAETUNMIRY
sUIPSERLAY
SNANTOIMTAUATIEN
sumnailenainunsuazavnsaimsnYas
ussSeaesesduderiogond
SPMINRLIEVRUPNMSRUng oL sTmnelng
sumsiitensdsesnuaziniuvisUssmelng
snABamNWsUsEIAlnY
Uemvdnming

O 0 N oy R WD

- aonUumsiussinsUssmanussmalneiduaindn
11. anTunsRusnUssmeniidnwagyusafedtuyanany
1.-9)

—
o

3| e CIS vasnewmulaneayumile

LAy 1 w3 v as smunvenemunienssu OIS
aszmeioanietiy
Snsrinedulaldfunisamussd
(1) msasyulumhe OIS vesnesuiiidnuasasududsil Teldsy
ALY UNE1INY
(1.1) Fvunaén
(1.2) Fasstalmlpeilonglaiiu 2
(1.3) taupvngsiagamuluinis

4 | mhw infra Yasneaulanasunile

laiiAu 1 Tu 3 vessuIumiae infra avuaesnawy infra flaen
ey Guustidumie infra vosnemuiiiidnuasasudaudd
Tngldsumnuiiugeuandinnu

(1) fvuadn

(2) dnsaulmilnefionglaifu 2

(3) taupgraramulunde

5 | v property vaanamulanasnumnis

TlaiAu 1 Tu 3 99991uIUNNY property ﬁgﬂwmﬁumﬂamu
property fieenwinetuy uwtilumiae property suaaﬂamuﬁﬁ
Snwaasudusal Ingldsumnndiivrouandtnay

(1) Swaién

() %ﬁgq%uiwﬂﬂsﬁmqlmﬁu 2%

(3) taupgragamulund

WlAWMINTRY (financial liability) Tfin1sanenusnasgiun1sta@ngdesnasatsiinanladaieunsiumuinnsgiunisia ity

TnandunasgiumssenumansRuiinmuelngauenssunsiuaIasgIUNsURnungrmneinsednTndad weensgiums
eumanstuniduiisensulusyiuana Wi Intemational Financial Reporting Standards (IFRS) %38 United States Generally

Accepted Accounting Principle (US GAAP) 1usiu

2 = Ny o v o a 1) v
i’]llﬂx‘iﬂim&ﬂillﬂi‘uﬂWMUWﬂWSQWV}WQUﬂWiLQUIUﬂSQLLiﬂ‘U@ﬂQ’aaﬂG’]S’]ﬁ’]i

isll mMamuadadiunuulevisnsawuuazdnsidiunisanu Widulumudssnaraznssunisiifuaaiayuiifmenisasmu

VDINDINU Waw/n3e T lufiandy
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aseuansArldinensneiiSeniuangteviuieaaursanausIy

)

' = o @ @ a o a o a
Arsssullendizeniiuainnesusiu snsBeniiuade | snsBeniiuade | dnsSeniiuase

9n319°41ATINTS
(% vosyaAmINgduans sot) (131.8. 6231 wa. 63) [(1 8.0, 63-31 wa. 64) [(13.8. 64-31 W.A. 65)

1. Asssudouuasarlddnesiunauaiiuszanansid TaisAu 5.00% siad 0.63% 0.63% 0.63%
- psssufleunsdnnis @ Tl 2.00% #ed 0.43% 0.43% 0.43%
- Ansssuifloupuanausslond © 13k 0.07% sia¥ 0.03% 0.03% 0.03%
- Ansssuiosnensidoumisasy 13iiAiu 0.20% sial 0.01% 0.01% 0.01%
- AldiRedu 4 iRy 2.33% el 0.16% 0.16% 0.16%

- aldgelunslavanysyandusiug TaitAu 1.00% med - - 0.00%

- Ansssuilongiudmheasmu @ 131 0.20% siad 0.07% 0.07% 0.07%

- msTsulleudpuaanInages @ TaiiAiu 0.20% mel 0.03% 0.03% 0.03%

- eovsuilenivdn ¥ pufignease 0.01% 0.01% 0.01%

- esvsuilounsldsed @ pufignease 0.05% 0.05% 0.05%
2. ArsssuienuazAldsnesaunmuniiszananislald anafiseaie 0.10% 0.05% 0.04%
- flddedu 9 PufiTnease 0.10% 0.05% 0.04%
sawAsssueuazATds e ovun @ 0.73% 0.68% 0.67%
anldidnelunisdovendnning PRTCTEATEEY 0.09% 0.06% 0.0180%

YUNBLAS :
LS . .
1) AwssudemuaaiieiwiulivuamByaduiiuuazanBduleluiuesfeiuug @)

@) dansevawsotvewarmIndduwiavmn newinAsssuieunmsians Asssudlendguanauselen] wazArsssudemnevnsdoumioamu a Junum
(3) dansevawsietl vewaAmIndAuavSvemamuTI
@ aldaneviun ldswAnnemi@enendnming uavasssudousng o AReTuTINMeRUEANSWE

v
o

(5) femmnluseutn@idugn 31 wa. 65 dmsusudeunsuaniinlevon Ussnduiusuenseninanatldinedus) Ingluseulvn@dugn 31 w.e. 63 uaz 31

na. 64 Atltaglunslevanussnduiusas ey luAlidnedu «

Asssudieuiizenituaingfionioy BYnAUD3e Beniiuas Beniiuase
S ansmulAIINg . . .
(% VBIYAANNUIAL) U 2563 U 2564 U 2565

AsIsullaunIsve Laivfin 1.00 sot YagtuldSeniiu
153U HEUNISUTRAY sl 1.00 siod YaguldBaniiu
AssIuileunslowntuamu muiwenzifauseniiu JagtulaiiZeniiv
A1eTIULsINseRNENAN ARV IUMIIEAU mufinenzdousoniu YagtuldSeniiu
i = 9 = I = I

Asssuisunsduisuniisanu 1id] 1aidl

e : Asssudouuagaliietswuldviuansyadninuazanddulaluiueasisiuw ()
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U23adNIIEIWNYURYUNITAMUVDINDWUY

JOUTEELLIAAATUN 1 lguieu 2564 Heun 31 wouaiau 2565

Portfolio Turnover Ratio (“PTR”) = 15.58%

WNEWR :  Portfolio Tumover Ratio ('PTR") Tfyarmstievisemenindduuausidilaaesiiniy msmeyaa
nindduans (“NAV") wdeluseussezianieiu

ﬂfjﬂiU‘li’NL’)ﬁ'] 59U (maximum Drawdown)

Yoya  uil 31 wouwaAw 2565

HAYIAUEEAtYINIaT 5 U (Maximum Drawdown) : -42.13%
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WYY NANNINIVDINDMUTIN

dmuseussuziaAdiui 1 Tguieu 2564 feiun 31 nauniau 2565

S UL AN é’msqdqumuwm’{lmsiaz
(Wuun) SYADANUIYUTNNIRUA
1| USenvanysweg wduuan (Usemelng) 9100 (W) 115.13 50.73%
2 | USunuannsng widiead 91dn (L) 73.06 32.20%
3 | uSenuannsng newidiud 911 9.89 4.36%
4 | USEnuannsweg Agln 91nia 9.67 4.26%
5 | uSenuannsng WnesAunAuims 3100 (Wrvw) 8.15 3.59%
6 | USunuannsne wshnada (Useelne) 317 7.35 3.24%
7 USENUanNIng Taviaie 9100 (W) 3.68 1.62%
SaTEY 226.93 100.00%
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318asB8ANNTAYU N3ABNRY LaznInenIseRnwY

naua BCAP MSCI Thailand ETF

yae o Juil 31 wgunnay 2565

3I8AZBYANITAIYY YAAAIWTIANAA (UN) %NAV
nannsndvisanswaululssine 1,109,695,176.12 100.76%
RurnsunAs 10,112,391.12 0.92%
2UNING 10,112,391.12 0.92%
suASNANsng SR () 10,112,391.12 0.92%
Viuanday 1,099,582,785.00 99.84%
Vuandyy 4,091,500.00 0.37%
Buq 4,091,500.00 0.37%
aansdeulunaiavannsnduisusemalng 1,095,491,285.00 99.47%
5UNANT 35,614,520.00 3.23%
mdlvd 140,775,130.00 12.78%
Tanreaing 68,559,600.00 6.23%
Fudhudiarinsiind 26,849,600.00 2.44%
wdsuuazanssyUlag 288,433,825.00 26.19%
Ruuuazndnning 50,830,910.00 4.62%
NsuazLAT oL 81,754,025.00 7.42%
MIUNNG 83,754,650.00 7.60%
welulafansaumauaynsaoans 92,710,660.00 8.42%
U3sina 17,615,200.00 1.60%
Nasieduagiafl i 45,328,100.00 4.12%
NAUNDEIMIUNSTHY 58,790,730.00 5.34%
udsnazladaind 104,474,335.00 9.49%
Rundndsuuazviausy -8,345,018.64
n¥neAuuY 23,820,118.59 2.16%
wijauEun 32,165,137.23 2.92%

yaAmMIngaugvs 1,101,350,157.48 100.00%
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HaN13AHUNUYRINBMUTIU (Toya o Jun 31 WounAu 2565)

Nan1sauudaunas (%)

s’i'ianamu/ Year to founas founas dounas dounas founias | dounas Tudaus
NaUIUNTFIY Date 3 1oy 6 Loy 19 3 Yrxx 5Uxxx | 10U | Juaanzideu
noINU*
BMSCITH 3.95% 0.73% 9.60% 6.50% -0.93% 2.07% N/A 3.77%
AYD19D9** 4.28% 0.94% 10.02% 7.28% -0.19% 2.86% N/A 4.55%
ﬂ’J’]SJN“:!N’iu‘UEN 11.65% 12.32% 11.90% 11.46% 21.55% 18.18% N/A 17.37%
wan1sA iU
AMURUNIUYDIABTD19D9 11.77% 12.52% 12.00% 11.52% 21.62% 18.22% N/A 17.41%

* Fulaanelounasu 2 dguigu 2559

v

** Geflo1989 (Benchmark) e fuil MSCI Thailand ex Foreign Board

> panguunuadedeUdmiurnanisaliunudounds 3 U, 5 U way 10 U sl mnszegiafaudisuuImsnasusnnnd
1 U asuanmanauwnuaiosed

N InHaN I TuNLYINemuT R TUElITaTuALINATTIUNN TInkALTLEUERAN TN UYRIN B UT I
VYRIFNANUTENIAN TRV U

nan1saiuauluefadld ludduduimanisdniduaulueuian faamulvsavhanudiladnuasdud Soule
HARDUWMIY wazAUFednauindulaamu

Tracking Difference (TD) ounda 1 U vaanaeuwiniiu -0.7785%

- Tracking Error (TE) dounea 1 U veanasuviniu 1.0623%

duasutayanaawusin (Q&A) nasyuiln BCAP MSCI THAILAND ETF 25



v = 1 a
VBUANTINDVUIAINUINU 11u3

a1 Sudl 31 waun1AY 2565

ety

VUBIAA © JaamuasnsansIvaeudeyanisievthuatuiu 1 lu 3 199 Website v83u38¥ndnn1s www.bcap.co.th
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http://www.bcap.co,th/

YaLuzU/ALhau

msfiasansimlsdedvnlumsauememeaureinomusuddliidunsuansindninnuanznssuns nas. 1a
Susedinnuanugnieweeyahumidedmiunawusin visliUssiunamiorareuwuue MU Ia LI

Hawuemsawilunesula BCAP MSCI THAILAND ETF Welanudlaluanudswesdyqdevieawmidn wazianu
AN AN TamU IneAiladsUsraumsalnisamu TngUsvasinsamu asg uensRuvesramu

dawuasasvgeuliuuleindaduayunsuensesudef unitsamuduyanaild Sumnuiugeuandinau
ARENTIUNT N.A.9. UArAITeR UNTUTEIWIv0syARARNa 1 TIdINNUANENTIINT N.AM. danlineY

nemunaduifyarauensannnnEsninms dniu Uismdnminddanmsnamu vinenuelinea Sin Telaifiamse
HniulunsvLERavIAYUTeINesUln BCAP MSCI THAILAND ETF ol HaMSALELUYBINBN WA BCAP MSCI
THAILAND ETF laflé@usgjfuanugminafuvionanisdiiiunumesssmadnvingdamsnomu vsnenuaulnea
drin

Uitndansensamulundnmindvionindauduiiovisniansudeatuiuividvniansamulundnming vie
vindAuduionemusn Tneussninmsardnlitiszuumuidesiummdaudommauselon WeliAamnudusssusio
ffemiasamnu Tl famuannnvenyadeuteyanisamuiiovisninmsldiuisndnnauasdinmuangnssums
naa.

Usgndanseugalindnauamuluvdnnindiiemuedls lnsasdelfifinuassemussauazusenesig 9 Nauinu
UTEIANSamuUiTLA Uagazdsalamensamuananiiiussnianismsw eiuTendanmsazansaiiuuazgua
mstevevanningvamunaule

Hamuausansagteyafionndinasiensiindulaawu wu nsvihgsnssuiuyaraiiieteddndinaunnenssuns
nan. vise lnenueseuedumesidnvowdinnunnenssums na.s. twwsecorth)

v al

HamuanusansRguumdunslidansesndewasnmsandunslidvieendsweamnamulanuieniams

'
ya a o v

Tunsaiffamudesnisniudeyadiiud damuaunsavesuntsdedriudiutoyalasenstanuseminns g5iua
Miamu viveratiuauun1svevseSuteAumiuayu

Hamusowhenudilidnunzdui Geulunanauum uszrnundssoudnaulanau

wilsdediuilsiurindulaglddeya o Tuil 31 wgwatau 2565
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mheamuiuiemsdsdondausn T,masﬁuaajﬁuaaaﬁﬁa‘uam‘%ﬁw%’mmi

2.7. yarUusiveensdstonssinty : lifwun
TYaLBUALNIAY :

“aifmua” @wiugasuiily)
Srurumheamudusesnsdsdendedaly ;
femdheamuannsadidonihsanulinssiuuisnianisadeaglisni 1 miesvesnsdeus (creation

Y
unit: CU) waziadulunigaues 1 viensdeney

oy v
Y o

i UsEndnnisveasudvslunmsinnsanfsuwlasamuwagdnnuniieautuiveinsdwensadaly lag

Qe

e =

o

uegiunaefidavesusgninms

2]

v
[

8. yaAduiven ey : liivun

N

TUaLDYANAUAY :
"ifiwun" @Emsugamuinly)
dmsudsmdmmbeamu : 1 mhevesmsdorewasiintudunigauues 1 mievesnsdoney

el UiEndnnsveanudvslumsinnsaisunuasamiuay d1unurtisayutuiveInsdmieiu Inedueg

o

UnagiHdaveIusendnng
2.9. PMuuMhgayulUiIreIn1samIeaY ; lifmun

Twazdeaiiudy : "lidmun @wiudamunill)

dusugsiudmmeamu : 1 mhevesnsdevisuaziiintuluniguues 1 wiieuein1sdouis vl UsEndnnIs
Yoanudnslunsinsanuasuilamadwarinnunisamuiuiirensdmneay lnsTuegiunasiidavesusey
93

2.10. yafmigasuamialulnydvuen : ldivun

o

SNUALLDYALNLLF

ﬂ’eN‘VJ‘uLTJﬂ BCAP MSCI THAILAND ETF 8



v
N o

2.11. umhyamuauriotudyduus : lifmue
TNUALLBALNLLAY :

2.12. gavldunLiaay :
2.4 P IWIURUUedlATINIg MsmeyaAfins1linente

2.5 TIMVDIVUIAMUTLAUBVIEATIIN : YarTins1Linentiy UinsieA1sssieunsauavensasn (i)

3. nQUszeaeAvaslasINIsdaNIINaInULIIN YANaUTIN Usennnaeusin uleuienisaanu anwvaeiiay
n1sasmuludreyssna nasanuludyyrdevigalwmin Ussanuazdnsidiunisasmulundnnindvse
NSNgAUdY visaN1TMIRRNKALlAYITBUNAZAINU :

3.1 IngUsvasAvadlasanis :

lasensiinguszasalunisadiwanauinunisamu (NeuinAsssullonwazanlddne)lvlnaifesiuavidonsds
(MSCI Thailand ex Foreign Board Index) 1ngagng1811a159A1AMUHUNIUYDINERDULNU (ROUWNASITULTEY
wazAlddne)vesnesuiileiiivuiusuilensd (Tracking error) laitiusosay 3.00 siod agndlsfiniu lunsdliifiveg
$udurFeanmemmaliiBesiuerhlinemuoisliaunsosissusmeinarls

uanani visninnistnunlvdguaanmadesners el isndet snieasmuvssnosude
BCAP MSCI THAILAND ETF lunaiasesasvieugarmiiamuiiduinmingadmindauavsvesnosnusi
fanamldogdlndifes Tnsagnengnusissaeuduniuresaderemisamulunainses daifeufuyas
mhoamuidunnyasmingdugrsvesnsmusiudnanliliiuiesas 3.00 del sraiflunsdifitingsndu
vieanmemanliiBesiue dpuaanmedesenaliansamssdausadenadld

3.2. U'ﬁ%LmﬂﬂEJQﬂ/!UﬁI’IQJUIEJU’]EJﬂ’IiaﬂV]u5’JSJ : Gli’]ﬁ’]'ﬁLWi\Wq]u

3.3. USELANNDWUTINA AN YaE LAY ;
- N UTINBLeN (Exchange Traded Fund : ETF)
U249891989 : MSCI Thailand - ex Foreign Board Index

3.4. Yszamnaamuaiunisaulusinaseme : nesunamusuuianudssisluwagsinsseme
nsmuadndunIsamulusissene : Mmuedadiunisamulusialsene

Tnewnasluseudvadliiiudosay 20.00 189 NAV

o

RuNsamulusinassinaudaIn lifin 0.00 dumseny

3.5 ulgungnsngu (i) -

newuenatuRy visevingsnssumsWiguvanning gsnssunsuielaeddoysy

(Reverse  Repo) lmgidulumumdninausiiaaznssunis n.a.n. viedinamuamznssuns nan. Usgna
fasun adlagyiifleuimsaniwadesnasusiy uarduiildanmsdiy vieganssumstolasddynrunedu oy
wndrslinngteniisaaudurueAundeaamu

v

Weru ¥3e5INTIUNTe Ineildyaveny

¥

3.6. myauludyg@evieaimin (Derivatives) : aamu

¥
Yl o

3.6.1 Ingusrasrvaanmsamuludygy@evivaimi : A8ladTngUszasdiiioanaudes (Non-Hedging)

q

fulgurenisasuly derivatives :

3.6.2 35n15lUN15AWIU Global Exposure limit :
5@15’1&4’3‘14?115&1&1/114114 derivatives gdn (Maximum Global Exposure) TaliAu
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auuRgililunisdiuam -

1. szdumudesiu (confidence level) fovaz

2. 5282198111300A594 (holding period) ) Tusi1n13

3. foyatioundsilélunis (observation period) laishndn furiinns
Uszlanues VaR Musemianislilunsuimsuasmiueuenuidos :
Bsiayarnnandssiunain -

¥

3.7. myaaulunsasisidyanourearmiuls (Structured Note) : laiasyu

v

3.8. NAYNSNITUTMINDIYU (Management Style) :  sandslvinausenaunsindeulmnudvily

o

30 (passive
management/index tracking)

v
o

108 UAT. FENYIIUAITIAIANURUNIUYBIATUANYBINANDULNULAAEYBINBIMUTILALHANB ULV AT IR
(tracking error : “TE”) : 3.00 % ol

3.9, §uiitSn/81989 (Benchmark) -
1698 MSCI Thailand ex Foreign Board &ngqu (%):100.00

U

U3EnIansveanIudnafiaziudsuuuasiiita (Benchmark) lunisiIsuifisumuiivisninnsiuaisuas
wanzan Ssegaeldnseuulsviemsasuiiimua lnsusmianisazameteyauasudditamunsaimeh
ogsdauisiuiiinsdsuiitie desueiisafuiiie wesmgualunisdsudiifadandaindiunisag
Usgmluiuleduesusnians melunaniifamuannsoldusslominndeyalunsindulaasyuls

ogslsfinna lunsdinsidsunvasiadfaielmdulunuusznie Seuluasdetmuaainauuisndansamu
waz/v3e Ussmaterimusesditinnuaniznssunis n.aa. Rerfuinasgiumsianamsiidunuyeane U
waz/vie maAsuudasiatfalumsliissudeulunsdliifoonsadivessat falsilddavviedamedoua/sns
fanandnsel nsutminmsazudaasuulasisnanligionheamunusmiviunmsssmeluiuled
yosuTIminns melunaiifasmuannsalivssleviandeyalunisdaduloamuls

3.10. §NWAENTTIURANBULNLYBINEMY : Ienanauwnuwuulidudou

3.11. MgavduanediuulguienIsamuLasa Ny LAY :

wazBoniudy :

nesuaglinagninsuimsnesuideiu (Passive Management Strategy) lasfiulouieifuasyuluvdnningi
\uduuszneuvesdvilenids (MSCl Thailand ex Foreign Board Index) Sssafiandnnindfiogseninsnsidinie
sonanmaidundnningiiiudndsenevvesduiliinsdeding lnsladeluseutiinytlidesninfesas 80 vesuyar
ningAugdvesnemu  Tasnasusjutufiazawluiudusng (fully invested) Ssonafarsaunidonldnagms
LUU Full  Replication' 3o Optimization’  Litelsinesuanunsoairmansuunuilndidsafudvdl Mscl
Thailand ex Foreign Board Index dufiwdonasueafinrsanamuly asansuimu asasudmi asansis
wiifeu ATETTNINsiy war/vieiiudin arenTuvdnninduiensndaudu uiensmeonualaisausndla
othavilwidenmeagnamuiinagnasuns nae. viediinaueaenssuns n.an. Usenadivue fal lunsdis
nsenannsidnselufinisauiuaeil MSCl Thailand ex Foreign Board Index U3S®mdnn1sveasiudnslunig
Wasuwlasaiiusuidulaiifidnvasmunzauviolndifesiused MSCl Thailand ex Foreign Board Index Tngfie
TlsFummuiureunnifiomheamuuds Fasminnsaziilsstlevivesnesyudud ey

newue1svawuludya Feviearmii (Derivatives) lieanarudes (Hedging) iatardunsiiuyszdnsnm
lunsusmsnesu (efficient portfolio management)  ANAUVENNATNNGITNNUANENTINNST N.8.9. AvUAlaedl
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=]

amm‘divmﬂLWaiwwaimmiawummiaaiwamamammﬂﬁlﬂamm vl MSCI Thailand ex Foreign Board Index
immmamﬁimiumﬂwawaﬂmwa maﬁiﬂiiumwahaﬁ foyey1v187u (Reverse Repo) laesnduluniu

o =

‘Vh’ﬁﬂLﬂm%%ﬁWUﬂﬁWUﬂmuﬂiiﬂJﬂﬂi n.8.%. NNUA ‘VN‘LJ 114?!3 Ul ﬂuﬁéﬁﬂﬁmﬁuﬂszmumaﬂszmmﬁudawﬁwaa

o

aafUsznaudvll  neaueradviigInssu Equity Swap laediadmendu Non-resident LwaIMﬂaawummmsu
Ruiunanniunseauisenald maﬂmwuawmwum“mu(ﬁhaﬂivmﬂ‘wu o v uay snwumvmuiu
ﬂiumﬂLwaiuﬂamummmiuLauﬂuwa LLamamumﬂauiﬂsnanu‘l.umwmumwiumﬂ naslasuansiutiunaud?

¥ ¥ o
S aa

ﬂamuﬁwhjaﬂqu‘l.umwmmumé’umummmmaaammwmmmawﬁm (non-investment grade), M51@15NUN
Lyl Sunsdasusumnuideio (Unrated Securities), wdnnindvosusiniilildannzdovulunainndnning
(Unlisted Securities) LLaumwmﬁ'vmaﬂwmvﬁuanammwamaaammLLm (Structured Note) EJ‘&JNVLiﬂGI’]ZJ ﬂawm
mf\]zﬂ’;smmmmmuwuaumummmLénaaammwmmmawulm (non- mvestment grade) Lawwvmmwmnmim

uu"lmumiaﬂaummmmL‘uaaawmmmamﬂﬂ (investment grade) ﬂum“wﬂawuamummu

Sandumiamuitimuasznssyihnelianiaznisaliiund deerafivisungitliannsoamulidulunudadou
nsawuiitmualy suideswnanmainanmanifldunfviedamudniu wu dmavdsuulamaasegia
vidensiilosedreiitudidny Wudu Tnsusininnisegsenunishiannsaawulind uluaudadrunisasmui
MuualilulasanisaudsenawndtnnuamEnsTINg N.a.0.

gt MSCI Thailand ex Foreign Board Index ﬁmmf‘ﬂw%aL‘UﬁsmLLUaQGﬁa;&a‘ﬁNﬁuw"Lajﬁﬁaﬁ’mm UIHNAANIS
zudanmsuiluvsensiisunlasdeyadenanlidinauanuenssunis na.m. nsu el vsendanisasudsli
dionthensiuniely 15 utududiunivsendanisiuesunsumenisaiiang s lnevsUssniavuiuledues

UIENIANTT waz/vive Uausenia au dinauvesusenidnnis uag/mIegatuayunisvievsesudeu (11d)

KUTYLYEG)
1 = % v ea & | N o | PN v U v Ay a
Full Replication uneds nsawulundnnsndndudusznauludsiisdsludnsamiindifssiudsiisnsds
Fana
. . . 2 = LY I
Opt|m|zat|on RUIYIN ﬂqﬁaQwUIUVaﬂwiw WL{JU QUUivﬂaUIUW%uaqﬂaﬂ Miaﬂqﬁaﬂwus[,u%aﬂVﬁ‘WEﬂNV”IiUC‘WN

<

UV NNSNEMTudIuUTENOUIB RSN 198 ‘Luamwmuwmemaﬂumumqamaﬂa’n ‘1/1\1‘14 LW@HS’N

o

NARBULNUNLNALAEITUAvDN99RaNaD

3.12. Mwavduanisamulusinaseine :
newuavamulusnszmalaenisluseuliydliiuiosas 20 vesyarmindduansveanamu wazilulunu

JduflasuensiRdnassiiiluamuealseme

'
&

3.13. Ussinnvaamdnningviseninddudu visonsmnenualaeIsdunavamu :

3.13.1. Ussinymasvidnnindvienindaudu vienmsmeentalneisauiiazamuluussme -
Uitmdanszamunieumanusglovilanzainudnning ninddudu videvnensalnyisousedlnegamils
WIana1weginuiuszNIAnueNIsUNNSIiURaInY WeUseniadinuAneNIsNNIg N.a.0. Aruadasetull
Guwdlunsdifiauznssumsmiusaiayu vseddhauaunssunis na.e. ienuduwseunsedivsymeuilonse

WL ANU T NN DA N WS VDI NNTNE NS BN NI FUNTDNTUNBNRALAEITIU

daufl 1: @51813 TS (transferable securities)

1. @57813 TS W90 #51amen1stule o uenwieannsndauludiuduniuinmualudiudu o veds
3.13.1 ailpnuandfniy

o

1.1 lifidorvuavseReuluivinligamuinseyniuninnityaduamulunsians
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1.2 awsawdeuiield (aufansdiidu B/E vie P/N Afideulviuvdsuiiowsnamuldduiunslifinissu
lowansisenTodlunsianslimudsnsiingruneivun viieliteululvinesuasnsaveugeannsiaisle)

1.3 fdeyaieaiuasansfigndesasuduuaziinisusulsadulsedegiainaws Jsuas. amnsadrisldiiie
ndsgnaunmsiatsandedulaasuliegsadane uasiideyasimnasviouyarigfisssy lnedaya
fanafessndwinuraideyaiiwetiold Fviavhanunanivinissuduieensuluszduaina

2. puandALagvaninaeilun1TamUYeIRTIEsisANIIN N vualute 1.

2.1 Tunsaiidumsamulu B/E w3a P/N fieonasiansianaaiiednszniinsén B/E w3a P/N dana1ifesdinis
fuaniavisesusedagyanasll

2.1.1 5%, VL. %39 UA. Munguingdncmegsiaan iy

2.1.2 sU1ANTRRNEU

2.1.3 SUIA1TRIMITANATIEN

2.1.4 suesifiemsinumsuazannsainisinens

2.1.5 suiAsiauIaviavuInnaltasvuIngouiaUssinalne

2.1.6 sumsiiiemsasesnuazihiduisszinalne

2.1.7 sumsdaanuuvisUsemelng

2.1.8 aantumsRusnsusemefifdnuagyiusafeafugduinmm 2.1.1 - 2.1.7

v oy <

el n1se1ianienisiusesienadfedduniserianien1ssusewdsdneviereondd NI wIuTIMAwmenily
(end)) mufisyylilu B/E vise P/N fg

=] o g

d2ui 2 - nSwaFuUsTIANYILRY CIS %198 infra LAWY property

[

AolnauURkaznannaaitunaw Uil
nadlfumbhefinseenegnelsidsungmunelve
1. nsdhduwnine CIS e infra wagvitae property

1.1 fnauaniRuasdulumundninasilumsamuudesiudeimundmsunmans TS Tudwnn 1 4o 1.1 98 1.2 uay
1913

1.2 Tunsalnnesuluamulumie AS ves MF MF dsnaisesdiuleuiensamusisll (ildiumsamulumdie CS ves
nesuTInasamulunesFui)

= v e = & a a v A 1%
1.2.1 aJmimﬁquiu%iWEJa‘LJGZNL‘lJmJSSLﬂ‘VILLa%GU‘umLﬂﬂﬁﬂumn@&nuﬁﬂmmﬁmﬂm

122 fmsawmulunsnddudeldidiuumudndqu (pro rata) udaldralulumundninesi single entity limit
VYana U

123 finsawuluingdudieliisrmunnudadiu (pro rata) udaldnalulunuvdninas product imit dmsu
niwdauindu SIP vemnamuiiu

124 fimsamulu derivatives MilulUnuvaninasi global exposure limit YesnawuLil
13 Tunsaliinemusuiawesiamulumiie CIS ves MF MF dnamdedlilinesusuilanes

2 nseldumiie CIS wenwitlaanniviualugun 2 9o 1.1
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2.1 fnuandfvazndulumundninasiunsawutudenudeimundmiunsans TS Tudni 1 9o 1.1 99 1.2 uay
10 1.3
2.2 wmeleudeueglu SET

Ui 3 - nSngAUUsTNRUENN YT aNS1ENSAB UMK UENN

@

souduturnisensansifisuwinduehnvesFunin fail
1. 5UIAITHIAYE UTENRUYU T0USENATAANeTes mungraneIncmegsiaanItun1siu
2. 5UIATERNAY

3. SUIANTDIATAUATIEN

4. sumsiilemsinuasuazannsainIsinums

5. usTvmansesduLTeTiogende

6. SUIASHALNIAMNIVUIANA AT LIRgBNL U SEWAlNe

7. suimsiitensdseanuaztiiuwisUssmalne

8. suIAsdaauLviesUsEmAlneg

9. annvumsiussninssemaiivsemelnoduandn

10. anntumsRusinssemandanvaugyiueufe It ugsurnew 1. - 9.

gauil 4 : g3nsTulssvn1sPelasidyguieau (reverse repo)

& o

nsasulu reverse repo Aosdulumumdninest fsil

[ & [

1. gdya seaduilfiymradsiifianansaddugdyailu reverse repo lanmungmanglne

g—oo—

1.1 swIAsWIae
1.2 USEnuvu
1.3 USENLATARNDITLDS

1.4 USEnvianning

[

1.5 USEndsznuny
1.6 sUIANSHUsEnAlne

1.7 noauuy

vy
v o

1.8 dAupAaNINMINEIRNIEINAUY

o

1.9 dusIIN1sharsFIaMNaNN e INIEITNTIuU ST

[

2. asanslelunsyi reverse repo dosdunsians el

2.1 A1E13NAsTINY

v
o o

2.2 AaLanidu Aadgy
wnnzdnnsdu Wudfinnseyniu Galengpaundeliiu 1 Y

MRy Unslurn vSevudsserdu Msuimsnided uTEnRuu viesuAsiling g

2.3 fuaniu wie adgyaldiiu 7 TSFC Wudeen Advuafuldiumusmildiiu 270 Jutuudiueands uas

I3 = ° Ya & A v &
Lﬂum'gmaﬂﬂ']VUWIsULQUL&I@V]’NQW@JWS@Lll@lﬂ bAU

ﬂamwﬂm BCAP MSCI THAILAND ETF 13



+
o a

2.4 fuaniu w3e mdyyTldlu Alengliiiu 90 Tuliuusiuneen el credit rating aeslnogamils fsil

2.4.1 il issue rating %39 issuer rating agwluéjuﬁml,iﬂ Tmensalidu issuer rating foudu credit rating Alauan
N340 credit rating Sz dume

2.4.2 §l guarantor rating aglugudu investment grade

2.5 anavilddiongaundeliifu 1 U Munsileulunatndeviensiaisvil vieniideyasaunietiowas
91989lagadinsUnmeneasisuay Inensiansullainansedl credit rating agnslnognmils all

2.5.1 1 credit rating saduaglu 2 Juduusn wse credit rating szavenifiileulAedlanu credit rating seevdu
flana1nui CRA latuSeuifisuly

2.5.2 1l credit rating s¥evemgly 3 Suiuun

2.6 anansvildsdiongaundeliiiu 1 weuitunzideulupaiadeviensiaisni viehiideyasiamunietioway
91999lagsin1s Unesoas sUsY Tnensiasullaenanifesd credit rating agndlneg1anils Al

2.6.1 # credit rating szaduaglu 3 Juduwsn vse credit rating szavenfiileulAeslanu credit rating ssezdu
Aananamudl CRA Taeuliieuld
2.6.2 1l credit rating sveve1iegly 4 Suduun

2.7 MSNAUDURUNATNNUANLATIUAIS N.8.0. AAUALALLAL

3. 5¥8¥IAIN135UT15ENLUBY reverse repo AasliLAY 90 Ju

a wa o

4. JefmvuaiisiuussninnisaesujiRdmsunisamuly reverse repo

Eo

4.1 Fedddyannassrunuiidivualag TBMA vide TSFC

I Ag ]

v
o A

4.2 yuhuanningvsensnarsiveluvienislouse uladanyug all
4.2.1 Jumsvevielounudenimvunlu reverse repo fanan

<, @ o w 9 LY Y v e v o ¢
4.2.2 Junsvienu repo MUulUmuUsEnAANENITTUNSIAUNENNSNILALAAIANENNSNE NN NLN Y]
Rouly uagisnistunmsfguiuluuuvesnewusinuagnsneniseyniuwivindduvesnasmusy

4.3 yarvemanningvsensiansiive a Jusuiudya dedyadndulumuaunisnisiuianiuisnis el
YARIVBIANNTWENTONTIA1TIT01INNTT (5IAIT8 X (1 + discount rate))
Wil :17%0 = sImriinewusiseliunaaygdndeniauduaevannsnenionsa1seiu reverse repo

5 v
a o [

4.4 nsssyarvemanningrsensianside a utu lidulumandninasi el

4.4.1 YaA1vemannIngvsens1a1sNTen1nndn (a1 reverse repo x (1 + discount rate))

o

4.4.2 lunsdliiyarmanningvsensianside a duiu lduluauaunisly 4.4.1 viendanisdesdenligdauan
lounssuavslutu vsendnnindvsensiasnaunsaldlunisvin reverse repo Tudnanu ivelviyadisiuves
wannindnsensasfivenazningduilenudainarnduluauiznisdingrs aeglutwinisdaaniuiyasi

NANNTNENTONT1A15NT0aNAINNAUNITIY 4.4.1 Busdunsdlau 4.4.3

4.4.3 Tunsdiinadwdauaunisty 4.4.1 LLamammhaﬂamﬁuamé’ﬂﬁwéﬁamwmiﬁ% o Audu fiyartosndn
1aF" reverse repo x (1 + discount rate) Wudwaulalifu 5 §um vie laifiu 5% vesmanie uduiduaulagssi
171 LLasﬁﬂ'13ﬂ°'1'vmﬂl,'%'aaé’faﬂéﬂi”ﬂué{%yfyﬁﬂﬁﬁmumimaﬂmmﬁﬂ{]ﬁammL?iwuaagj dyeyn (counterparty
risk) WaUsEvInnsagladniunisniy 4.4.2 Ala

4.5 NM3AUINLAAT reverse repo A 4.4 TiFLI fail
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4.5.1 funuainmemdesiufuralsslenifinesmuiivldiuann reverse repo aufsTufifinisdun

452 Awandusessnssu videdunusuidusengyisves reverse repo ngINTINAinemuilegiugdnanie
Werduuazddonnasimuslianunsndsfuisevilmuganssulaganssumisnnndnningviensiansfidenie
nindauilounn 4.4.2 (i) vesssnssuilinan reverse repo eMsAULS

4.6 discount rate Mwldlunmsdunm seadunsimustulaeddsfdadoanudsmesgdyayn nanning
NI0RINANTNTOLAD

daudl 5 - gsnssulssannsvisunanning (securities lending)

v

=1

sosdulumundninasilunisasyu Al
1. fdyan dealladyardndenialudlisuluaygnliusznougsia SBL Inglunsdifigdyadainainseinisly

Y ] I Ag 7]

3
€

o & A

grugdunuvesiy Budesluyaradicll fanunsausznevgsiavieduiiufansldmunguuelve
1.1 glasulueugnusenaugsia SBL

1.2 surAsuvisUseinalng

13 ﬂamuﬂyuﬂ

1.4 sumsiitemsthiduaznisdsesnusisusyimelne

1.5 sU1ASHEYE

1.6 USEMIUYU

1.7 USEnuanning

1.8 Us¥nUseiudin

a ' o ¢

1.9 nesuayAnaTdyarIndduvesiamuidazsefae 1 duuinduly

U

1.10 nawudimiatiungdisvenis

o

1.11 UAuAAadUMUNANTNIUANEATSUANT N.8.6. AUUALNLLAL

2. wannsndligy fosdundnnindfieglussuusurhnudnnindvesgudsulnudnnsng wiendnnindisuinis
wisUsemelnevhmhiduwens Seundnning

3. MM BREnanUIEAY USENIAN1sAaenduns fadl

¥

3.1 flumslifinsnadesenudnUseiunngduiioilulssiunsliundnnindlaedaadundnyseiu Al
3.1.1 Wuan

3.1.2 asasnasging

v '
o a v A

3.1.3 muaniiu Mdy et Tnsudn viievud sserdunsuinsmalyd uSentunu vsesuinsuinguing

wnzdnasdu Wudiinnseyniu

U

Y

3.1.4 fuaniu viemdyyldidu 7 TSFC WWudeaniifiivuaiuldduaiuiiliiu 270 Juluudiusenda wag
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3.1.5 fuanitu wse fmdyg 1oty Adergliiiu 90 Tutduwsiuiiosn il credit rating ag1dlaogenila fedl
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3.1.5.1 & issue rating %39 issuer rating agjluﬁuﬁULLSﬂ Tnensaldu issuer rating foudu credit rating Alaun
NNNTIA credit rating SzuzdunIY

3.1.5.2 { guarantor rating aglugusu investment grade
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3.1.6 A51a5MUNE credit rating aglududu investment grade
3.1.7 wilsdemusziufisumsmduddudoenliunnamuiieduuss funisfundnnindliunnamu

3.1.8 viuannzideulu SET Alls1eveegludui SET50 viall Tunsdinnewmulsifiuleurenisamulunsaisyu nesu
Fumanuseiudananlalle
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3.2 sflumshinesuiinssudvisvisenseunsemanuseiunu 3.1 vleaiiunislaglsaudasinaliuitninnis
anunsadsAudiseviiennuandseiudnanlalagndy

3.3 vhudmanuseiuni 3.1 Anewmuilnssuansluleunevesevsevilnldaunsadefuaunanuseiuiuld
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3.5.2.3.1 4 issue rating %39 issuer rating agiué’uﬁml,iﬂ Tnensalindu issuer rating aoaudu credit rating Aleun
NNN5IA credit rating SzuzduIY
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3.5.3 A3a1sAsging
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4. dnwawazaszdnnuasdnn IWlddygnidnuusiazasydnyvesd e muUTEnAd1tneu n.a.a. 1608
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Uil 6 : §3n3IUUIHLAN derivatives
AIUVANINEINNITAINY ATl

1. Uszian underlying derivatives fineanuazidnlugdyailafasd underlying egnslnognmimionalsagie
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1.1 n¥wdduiineauansnsaasuls

1.2 Sasmonide
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1.4 \ASAR LU credit rating ¥3e credit event Hudy

1.5 199AN

ﬂamwﬂm BCAP MSCI THAILAND ETF 16



v
o v a
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q
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1.8 sdinfosduszneududuiinn 1.7
1.9 underlying 8uUMUNETNUAMENTIUNT N.8.0. AIRUALNNLAL
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2. Feulamsamu vsendansazaiiunisaaulu derivatives laseilie
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1A33N13

[

2.2 Bumsdnduedyailu derivatives agnslnegrmils fuil

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives lutszmdlve dosdigdyadndieniadusuimsmeyd suinsfiinguansanizdndiy
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FUNUTaNY derivatives ¥30EAN derivatives
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Aa1n Ingparusenauiidusosluivtnluiudnsiimrualuz.2.1.1

v
o v a
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v a
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o
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v
o
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3.3 Jusdifilasunsiaunlasanduiifisnuiieiiowazyhmindlaegdassanusendnnis visdl mnusing
andumainaniduudsnluasevesudivinns vsindnnsdesdnliiunsnisdosiuanudaudmnmalsslevl
9E198UsANSN e

3.4 fimsuansdodiiy o egailieandulszdmniwhmsihvdeniinsauedoyasgraiumnnisal
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UsEninnisdesdnluiinindduvenewmuiiliauninuasianmaaedudiuiuiiismeseniseineswueianes
Frsyndaudennaniie  dervatives dugnadlinasanaiiiliamulu derivatives 1 wazidulumudidineu
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5. pdninaeiiisdndmiunisamuniiingussaAiian1sanna1sdes
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derivatives fananfeadulumuidrinauanenssunis n.a.m. fuun

6. nannaulisandmsunisasmuly OTC derivatives

U3ENINNISAR9IRLLYeannadly OTC derivatives fatl

6.1 Wigdyadnienismuinuazudangfsssuves derivatives i UsEndanismstuynium 15 uagiugaring
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vowwsaziiou 73l Tunsalnfudnariduiungariinisvesuidninns ewauuasudyarafsssunigluium
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6.2 lunsdifiinmnmsalildesansenusesiaues derivatives agnaiioddy 1vig
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e 1dNHENTATUI LAY
WaA1ATIINVOY derivatives THUTENINNIINTIUTIUA

o

6.3 adeyay1dndeniadusenliiiinsanegiuy derivatives Weus¥ndanisieseld

7. wanunasiisdndwsunisduiuadyeylu credit derivatives

U3Endnnissesujumnuieouly Al

< o -

7.1 Wi duddayayilu credit derivatives ladlamgiiienisanaduds ity

o

[ o o

7.2 \indugdaalaiane credit derivatives Nildnvarvasgsnssuvsoiieufissiugsnssuegmisegila dail

14

7.2.1 Credit Default Swap Falgun mimﬂaﬂu%mvsﬁaﬂi fupnudesimuesaniifefestuauannsalunis
Frsywiay obligation maawmwumm obligation Ty Tneadayaieglugrusiueussduanaudesiinsyyniud
wwferisziumudennasdeussiumnuidsailenin credit event muimmumaimamﬂawamyﬂummLamﬂi‘u
fwuariuft Qunsdifilidiin credit event mamﬂaa%auqﬂimumummﬂmmuﬂm) sai Lk obligation axiliiies
378N19LAE7 (Single Name Credit Default Swap) #5e obligation ﬁ‘mmaswUﬂwie?fqﬁmumlﬁﬁmUﬂisﬁumwmﬁad

fwidrsewilidleiiia credit event Juriu obligation s1wn1slasienisuiiadusiowsn (First to Default Swap)
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vizauleiin credit event Furf obligation ﬁamﬂmwmwuﬂuﬂau obllga‘uon Faaziinmsthszsantuanizgly
ﬁ’J‘lJ“UENﬁlW]iW‘EJi’]EJuu LAYBANAIDY ﬂi‘UﬂTﬁ‘uﬂLllE]Lﬂﬂ credit event GU‘Llﬂ‘U obligation quﬂi’]EJﬂWiSL‘L!ﬂEjll
(Proportionate Credit Default Swap)
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SadsliiuguneUssfuanuides auniiagiin credit event ieasuimuadaygy (nsdllsiiAn credit event)

o

7.3 dtlddyrunsgiunuinvualag Intemational Swaps and Derivatives Association (ISDA) %38dyay)
1INTFIVBUAUNEUNUANLNTIUNIT N.8.9. RUTU Tellvennasiilanwauy fail

7.3.1 fnalddsdulanmunguune wazlidansandiiunguuneinsendnninduasaainuanvsngwsenguunedu

¥
@, o I~

7.3.2 Lifivanmuanvinliansnnuualllunsiaisuienilniody g @eviuaramii credit derivatives Uu91984
oudely

7.3.3 lWifiderimunlvinemudewaldanudemeliunadyy

3.13.2. UssLamveandnnindvienindaudu vienmsmaennalagisuilazamulussusyine :
Uitmdnnsazamunioumeanussloviianzanudnning nindaudu vdevaennalngisustdlnegimils
vievansegsmuiivszniannssinatfunananu wieUsznadiinauamnssins n.a.nfvuadeeluil
Guulunsdifiennssunisidfusanamu viediinnuaaznssunis nas. anufiuseuneiiussmeudlavie
Wansssnnviednuasvemanningvienndauvionsmnenualng ity

o

il nMsawuluasasuiedyanluinsssng anassedygisnandesauevienseidunisidyyily

Ussinafifinihenuiiuguasundnninduasnaravannsndiiluaundnandiyves 10SCO wisefifinstovelu
pa1edevIEndnVIngssUssmanluaundnues WFE vialunsansvesuidniidaduaziauenisluy GMS

fd"a‘uﬁ 1 : f514615 TS (transferable securities)

1. 951813 TS muneAud #51a1m1en1skdule 9 uenmileannnindduludruduvesde 3.13.2 Fulinuaudfnig
VaNINAUIIATUR I Aadl

1.1 LifiderwuavseReulviviTlidamuianseniusinninyamtuasulunsans

1.2 awnsawdeuiield (sadensdliidu B/E vise P/N ilReulviuidsuloudnosuldaniunisliiinnssu
louansisenfodlunsanslanaiinsiinguuneiivun visediReululinewuausavieduioanasiansle)

1.3 fdeyaieafiunsansfigniesasuiiuuaziinisusulsadulsedegiainas Jauas. amnsadnidldiie
duuszneunsiansaundndulaamuldegsatiate wazidoyasimasviouyarefisssy lnedeya
fananifiesddnurasleyaiidediold Fadnimunanivinissulufivensuluseivaina

2. pruandALagvdninaeilun1samuUYemTEsisinIninvualute 1.

2.1 Tunsdldumsamulu B/E w3a P/N fioanasiansiananaiiiedisznilnisdn B/E w3a P/N dana1idesiinis
Suaniavisesusedlagyanansl

2.1.1 5%. Ud. %99 UA. muﬂgwmaiwé’wqﬁaamﬁumaﬁu
2.1.2 5UIANTDOUEY

2.1.3 5UIANTDIANTALATIEN
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2.1.4 SUIASHENITNEATHAYANNTAININYAT
2.1.5 surAsiauIaniaruIanauazIungauLisUsEvAlneg
2.1.6 swimssiensdseenuazinduwisszmnelng
2.1.7 sunAsdaauuisUsznelneg
2.1.8 amﬂ’uﬂﬁﬁuﬁi’mﬂixmﬂﬁﬁé’ﬂwmw‘huadﬁmﬁuﬁ%’umﬂmu 21.1-217
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nsdilumbefinmsesnegneldlsdungrunessszme
1. nsahdumiie CIS v infra wagwiae property

1.1 fipaaudfvavdulunundninasilunsamududeiudemmuedmiunsans TS Tudwn 1 4o 1.1 do
1.2 upzdo 1.3
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1.2 Wunbegveinemu S srUssnaniianvasil

1.2.1 mseenuaznsiauevigegnglinisiiuguaremhisnuiisssimamiuguanuanninduay
aa1edeuenanninggaduanidnandyves I0SCO wialuntisvatnamu CIS fAUssmAnIngg
Forelunaadevenanningaslsemenduaundnvas WFE

1.2.2 CIS operator 993nawmuiinanegnelinisiiuguaremihenumiuguaiiduaunadyes
IOSCO

1.2.3 Tunsaifl MF w30 PVD lawmuluniievaineamu CIS a1susewmenaanu CIS #aUsemafing1ises
agngldvaninaeinismiugua N159en NMSLEUVIY Lagn15Inn1sdmsunawuiadamusY
dogvaslszinaiy

'
o

1.3 Uszimanmduguanmsiauevienihenind1ndiiinsnisinuauasesamuegiaiissme vl ausiede
a
7

'
o

USLNANEITNUAIRUA

1.4 lunsddunisamuues MF %3e PVD Tuniheveanamu S dudssmanasuiana1idedinisdidnnis
fgulianensdfivgdndulunmsuimsanimeaaeadunistansravindu wasiuleviensamudad (ldld
funmsamulumbeveneau CIS ssUsenatadunemusiuvesdiiamulunesiui)

1.4.1 fnmsamuluningdudeldiSiwnmnudadiu (pro rata) wasdldrnalulumundninas single
entity limit ¥es MF %58 PVD Hu 9191 dninausinenanldldnunsainswdaundu sip

1.4.2 fnsawuluninddudlelddSauinmudadiu (pro rata) wdaldwadulunumdninasi product
limit usunswaaundu SIP ves MF 130 PVD 1u

143 finmsammulu derivatives Mulunumdninasi global exposure limit ¥4 MF %38 PVD tiu

Tunsdinemu CIS ssdszinai MF vise PVD awu seadunsauisistiuawuluninddudadudsznn
wazalladeiun MF %38 PVD aunsaamuls wasillodminddunlidaunsoamulaunmuiu
pudnaU (pro rata) warazAesliinuiosas 20 ¥as NAV 999 MF %38 PVD f4nan

2. nsahdumiig CIS uanmiloaninuusluduin 2 99 2.1

ﬂ’eN‘VJ‘uLTJﬂ BCAP MSCI THAILAND ETF 20



2.1 fipauanifuazidulunundninasilunisasmuuisiiudedmuadmsunsas TS Tudwi 1 98 1.1 4o
1.2 uazdo 1.3

2.2 aenzidsulunaindeviendnningsralsewmeanduaundnueas WFE

d7ufl 3 : NSNIFUYTTNNRUHINVBIEAITUNTRUAIIUSENANS NS85 USEIAN B UMNRUENN

o

foaduRuenvesEnItunstuf19UTEINANS ansIaNseNaU s AT B UWINR RN Al
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q

2. andunsRusnUsEmANTanwusi UL fUgTUNaN 1.

duil 4 : §3n35UUTELAN derivatives
mwé’mﬂmeﬁmiamu frail

1. Uszunn underlying derivatives finawuazidndugduyaladed] underlying agilnegmimionaleogi

LAd7]
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=D

1.1 niwdauiineauannsoanuld

1.2 Sasnenide

1.3 SnsuaniUdsuiiu

1.4 \A5AR WU credit rating %138 credit event 1Hudu
1.5 11939AN

1.6 WAy
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1.7 singududilansioe daidule dviindesuszneudududmsedmuusniui.l - 1.6 v5e 1.9
1.8 siiiflosdussnaulusuilniu 1.7
1.9 underlying 8UMNNEINUANZNTIUNT N.8.9. MUUALNILAL

Tunsdlfl derivatives §1983U51A1983 underlying T19du 1ATig1eBaanafeadusimdagiunsesimves
derivatives Wintiu 7191 571089 underlying duitlilusail v3e underlying MilussAusynovvesiviiningn? Ao
Wuilwensuegrannnauezlamelisgnsunsvaase

2. Roulunsamu vsemdnan1sagaiunisasulu derivatives lasawio

2.1 nsdnamulaszyieatunisamulu derivatives uag underlying ve4 derivatives Niazaanulisgnstnauly
1A59n13

[

2.2 Bumsdinduadyailu derivatives agnslnegimils fuil

2.2.1 derivatives on organized exchange

v
[

2.2.2 OTC derivatives lutszindlve dosdlgdayadndheniadusuimsnidisg surmsiifinguuisianzdnndy

Y
AUNUTeVIY derivatives #3KAN derivatives
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v = )

2.3 lupsdiiasdiesdinsdrsenilianisdwevduduile dervatives dugnas duddudondunindduiineanu
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3. ANLNUNNLLANNTU underlying L UUnTU

¥
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lunsaifl derivatives & underlying Wudwinnu 1.7 - 1.8 siaanaifesildnway el
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3.1 Wudwdnfinsimuaiinisfuinliegnsdnau lnelnisssyunasdoyavesunderlying wialadusing 9 7
dnldlunisiuna waziinsdunadadindulegiumumumunzauvesesdusznouaesieil il underlying
wsathadufnandeidinisindeulmmuannzaainegradudasyeie

v adaw [

3.2 Wusvinidnwazagialnegmile fail

[

3.2.1 sviininisnszatedisgaieame tnadusuinidnvuslndnuaeniia fadl

v
LY o v

3.2.1.1 A¥ENDIAUTENDUWAA AL MLNTDENINNIBWINNY 20% VBIUNNTNNIULA

3.2.1.2 stinesrusenausiladndaiiinindesninusawinnu 35% vasuimtdnianus lunsaidulusuaniig
fa1m IngaarusenaudidusosliniinluiudnsAtivualy 3.2.1.1

ASRATUINSNTEINRUMENAIN 3.2.1.1 wae 3.2.1.2 lifesiesrusenaunendaaiunaemnseuisufuun
N84

S 3 v o

3.2.2 siindlasrusenouvanualunsaifetesiunasmusethsiuiu vsaludviisnamessusethsiufiu

[

3.2.3 sstidulausnain 3.2.1 way 3.2.2 Mduluaudeulvasudiu sadl

U aaa

3.2.3.1 Jumiinfesrussnoudunsansviiedyaiinemuaunsoamulilnensy

v
o

3.2.3.2 Woruiniduasyunudndu (pro rata) laleunisinemuamulunsiaisviedygiulagnsaudilang
Juldmundninasi single entity limit vasnasuiu

3.3 [ Judaiinlesumsimulagaanduiifiauindefowazyhudhiildegadaszanuigndanis sl winusingi

anvusananiduusinluesovasustminnis uSTmannisdesdalntuinsnistesiunnudandmianalsylewd
28190UsEANTAINAL8

3.4 finsuansdvdiiy  egailieantulsedmniwhmsivdeniinsauedeyasgwiumnnisal

v

3.5 Tunsalnluivinguaudilansiue dddanandesmuaandiwlsedimiegslavisevalsegn fil

v
=

3.5.1 99Ua0u (spot price) w3asiAndeya@evieaiamti (futures price) vasduAlaasia

3.5.2 siwlldumlaaduanaiuiaainsatagturissady gy derisarsmtnvesdualaaiagdualnduanis

q

v

3.5.3 SIANdyPevua vt Nonsdsiusviaunlaasugiau 3.5.2

Y a

3.6 lunsaifiiludviituiile dvllidenandesiuinlagldunasdoyad1eBaninsieaureimiieanusanisves

Usznalnensar1auseina vsafulInans1ANaUA LAz USAINUSINTAnIswanaliiiulandsnseiuinue
dianndviidanaanansoaevisudnstuieliegiamanyay

4. nannuansInlvivnsndduiiiemwasianisiisenidnunisepniu (cover rule)
UsEninnisdesdnliiinindduveneswmuiiliauniniazianimaaedudiuuniiismnenaniseiineuenses
Frszuilnudennadile derivatives dugnadlinaoniaiilaawuly derivatives 1 wazilulumunidinau

AMENTITUNIT N.A.0. ANAUA

5. pdninauelisandmsun1samuniidngusyadAiian1sannlsdes
Tunsalusendnnisamuly  derivatives 1 underlying lald@adeniuninddunazanainudss nsaauly
derivatives fanansisadulumufidninnuanznssunis na.m. fuun

6. nanunauisandmsunisasuly OTC derivatives
U3Endnnisfesdnlitidennasly OTC derivatives a1l
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o
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o

e dndenisAIMLazLD

6.3 adyny1dnieniadusenliiinsangiuy derivatives Waus¥ndnnisieseld

Y s A a o o v & i . . .
7. vaninausiisAsdmsum s nlue sy 1lu credit derivatives

U3EnianisieaujuRnnuteuly Al
7.1 vindugdayayilu credit derivatives ldamziiienisanaiude ity

7.2 Widugdyalflans credit derivatives filldnunirresganssuvidoifivuifsatugansuedrmisoddln il
7.2.1 Credit Default Swap Falgun mimﬂaﬂu%mwﬁ%@ﬂivﬁummL?fmé’mmsﬁmﬁL?‘iaaﬂﬁaqﬁuvﬂmummialumi
Frsgwiay obligation VDIHHNTUATY obligation th Tnegdaaieglugrusfueuss funrndesdianssynitud
wwforihsziunudennasieUsyiumuidsaileiia credit event ﬂJ‘LJIﬂEJT\]uiJNaSLWU@GmaQ“Uanuﬂ‘LlﬂﬂiJLﬁﬂﬂﬂ‘é‘u
fsrupviud Qunsdliiliifn credit event Fomnasazdugnlutuasusimunniuund) il lidn obligation azdiifies
378N19LA87 (Single Name Credit Default Swap) #5® obligation ﬁ‘mmaswUﬂﬂi?jqﬁmumiﬁ@maﬂisﬁ’ummLﬁlm
finthiidsevnidloda credit event Furfu obligation srenslasiensviadusiousn (First to Default Swap)
vidaidlotAn credit event uifu obligation mamﬂmwmwﬁﬂuﬂfju obligation Fsazfinmstiszsmtuanizly
duvosdunindseiu udtennasazasuivuailordn credit event Fufu obligation UAERERRFATRH
(Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap 3sléiun mimﬂaqsi,ug'mw:i%aﬂigﬁ’ummLﬁﬂﬂ%ﬁ%%’W%m@ﬁLﬁmmﬂms
anawamanauLnulazldFuIndunindends Inedususyunnuidssdnssynitufiosdenansuunilusng
asfiviesnnanesaiidrsdeiusnmmendomuiiosnnasiu uazdiufianas (§3) vowargfsssuvasduning
91984 LﬁaLLaﬂﬁumiﬁQ’%aUszﬁ’ummL?m'«asiaumamammuuazdmﬁﬁwﬁu (613) vesyargRsTINYRAUNTNY
é’ﬂqﬁﬂﬁﬁ’uﬁmaﬂssﬁummL?fm uUNINaZAN credit event Wsoasuimuadyg) (nsalldifia credit event)

7.3 fodlddygymunnsgruniidmuslag International Swaps and Derivatives Association (ISDA) %3edaya
aJwmiﬁwugumuﬁﬁwﬁmmﬂmvﬂﬁumi n.8.6. veusy Selldonnasiitidnuway fil

73.1 ma’[mmmimmmgmma LLavlmmmamemwmwmmwanmwaLLavmmmwaﬂmwamaﬂgwmaau
73.2 izumJam‘vmm‘mwﬂwamammmml’ﬂumwmsmeumaammwamamwu’m credit derivatives U194
Foudely

7.3.3 lyifidernunlvinesudesaldaudemeliunadyy

3.14. dasdunsasulundnnindusensnddudu iedunindduvesnamusu -
dnsrdunmsamulundnnindvsenindaudu e dunindadurenemusululssimauazsinsUssing :

UiEmdnnszamuriedliBmanning vieninddudu viemnenualagisduiiolunindduveanaayusi
AuNUsENIARENITIINISANAUAIAYY seUsenAdtinuamensTuns n.a.a. Ussnmaivuadseluillunsdl

MmpuznssuMIMAveaIny Miedtinauanuenssung n.a.a. Usenawi luufsuulasnsadiunisamu vigm
Jansazamulidulunuusznefiudludog
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d2ufl 1 : dns1dauUNTTAMUNATUIUAUNBENNINIAUNIBAGEIA (single entity limit)

Y
UD

Useanmswgau

831894 (% Va9 NAV)

n31a1sNAsgine

lsninensau

AINAINATTANAUTELNA
2.1 nslil credit rating aglu 2 SuduusnIuly

lsninemnsiau

2.2 N5l credit rating aglusysiv investment grade
WAAINT 2 SUFULLIA

Talviu 35%

iy OIS muiszylude 3.13.1 dufl 2 9o 1 uazde 3.13.2 dawdl
249 1

lalviu 10%

FurhnviensiansifisuyinfudndigFudnierdoon

asiansianvaredndlaet il

4.1 ¥ credit rating agfluszdiu investment grade

4.2 \Jusuasesndu ﬁu’aﬁ N RUNNNTERTIET
Asguiaiduyseiu

TalAu 20%'

psansTRAnYMEAsUS LR

5.1 \umsransuil miﬂmiﬁduﬁfﬁmuﬁ;ﬁaan%’mé’ﬁummﬂgwmEJ
g v3eavvessuimsmdiudieUsemadilssuayanly
Usznaugsnavessuwimsmaisdlulssmalng

5.2 \ussansiifidnuareddlaetremiaed

5.2.1 foonduuitnaavzifeu

5.2.2 feeniinslamedeyaifiunsilulnefineaziBonnuuuy
wanasIenIsteyansiauevienanning

5.2.3 lunsdlfidunmansiidsinuefuinsenitondwdowiiu 397
u tuusiiufiasu warlallfiidnuazau 5.2.1 v3e 5.2.2 filansy
;3ﬂﬁummmmiﬁaﬂdmﬁfaqLﬂuyﬂﬂaﬁﬂﬁ

5.2.3.1 SWIANTNIAIYY USENRuNU seustniasinilodios iy
NVENEIIEEINIEnITUNITRY

5.2.3.2 5UIAS0NEY

5.2.3.3 SWIANTNANTANATIEN

5.2.3.4 suIAsLlaMINuATLaraVnIaINITNYAS

5.2.3.5 Usstmanmsedulderiogends 5.2.3.6 suresiaL
FAMNAVUIANANUA VIR BNWIUTEWANE

5.2.3.7 swimsiilemsdseenuaziiiuiaszindlng

5.2.3.8 suiAnsBaanuuislseimalneg 5.2.3.9 UsEgnuanning

5.3 wusvglulssinalny

5.4 1 credit rating 8¢lusefu investment grade

5.5 lunsdifiunmansiififmun fushseniiinnnt 307 fu duus

Liidusnseedl wausonsila
LAININ
Y
1. 10% %39
2. UminTeInIIasNamu
Tu benchmark + 5%

uilasnu Fostung douvdeasdluszuuvas resulated market
niweAudil

6.1 asansyuieemsieudenelunssauiovevdnningdmsug
asunluves SET vierowmanatovevdnnindeassina (usla)
ufmsasyuiifeenasasegseninsdudunsudlumniienavi

Trdinsiinaaunsilundnnswdzavslu SET wselunaindovie

ufuliiAudns sl wauaensle
LAINI
Y
1. 10% %38
2. dwinveminddunamu Tu
benchmark + 5%
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Usennnsweau

331894 (% Va9 NAV)

v

nannindenalseing)
6.2 As1asnuieenlaeusEndaneuliimungringlnevie

o '

ngvenslsEma JejuvesuTendnangeviglunsyaudeny

nanningdmsugamuiiluves SET visevewnaindevienanning

ssuszine (uilisamfeusnilegserinsduiiuns udlumniions
yhliimafinneuiusenannsiowslu SET wielunaadons
naNNINEeIUsEINA)

6.3 fuilegluszwing IPO itensanziloutionieny 6.1

6.4 mwawﬁﬁé’wmvmuﬁauﬁaﬁ

6.0.1 \Jumanswil mwmiﬂwummwwaaﬂﬁmmmummgwms
Iy wasiaueveaasiuluisUszng vidofeendakituny
ngvsnesssza (uilsisamanuves sn. ssUssmadilasy

sy wlisznaugsia sw. ludszmdlve) wielunsians Basel Il
6.4.2 1 credit rating2 agiusz@fu investment grade

6.0.3 \Susmansindnuazetidlangrmiediel

6.0.3.1 fooniduuitmaansidelu SET violunandens
nanNINGeaUsEImne

6.4.3.2 foeniimsdaumedeyaiunsmlulneliseazdonn
U filing

6.0.3.3 lunstifidunsansiifisinuatudseniiosdwiowhi
397 Fu funsuitanu waglildfdnuagnu 6.4.3.1 vie 6.4.3.2
finseyniumumansfnamfeaduyeaadall

6.4.3.3.1 uﬂﬂﬁﬁﬂm%@ 523.1-5239

6.4.3.3.2 ao1fumsiiuserinsusemaiivsenalng duaundn
6.4.4.3.3 anntumiliusinasemaiiddnvazyhusafsatuyaaa
Al 6.4.3.3.1 - 6.4.3.3.2

6.0.4 Tunsdifidussansifismunushseutnnndi 397 $u du
usifuftosmu Fosdunzifeuvioaglussuuves regulated market
6.5 luddnyuansdvSeysius 7ifl issuer rating ogfluseiu
investment grade

6.6 qiﬂSimﬁqﬁ ﬁﬁj Heyeydl credit rating asﬂu‘amu

investment grade

6.6.1 reverse repo

6.6.2 OTC derivatives

6.7 8 infra WsOWUIY property AfdnvazasuBusilsd
6.7.1 amzdoutiovevioagluszwing PO ilensannsdouie
elunszautorendnvingdmiuanuiluves SET wieves
pandemendnmIndsnssame (ulisufmaefinariio
ssyhssiuiunsuilumeionsviliinsfinaeumiedsnaesn
nmsdenielu SET vielunaadenendnmindsnsszme)
6.7.2 \Bumheveanesuitldlsfdnvaznszaemsamuluians
Tnssanefiugiuedavnsuning vioavsnan wdusinsd
(diversified fund) Muuunaiidrinauimun
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b Usennnsweau 331894 (% Va9 NAV)

6.8 vy CIS auiiszylude 3.13.1 dauil 2 9o 2 wazde 3.13.2
dwil 2 40 2 Tamzdouiiovevidoagszaring IPO Liion13an
neidoudorslunssaumdnning dwsufamuiiluyes SET vide
yoamaatomevdnnindiaUsenma (wilismdoniedinaniieg
syyisiiiunsuilumeaiorilinsfinosumiedndneen
nmstensly SET vielunanadomendnyindsineseme)

7 | Wi infra WSoue property maamamuﬁﬁé’wmmsmamﬁ ladindnsnau
amuluianislassadeiugu edonGuming viedvdnisid
wdusinsdl (diversified fund) auuuImisiidninauimuauaed
anwEAIY 6.7.1

8 | niwdauduuonmilonniiszylute 1 - 4o 7 (SIP) sauuliiAY 5%

o

"ol 10% Weilunsaspilusalssmavdediinssuniuiinfidiunegsinaszina lnetdenld Credit rating
kU National Scale

* nsaldumsasplusissemensedilnssuniulgiidnegsaUssna ansnsaidentd Credit rating wuy
national scale l¢i

> nsdhfunsaspilusassmeviefigdya lugusdinssyniuiindiunogsisszina awnsaidonld Credit
rating LUV national scale 1g1

[

wnewe): lunsalduninddudail lufidermuniieatu single entity limit vefSurndoanasansusendya udus
nsel
1. Ruehnvisensiansiguninlurnivenisaniiuaures MF

2. derivatives on organized exchange

daufl 2 : dnsdaun1saunaIuINnINNguRanis (group limit)*

¥

) Ussanmnsweau 351894 (% Va9 NAV)

o

1 | msaspluniwdauvesuidynuidnieglunguisnaieiturie | ldiusnsiladnaindaded udau
madndusdyalugsnssununsduiuuigndna gn51lavggend

(1) 25% %59

(2) thntnvemindautamulu

o

benchmark + 10

* yanewn - lunseldunsndaudsll llfideriwuaientu goup limit
1. QurhnvSansiansiiguwintushniianisa v uues MF

2. derivatives on organized exchange

dauil 3 : InsdaumsasuiauIumMNUTNNNINGEY (product limit)

1o Uszinvmingdau 3n5187U (% V89 NAV)

1| GurnvSenmansifeunindusin sauaniu viie srdynyildtu - youiulsiiAu 45% wagluseultyd
AfAyamamunguanelne (binudsnuluiadssmavesdfiyena | Guusiidu MF Aflenglasems < 17
fandm) ugfeen §dedne vieddynn foil THademuseusgnamu
1.1 swmvieanidunsduiifingmneaws nday - Sms1tnedulalldfiu MF fiengnesu
1.2 suiAswivd Auvde < 6 iy vt 1z MF
1.3 uS¥nkumu 715l o1glasanns > 1
L4 US¥nAsAANeITos

ﬂamulﬂm BCAP MSCI THAILAND ETF 26




Usennnsweau

331894 (% Va9 NAV)

1.5 usTEveansesdueiiegende
(Lisfamindaunnamulasulounssuavsunanddayayiny

reverse repo #38 securities lending %30 derivatives)

niwdAudall

2.1 fuanidu wie mdygldiuifdeuluiunwasuile
winasuladliunstriinissulendnsisenieslunsiansiany
Brsinguaneimua viediteulalinesyuaunsavedugoon
nsanslel

2.2 RuhmAenamfisusinfudnifssevnamsshnifu 12 Weu
23 total SIP nude 5 vosduil
(Foilaldtumaasuresnesyuln uagnesmu buy&hold fiawu
Tusuwaniiu B/E fdwaldidu PN Sushnidensiasidieuwin
Rushniifionglifuegnemuniesoumsamuesnesu vied
nsammulu derivatives tielmindaudananiongaonndosiv
D1YNDU)

saufulaliiy 25%

reverse repo

Talviu 25%

securities lending

Talviu 25%

total SIP sléiun nindaumude 8 luneud 1.1 : Shaums
asudmiunesuinly vesdwd 1 : Shndumsamuiidium
augeanyningauvsaddaa (single entity limit) usildsaudiansn
an9ull nsranshaviiienu filidnvaasufudedl

5.1 fidnwazana 6.4.3 uay 6.4.4 veate 6 Tunoudl 1.1 : Shsndu
nsasudmiuneamuinll vesdind 1 : Snsidrunisanui
AWML RBNNINEFY YTBRda (single entity limit)

5.2 & credit rating a&ﬂuizﬁuﬁmiﬂ investment grade w38l

credit rating

saufulaliiy 15%

derivatives #3%l

o

6.1 hedging limit : N1541YINg3N55U derivatives NiingUszasA

A a
LWBNTANAINULEYS

Liiugarnndsnie

6.2 non-hedging limit : N15:41Y1133n550 derivatives NilYoN1TANAUEES

6.2.1 neavuavu derivative wuulsidudou

9110 net exposure MLARIINNTT
awulu derivatives Inesioslaiiu
100% w83 NAV

e CIS

lalviu 20%

778 property

lalviu 15%

= o ' o = =] a = . ..
q: aﬂ5’1a%unﬁsaﬁvguwﬂﬂu’zmmquﬂ’zﬂuumu‘lﬂLaﬂiunﬁlmwmﬁqu (concentration limit)

Useannsweau 8M5189U (% Va9 NAV)

uvasusenselasenil VNNaUTINAUNElANITINNITVOIUTINIANIT TR Y

ARATAIUUTDIUTENTIAUTBENTT 25% VOITIUIUENT
DENFIWINUATDIUTENTIY

o

X & A 9 | a ' S a .
ATFITNU LAY fﬂi?mimwumﬂqu “iJENg\JIE)E]ﬂ 2.1 imLﬂu 1 1144 3 ﬂ@ﬁyjaﬂqwuaquQﬂqiNu (financial
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h) Useanmswgau

331894 (% Va9 NAV)

selasenils (liswdwsanminiasgine
Msong1ansninInsga1aUseme)

liability)* westfoennsiansmetiu auiidamelilusunsiy
dmsuseusssznaiydanan silunsdlideonnsensiviian
mimsiufieenlminounsuseusrernainddnluuasdaivnng
Tusumaluanan van. mﬁ]ﬁﬁagamﬁ%umqmﬁﬁuﬁqﬂdmﬂﬁu
fuyarmiiaumamsRunsunsiuagaseils Tnetoyaniiau
ymamsutursienduleyeifmaneunadumiily
warlunsdififfosnnsanslaifiviaumenisiumud Damels
TusunsRudmiuseuszesnatydangn” Ildsnsdnla
w1 Tu 3 vesyarin1seenuasausnEnIEsLTaTives
foenmetuunends Yuudlunsdifoenamansléiinng
funuuuansemsteyamsiausviendnnindludnuausdy
1A39M3 (bond issuance program) TR nduse
1A53N13

2.2 lunsdifinemuasulusmansamudeillaeidussansi
pontuduazdl credit rating aq'luasﬁwﬁ"mdq investment
grade vi3olalil credit rating 1% vaa. awuiitenasuangld
N53N15ves Uaa. Tedgriuniuiulifiy 1 Tu 3 vesyan
nseonuaziauemEnTAsInd LluTIeess Fuudnsdi
FoonnsansléfinisBunuunanisonisteranisauene
wannsngludnvazdulasinis

(bond issuance program) lfinsauBusielasenis
(Shardquma 2.2 Lildfunsdidunsmansiioenlneyeaadsdl
1. SWIANTNIAIYY USENRUNU Y30 USENATAANEITES A
nYVIEIWIEgINIEnITUNITRY

2. sUIANTPRNEY

3. SUIA1TDIANTAUATIEN

4. suesiitensinuasuazansainsneas

5. UsTEMRaRsesAUeTiogende

6. SNASHAU TNV IANE LA I BN ssvAlne
7. suensiitensdsesnuaztiduisusemelne

8. sunANsBaaNwisUsTInAlne

9. va.

10. aontunsRussninassmaiussmalneduaindn

11. an1dunsiusissemediidnvagyhusadoatuyaea
1. -9)

3 | wihe CIS veanewulanasyunis

o Laifiu 1 Tu 3 vassuaumiae CIS Fovuavesnasuvie
naawu CIS sslssne floonminetiy

o Sarriedulaldtunsaudted

(1) msasyulumize CIS vasnomuiitdnuaeasudaudsdl

Tngldisunnuiiugeuaindtingu

(1.1) Tvwnidin

(1.2) Fasstlmllneionglaifu 2

(1.3) lauangsianamuliianing
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b Useanmswgau 331894 (% Va9 NAV)

(2) MeamuluniigamuveINemUBUNUTENIANSIAY I
JudSuiiaveulunisduiiunis

a4 | wie infra veanesulanesyunil laiiAu 1Ty 3 vesduaumihg infra FevmaeINBsNY infra
floanymieiu Fuuifumize infra veanesuiiddnume
Asuiuded Tngldsuauiureuandinay

(1) fvwadn

2) Fasstnilmalaefionglufiu 2 U

(3) iauangrarawuluni

5 | wie property suaaﬂaavgﬂmﬂaavguwﬁq TaiAu 1 Tu 3 9999ruaundaY property ﬁgwmmaaﬂamu
property foonmiety Buustidumibe property U84
nesuiidnuarAsududed Tagldsummnitusouan
dtinay

(1) Svwaidn

(2) Fasdlmilnedongliifu 2 9

(3) tauevesiaaululnig

" yildumansiiu (finandial liability) Trfnsanmusnasgiumsadigesnnsiasdnanlédaminaunstunna
wnsgu matydiulaedunsgunisnenunemsiuiifmunlasaugnssunisimumnasgiunsiydnm
nguane iy Jundndyd wieuinssrunsrsnunmsduiiuiisenivluseduaina 1wy Intemational
Financial Reporting Standards (IFRS) %38 United States Generally Accepted Accounting Principle (US GAAP)
Jusiu

’ iimaﬂﬂiﬂjg\ﬂﬁjﬂiUﬁ’mu@]ﬂ’liﬁ@ﬁ’lﬂvmiﬁuiuﬂ%;ﬁLLiﬂ‘U@ﬂﬁE@@ﬂG\i’]mi

Vil nMsFwindndiunuulouienisaukazsnsdunmsanu Widuldaudssniaruznssunistiiuaainnu
I8 NTBWUVDINDIWU Lag/vi5e Nudluiiudiy

daufl 5 : nsanfiunsdlanindduiiasuuenuantivianisasnubidivluausandaunisamy

1. Tunsdifinesyuiinisawudulumundninaeivirnue usreuningduiiamullnuaudindsundacivawiu
i lianaaudilunsifunindduiinemuansaamuladnssly vidndanisdesinlunmsaweluil

(1) dnisenulaeseysgazifunigliuiio 9IUIU dnTdunTamuLas UM ndauraauaudR wazdnds

enusedguanalselevi aelu 3 Juvihnistuwaiuiiinnsddings aaenudaivdiuisenulinuien
03

o w

2 mmmwswsmuwmmmamummaiuiaﬂwaLLiﬂImEJmmmUﬁJIwwumwawmﬁumwwmaqimLﬂuﬂm 90 Ju
uULLmummw&Jauuummmamumvamm uusdunseimude 4 Tudwil

(3) iflevdtminnisannsadminenindaduiivinnuantd vienindaduivianuantifinuantiuasuuladou
Wulumumdninasifiimuand Uisninmsdesdmienudeyaieiiuieswou sasdumsanpluninddy
fandm sufefuildmienindauduoonlunietuiinindauiinsdsuwUasuiant ududnsd uazlidads
seawsegguanaustlond ety 3 Swhmstduudiuiiiansddenan

Tunsdinusemdnnisliannsadmiheningdunvieanaudilnluluau 2) Usenianisdesdavisenudeys
AUITIANTY TN we R llaInsaT eI Fufing 1y wardndeTenuRed1inuANENIIING N.A.0. Way
dowanauselovd melu 3 Juvhnsduudfuasuszesiadngn
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2. lunsdlinsndaulusazfinemuinsamudulumudasidunisamuiidun wiseuinisawuliduluany
dnsradunmsasmudunm 5 fwhnsiereiu laedldiinnnmsamuiiy vsdndanmsissiniunisaareluil

(1) davhsisauleeszysivasiBoaieriuuszian $1uau dnsidrunisamu wazuiinisasulididulum
gns1dIUNTaMU kardndssisanuderguanalselevd aelu 3 Twhnisduwdiuasussesiiaidndinasnau
Jaivdnusenulinuigndanis

2) ldamuiudulunindduiiudasdnunisamuauniizausouilalidulumudasdunsamuinmnun

o w

(3) wilelidulumudasdunsawmuimuuaniglulenausninefiaticssleviveaiamuludfey undosl
Wuszezainell viuusdunsdlanude 4 luduil

(M) 30 Futuwaiuduseuszeziia1yd lunsdfldduluaudnsdunisamuifuuniuds sianmingdu
dmsunisamulutuhnvSenmasiigumintudn MuanRuvsendyaildtu aude 1 Tudwum 3

() 90 JUHUWATUASUSEEELIAIRINE? dnsunsalaulauanuiioainnsainiy (3) (n)

@ douigniamsanansaudloaudulumudandumsasmuiiinunuds Visninnisdesdariisenuteya
Aeatude 1w Snmdumsamuluningdudangn sufefuiiannsoudlaliiiulunudnmdiunisamu
udusnsdl wazdndsssnudanansedguanalseloviniely 3 Fuinmstuudfuilannsauileauduluam
gnsdunNTamula

Tunsdlfivssminnisliannsouflalimdulumusandunmsamuiidmuaniu (3) (1) 3o (@) viEnianisdes
Fnvhsnsanuteyaniinssanis wienannailiamsauslalniulunusnsdimnisamudingn uazdngds
swausedinny AuznsINNG n.a8. wardndineaudinandeduanauUssled aelu 3 uvihnistuudTui
anunsaudlalidulumudnadrunisaamule

(5) lunsdifineauiiiuvesusevlalaglddulumudasdiunisawmuirwamnuanudduladelufanisiamu

(concentration limit) a1ufvualudIun 4 wadudnsal wenaNMsUHURaL (1) (2) (3) waz (4) uad UsEm
dnn1ssIniunsRaliaeg

(n) siumsldansesnidsdduiudnnuiiiudnsdunmsanu duwinsdlsndutezauasingldsunisweuduain
d1inauANENTIUNISG N.AA.

(@) andndrunistieiunioannsidnanuau wieufveroudunisvAnauedelunsalinsndduduiuves
Ustvaanzideou warnsliundsiuvesuidndnaradunalinewuldumsedudieiuresusdnivauiivsedu
PARWIALALDTD

v
[

3. lunsdlinemuiinisamululdnusnsdunmsamuiidvuausneundnsdldweludaudumg ildiduluany
gnsndrunisamu liusendansu iRl duluaude 2 Tudwd Tneaylax

(1) nsdifinemuiinsamunseladnzannsduifendnvindanudnduniegifuu

(2) nsdifinomulssunindaumainnisuian

a. lunsaififmnanideniomndndudulavilivignianslianmsodidunsudludelinsamuduluam
vdninasinfvuslude 12) wiete 2(3) wieuTtndanisianuifiviinsdudunsdnanazlidudsslowdsor
amu vsEndanisaunsaldnaefidasnidunismuanumaizaulilaefesidedasslovivesdamududdn
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