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4, 51uo’ms'\uautaummaonanmsws.luaumsws.laumwnnaowusmimoas'\owug'\uaov]unsau“h
("Master File™) dsenauaae Feature File ivviua 7 file Aa

Master File

AiayansueIu
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naamuswamwﬁumswu/
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1. EQ & Others Feature

Aaya feature uagvusnilay uysudns mhaasmu ludAgyuansdng uas
‘Lnuamams m"l,u Ilsted/maaa” listed Tu SET uay MAI mmmaaau L Juiuldau 528y

wanmwumjammwu mamﬂmaamusumwommfmﬂms

WflaunasnusIn/naInu
gr5atduvdn
AINUTINARIWITUNTWE
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daya feature waviiurg Wurhanndsuan desdudn fuanidu Mdayalidu
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4. Swap Feature

sy feature wa9 Swap fiavindaat o Jududau

5. Option Feature

sfaya feature was Option 7'si'lsi listed Tu TFEX finawndaat o JuRuifiay

6. Structured Notes Feature
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dia file Ao
Master File #ia File Ay
1. Equity & Others Feature MS_EQF.TXT
2. Fixed Income Feature MS_FIF.TXT
3. Futures, Forward Feature MS_F_FWF.TXT
4. Swap Feature MS_SWF.TXT
5. Option Feature MS_OF.TXT
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Master File #a File Ay

6. Structured Notes Feature MS_SNF.TXT

7. Credit Derivatives & Structured Finance Feature MS_CDF.TXT

A1sUsulsuuus B UNLAY
PN o @ a as - o o - > o - - o ' o
o usdAUszindriaanudnnswe d1usula MS_EQF.TXT war MS_FIF.TXT anunszusruviivdasduansludiacineziaya

ghatinviaya

MS EQF.TXT

0000000001 |EQF|20080131

BB|HK001|101|101|BB Company Co.Ltd.|20060101||CN|HK|HKD|20080105:085305|

MS FIF.TXT

0000000001|FIF|20080131

FDCCO001||218|03|A-1]]]100]]]|||CC Bank|CN|CN|CNY|03|A|00||None|00|None||]||||]20080115|20090115]|20080115:135040|

MS F FWF.TXT

0000000001 |F_FWF|20080131

FUT001|401||120|101|1|CN|CFFEX|None|00|20080101|20081231|CNY|CNY|20080110:135040]|

MS SWF.TXT

0000000001|SWF|20080131

SW001|403|12||115|THB|CNY|41||61]]||100|CN|CC Bank|A|03]20080101|20090630|20080120:135040|

MS OF.TXT

0000000001|0F|20080131

OPT001|404|01|02]]10.50000]]40.00000|02|1|119|DD Company Co.Ltd. Price|100|CN|CC Bank|A|03]|20080114|20090114|CNY|20080114:135040|
MS SNF.TXT

0000000001|SNF|20080131

SNDDO001|405|100|34||119]||6|CN|EE Bank|A|03]|A|03|CNY|20080101|20080331|20080109:135040|

MS CDF.TXT

0000000001|CDF|20080131 )
CDS001|406|01||]|1|CC Bank Bond|CC Bank|A|03|A|03|CN|EE Bank|A|03]10000.00000] |&us1vuayam o Julie event Au s1auiinen (par)
2a9as1&8715|CNY|[20080105]|20080105|20080105:135040|

P~

35n13dnvinnardvaiana

1. usiag field AMvualld “|” (delimiter) Lﬂumu,m

2. field ‘lmm"l,uumaua Witlde delimiter fla field sfu Taaviuiigaginesenineg Delimiter uazuav field gavinguasuaazussiia Lidasauaaad) delimiter

3. field 7Afi format \flu varchar nsmmmmmanauaﬂmmnmum mumjaononaumauawanauu Winsan field Fund9 delimiter uaztla field sfuse
delimiter iui
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field Report Period ﬁnﬁﬁmﬁnjuaa Master File nn File Iﬁswmmﬂyﬁuamﬁmw 2YIIALRUA

field Market Code (s¥&@nana) Misnavnu’le @a 000 100 way 101 wintiu

Asizevdayaluneay File : Tvlzavdayaniu 1) Asset/Liab Code 2) Market Code uay 3) Issue/Contract Code

Assvdaya

7.1 wnnasnu'biinsasnundnnindiszianle A'lisasde Feature File aasndnniweifuiinng iy Laifinisasnulu Credit Derivatives w3a Structured
Finance us¥ninn1sA'lisasay File Credit Derivatives & Structured Finance 12inun

7.2 IuimmuuanmswnLLa"mswr;laummnnaomusm ADINUTIUARINZUNTWE naomumiaomﬂww u,a"naomusm‘iﬂsoaﬁowug'uuaomutmmiutma"
Master File Tviasugu

7.3 us¥nian1sadudasde Master File Titinuasunn File Aauay Outstanding File

No ok

5. '51umuamuua\mumaaumavnmv]usw Lﬂumaua outstanding waov]anmswml,amswnaumaonamusm a aummiammﬂmaamau
6. ‘a"lumuamu.,mmumaoumaunaomumsamauomw Lﬂwuaua outstanding °1|awanmswﬂLLamswslauﬂaonaomumsamamﬂw 31 auaumau

7. -s'lumuamu“mmumaoumavnaomusmammsum%wf.l u,avlusauma“naomusmimoas'\owugw Lﬂuwaua outstanding YAINANNINEURTNINERU
UDILEARLNAY O wmmawauamumuumiumsw

dsziannasnu fuiluavraya
A2INUTIUAFIMITUNI WA INTUaINUI 1 L Jududausigurau @nsuaanavil uay sl Jududausuinay
AanuNUadeusuniwaiiaudladagn lussuugaiiunisiiu dgusunail

nasnunuiaudlufoym lussuuaaniunsidu
LRZNAINUTIUAFINFUNINHURYRNE 3 8NTDY

naINUTINTATIRSIINUFIU a udulesunduasusasnasnuausaussasaiyduasnasny
P2 - '
#ia file Ao
Outstanding File #ia File Mgy
FENTURDTULRINUUDIUERLNDINUTIN OS_MFO01.TXT
FENUKOIUTAINUADILGRENAINUAITAILRLITW 0S_PVDO01.TXT
FIEURATIULRINUVDIUG RYNDINUTINAFIUTUNINE Lag/nIanaInusIn1ATIRTIINUSIU OS_MF02.TXT

A1suUslseuuus e UGy
)N Y e Py o re a_ d ' | P a_ _d ' ° o
o usunuaduaavuannsng (Tusdanadunldasnuluaividszing) uaz yaagdisssu (Tusdanasunldasnuluaividssing) sd1usu
- - - - - > o o A& o o [l o
outstanding equity & others uaz outstanding fixed income auniszusHuiivdaduansludratinrvziaya

e uyam1 notional uazwan1ls/a1anuann1s mark to market (Tugdanatdunllasnulueisilszine) d11su outstanding futures,
- - - = o @ A = v o 1 o
forward, outstanding swap uaz outstanding option auiszushuiivdadduludlratinvaaya
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o 1WuyaA1 option value sadauaun s Fudusindiaya (lusdanadunllasyulueisilszing) uazyasi option premium (lusdanaduitllasnu
| ° o - - = o o A o o ' o
Tuenvilszind) &115u outstanding option aunszudrviivdadivinTudlatinvdaya

o MuyAAIINGT Yaaus A Lazani11s/21anuannn1s mark to market (lusdsanatiuntdasyulueneilszing) d1usu outstanding
- - - - - > o o & o o ' o
structured notes war outstanding credit derivatives & structured finance aunszusIniivdasiurvludratineziaya

’~ 1 a o 1 1 o as ead & - o P a o '
o iNyam1ssnssy (luganaduivingsnssulueieilsang) yadidnnsneidalaaddanaiadu (lusdanaduivingsnssulusieilszne)
| s o ol o o a d . | | o o a d o '
yaauannswdnitlundandsziu (Tusdanadunvingsnssulusiviszing) uwazyaatuanudszdu (Tusdsanaiunvingsnssuluaivsilscine)
o o - - - - - < o o o ' o
&15u outstanding reverse repo, outstanding repo uwas outstanding security lending anunszuenuiivaa Tudratinvziaya

e ANMSSTUAISIaTUAAIWARAYIRIUAANSWE #1115 outstanding equity & others, outstanding fixed income, outstanding structured
- - - - - - > o o A o o ' o
notes, outstanding credit derivatives & structured finance waz outstanding reverse repo anuscusHuiivdadidanludlratinviaya

o l,w'umm'\mam max, min, average uazan o 'lemsamfmumaomaumu%unaomusm (*wsa o 'auamwmmaomaumusunaomumsao
l,am?.lw) ‘Emu’tmaan‘sw\num net exposure Afuaauis Commitment Approach 13am Absolute VaR 1i3aan Relative VaR atinvla
atinenily 52t vina" Gross Exposure 313 'auWIn'i'samWiumaomaumusunaemusw (h3a ot Jugevinaaavifaudiusunasnudisas
Wavdn) (sialsznndunswe/uildu 921 - 933) auiiszudiiieda Tudhadinvziaya

. l,w'u exposure maenaqmsmsaomumnmnuswLaanhi’m Jurinnsgavihaaavuaaziiau (sﬁaﬂsvmmaum%’wu/uuau 941 959) mwvnsm
#inavnusau UI Fund szunaansnisasnuaasnasyu (Investment Strategy) = “Multi Strategy” Tuszuu OFAM auiiszydviiedadiingu
Tudhatnvziaya

e nHARAIATY excess cash uaz margin Tusdanatiuiasnuluayusevilszina (swadssnndunswe/uildu 963) amuitszudiniedadn
Tudhatrvaiaya

siaatinvaua

0S MFO1.TXT

0000000001|MF01|20110131

001|2550]|BB|101|170||0.00000]| 1000.00000|4000600.00000] |0.00000| 1000.00000|4000600.00000|1000100.00000|4004000.00000|1001000.0000|01
001|2550||FDCC001|218|202|]0.00000||1780000.00000||0.00000]|450.00000|1780000.00000|400000.00000|1772000.00000/400100.00000|02
001]2550]|10]202|FUT001]401]|02]]20]||]]1500000.00000|337000.00000]]1000.00000|225.00000
001|2550||SW001|403|202|01|01]02||FDCC001|1774000.00000|400500.00000|1772000.00000|8900.00000|2000.00000
001|2550||OPT001|404|20]202]02]|||]0.00000|2250000.00000|505000.00000|556000.00000|125000.00000|105000.00000|-90000.00000|
-20000.00000

001]2550||SNDD001|405|202|1000000.00000|225000.00000|1200000.00000|270000.00000/200000.00000|45000.00000|02
001|2550||CDS001|406|202|1000000.00000/225000.00000|1050000.00000|233300.00000|2500.00000|600.00000|03

6/18



001]2550] |ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000]| |5000.00000(|6000.00000| |CNY|20080110]|
20090110|03

001]2550] |Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000] |15.55]90000.00000|80000.00000 |CNY]
20080110]|20090110

001|2550| |SecurityLending001|122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000||15000.00000] |Collateral Security L||
80000.00000| 120080110|20090110

001]2550| |Short Sale K1|617|300000.00000|50000.00000]6.00000|80000.00000|500.50000| THB| TH|BANK PD|125||8000.25000]Collateral Security code
K145|185000.50000|20080110|20090110
001|2550/|606|50000.55000| THB
001|2550||901|9873503.14000| THB
001]2550||902|130501.55000| THB
001|2550||903|9743001.59000| THB
001]2550||904|990526.35000| THB
001|2550/|905|9.83619| THB
001|2550||910|10000000.00000| THB
001|2550]|911-65000.00000| THB
001]2550|912|-191998.41000| THB
001|2550||913|0.00000| THB
001|25501|914|50000.00000| THB
001]2550||915/0.00000| THB
001|2550||916/0.00000| THB
001|2550||917|0.00000| THB

001|2550]|925| ITHB
001|2550||926] |THB
001|2550|927| ITHB
0012550/ |928| ITHB
001|2550||933] ITHB

001|2550||946|157029189.00351|THB

001|2550||950|28236165.42708| THB

001]2550||963|173409.21106|CNY

002|2553||BB| 101|170]|0.00000| 1000.00000|4000600.00000| |0.00000|1000.00000|4000600.00000| 1000100.00000]4004000.00000|1001000.0000|01
002|2553||FDCC001|218]202||0.00000| |1780000.00000] |0.00000| |450.00000|1780000.00000]400000.00000|1772000.00000|400100.00000|02
002|2553|10|202|FUT001|401|02||20]||||1500000.00000|337000.00000||1000.00000|225.00000
002|2553||SW001|403]202|01]01|02||FDCCO01|1774000.00000|400500.00000|1772000.00000|8900.00000|2000.00000
002|2553||OPT001|404|20|202|02|||||0.00000|2250000.00000| 505000.00000]556000.00000|125000.00000|105000.00000|-90000.00000|
-20000.00000
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002]2553||SNDD001|405]|202|1000000.00000|225000.00000(1200000.00000/270000.00000|200000.00000|45000.00000|02
002]2553||CDS001|406|202|1000000.00000|225000.00000(1050000.00000/233300.00000|2500.00000/600.00000|03

002|2553| |ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000] 15000.00000|6000.00000] |CNY|20080110]
20090110]03

002|2553||Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000] |15.55]90000.00000|80000.00000 |CNY]
20080110]|20090110

002|2553||SecurityLending001| 122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000||15000.00000] |Collateral Security L||
80000.00000| |20080110|20090110

002|2553||Short Sale K1|617|300000.00000|50000.00000|6.00000|80000.00000|500.50000| THB| TH|BANK PD|125||8000.25000|Collateral Security code
K145|185000.50000|20080110|20090110
002]2553|606|50000.55000| THB
002|2553||901|9873503.14000| THB
002]2553|902|130501.55000| THB
002|2553||903|9743001.59000| THB
002|2553||904|990526.35000| THB
002|2553||905|9.83619| THB
002|2553||910|10000000.00000| THB
002|2553||911|-65000.00000| THB
002|2553||912|-191998.41000| THB
002|2553|913]0.00000| THB
002|2553|914|50000.00000| THB
002|2553||915/0.00000| THB
002|2553||916/0.00000| THB
002|2553|917/0.00000| THB

0022553||925| ITHB
002|2553||926| ITHB
002|2553||927] |THB
002|2553||928] ITHB
0022553|(933| ITHB

002|2553(|946|157029189.00351|THB
002|2553||950|28236165.42708|THB
002|2553(|963|173409.21106|CNY
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0S_PVDO1.TXT
0000000001 |PVD01|20100131

006/2550|07|BB|101|170]]0.00000] 1000.00000|4000600.00000| |0.00000] 1000.00000]4000600.00000|1000100.00000|4004000.00000|1001000.0000|
006/2550|07|FDCC001|218]202||0.00000| |1780000.00000] |0.00000| |450.00000|1780000.00000|400000.00000]| 1772000.00000|400100.00000|
006|2550/07|10202|FUT001|401|02(|20]||||1500000.00000|337000.00000|]|1000.00000|225.00000
006/2550|07|SW001|403|202]01|01]02||[FDCC001|1774000.00000|400500.00000|1772000.00000|8900.00000| 2000.00000
006|2550|07|OPT001|40420]202(02||]]]0.00000]|2250000.00000|505000.00000|556000.00000| 125000.00000| 105000.00000|-90000.00000|
-20000.00000

006/2550|07|SNDD001|405]202|1000000.00000|225000.00000| 1200000.00000| 270000.00000|200000.00000|45000.00000 |
006|2550|07|CDS001|406]202| 1000000.00000|225000.00000| 1050000.00000|233300.00000|2500.00000|600.00000|

006|2550|07|ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000] 15000.00000]6000.00000] |CNY|20080110]
20090110]

006]2550|07|Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000] |15.55]90000.00000|80000.00000] |CNY]
20080110]|20090110

006|2550|07|SecurityLending001|122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000]|15000.00000] |Collateral Security L||
80000.00000| |20080110|20090110

000]2550|07|Short Sale K1|617|300000.00000|50000.00000|6.00000|80000.00000|500.50000| THB| TH|BANK PD|125||8000.25000|Collateral Security code
K145]185000.50000|20080110|20090110
006|2550|07|606]50000.55000| THB
006/2550|07|901]|9873503.14000| THB
006]2550|07/902| 130501.55000| THB
006|2550|07|903|9743001.59000| THB
006/2550|07|904]|990526.35000| THB
006/2550|07/905|9.83619| THB
006/2550|07|910]| 10000000.00000| THB
006/2550|07|911|-65000.00000| THB
006]2550|07|912|-191998.41000| THB
006/2550|07/9130.00000| THB
006|2550|07|914|50000.00000| THB
006/2550|07/915|0.00000| THB
006/2550|07/916]0.00000| THB
006/2550|07/917|0.00000| THB

006|2550(07] | |THB

006]2550(07| | |THB

006|2550(07] | |THB

006|2550(07] | |THB
|

006]2550(07| |THB
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006|2550|07]|963|173409.21106|CNY

004|2553|07|BB|101|170]]0.00000] 1000.00000|4000600.00000| |0.00000| 1000.00000]4000600.00000|1000100.00000|4004000.00000|1001000.0000|
004|2553|07|FDCC001|218]202||0.00000] | 1780000.00000] |0.00000| |450.00000| 1780000.00000|400000.00000]| 1772000.00000|400100.00000|
004|2553]07|10|202|FUT001|401]02([20]|]]] 1500000.00000|337000.00000||1000.00000|225.00000
004|2553|07|SW001|403|202|01|01]02||FDCC001|1774000.00000|400500.00000|1772000.00000|8900.00000|2000.00000
004|2553|07|OPT001|40420]202/02||]]]0.00000]|2250000.00000|505000.00000|556000.00000| 125000.00000| 105000.00000|-90000.00000|
-20000.00000

004|2553]07|SNDD001|405]202|1000000.00000|225000.00000 | 1200000.00000| 270000.00000|200000.00000|45000.00000 |
004|2553|07|CDS001|406]202| 1000000.00000|225000.00000| 1050000.00000|233300.00000|2500.00000|600.00000|

004|2553|07|ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000] 15000.00000]6000.00000] |CNY|20080110]
20090110]

004|2553|07|Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000] |15.55]90000.00000|80000.00000] |CNY]
20080110]|20090110

004|2553]07|SecurityLending001|122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000]|15000.00000] |Collateral Security L||
80000.00000| |20080110|20090110

004|2553]07|Short Sale K1|617|300000.00000|50000.00000|6.00000|80000.00000|500.50000| THB| TH|BANK PD|125]|8000.25000|Collateral Security code
K145|185000.50000|20080110|20090110
004|2553]07|606]50000.55000| THB
004|2553]07|901]|9873503.14000| THB
004|2553]07|902| 130501.55000| THB
004|2553]07|903|9743001.59000| THB
004|2553]07|904]|990526.35000| THB
004|2553|07/905|9.83619| THB
004|2553]07|910]| 10000000.00000| THB
004|2553]07|911|-65000.00000| THB
004|2553|07|912|-191998.41000| THB
004|2553|07/9130.00000| THB
004|2553]07|914|50000.00000| THB
004|2553|07/915/0.00000| THB
004|2553]07/916]0.00000| THB
004|2553|07/917|0.00000| THB

004|2553|07] | |THB
004|2553|07] | |THB
004|2553|07| | |THB
004|2553|07] | |THB
004|2553|07] | |THB

004|2553(07|963|173409.21106|CNY
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0S_MF02.TXT

0000000001 |MF02|20080131

008]2550| |BB| 101|170]|0.00000]| 1000.00000|4000600.00000| |0.00000|1000.00000|4000600.00000| 1000100.00000]4004000.00000| 1001000.0000|
008]2550||FDCC001|218]202||0.00000| |1780000.00000] |0.00000] |450.00000|1780000.00000]400000.00000|1772000.00000|400100.00000|
008|2550||10]202|FUT001|401]02||20]||||1500000.00000]|337000.00000||1000.00000|225.00000
008]2550||SW001|403]202|01]01|02||FDCCO01|1774000.00000|400500.00000|1772000.00000|8900.00000|2000.00000
008]2550||OPT001|404|20|202|02|||||0.00000|2250000.00000| 505000.00000]556000.00000|125000.00000|105000.00000|-90000.00000|
-20000.00000

008]2550||SNDD001|405|202|1000000.00000|225000.00000]| 1200000.00000|270000.00000|200000.00000|45000.00000|
008]2550/||CDS001|406|202|1000000.00000]| 225000.00000| 1050000.00000|233300.00000|2500.00000|600.00000|

008]2550| |ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000] 15000.00000|6000.00000 |CNY|20080110]
20090110]

008]2550| |Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000] |15.55]90000.00000|80000.00000 |CNY]
20080110]|20090110

008]2550| | SecurityLending001|122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000||15000.00000] |Collateral Security L||
80000.00000| |20080110|20090110

008]2550| |Short Sale K1|617|300000.00000|50000.00000]6.00000|80000.00000|500.50000| THB| TH|BANK PD|125||8000.25000|Collateral Security code
K145|185000.50000|20080110|20090110

008]2550/|606|50000.55000| THB

008]2550||901|9873503.14000| THB

008]2550/|902|130501.55000| THB

008]2550903|9743001.59000| THB

008]2550/|904|990526.35000| THB

008|2550/|905|9.83619| THB

008|2550||910|10000000.00000| THB

008]2550/|911-65000.00000| THB

008]2550]|912|-191998.41000| THB

008]2550/|913|0.00000| THB

008|2550/|914|50000.00000| THB

008|2550/|915|0.00000| THB

008|2550/|916/0.00000| THB

008|2550/|917|0.00000| THB

008]2550||963|173409.21106|CNY

MF0001|2554||BB| 101|170|0.00000|1000.00000|4000600.00000] |0.00000| 1000.00000|4000600.00000| 1000100.00000|4004000.00000]
1001000.0000|

MF0001|2554||FDCC001|218]|202|]0.00000] | 1780000.00000| |0.00000| |450.00000| 1780000.00000|400000.00000|1772000.00000|400100.00000)|
MF0001|2554||10]202|FUT001|401|02|]20]||||1500000.00000]|337000.00000||1000.00000|225.00000
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MF0001|2554]||SW001|403|202|01|01|02||FDCC001|1774000.00000|400500.00000|1772000.00000|8900.00000|2000.00000
MF0001|2554||OPT001|404|20(202|02||||]0.00000|2250000.00000/505000.00000|556000.00000|125000.00000|105000.00000]-90000.00000|
-20000.00000

MF0001|2554||SNDD001|405]202|1000000.00000/225000.00000(1200000.00000|270000.00000|200000.00000|{45000.00000|
MF0001|2554||CDS001|406|202|1000000.00000|225000.00000|1050000.00000|233300.00000|2500.00000|600.00000 |

MF0001|2554| |ReverseRepo001|211|CN|EE Bank|202|SECURITY H||80000.00000| 15000.00000]6000.00000] |CNY|20080110|
20090110]

MF0001|2554| |Repo001|615|CN|EE Bank|202|SECURITY K|900000.00000| |15.55]90000.00000|80000.00000 |CNY]
20080110|20090110

MF0001|2554| | SecurityLending001|122|CN|EE Bank|03|A|202|LENDING SECURITY L|CNY|50000.00000] |15000.00000] |Collateral Security L||
80000.00000| 120080110|20090110

MF0001|2554||Short Sale K1|617|300000.00000|50000.00000|6.00000|80000.00000|500.50000| THB|TH|BANK PD|125]|8000.25000|Collateral Security code
K145|185000.50000|20080110|20090110
MF0001|2554|606|50000.55000| THB
MF0001|2554||901|9873503.14000| THB
MF0001|2554||902|130501.55000| THB
MF0001|2554||903]9743001.59000| THB
MF0001|2554||904|990526.35000| THB
MF0001|2554||905|9.83619| THB
MF0001|2554||910|10000000.00000| THB
MF0001|2554||911|-65000.00000| THB
MF0001|2554|]912|-191998.41000| THB
MF0001|2554||913]0.00000| THB
MFO0001|2554||914|50000.00000| THB
MF0001|2554||915|0.00000| THB
MF0001|2554||916/0.00000| THB
MF0001|2554||917|0.00000| THB
MF0001|2554||963|173409.21106|CNY

35n13dnvinnardvaiana
1. usay field Avually “|” (delimiter) fudauiis
2. field o hifigaya 1lddd delimiter U field u Taavinuiigasinesenineg Delimiter uazuav field gavinauasuaazussiia Lidasaualadd delimiter
3. field 7ifi format flu varchar asgiauenayatiaaninidiue viufitasitvnauniandetayatiu Linsan field Tunay delimiter uazila field Tuese
delimiter ¥iui 3 ) . }
4. NaINUNU NAINUNUAFIMZUNINE nasnussadllndliv uaznasnuNUTATIEINUIU Ainmsasnuluanamilinanuinuduaimuluanasume
uil W¥udn wiaanasivntddsnuiidaaglungueaiusiuaiy Iasudiu
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4.1 mwmsmn%s"l,mr.|u,a"mswmsmﬂs”sshoﬂswmﬂ sWRUsTLANAuniwe/mildu 913

4.2 m'swmswﬁmmsmungummawuammmu SUIANTWELAE KIaUTEN sﬁaﬂszmmﬁuﬁwﬁ/uﬁﬁu 914
Wunu Huaan dedns f5usas 5uania Naanna usawmﬂswnu
4.3 anasnfiduduanmindadaaglududuiausaaonuls sWRUszLANRUNIWE/il&u 915

(Investment grade)

aa o

4.4 mswmsmuaumummmmaﬁaagi‘lué“uﬁushn‘ha"uﬁuﬁawuwsaaowu“l@f suRUsTLAn&uniwe/mildu 916

4.5 Mlsyma‘biauanalvinasnuainsaaanu'ls sWRUsTLANAunIwe/vildu 917

b

Asirevdayaluneay File : Tvilzavdayaniu 1) Registered Year 2) Fund Code 3) PVD Policy Code 4) Asset/Liab Code uag 5) Issue Code
6. M RIUaYR
6.1 us¥nIan1sailudasde Outstanding File navay Master File siussuuasuna File wah
) 6.2 mndinsdounla Master File aav9inleq Buusaanud IniludasdesianiudaiuzasuradudaznadnusIN NEUINIULAINUAILAAZNaINUEITY
LA EW UaTIENIUANIULAVNULAILARNAINUTINAFIUBUNTNE Lay/vianasnusIuTassaIiusIu 2avneatuinunininnads iwwaliszuuenadaulain
Master File MuaAlagotzinunni Taaanundnnswauasnsweadunnainusiu naINua1Tadtdtvdn NaINUNUaFINETUNTWE LAZN2INUTINTATIRTWNUFIU aINU
AsuEIU

o A A ' ' al o & A ' 8| w ” -9
8. ‘51H\,'Iun'l‘i"ll'lﬂllaz‘iumaﬂuuujﬂao'l/!u”lla\“lmazna\imusj&llﬂﬁ Lﬂui’]ﬂ\"]']uﬂji‘lnﬂuagiﬂsﬁaﬂu“ujﬂaﬁmuﬂaﬁﬂaﬁwusjulﬂﬂ nanaInu Lﬂusjﬂju

#a File Mige A-2.TXT

slatinv2NA

0000000001]A-2]20100131
001]2550/19610000.00000|15000.00000|14700000.00000|0.00000|311960000.0004|97.95|2.05|0.00000| sjfianrasalnajua‘lanau
MF0002|2554|0.00000|0.00000|0.00000|0.00000|1085500000.0000| |||

A6n1siAnvinziana
1. usay field Avualyila “|” (delimiter) fudauiis
2. field 'lmm”l,uumaua ilaie delimiter fla field fu imﬂmuuﬁaonosmmo Delimiter uazuay field gavinauasusasussiia Liisiavaua86? delimiter

field 7 format 1flu char n-ml,mmmwauauaummnmum muuﬁaononaumauawauauu Winsan field sunas delimiter uaszila field sfuse
delimiter viuii
4. nsaavdayaly File : Wizasdayasiu 1) dNnaangidiounasnu 2) aunlangiiaunasnu

w
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& Y 9 Y o Y Y PN o o o o o
9. snavnumsdaznaundnnsnealuaaiaudnnsnaduasnnnasnusn LusaumsdauandnnindianizNnaansiiouluaarandnnine
wrdseinalne iisiu MAL BEX TFEX 2asnnnasnusin wazlisiaviuiiagrineiusasua

U551 AAISIENIU shgavidun
ussviausnuas File suausEnIanislusyuy Control|Hasiavu|nataya
@7ae19 : 0000000001]|A-1]20101029
UssinT 2 foussvingavine Juiidia/ana| dadavdnnind|yarnisdandnning (Lisauaumaniiuay vat)|yasmsmandnaniued (Lisueaunanin
way vat)
Aaeng :

20101001|BBL|500000.00000|2000000.00000
20101004|SCC|3500000.00000|

#a File Migs A-1.TXT

sinatinvaa

0000000001|A-1]20101029
20101001|BBL|500000.00000|2000000.00000
20101004|SCC|3500000.00000|

P

38n133n1i1 uazdvziaua

wn =

ounk

ueiaz field Awvualuld “|” (delimiter) (Huduiio

field ‘mevlummua Wilde delimiter fla field sfu Taaviuiigasinesgnineg Delimiter uazuav field gavinauasuaazussiia Lidasaualud) delimiter

field g format «flu char n-ml,mmmwauauaummnmum muuﬁaononaumav]awauauu Winsan field unds delimiter uasila field sfuse
delimiter iui L '

asi3avdayalu File : Wildasdayaeu 1) Juidta/aeandaallunn 2) dadandnnined

snasiayaizevliluiuvinnmsgavihaaasdauiaua 5 . .

nsgetaya wnatnoulvidetayaifiiausiofu iy Widezayadousiui 15 aatan 2553 fiviuw 15 wadlniau 2553 Tiswaniilu 2 file 1ae file usn
szyndayaiilu 20101029 wazaayanialu file Lﬂumauamumum 15 garmAu 2553 fayunl 29 aaAN 2553 File 7 2 szuniadayaiilu 20101130 uay

Aayanalu file Lﬂuﬂuanam\mmum 1 waaIneau 2553 f9juii 15 waAInau 2553
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10. sevrudaIuUzHarnIsaYNuUAaInAnasnudlIuyaaa LilumaugauzuazasaInuaaInanasnudIuyaaalilumau Tealdiaya a JuRudau
- a
#a File gy PF1000.TXT

sinatinv2pNA

0000000001|PF1000|20100131|50|58776064.85|600000000.00

101|Bank A|A|001|4000000.00/400000000.00|100000.00|1000000.00|30000.00|3000000.00|4070000.00|432603000.00
101|ABC CO., LTD.|ABC|001|400000.00|800000.00|0.00]0.00|0.00|0.00|400000.00|799440.00

103|D PLC.|D001A]003|22500.00|23784593.63|0.00]0.00|0.00|0.00|22500.00|23573213.10

108|F Fund|FFF|000|109850.00|83413246.37|0.00]0.00|0.00|0.00|109850.00|84212177.15

109|G FIXED-INCOME FUND|GFIX1|000|0.00|0.00/200000.00|3002389.00|0.00|0.00|200000.00|3002329.00
213|BBB CO., LTD.|BBB002C|101|50000.00|61293599.92|40000.00|44428775.00|0.00|0.00|90000.00|104395905.60
216|Bank X|X]000]0.00|0.00|0.00|0.00|0.00|0.00|0.00|10000000.00
502]|/]0.00]0.00|0.00]0.00]0.00|0.00|0.00|10000000.00

599]]]]0.00]0.00|0.00]0.00|0.00|0.00]|0.00|200000.00

601]]]]0.00]0.00]|0.00]0.00|0.00|0.00]0.00|9000000.00

609]|||0.00]0.00|0.00]0.00|0.00/0.00|0.00|10000.00

613]]]/0.00|0.00|0.00]0.00|0.00|0.00]|0.00|700000.00

699]]]]0.00|0.00|0.00]0.00|0.00|0.00]|0.00|300000.00

901(]]]0.00]0.00]0.00]|0.00]0.00|0.00|0.00|668786064.85

902]/]/0.00|0.00]0.00|0.00|0.00|0.00]0.00|10010000.00

903/||]0.00]0.00|0.00|0.00]0.00|0.00|0.00|658776064.85

35n1sdnvinziaya
1. usag field Avualuld “|” (delimiter) (fudauiiv
2. field lai'lifiaya Wl delimiter Tla field ffu Taavngitasiiesenine Delimiter uazuae field gavinauasusazussia Lisasausds
61 delimiter ‘ 5 5 5
3. field Mifi format tflu char nsdimnusrayaiasnitnAvus Wiudznavivnaunsanavtayatiu Tvinsan field dTunay delimiter uasila field Tusae
delimiter viu . ‘
4. ns3asdayalu File : WiFnedayaniu 1) swadsziandunswe/midu anmiaslidunn 2) dagaanndansud/qddayan uay 3)datandnnswd/Seuan
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11. s1a91udaInivnAIsIN kLI ERINUAaINAINUSITIUNAN1aTaNISE RS Husaeumanuyamananinaasnuaiudasnesliuinsunamiaasmu
Uszianene 9 malusauszaznanaied vasnasnusintenuanialsnsianisuasuisnians ved LinunasnuNiagaInuaaniiu (non-retail fund) nasnusn
NMyANE NAINUNUAMFUHRINUAIILTLNA naINUTINAFIVTUNTNE (Nad 2 — 4) uaznaINUNNTATIFTIORUF U

sipuaisIaIu

2iayansIeeIu s1uavidun

dsztansiduasrliiusnis WiTa91umNLe code aavdiinau desialald
51 01 Aa auiszandilsyanau

59%a 02 da Wwanansdauiifuana

W& 03 da audssindgidans

s¥a 04 Aa sanulevIusIinIsuasiginalng

suAuaIiusNS 1. asdnaoudssiansiduasilviuinsiiu 01, 02 wia 03 Tvimevusiauadilviuinniu
MLaa 13 nanuviniu

2. nsdlsnavulssiansiaaasglviuinisiilu 04 Wsianusiauasilvivinsiudiaa 5 ndn
Wity Tealvsaviusiuze code uavaiineu

darliiudns Tsanuiaadauannluiiu 200 srdnws

yamanauihgamulusaustarnaiadvilnsiaeiu () | Wisnanudei
L. sranuanigyan IPO wasyarzianilaadnu (subscription) Wwintiu
2. MEUKaTNTINauad IPO + subscription Adadunialusauseasiianfisiaoy iy
2.1 sausaoudatdauiiguiau : Wnenunanuiiiadudousiurinnisusnuasidiau
unsAN fv Jurinnsgevinavasifaudigurau o
2.2 sausgvudiatiausuneay @ isaaunasnufiaduseuaiurinnisusnuadifiay
asn AN Gy Turinnsgavihauasifausueu
3. yam e ufiviimiuuin

4a File gy DC.TXT

sihatinviaya

0000000001|DC|20150630

001|2558|01|3101020040100|unavasau Aasnivua|3419807.50000
001|2558|02|1001009150000| u3Ennagaudasnvu 31in|71605119.45000
007|2558|04|50705|5.aa15&91A51815| 50000000.00000

P~

ibn1sInvinziaya
1. ueag field Avualuld “|” (delimiter) (fudauiiv
2. field Ta'lufizaya 11lden delimiter Ua field Wy Taaviuiizagineseniing Delimiter wagniay field gavinavasusazussiia lusasauslaa delimiter
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3. field 7ifi format \flu char nsdiauendayatasniniiuue viudidasinenaundandetayaiiu Winsan field funads delimiter uazila field fusn
delimiter uv
4. asiaavdayalu File : TzavdayaauilAnxaneidau anaansiiaunasnu

msﬂ%’uﬂieuuuswmmﬁmﬁu
e LANUUUSENNY Stress Test

12. 51e97u Stress Test usnanunanisnagaunansenusanainnsasnuaadnasnunulunIginad Inalvsanuanignasnusiu UI Fund Aszy
mmmLammamuamaimams‘tusuun OFAM ilu
(1) nmsmﬁsﬂﬁnammwﬂamﬂmwmm“tnﬁmjauimﬂmmnﬂs"aaﬂmmwaﬂaanummmm wiafinsvingsnssu financing 8u q (leud fiuduuay REPO
Lwaﬂsyiﬂﬂuiumsammsaomu wag short sell) wagszuyarIN151ingsnIsuNUFIFga > 100%nav uaa
(2) umimﬁsassuammw.famr;lmwmmjmjau‘iﬂﬂmmaﬂivm flaiailasAuaindng uassrymanudnsgean absolute VaR > 20%nav wia
relative VaR > 2 wvinuag Benchmark

Ainyans LY

o = =
ANAININEIIU NLUATIALN

szinnarnndavuaza Stress Test aaviionasnu Wiszudlsziananudaelvinsuie 5 a5 sansazussia (anviusianisy 4 Manaseyle
unnin i nssmm) loiun

caliRby (mwmammummm Market Risk) : seu2a code = "01"

swmsm 2 (muLRaauLAshin : Credit Risk) : szyua code = "02"

swmsm 3 (mmmmmuamwmaaa Liquidity Risk) : sgu2a code = "03"

smmsm 4 (mwmamau 9 : Other Risk) : s¥u2a code = "04" .

578157 5 (| Stress Test ’uaamnamu llunanuuadnansznuaInansi 1 - 4)
s¥um code = "05"

17/18



=1

AUANIIENIU

¥

s1aazidun

ADAUUAG

syutaauud wi3a input parameter Ml2davin stress test anFuusavlssianANuEa L2y
"SET Index dfuanag x%" iilusiu

- wn'lifinudeeanisie "Lmaasvuwaamumdﬁmumﬁmﬁmﬂsvmmuu Taadaas field
Im‘ﬂumno (blank)

- nsmwsuuﬁm code tflu "05" 1u field "Ussinauidaouasua Stress Test maomnaamu
Lisiavsrutiaanud Taaiaas field "dasung” Titflus13ine (blank)

WNaNITNU

szuwanszmumaaLwiazﬂszmmmmLﬁmmywaaum w3a input parameter Afviua TAesHY
viheflusasazuasyamnsweaRugng il

- nsmmﬂuwansmnmaau Wiszymifinaunaudita t2u -300.18000 1ilusu

- nsmms"nm code vlu "01" wa "02" wka "03" wia "04" lu field "Uszmauiasuarna
Stress Test maaﬁonaomu alal'ldssudasunaly field da'li lusasssunansynu 1asailaas
field "uansgnu” Witfluerine (blank)

- nszﬁﬁsynm code tflu "05" Tu field "Ussinauidaouazua Stress Test 2291i9naInu”
savsrunansnuly field "wansynu" viulaamiluaiineg (blank)

#a File gy STRESSTEST.TXT

siaaginv2aua

0123456789 STRESS'[ESTl 20180928
MF1234|2561|01|viudiu 20%]|25.18420
MF1234|2561|02||

MF1234|2561|03]|

MF1234|2561|04|Volatility aaviiu underlying anay 10%]15.64096

MF1234|2561|05||30.16245

A5n1siAnvinziana

wnN e

delimiter vuii

ueiaz field Avualuld |” (delimiter) (Huduio
field ‘mevlummua Wilade delimiter fla field fu Taavinuiigasinesenineg Delimiter uazudv field gavingaasuaazussiia Lidasauaaud) delimiter
field i format 1flu char nsmmmmwauauaﬂmmmuuﬂ muuﬁaouwnaumauaomauauu Winsan field sfunas delimiter uasila field sfuse

4. ns3aerayalu File : WiEnetayaauildaanzidau iwaviaanzidaunasnu
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