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Tunsngdusng o uagaswalvidl net exposure
Malunsansnu anasvl vsensndauniuden

isil nadinemurmauuulsiswmundadiy
mMyamulunTasu visensndgdumaden
Tuansseiunnudswesnomusmmsnleue
Ausmdansarluamuats W asuamu
Tunsransyududulng Tuansszduanaudes
Uinesusumsansvu vieasiiuamu
Tunfwdaumadon Wuanssgfuanudedlui

16



STAU

Risk profile o Uszian
ANLEEN
\Heeuunans 5 NOIWUTIUNEAY
GRIRTRER
6 NOWUTINATIATNT
NOWUTIUNEY
a
GENGN
v
NOIUTINATIATNY
7 NONUTI
NUINNAINNTTY
L?imgamn 8 NBINUTI
nIngaunaien
NOWUTIUNEY

[ o/ ¢ <) 1Y
wannIwegnaInuidunan

NOMNUTININGFUNIUNGON WAgINNNBINUTI

USudndumsamuluninddusing  sgeditedeiay

IusEndansuiuladeyaseruauides
Waagviaun1sauwiaswaelaglitngy

S
- ﬂamunmﬁmwuwuiﬂamEJmiamqu
M31E13 non-investment grade/unrated liitioanin
So8ay 60 U3 NAV

- NpwUTINaNNuNTamUlunTETU
lned net exposure lunsiansyulidosndn
Jeuaz 80 U89 NAV

- NBMUTIUNANNT net exposure Tunngau
NIUEBNNUNINSBEAE 60 VDI NAV wailaitiy
Saway 80 ¥a9 NAV

- {1 net exposure Tupsansyulunanlneiade
soulUgdlideuniniosay 80 s NAV

11 net exposure F9aUIABIANIZIAILI
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Risk profile § Uszinm wannsndnasnuluman
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approach) #3aldiAu 2 Winves relative VaR
(n3alld relative VaR approach) wseliiiu

Souaz 20 989 NAV (n36lld absolute VaR approach)
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n. AUEEINNsiatn finsunanduduaulLiene (credit rating) ANBINUIINAIYULAUNTT
Y1529l ve9HaaNAI1ENT 20% 9 NAV I Uakenseninemsna1sily national credit rating scale
(credit risk) WaEAI1@1371Y international credit rating scale

o & = Jaia . .
vail mnneaundlainisnszatemsawulunsasvilnd credit rating
VANYTEAU NBIUTINANTALTIN credit rating w1nndn 1 Yadla

credit rating A1y , duauAMNUatedulugvanau

o

A1 33‘1
Gov.bond/AAA | AA, A BBB #1191 BBB | unrated

national credit rating

scale

dusuaueteduTvgvainamu

M1
credit rating A1y — &
AAA AA, A BBB #1031 BBB | unrated

international credit rating — — T T
NUEWA: wsknsalnnamuasulududuanuiiwenatuiunin 20%

V34 NAV

scale
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R IG A AN85u1Y / JUA N

¥, AnuFsnANNRuRIY  Tnsnvsdunsdneausiusng 9 dwelud
VYBIYAAINLIYAINU

(market risk)
- ASNNBMUIIATIATUL WTNIINDYLRFEVRIMTNIAUNNBIUTINAU (portfolio duration)

g‘i"] R

Y

18R VRN ITNEFUNAIY Y drriadey | 3dedd | 198030 395059 annrrin 57

- nsaineauTIalY RABONAPIUR UL AN SN LTINBM LTI (standard deviation : SD) siel
NSRBI 5 T

. A N
ANUAUAIUYDY

NaMIMILeU (SD) <5% | 5-10% | 10-15% | 1525% | > 25%

- NSANBWUTWATIENTIY  SUTRAIIFIITNYALUNNDMUTINTIUAU (USEad 80% Va3 NAV)

Tuuseina

ﬂ&juﬁ:uﬁl,ﬁuaw;u general | large cap | midsmall | sector

A. ANUFBRINNITNTEYNAT  FHITUIINNTAIUUUUNTEINAIUATIANTVOIRONATIAT AdeYY %30
amuludesnselasewils  uARRBUNnsERNTUMNRTIEN TS edanTu elasienilaninndd
9 Y

(high issuer 10% 89 NAV 571U

v

gj dy v ! = -'-N (% fa v
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1. asrasulininsglne
2. ATEINAsERNUsEmAnnsIndusuANUIeioaglugusy
A v
Nenunsnawmula
3. RurhnvisensansEuWInNRURNN RS U nvisedenn a1 sl

nsdndusuanudndeieegludusiunannsaamula

N3NI¥INARIU g 6N

lugeannsnans
<10% 10% - 20% | 20%-50% 50%-80% > 80%
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R IG A AN85u1Y / JUA N
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(exchange rate risk)
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o/ 1 o a dl a o o g v o o
173813 ANBFTUNYANULHYIIINNTINAUAYTIICNUYBINDDNAIIET (Credit Risk)
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HANIALTUNUTNIULLAEEIUENTRUYDINRBNATIENS credit rating Vel s¥ere1ITAUILNY
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N1389NU
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Srsznillenuiiiun

SEAUT FUAULASARTIAILWAZ DI EANUAsIs N AL LY
, AA AA(tha) Aa AA . o e
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A A(tha) A A pnadssn e ldanunsatisenilamuniivun
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AN v
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AMAULFIIINAMURUNIUVBIYAAMUIYANU (Market Risk)
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LAAIINBUTINTANURUAINAINMTIURBULUAYBIT AN NSNS g

f29819 A1 UIIANUERIINNSIUAULaRwRRIILanUaBY (Currency Risk)

AudgsInnsasunUasuassnsuaniUaey (Currency Risk) #u1e94 M9LUABUWUABISHT
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5. ANsSsuLliay

v 1
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viell nsdlfinsiSenifiuasssullealaedaiunanisauiiuau (performance based management

fee) Tlanidns1NisonAuLazIsnIsASunAuae
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- n3Rin@UIINNANAY class : UammsTsUTeuvaen class 73g
- nsin@eUsIN trigger fund : IUnmeseasdeadeyanisisaniiuasssuieum ¢
laganeNunna19InNNaeyusiuleutensamuiedfuiu trigger fund Melanisdnnisiidaiau
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B S ANTISUAISISUMENNIIANMSNTEaan Y Wau Tudnsluiiu X% satluaa NAV
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winnewuniuiadmngnau Y lheu
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Ingazneesdadualddisuidunnidounasn Y weu wazmnnasusiuiuthwmneneu Y heu
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6. HANISALUUITU

T Unmedoyaetnetiondwioluil fuildsn (benchmark) Ussinvnesusitelfiuiouitou
paMIFuIL o geene wansdLdunuuasdeitiadoundmliuiiu sanisduiunudeunda
wuUUNVLALAEAUNUNILYBINANSA LT LY Nﬁ%ﬁﬂﬂﬂzgﬂﬂ@ﬂﬁﬁﬂéﬁuﬁﬂ 5 U (maximum drawdown)
APLRLHIUYBINaN AL (standard deviation) AANuAuNIUYBIE LA SR SHARBULYILIRAY
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Y
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A28819 NANITANLUUNULASAYUYINYBUNAIRINUUNNUY

nan1sandunularastidindoundwmiutuiu
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50%

- W N9wUsI
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o
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-2 25% SET TRI INDEX
X
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6.3 NAVIANUFIEANANTUIFI 5 U (Maximum Drawdown)
Tuaninavinyuaranganiiinannsasmuaswenemusndoundulusseziaegiaes 5 1

[

HuwdTunseanu (Eenuainfnaamusunsdidiliasy 5 U) TnefisnsAuiudall

Drawdowng, = YAAIMIIAW U - JaAEamugign*

Warmhgamugaian*
Maximum Drawdown = min (Drawdown)

NEWR 1 * YaAMIgayuganian Ao yarvihuasugianvesszeziiainountnauiaiuiauim (t)

Visil n3dineeyusan buy-and-hold uad. e1aliuansdeyaiiils

6.4 ANAMUAUNIUYRINANITANTEUIIY (standard deviation : SD % #al)

T Uameen SD suaﬂﬂamuia:ué’awé’uﬁuswmm 5 U duusiunsey i nsainewusiy
-'-NI = U g.J/ v v 1 =l b4 1 d' a r-g a 1 gj K-} r-:ll = U fa
Maensdguianauditesnii 5 U wansdn SD Mifetuasdutianwsfunsamsleuninddunaaus
(inception date) audiviuisenu lnefisnmsanalnluluamundninaeivesaunauussndnnisamu
TIALUINTFIUNTIARALUNAUINANITANTUNUYDINDIYUTIN
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6.5 ANANUEUHIUVDIEIUANIYBINANDULNURABUDINDN UTIUATNANDULNLYBWN YR (tracking error)
IinoawuTINnEuleu1BN1TUTIINOWULUL passive fund/index tracking L NowUsINA%L
wionommuTuden 1Wudu Wawee tracking emor ounds 1 U lneiiignisAwiadidulunumdninous

VDIANANUTEINTANTAMUIINININTFIUNNTInLar I EUaNaNITA LTI UVBINBINUTI
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et ivelvigaauaunsaiUs U uToyanan13ALHUNUYDINBMNUTINAURNANTALEINLYEY
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o a v L v d' s
O mmu,amwamimLuumuaawauwuﬂnwm 0 IUN 25 SUAU 2558 * o Aol
GOV 3M  |Percen| 6M |Percen Percen Percen Percen| 10Y* |Percen mlﬁﬁ@ﬁi
tile tile tile tile tile tile (2 1.4 50)
AFIXED 095 5th 1.9 5th 35 25th 35 5th 5 th 5 th
Benchmark 093 5th 185 5th 3 50th 33 5th 35 5th 37  5th 3.7
ANUHuRIUTaMAaNSANTNIY 026 25th 031 25th 03 5th 048 25th 03 5th 039 5th 0.38
ANuiurIuYeIiY it Tn 0.26 25th 031 25th 03 5th 048 25th 03 5th 0.39 5th 0.38

O  ATNUAAINANITANTUUVRINGN mid term general bond s Ui 25 FuAN 2558

Peer Return (%

Standard Deviation (%)

S T R N K T NN A

5th Percentile I 1.80 3.20 3.42 0.24 0.32 0.42 0.44 0.46

25th Percentile 0.80 1.65 3.30 2.70 3.05 3.20 0.28 0.37 0.45 0.59 0.61 0.62
50th Percentile 0.75 1.50 3.00 2.36 2.75 3.00 0.36 0.48 0.56 0.68 0.71 0.73
75th Percentile 0.70 1.40 2.80 210 2.55 2.75 0.45 0.58 0.73 0.81 0.82 0.85

95th Percentile 0.60 1.25 2.50 1.69 218 2.50 0.61 0.74 0.94 0.97 1.05 1.10
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