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Index Performance - Since Inception
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YOY Performance - Total Return (%)

SETS0 TRl W SETTRI
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2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
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- USENIANITANLNTE L‘UaEJ‘LJLL'Ua\W]TWEJﬁLW]aﬂ‘V]U'WiE]ﬂﬂﬁ’JUﬂ’]SaQV]uVLG]G]E]LN@MLWW@UQ’J?LGUBVLG]’J’]ENE] Lﬂ@ﬁﬂ’WUﬂ’lim‘Wﬂu%ﬂ‘W
‘Ui‘l&ﬂ/]‘i]@ﬂ?i‘i]”lLUUG]ENLUaEJULLUaQVISW &JaumaammumiawuLwaiﬂ‘mmaﬂaiwumawawuwuamm

- ‘U'ﬁ‘H‘Vl‘i]G]ﬂ’]'ﬁ‘i]ul?]@]ﬁWU‘iﬂUﬂ”liLUaEJuLL‘UaQVﬁW aau‘wawumaammumiawﬂ@ma LlIE] L‘U'L!ﬂ”li@’? Luumsmﬂmamumimm

mLUuLLauam’giLwaiﬂmmaﬂiﬂamumamawumumﬂzu ImaluwﬂwmmLaawmmwmumawumaauuﬂaﬂﬂamwuamw
- mﬂimmmmawu‘mLﬂulﬂmwmwumh Eosnanmenaniimadeunady mawumf\]"l,ulmumamammumuamm
Uszanunsty

- mﬂmiwﬂaqwuwmimawulmmuﬁuumaumiammmmmLammummmlﬂiaaa‘uamaaﬂmwmi (Credit Risk) a2 Wfio1Q
aammmmmwLﬂmuﬁmmiwaammawmmmmimﬂlummmwmuammmaﬂamsﬂumimmmmmmmaaﬂmﬂmwu
(Eventrmk)aa

- inmaamuawﬂumiﬂmmwmﬂawuﬂamuaunmwmmﬂm ‘Lummwmaammwm&muwawummumammﬂ’mmu
Ruamulasanig

* miszmwﬂawml;iaﬂmummﬂaammammmmmmuau ImaLmﬂuamﬂ,umumﬂmuumumqaammuLauaﬁmwmaawu
"'ljﬂu‘UNquJuL’Ja’]ﬁﬂ&ﬂﬂiﬂﬂ”ﬁ Uitndnnsenausuiunteanssssuisunsdanisfizondiuaiild Tunsdfsnsmanouunud
ﬂawulmwaWﬂﬂﬂﬁmaqamwammamauLmuimsJLaaamaﬂvﬂ,ml,m"l,’maw,auamwmaawu USENIANSVRANIUENTISUN
UANSSSULTENNSIANTSLLLRY I@muimﬂummuamwmaﬁuLua:umismmivmulﬁwmaasumuLauamawmaawu

* YatdansveanudvieasuuasansuuusindrldmnannenaadinaUdsuulas Imalmmmwamﬂmuumu
1AsInS (inammiauiuuammLLuuaquuuqaammumumﬂmamamﬂz:u Factsheet luthaausuensausn (PO))
i'ltlawl,aamaaammaaﬂwu (Options) wnaqmuawu (dudi 2)

AUD1999
(underlying)
GUGI U (THB)
2187579813 sz 19
SEAUNA
ABULINUVDY
Funsng
91994
(Barrier
Level)

Gt SET50 Index

+12%

0.20%
Bonus

Coupon o (v e .
P (Wudnsmanauuwnuasi ilinanauwnusad)

il SET50 Index LUuﬂﬂuuﬁmmmamiumuLLaummLﬂaau"l,msuaﬁmmuamm 50 naNVENE
mammmﬂmmmmm LLaumwamamamwmamaEmammua IﬂmwumiwmmﬂLaaﬂMuLwaIﬁu
NMIAANRYENNT 6 Lhau

SET50 index tJusuiiusyinn comp05|te index mmmwumammﬂmauam‘waﬂmwamamm
%’%afﬁ"ﬂ% »a1m (Market Capitalization Weight) Wil AIUUIZNA M. 87/2558 NAKWIN 3 nsal underlying
wneauavd | Jusvll esduszneuusavshvesiuideivhuiin < 20% vawhuiniaue Ima‘luﬂﬁ]ﬁmumﬂ

1989 US“ﬂ@UV]lIU’MUﬂﬁﬂaG]VLG]LLﬂ DELTA = 12.81% (&u Lmaqummau 2568)
mulmumswwuﬂmammwaﬂmwaLmaﬂivmﬂlmm"l,ﬂﬂummmmmmmmwwmimm‘wm‘w
lapenadaszanusueninnig
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@7 1 : 95187598 RUANNLALASIANTNI9NITRY 99.90% L 20% 101.10%
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A g F0EINANDULNUIING Y190
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ASEITN 1 840 950

ASEIN 2 840 900
ASAN 1 SLAUATLDIIDY ad TUNITUPTTRON19D9 LUABUWUAY > Barrier Level (+12%) W8UnUseauattoNsdd a Tusumny
feyay

RUAY LAZ/YSBNANULNY
SAURUAULAT NARBUKNU
duh 1 duh 2 NaUanAInINazlasu
AR RURINEAZATIENTNINTITRY  [deyeu1oaUudu

1,000,000 x 0.50% x (S1uaufuiisinng
AIVIURIY/365) + 1,000,000

= 1,005,000 um

LosuranauLnuaInNnIsamuly

dygreaudu 2,000 UMW
AN

0.20% x 1,000,000

= 2,000 um

1,005,000 + 2,000
= 1,007,000 umm
(Anduuseunn 0.70% sad) *

*duiuszeznaINITaU 365 Tu

ATIN 2 STAUATRDN9DY Al JuNaNsauPv a1l asuLUad < Barrier level (+12%) 1gunuseaunayienadd sl JuSusy

o

dryan
RUAU waz/MiToNanauLNU
SIMRUAULAT HANDULNUTINANA
daui 1 daui 2 NAadnazlasu
ATIEITAN RURINEAZATIEITINTRY ([Fygneaudu

934/365) + 1,000,000

= 1,005,000 um

1,000,000 x 0.50% x (ﬁi’wmui’uﬁﬁmiamu

LlasunamneuunuaInnsasyu
ludtygreoudu

1,005,000 v

(Aenduuszun 0.50% sad)

ATUNANBULNUIINNTTAINU
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WU (Um)
Wouly :
SELAUAYTD19DY B JUNTURITRD 1989
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Waguwuae > Barrier Level (+12%) 1guny s
SEAUATLDN9DY B TUSUAUA N -
1 i 1,005,000 2,000 Uszanal 0.70% ¢adl)
ANNRSUTTYLLIAINTS
NARBULNY : .
A9NU 365 U
Bonus Coupon x 4afANHIUIAvedaa1ee
U
Wouly
SEAUAYTD19DY Bl JURTURTTD19D9
Waguwlad < Barrier level (+12%) Wiguniu lailasunamauwynu 1,005,000
v U AY a U a v o a &
2 [wauneilonsds a Jusuaudyan 1,005,000  [nmsamuly |(@edu
dryaeaudu Uszana 0.50% sat)
NARBULNY :
Luilasunaneuwnuainnisasyuludyaealdu
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seduuad SET50 Index o Sudusudaan
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wuduuazHanauunuiaan=16su
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WauluasiaisanHasaunu

TefunaaauunuannIaInulua,
& = a
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FEAUATTA19E8 al Fusiansandni

1,007,000 1n

* 99 1lfnunilag = Barrier Level

(+129%) s ufuszauauiianads a T
Gusiudaan

szAUATHa198 a Fudiansanduil
#1989 Lldauuwilaa < Barrier Level
(+12%) wWinnfussauaniianasg o iy
Sududuan

anliu
HanaLLNUAINATAasNUludaian
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3. dayaingdiudnuIuEUNUlATINIG
MUIURUNUTATINIFEUAY : 5,000,000,000.00 U
wleurensinatuyulasenas : Ll

TuseninesasaNISIEURVIBNLILAUATILIN UTENTANISIEUBVIENIEaUIINNTIIUINRENY : lTudwuseuas
15.0 v 1uuRunulasng

waras1lisaniag : 10.0000 UM
UIUNUIBAVUITU : 500,000,000.0000 Mty
FIANVBINUIAMUNLEUDVIYATIUIA : 10.0000 UM

S1UaLLDUALNULAY :

ﬂim%%WMUWSﬁ‘H’JEJaQVluiﬂLWLIGl’m’«3’1‘LI’J‘LJLﬂﬂ%ﬂiﬂiﬁﬂﬁ%ﬂ?%ﬂﬂiﬂi?Ua‘”L@ﬂﬂiﬂiﬂﬂﬁﬂ’e}\‘mui’m
LLav/mal,aumnwmsawuimLﬂummumuwuimqmswmmmbwmu LLMLW@J‘VI?’EJbLQJLmJ green shoe (mm I‘Ui”‘VI’J’Ni”EJ”
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4. AMSUINTIANIINDINU
nsasuludugr@eviedrmiin (Derivatives) : advu

InguszasAvasnsamuludyyrFoviealmi (Derivatives) :
- NElATInqUIzasAeanAI1LEe (Non-Hedging)

fulsurenisamuly derivatives : wuududou

35n15lun1sAtulas Global Exposure limit : VaR approach
auyAguildlunisduan

sEAUAMITRsIY (confidence level) $a8as : 99.00

szezIaN1508A5849 (holding period) : 20 JuvinAs

Yoyadoundsiililun1s (observation period) laisndn : 250 Suvhms
Uszinnuas VaR fiusimdanisidlunisuimnsuazaiuguannandes : Absolute VaR
laiviudaeaz : 20.00 vas NAV

'asn'mﬂuammwLammumam Variance Covariance Method (Parametric Approach)
- msannauides (Hedging)

nsasyuluasiansiifidynPausarmtiues (Structured Note) : amu
NAYNSN15UINITNBWU (Management Style) : dinagnsnisasmuaiufe (buy-and-hold)

ANWALNITTIYNANDULNUVBINDINU : INYNANBULNULUUTUTRY
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