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+20% NNTENGUAY L) MnTwsuduaY L)

2 38,000 E]%I;sL‘Wﬁ’N 30,400 - 45,600 ﬂ%lﬂ%"ﬁ’:ld 30,400 — 36,100
(@@ bailfin -20% w3a Rndnlaifin (a@awﬂmi 5% 19 -20% NI WSHAH
+20% NNTUGNGUAY ) CRTT))

3 38,000 ag/lug33 30,400 - 45,600 ag/luza3 39,900 - 45,600
(aaaslaiin -20% wie windwlitin | (Auduaiud +5% 19 +20% 10T
+20% MNiwEuuAY ) Sudusan)

4 38,000 agjlmj"m 30,400 - 45,600 agfl,wﬁw 36,100.01-39,899.99
(aaaslaitin -20% wie WindwlitAin | (Usuanaslids 5% wia iRndwlids
+20% NNTUGNGUAY ) +5% nTwsududy)

o 1 P 1 Vo 1 a L a 1 o a 1
(mamaNamauLm%ﬂmcm’m:1@15mnnmsamu‘lmmazmm (ﬂ'lﬂi@lﬁ&l&l@lﬁ'l%’.l'la(ﬂi’lLLRﬂL‘iJREI%INNﬂ']i

wagnuilas)

gauanidsud§uummilaisunua1iTuaoaanianig m IWINAUTYYT LazIUMUWIMNAAALLNY = 34 1IN

@8 1 AoaATENIY

nyn Gouly BWaINH* HAGDLUNWAIINEYT | TINEWAINW
(L) aaudu UAZHAADUUNT
wWimnadusui (Un)  [Moviaa tiaasy
a1glasonis™
(1) (2) (V) (1)+(2)
N3l 1 | Nenawfidnsds o Swhmsladuins | 1,000,000 |HemauuNuTaITEIINEYQNY | 1,004,000
iy ﬁaﬁiuﬁ’m’smdnmqé@qq (aw = @1 Rebate Rate x 13% (mIadfaidn
MWANNTINATRENID) B30 I I ;N X ANFAFIHEAT 0.4%)
N T aTHe1989 Usuaaadtin -20% uantlfew
wialRNAwAY +20% Walfsuiusen = 0.4% x 1,000,000 x (34/34)
Gufigna8s m TwSuduay = 4,000
(X < -20% 138 X > +20%)
nImA 2 MMETAEN989 04 TURIINETREN98S | 1,000,000 |HAABLUNKIINFYRY 1,070,000
USURRINILGA -5% f19 -20% Lilafiay = f PR x [fnsifouudas]  (w3ededun
AuTaeoiianads o TwSududnymn Vo0 THEIBI x [TURIN 7%)
(-20% < X < -5%) x AFAEIBIATILANIUREY
(NG9 ANATHRART -20%] = 35% x | [30,400/38,000]-1 |
x 1,000,000 x (34/34)
= 70,000
nanwdawIuBiAa NIu aaTalaes AoUWANT IiiTu 1Y1 10




NN 3 | NANATHEIBI b IWNINTINATHE9B9 | 1,000,000

UGS
(-5% < X < +5%)

uanLUanL
=0.4% x 1,000,000 x (34/34)
= 4,000

NASIDULNUINNEY Y 1,070,000
USuiRndueaus +5% A9 +20% e =@ PR x |ﬁ1ﬂ13Lﬂ§ﬂuLLﬂaa (wiadaidu
WROURUTeNGTHRENIB9 th TSN 2090THhs1989| X Wuaanu 7%)
COTTe) X AEARINIATILANLL R
(+5% < X < +20%) = 35% x | [45,600/38,000]-1 |
[nsdidasnsmanauiiiintu +20%] x 1,000,000 x (34/34)

= 70,000

NI 4 | NeaTRE 59 t SuRTINaTRAEN9Be | 1,000,000 |HAABLUNUTALTLAINAYNY | 1,004,000

Usuamaslaifls -5% wia tAndwlaids = @ Rebate Rate x 13% wIofaidn
+5% \faiflunumanasiidnsds o iu MNW* X AFAEIUBAN 0.4%)

(EQUIVEE AR L'Euamw,m:LLa:wa@ammuLﬂuLﬁmﬁ'sazmmiﬁm:lmﬁaﬂ‘s:ﬂaumia%mmwhﬁfu Fleaduns

%‘uﬂszﬁ‘udwﬁammﬂﬁ%’uwamammumwﬁlmmvli’

FIIRAIN® = TUAINUARIRNAITITNLRENNNTVIORUIBAINY (Front-end Fee) / FULLAEWNAHIDAINULTN

(Switching-in Fee)

** ﬁiﬁmulﬁumsﬁhrJLﬁuaanuua:mamumeﬁuf{hmm’ﬁwé‘aﬁnﬁﬂf&hmlﬁa

o 1 Ad. 1 Yo 1 I S o dl = ‘dl
AIDUNIHAIABULNKN mm’mﬂmnmnmsam%‘lmmazn‘sm (NId@ILLAN ulagwinisla H%Llﬂad)

a a o A A A a o [ v
allN@]g’]uﬂ’]ﬂ.ﬂﬂEI%LLﬂﬂ\‘l“IIENEW]'i’]LLaﬂLﬂﬂﬂuﬂ’]NuU’]'ﬂLNﬂL'ﬂ HUNUABRRNIRIAIY (USD)

Aad . a < & Py = o oA 6 s
1.1 NIWHNANIBUINULVIAVULUBNYUNUATINUADRRNIRAIY

1.2 mydinanduumsandasillaiisunuaniunasssaniy

aA 1A & 1 & A
1.1 NTWNANIBUINUDIANDWLND

WaunuaBiunaaasansy

1.2 NFHNAIBUINDDNAAILND

Waunualneaaasansy

AaaAI3IENI] (USD)

I IBLINARF AN

gavuanfuudniuumillafivuny | 34 un da 1 aeamIERIR

34 11 6o 1 AAAITENIg

AaaAI3IENIg (USD)

o AR AN DL UNY

gauanfuudiuumillafivuny | 32 un da 1 aeamIERTg

36 LN 68 1 AeRA1TENIg

AT HHANDLLNY A IUFINITAANNIWNINTINAT D989

a a A a a 6 <3 €a A6
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dl Q
nstdasuniidaszasansn
wantlagna1LwuIn
A ~ o 4
Wamagunuaaaad

GURR
o9

BRI H*
(L)

(1)

NARDUUNWINNFY Y120 UT®
-~ ¢ I3
W30203UINN

(un)

()

TINRWAINWUAY
HAADUUNWIIVIAA
Li‘iamnmq
Tas9n19* (UN)

(1)+(2)

1.1 NIHNANIULINUTIAN
& & a o ' a
YnilofiounuanLIw
AOANITENIP

91N 34 U @8 1 ABAAT
gnyg tu 32u1n de
1 ADRATENI]

-mzﬁamﬂumw AR

A a '
nIoIBHINGIIY TN AR
TaINWANNLTLIAIUDAIN
wantl&eu (Hedging) N3
FIUIN

1,000,000 11

N3 1

NANAULNWTALTIINNFY LY

= A1 Rebate Rate x LIaMu* x AFAEIH
aauaniUfen

= (0.4%x1,000,000) x (32/34)

= 3,764.71 Un

1,000,000 + 3,764.71
= 1,003,764.7117N
(Ao 0.38% ¢ad)

1,000,000 11N

NI 2

[NTRA0819I1ANATH AAEI -20%]

NAADUUNUINNATY YN

= @1 PR x |@i’1ﬂ’1§L1J§iEJ%LL1Jm°]JENﬁ‘Eﬁ
01984] x UMM x AFATIUBAT
waniaon

= 35% x | [30,400/38,000]-1 I x 1,000,000
x (32/34)

= 65,882.35 U

1,000,000 + 65,882.35
= 1,065,882.35 Un
(Aardn 6.59% sad)

1,000,000 1N

NIt 3

[nsdidasemanasi tRudu +20%]

NANAULNUINFYYNY

= @1 PR x |d1ﬂ13Lﬂ§ﬁuLLﬂaamaaﬁ’°ﬁﬁ
01984] x UMM x AFATIUIAT
uanilasn

= 35% x | [45,600/38,000]-1 | x 1,000,000
x (32/34)

= 65,882.35 U

1,000,000 + 65,882.35
= 1,065,882.35 U
(Aoniu 6.59% sad)

1,000,000 11

N3N 4

NANAULNWTALTIINNFYLNY

= @i Rebate Rate x LIHaIN%* x ANFATI
aauantUfen

= (0.4%x1,000,000) x (32/34)

= 3,764.71 U

1,000,000 + 3,764.71
=1,003,764.71 U
(Ao 0.38% sadl)

1.2 n3dinaLInUIME aue
sadafisunuaSunoaans
AN

210 34 U Ga 1 aaaans
anig 1w 36 UM da 1
AAANIIANT]

1,000,000 1N

N3 1

WA LUNUTALTIINNRIY YIS

= fin Rebate Rate x LIHaIN®* x ANFATIL
saTuaniasu

= (0.4%x1,000,000) x (36/34)

= 4,235.29 U

1,000,000 + 4,235.29
= 1,004,235.29 1N
(Aol 0.42% ¢adl)
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- X
-ﬂsmmnﬂumﬁmwuum/

=1 a 1
RnIDIBHINGINUIZIN AR
TaINUANNLFLIAIUDAIN
wantUfeow (Hedging) N4
FIUIN

1,000,000 11

ns@A 2 [NTfiTat ATl 8a8d -
20%]

NAADUUNUINNETY YN

= @1 PR x |@hﬂﬁLﬂ§'ﬂuLLﬂm°ﬂmﬁ"’nﬁ
871999 x LIWAINU* X AFAFIUIAT
waniUaem

= 35% x | [30,400/38,000]-1 I x 1,000,000
x (36/34)

= 74,117.65 U

1,000,000 + 74,117.65
=1,074,117.65 U
(Aondn 7.41% sad)

1,000,000 1

N3 3 [nydidagenanaod Rudn
+20%]

NAADUUNUINNFTYYIY

= @1 PR x |@i’1ﬂ’1§L1J§iEJ%LL1Jm°]JENﬁ‘Eﬁ
01984] X UMM x AFATIUBAT
waniaon

= 35% x | [45,600/38,000]-1 I x 1,000,000
x (36/34)

= 74,117.65 U

1,000,000 + 74,117.65
= 1,074,117.65 U
(Ao 7.41% ¢ad)

1,000,000 1N

Nt 4

NANAULNWTALTIINNFY LY

= fin Rebate Rate x [I#aINW* x AIEAEIH
sauaniUaon

= (0.4%x1,000,000) x (36/34)

= 4,235.29 U

1,000,000 + 4,235.29
=1,004,235.29 U
(Aardn 0.42% sad)

UERHIVEE A LATIURINUUBTHAADY unw DN gIa20819N1 TN eIz NaUNITaTUN BN & latduns

%’uﬂi:ﬁudwjammﬂﬁ%'uwamammumuﬁuam"ﬁ

*LIUAIN® = TUMINWTUAURRIRNATTINLBUNII8n U89 (Front-end Fee) / FULLREUWIN AN UL

(Switching-in Fee)

** a"ﬂmulﬁuﬂ'ﬁ?ﬁwﬂLf‘.iuammm:wamauLmul,ﬂuaiwmuﬁu%é’aﬂ”ﬂ@ﬁl"ﬁmULLﬁa

ﬂaanmﬂ@w%w’ﬁtﬁa NIU FATALIDT ABULWAN
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A2DEIIUHIBNINYBITUUUDNFIY I RARRATHAADIUNY

TiaAEiiaha Nikkei 225 (NKY Index) o TwTududnan
deulzmvsnaneuun AwaamwuazHanauunKie: uansuunwissaadildTy arants
130 o Twasuanglasams wiiswudlasssdnmuanlfion
- - - - -
— dhandurmdamsusudiuResan
Timaridnaty e Fetmila g J
- 4 — | ewigllolBzuulas
Twhmmia fiaglutag ST ue I 100% « L
R . : 1 2z dnasauwny 0.40% dal
AvaT 1 TEWTNEEEYN (fawls HERALUNUEALEHDTA
- fomig - , = = = o -
T‘.ﬂimwﬁ%ﬁ..wﬂ_mﬂ_m fFygnealfimina ] ﬁ"lﬁ’ILJuLﬂPI.l"INF‘iWI.;lﬂI.ﬂEIU‘-‘lLﬂ’ILd‘u
Fuiasanaaidnabs Uy o noaaTfinTg 91n 34 1w 32 1m
- - - X a ¥
ARAILAL -20% WIoIRAWLAW = #" Rebate Rate x 174 azlfuannuuny 0.38% dAail
- - - P
+ 20% Waisudunaari . I - 7 P I Ta—
: > AU 3 AEREIRERT fdiurmdasdndafaududiiu
= o R N !
THED T 114,15:. HETEN wanilamu — ﬂnﬁmfﬁwﬁg 34 1w 36 U
K= 209 MIE X = +20% .
! ) a=ldnanauunuy 0.42% dail
mimaniiiais o e Tan
e - = & - - = - -
_ | filidaEs Uiisaaadaud - fhinurmdafisuiviiusesst
- - = -l
AN 2| g f2-20% b HRTEHTRIER
— A oo = .
Wafisudunadiidnag o - . T * | azlduanauuny 7.00% dail
Sl IeFTeamus 100% +
= - [ - - - -
- ::- HEABLUULNUITNELLLT faTurmutasdaf suAua T
(-20% = x = -5%) poufunTatafusud _ s fonds 91m 34 10w 32 1m
= PR IfA73 azlfuanauune §.59% dail
wWissulanaaduil = —_—
A o ST T BBt x g xein fadurmdawandafiaududaiiu
. i - [ - = .
asaa 3 | fuidaE UuRadudiu ﬁ-ﬂﬁﬂu%ﬂlmﬂ'ﬂﬁlm > | sassfamdy 34 1w 36 1
— 5% B9 +20% aflduanauunn 7.41% dall
Wafnudumandriidg o
TeSndudman
(+5% = x = +20%)
- - - - -
dhandurmdamsusudiuResan
= -
p | Tl Bz
i alfranauuns 0.40% dail
. 1T uaaus 100% +
TneidnaEs o i . ) - —
. - e er o im HARD LUV ALELTA faTurmutF e puduaTu
ataid 4 | Forswesiidhai Uiuaass . L. . _
. . 2 E o o dyaealtuniaind * | sesertEnds o 34 0w 32 um
— 1algia -5% w30 oiawlans ) o
d oa e i wrur! aslduanauuny 0.35% el
+5% Lafiauau TR
- - - = fi1 Rebate Rate x = = = =
fafs m TuTudusaan - - faTurmdawandafiaududaT
= eI ERE T -
(-B% = x = +5%) _ 4 || measrfEndg 34 dussum
anmuanildau )
a=ldnanauunuy 0.42% dail

* LIUAIN G = U ITNARRIIANABITNLEIUNN TN WIIERINY (Front-end Fee) / FULLABWATRERNMLAN
(Switching-in Fee)
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BﬂaLﬁﬂ?ﬁﬂﬁh%’)%@%i’!%tﬂiﬂﬂ'ﬁ :
5’1%’;%;?1%?3%%aafﬂsomsﬁuﬁu : 1,000,000,000.00 1N
wlgugnsinaEwnulasins : lid

¥
1%331&’3'\05333!& ANNILE WD VIR ﬁamumo L3N UIBNIANIILEWBDIUVILAD Hﬂﬂn%&l'\ﬂﬂ?']ﬂ']%?%

Wwnw : iudwauiesas 15.00 maoﬁ‘hmulﬁunﬂmqmﬁ
1 A Y ]

Qamnmﬂmaﬁum : 10.0000 LN

ai"m'mwﬁ’mamw%uéfu : 100,000,000 #1438

TIMVBIRWILAINWTLEWDVIIATIUTA : 10.0000 LN

F1URLLDYALNNLAN

NILINIIANTIINDING

&
o =1 o

ﬂaa'*qumaﬁﬁw%ﬁwgmﬁumﬂﬁﬁwé’ﬂﬂ%'w5 TINTINMIIN slaudsuangdann ﬁagiﬂﬁumssﬁaiwﬁammw

(] (]

A o

28fin (Reverse Repo) lasiduldaunaninuiinasenIsuns n.8.0. A3addnnuamenIsums n.a.a. dszma

AR WA

[%

nsasnwind QB 18a19MRN (Derivatives) : AIN%

[

mqﬂs:aaﬁmaamsamu‘lué’muzyﬁ%amsla"awnﬁ”n (Derivatives) :
- ﬁﬁ"[ﬁﬁi’@]qﬂﬁmwﬁﬁaaﬂmmLﬁm (Non-Hedging)
ﬁufﬂmﬂmsamﬁlu derivatives : LWUUTUTaU

35n151wn13A112I0 Global Exposure limit : VaR approach

a4 o
sayagwilzlunsauio
JEAUANNLBaAN (confidence level) 3a81a% : 99.00
J282128111308A 389 (holding period) : 20 74y N13
Y [ o A . . 10 ' o o
ﬂaﬂaﬂa%ﬁadﬂi’ﬂ%nﬁi (observation period) Taian3n : 250 Tuvinms
iszinnaas varR ﬁu‘%ﬁ'ﬂﬁ'ﬁms‘l%’l%msugmma:mu@I&lmwLﬁm : Absolute VaR

Tainwsasaz : 20.00 189 NAV

FNTIANAAIAMNLTLIANWAAIA : Variance Covariance Method (Parametric Approach)

u

)

- MIaAAMULEYS (Hedging)

nsasnwlwanaidayyrdovisasniiuds (Structured Note) : aanu
NAaYNSNIIUINIINGINGK (Management Style) : Tnagnsn1saInuaTaLiea (buy-and-hold)

é‘numzmidﬁﬂwamammuwmnmnu : INUNANDUUN WUV TUTDU

N13uLsnhARIIaING (Class of Unit) : 1l
NMINYRnTwHa

wlauransansBwilwaa : biss

RANINMI N5 HEE :

MMAWBALIAT IBNS u,a:ffaai"\ﬁ'msl%msahm‘\‘mﬂ%wauﬁﬁﬁawﬁmam% :
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