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seyieiuiuns udlumgiorsiliinisfinoeuiueenainnns
gouelu SET)

6.3 Wuflegluszring IPO iflen1sammuideuiorten 6.1

6.4 sansTiiidnunzaTUi Ui
6.0.1 usmanavil amansiaiiionu vieann Afoandadsiu

mungvanglng wasiauomeanasiluin e vio
foendarstummnguanesisuszng (uaildsasanvives
swiesmddsinsUszimadildueyanaliuszneugsna

v

suAmsmavslulsenelneg) viseidunsians Basel i
6.42 i credit rating rating (nsdlidunisamulusiauszmense
Ain1seyniulgddnuiegdisUseina arnsadenly
credit rating WUV national  scale 1¢1) a@ﬂmzﬁu
investment grade
643 Hunsansiildnsaredislnegrmiagdl
6.4.3.1 foonuuienaamuideulu SET videlunanede
PrIwanNNSNda1sUseing
6.0.3.2 rﬁaaﬂﬁmiﬁ]mLwaﬁagaLﬁuﬂwsﬁalﬂimaﬁ
UaZLREANINLUY filing
6433 lunsaifidunsiansiitimuntudissw < 397
Fu tfuusfuitamu uagldldfdnvaeam 6.4.3.1
w39 6.4.3.2 HilA1TEHNTUAIUATIANTAINGT?
Fouduyanadsil
6.4.3.3.1 ‘qﬂﬂammﬁa 5231- 5239
6.0.3.32 @ontun1siuseninalssmafiussime
Inedumandn
64333 an1tun1siiusisuszimaiifidnvas
husadeivyaranude 6.4.3.3.1 -
6.4.3.3.2
644 luns@ififunsiansifisanuniudisend > 397 Su
Juudfuiiasyu Fosdungifounieagluszuuves
regulated market
6.5 DW 7ifl issuer rating ag/luseAu investment grade
6.6 ganTandeil figdnynnTl credit rating (MafiHunsanlusinesuma

U
o

Wieilnsenniudlgiauneginseme anansaidients credit rating
WU national scale 1#) ag”l,mzﬁu investment grade
6.6.1 reverse repo
6.6.2 OTC derivatives
6.7 Wi infra Wiaewiae property Tildnuawasudu
67.1 anmudoutorevioagluszwing PO ilensaemeidou
Fovrelunszaudonendnninddmiudamuilives

SET #389999a1038018uannIngmnsusema (walusuda

2. dwinvemindauiawmu lu

benchmark + 5%
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Useannsngau

951891 (% Va9 NAV)

mhefanadiegseninsdndunisudlomniionavilid

mafinnounhedinaoanannisdensly SET uielu
anTeuENENN NS szme)

6.7.2

Aan1slassadrsifugiuedonTuning viodnsnisid udausnsd

(diversified fund) muLuIMsTidnNUALENTINANT N.a.m. Tvun

& I v v v o
Junmiheveneauildlafidnvaenszarenisamuly

6.8 WY private equity ﬁaﬂmLﬁsu%asmw%aeﬂmwd’m IPO
denisaamzioudorislunseauievendnninddmiugamu
7ilUves SET viiewes aaadevendnnindrnsUszna (wildsauds
Wleprivate equity ‘ﬁagjiwdwﬁ%ﬁumiLL.ﬁ'lW@ﬁmaﬁﬂﬁﬁmi
\Wineumhednanieenainmsdenely SET wielumaindeie
nANNINGRUTEINA)

6.9 e CIS aiiszylude 3.13.1 dwil 2 9o 2 wazdle 3.13.2 d
fi2 40 2 ﬁﬂﬂmLﬁausgasmw%agiiwdw PO \ion1saansfoute
yelunsamumdnning dwsudamuitiluves SET viievawmannie
VIYNANNTNIA1IUTEINA (Lwivl,u'iwﬁwmaoﬁ"aﬂénﬁagiiwdw
Fidunaudlummiiorailifimainosunhefindnesnannsie
wglu SET viaelunanadowendnnindsinsszine)

¥ infra VoYY property TesnemuiisianuaLnszemsasyuly
Ramslassadeiugiu edomrSuming vieavsnia udusnsd
(diversified fund) mMauuMeidinNUAALATIING A, s La
Tanuasenw 6.7.1

€
€

TMeensIEIU

Do

nindauduuenmilonnissylute 1 - 4o 7 (SIP)

saufulaiiu 5%

VLR

Tunsddunsndaudsl Bifidermunieniv single entity limit vesiSuihngeenamasvieddaa udusinsdl

1 Ruihnvilensiansifigurinfudniiven1saiiuinuvenasu

2. derivatives on organized exchange

duil 2 : dns1daun13aMUNAILIUAIUNGUAINTS (group limit)*

Usznymingau

an51d7U (% Va9 NAV)

o

nsasulunindduresusgnynuitniieglunguianisiieiuse
madndugdaailugsnssunianisiuiuuisnding

A7)

Tiusnsladnsmilenal waunsnsilaay
49N

Y

(1) 25% %39

) dminvemindaunauly

benchmark + 10%

mnewn 0 Tunsdlunsndaudall lufidermumieaiu group limit

1. RurhnveanansiiguvinRudinitensaniiuaiuvenayu

2. derivatives on organized exchange

dauil 3 : dnsrdIun1sauRAILIUAINUSENNNSNGEU (product limit)**

Useannsweau

aM5189U (% Va9 NAV)

W ons NS EUINR U MwanRu B/E w3e Madey vl

o

U P/N
Hhyaranunguanelneg (Wswdavlusisssnavesifyana

e =D, 2

sana) Wukeen fdne viegdman fil
1.1 suIASHIREnITUNIRUNINg nuNeRnsINAWY

¥

1.2 SUIMISNIEITE

- auiuladiiu 45% wasluseulvyd
v "] a B
Vuwsiiunamunienglasnis < 1 U
Iiladenusouanenamu
- gnsdneuladldiunemuiiongneu
AUV < 6 1pipu VAl Llawznaavu il
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Useannsneau

951891 (% Va9 NAV)

1.3 us¥niiunu

1.4 USEiAsAnnesdies
15 ussmasesduidetiegede
(aisufandndauinemuldfuleunssuaniuaingdayyiniy

reverse repo @ securities lending 30 derivatives)

91glATaNs > 1 U

nneAuT

2.1 B/E vile PN fiilRevlwvinun/dsuile uwinesyulddnidunislviims
fulevdns3enfoslunmasldmuiinsiingmnesivun vied
Reulelinesyumnsomneugoennsiansle

2.2 SN (usilaizaus SN Faaangiloutu TBMA wagiinisiausunenu
vdninasidiimualilusenaeugnssunmsmiunaiemuinde
nsveayn Az B WAL TMETioanTy)

2.3 Ruhmernasifisumiifuhniidssoznamshniiu 12 Feu

2.4 total SIP nude 5 vosdwil

@oillaldtunsamurenesmula uasnasmu buyghold fiasuluiauan

R B/E fadaayldidu PN ﬁuﬁhﬂﬁamwamﬁauwhﬁumﬂﬁﬁmqi:u'Lﬁu

DgnewUMTesaUNMIAMLUTBINBU viiedinsamul dervatives Litols

ningauinanieeaenndediuatenawu)

syuiulaiiu 25%

reverse repo

TadiAiu 25%

securities lending

TaiiAu 25%

total  SIP Faléiun n3wdAunute 8 lumeudt 1.1 : Sandrunisamu

dwunesuily vesdud 1 : Sasdrumsanuiiduanugoon

ningawvtendaa (single entity limit) wsilaisaensrensuil asnensis

vilAmu sy derisdimiule Agn sidensans Basel Il 71

Snvnuasudaudel

5.1 flanunigam 6.4.3 uay 6.4.4 veade 6 luseudl 1.1
Sandunsamudmiunesuily vesdud 1 :
5miweifaumﬁamuﬁﬁmmmwﬁaaﬂw%’wé?{u v3eRda (single
entity limit)

sawAulaiiy 15%

5.2 3 credit rating 8¢ lusedusiind1 investment grade vi3alidl credit rating

derivatives #41

6.1 M WimgIna derivatives N IngUsvasdiensanaudes (hedging |

LiRugamanudsaiileg

]

6.2 N13K01¥53n33% derivatives Nillwiiian1sananuLdss (non-hedging)

6.2.1 Nneauau derivative wuulidudou
(5198¥LDUAVBINITAIUIM TARINTUIATUNSNLAUNT
AUNUANEATINAIT N.8.0. UTEN1AAInuRA)

9111A net exposure MAnINA1TAULY
derivatives ngsiaslaiiiu 100% vae NAV

* e ;- dvsunsamuludushnySessansifisusinfuhniiensafivnuveinasmuliivermuaeaiu product limit

o a

' = o : = ' v = a = . ..
dun 4 : aﬁli’lmuﬂ’liamuwmuqmmummua%u‘lmLaﬂslunﬁlmiwawgu (concentration limit)

wazenn vaweenselasenile (ivufwaans
wimasglne visenseansvilnipsgsnssewme)

49 Usznnnindau 3n3187U (% Y89 NAV)

1 vuresutnnelanemis nneauTINiunelanIsTan1sveuTEninnisseiedfudedl
IUIUAUYVBIUTEINTINAUY < 25% vosinuAvsoondsmimunves
U3y

2 PENTVIE WaERT NSV ra1ens Basel Il | 2.1 Taiiin 11w 3 sumaﬂaﬁmﬁﬁumdmiﬁu (financial liability) * ve4

Aeonns1assety auilaweliluaunisiudwmsusey
svprUaiagn edlunsalideonanansilvildunainisRui
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h) Ussannsngau

ans1d7U (% Va9 NAV)

sanlmineunsusauszesIatydanluuazdaliusnglusy
nsduangn uad. evatdeyaniaumenaiudenarsnsauiy
waAmiiAummsiununItuargadenls Tnedoyaniiau
ynsmatutuasieadudoyaiiinameunddumsiilusesly
nsdifgeonnsrenslifivilumensiumaiDauel luunisiu
dwiuseuszeznandadangn * Tldsnsdnlbiviu 1 Tu 3 ves
yarmMssenuaausIERTE Nt etivesoenefuuig
a1 Vuulunsdifeonnsansldfimstusuuanmemsteya
maauererdnnsngludnuazilulasinis (bond  issuance
program) iiansaudusielasans

22 lunsdifinesuamlussansmudeiiinedunsasioonlmiuay
#1 credit rating agiuisﬁuﬁﬂﬂdﬁ investment grade 138 laidl credit
rating % vas. asyuiiienssmunielinisdnnisues vas. 18
Wenduruiuldiu 1 Ty 3 vewarinsesnuaziaueuensans
fananuduneeds uwinsdiigoannmanslatinistusuuuans
emsteyanisausviendnningludnuaedulasinis (bond
issuance program) Ilansanduselasins
Enumy 2.2 Wilitunsdidunnansileonlaeyanadsil
1. swIMIWIElYd USEMRunU vise USEniashanes@ios au

ngvEeriessivaenTun1siu

SUIPNSERLAY

SUIPNIINTALATIZN
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UssERaasesdudeiiagend
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11 a;UumsRusinsssmenildnuagyinueafeiuuerasy 1. - 9)

3 e CIS vasnamulaneayumily

- LAy 1 Ty 3 vesswaumiae AS ﬁqwmmmaaﬂamu visenawu CIS
snsUsseTisenmietiy
- Somdnasilalldtunsasudtl
(1) msasulumiag S vesnawmuiiidnumrasuiudsd Te
Ia5uANuTiureUINATNUANLNSINANT N.8.0.
(1.1) fvuendn
(1.2) Fadetalmlneilonglaiiu 2 ¥
(1.3) waupungsiagasululnig
2 m5aw11ﬂuwhEJamusu'eNﬂamuﬁuﬁu’%ﬁw%ﬂmilﬁmﬁ’wﬂu
H3uRaveulunsaiiunig

4 e infra Yaenasulanasunil

laiiAu 1 Tu 3 vesd1uaumiiag infra ovaasnowmu infra fleen
et Buudduniae infra %amamuﬁﬁﬁwmzmuﬁwﬁﬂﬁ
Tnglasuanuiuraund1nuAMENIIIANS N.8.9.

(1) Svwraién

(2) Snstaulmilnefionglaifu 2

(3) taupesiagamulundg
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49 Ussnnnindau 393787U (% V23 NAV)
W property vaanasulanemunils Taiiu 1 Tu 3 veaduumie property YIAMNAYBANINU property

floenniaedu GuudiJuniae property maanamuﬁﬁﬁﬂwms
asud el IngldSumnudiiuseumnndtinaunaznssunis nam.
(1) Hvwreidn

(2) dnsstlmilasfionglaiiiu 2

(3) taupngsiagamulundg

6 e private equity TaiAu 1 Tu 3 98sd1wiuniig private  equity ﬁwmmadﬂamu
private equity

WiiALUN3IN193u (financial liability) Tﬁﬁﬁlﬁmmummg'mmiﬂzg%ﬁQ’aaﬂmﬂmiﬁaﬂa'niﬁﬁfﬂﬁwumﬁﬁumummgmmiﬁ’fg%ﬁ?u
Tnadunasgiunsnenunamatuiitmuslagaaenssunsfmumnesgunsiymungmneiiginindad vienasgu
mssenunsmsiuiduiivensulussiuaina W Intermational Financial Reporting Standards (FRS) 3@ United States
Generally Accepted Accounting Principle (US GAAP) Wudu

2 = Ny o ° v o a & o
5'33Jﬂ\1ﬂ5ﬂ48\71l|ﬂi‘UﬂW‘Vﬁ«!ﬂﬂ’]iaﬂﬂwqﬂ‘UﬂqiLﬂ‘UI‘Uﬂiﬂ HINVDIHDBNATET

v
o

Vel nMsAndndiunuulevienisamukagdasdunisamu Widulumuusensrugnssunismduaaiayuindienis
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FnsSeniuase
(28 N.A. 62 - 30 L1.8. 63)

ans19UIASINIS

' aa 1
ArsssusieuiiSeniiuainnasmusiy
(% vewarMINGaugVS sol)

AnsssuflauazAldsnesuiun (Fuszunanisle) laiiAiu 1.84575 siol 0.77%
- asssudleunisdanig - laitAu 1.605 siod 0.68%
- AesIuuugauanauselol Laifin 0.107 sial 0.03%
- Asssullsnwensiloumheamu L3ifin 0.13375 sial 0.06%
AnsssuiieunazAnldenesiuneun (Fuszananslald) oA 1.18 wed 0.16%
- AndouUyT ANUTITIE3 0.01%
- Arsssuiennislanad AUTITIEA3 0.03%
- Al q aufidnesse 0.12%
UszanaunnsAnsssuiiouuazanldsneviamun laiviiu 2.14 sa¥ 0.93%
Anldnelun1sdevendnning AUTITIEA3 0.0302%

= < a
LIFNLNUIIN

' = o a 2 vey ' 1
AT IIULUBUVILITNLNUIMNKHABNUIY

. an51MUlATINIG -
(% VBIYAAINUIYAL) U 2563

ey 1.07 ded 0.2675%

] ' 3,4
A TTULHENNTV LU gadnNu

\ ~ o X a ' 3,5 ' a | A | <
ANTITULULUNTTIUYDAUNUIYAIN U 13JLﬂu 1.07 anl 13JL§EJﬂLﬂU
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50 umsievithgawmu 1,000 il
P5aLAYYDY 1,000 e
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Assaulleunsedwnegly | Asssulleunisveiuinegly
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50 UnsieVgawu 1,000 e
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ﬂ'ﬁﬁiiuLﬁamﬁ%’usﬁaﬁwmaam'wuENnamuﬁumﬁﬁauﬁmamuﬂmwm ito] aunsagiegamssnaldilasimsdamsnomus

nowuladuay Inavea 1avi 25 20



UayadnIAE UMY URBUNITAYUVBIND VU

(Portfolio Turnover Ratio PTR)

TOUTHILIAAIUATUT 28 WOWANAN 2562 - 30 LU 2563

1.20

nuewe :  Portfolio Tumover Ratio ('PTR") ldyafimstevizenensnddunaundilazaindy msmeyarmmingaugns (“NAV')
wagluseussesiiaisieiu

HaYIAYUEEATUYa1 5 U (maximum Drawdown)

il

'
o a

YA @ IUN 30 WU 2563

HAYIAYUEEAluYIIaT 5 U (Maximum Drawdown) : -8.24%
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FIYNUANUNENTN YD VIINANNTNEI VD INDMUTIN

AMFUTOUITELLIANIAIUN 28 WAL 2562 DITUN 30 WwEU 2563

e Y ATUNENTI INTIEIUAUINTILARE

FaUSuNUIeuLn . ., .
(Wuum) S18ABANUNIULINIANA
1 USENranunsng Uamand 911e (Uvw) 137.69 92.04%
2 | USENuAAMSnEAsAn ala (Useinelne) 911 6.41 4.28%
3 | USuvmanunsng lnewndyd 3in 3.18 2.13%
a USEnuannIng 1Al (Usewmalne) 31im @) 1.31 0.88%
5 USEMuaNnIng nyaes 9110 (Wnvw) 0.87 0.58%
6 | USEHNUMANNSNESUYIR 1R (r1T) 0.13 0.09%

iy 149.5 100.00%
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306,757,346.49 57.35%
22,574,922.38 4.22%
22,574,922.38 4.22%
22,574,922.38 4.22%

281,222,648.31 52.57%

7,474,946.46 1.40%
93,834,900.83 17.54%
179,912,801.02 33.63%
2,959,775.80 0.55%
2,959,775.80 0.55%
220,029,079.80 41.13%
206,691.88 0.04%
206,691.88 0.04%
10,306.88 0.00%
13,003.51 0.00%
183,381.49 0.03%
4,902,319.91 0.92%
4,902,319.91 0.92%
4,902,319.91 0.92%
108,249,867.38 20.24%
108,249,867.38 20.24%

108,249,867.38 20.24%

106,670,200.63 19.94%

106,670,200.63 19.94%

106,670,200.63 19.94%

8,123,355.85 1.52%

8,618,941.48 1.61%

-495,585.63 -0.09%

534,909,782.14 100.00%
23



HaN13ANTULYBINBMNUTIM (Toya a1 Juf 30 Lwwgu 2563)

wan1sauaudounas (%)

s’i'ianamu/ Year to founas founas founag fouUnas founiay | Hounas Tumaus
NaUIUNTFIY Date 3 hau 6 Loy 19 3 Ywex 5Yxxx | 10U+ | Juaanzifeou

nONU*

BCAP-GW25 -1.86% -2.23% -1.70% N/A N/A N/A N/A -0.60%

fyligneder* -0.47% -1.02% 0.13% N/A N/A N/A N/A 2.56%

AUAUNIUYDY 8.17% 9.45% 6.80% N/A N/A N/A N/A 5.25%
NANITALEIUITY

AMUAUNIUVDIAYTT1984 7.66% 8.84% 6.37% N/A N/A N/A N/A 4.84%

* Juaaneleunau 28 wounaL 2562

** Gyil919849 (Benchmark) Ag
1. sriinanauunusIs SET 100 (SET100 TRI) ludndiuiosas 10 vesyarmindduanivenau
2. HaRBUWTILT VST TRUSTNSFUTA Mark-to-market a1g 1 - 3 ¥ wasasneunaanstansvisineg ludnduderay
40 vewafMINgduaniveanamu
3. il MSCI ACWI Net Total Return USD ludnauesas 10 vesyarmindauavsvamnesmu Uiumesnsuaniuaeu iile
Funnmansuwvuduanaiuum u fuiidunumaneuunu
4. ¢l Bloomberg Barclays Global Aggregate Total Return Index Hedged THB ludndquSesas 40 vosyarminddu

qndveIneu

v v v
o

“* panauwuegreldmiunanisatiunudounda 3T, 5T uar 10 U vsll vnsseeliafausiizuusmsnasuannnii 1 Y
LARMARDULIULRA LT

- enansianan1saiunueinewusmatuiladaritumunnsgIuns Iakas i EeNaN 1SR LI NUYBIND Y UT VDS
ARSI YIANITaTY

- waneflunuluedefilidudduduiwansduidumduewen famulusavihenudiladnvazdui Qeuly namsuunu
waraudeneuindulaau

nowuladuay Inavea 1avi 25 24



v = 1 a
VBUANTINDNUIYAINULNUY 11u3

o Aufl 30 Wwwey 2563

EtY

RN8LAA :

fawuanunsaasivaeudeyanistientisamuiu 1 Tu 3 167 Vuleduesudsndanis www.bcap.coth
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sovereign rating

TBMA

TSFC

TSR
underlying
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