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NANTITALHUITUEAUNAIURIATHE SET50 Index

Index Performance - Total Return (%)

Annualized
™M 3M 6M YTD 1Y 3Y 5Y 10Y
SETS50 3.08 3.80 2.53 -2.04 -10.43 -4.75 -4.80 -1.95
SETS50FF 3.1 2.23 0.16 N/A N/A N/A N/A N/A
SETS0 TRI 3.75 4.50 4.58 0.79 -7.33 -1.95 -2.07 1.00
SETS0FF TRI  3.75 2.86 2.55 N/A N/A N/A N/A N/A
SET TRI 3.58 1.70 1.37 -1.20 -10.13 -3.14 -0.87 1.72

1N Fact sheet as of August 2024
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As1d15MNaINUAIAN /o j\’ﬁ“ﬂ:';:‘;:! NNAFIAS +NAanaUUNUY
anu - eail (THB) | q Juasuan
" National | International | ¥WNtLal - -
Rating Rating :
cnail (THB)
fun 1
Wurn 5. Deutsche i o o o
Bank AG - ] A- (FITCH) 19.00% 2.70% 19.51%
Wurn s. Agricultural o o o
Bank of China (ABC) - %1 A (FITCH) 19.00% 2.65% 19.50%
Wuen 5. China
Construction Bank (CCB) A (FITCH) 19.00% 2.65% 19.50%
- AU
finsW3unn 5. China Citic
Bank Corporation Ltd.- BBB+ (FITCH) 16.65% 2.80% 17.12%
U
Wuehn 5.PT Bank BBB (FITCH) 16.20% 2.80% 16.65%
Rakyat Indonesia
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#91&19 (Credit Risk) WA u,mmaﬂ\mmmLﬁﬂ\mmmmumnmanauuuﬂawaammmsm"lu
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3 (0]
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AUIUANN
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ludeyayraailiu
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sedunas SETS0 Index an Sudududeyan |

WawlamsAasainasnauuny

s oa

ivaummmaaa al fuiiansandi
81989 uldauwalas = Barrier Level
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o iuaTuan1laTeng
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& A a
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1 duanaailiu 1
] 1
1 1
1 1
1 1
1 1
] 1
] 1
] 1
1 1
1 1
1 1
e 'y 1 1
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d1eda L:Jaj.luuﬂaa < Barrier Level . armudl GudhanazasETIIA1TIIL : 1,022,000 1w
(+10%) ridsufuszduanianads a Ju ! Winsattoder Lildsunanauunuain ! (Aonfluilzuna 2.20% safl)
Gududaan ! nsasvuluduanaailiu :
1 1

3. AayafiAAusiuuRdunuiasnis
FNUBUNUTASINTSENAY : 5,000,000,000.00 110
UTeuaAISANIRUNUIAsINIS ¢ il

‘lu'suvi'a'w'suuunmnﬁtaumns.mu'aummunsousn usumamms;auam1uuuwmmu
mnn’nmmuwumu : Lﬂumuau‘saﬂa“ 15.00 ?.IB\?Q'\U'JNL\‘)WVIH‘IH‘NH']‘S

yammmsﬂmauuw : 10.0000 un
FIUKUIEAIVUBNAY : 500,000,000.0000 e
s1aaasviwIgaIuitauarnaadusa : 10.0000 1n
SLAALAANLAY

‘lunsm‘mutlammsamu‘muumaamutmnumu’;umumumaaiﬂsamsusaLﬂummuwumwmwa
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Lan uszsmammsmamauawﬁmLuumsﬂmmsmuamwmﬂaamu wayefiunsaangidaunag
mswaamﬂunaomuswnaumnmuumauamu unmLauamwu'aﬂaamuﬂsausn“l,mimﬂ“lumao
LLQ\‘ﬂViNﬂa‘WLl'JEIE\]\?"I/I‘LIMS'\IIR'N“NW

4. n5UAKIsEIAN1TN2INU

Asasnuludauadaznaalreuun (Derivatives) : asnu
Saaiszavaaasnisasnuludaandasiaalevun (Derivatives) :
- Aeiiagiszavatitaanautdus (Non-Hedging)
fiulaunanisasnulu derivatives : wuuduiau
35n15Tun1sA1ula Global Exposure limit : VaR approach
AuNAFWN1ATunsA LI

99.00

szaznainisiiansay (holding period) : 20 Juvinns

szdiuaduidiasiu (confidence level) sauay :
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Aayataundeinlailunis (observation period) Lisinn2n : 250 Suvinnis
szinnaas VaR nuatinianislalunisudunsuazaiuquainsnda : Absolute VaR
‘LuAusaaas : 20.00 uag NAV

38n153ayamaNLdLIAIuaaia : Variance Covariance Method (Parametric Approach)
- aanaday

nsasnuluasansifidaandannaalreuuiune (Structured Note) : aonu
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6. nsadutluwa :

ulaunanisaaRutluxa @ Wwaie

nintnatmarsanadutluwa Wi

Aiuaal 38015 uazaairdalunisaatuilunaunndaviudaaanu @ ludl
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nsa:mamm'maomusmmsummﬂﬂuumﬂaomumﬂiu 5 'Jum‘]ﬂﬁiullLLﬁ?HMLﬂSQﬁUﬂWSﬂWN)m
ﬂﬁﬂ&']'.)

o o
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8. Aasssutiiauuaza1taiang
8.1 asssufiansiu

UszanainisalaananiBanifuarnnasusiuiaiiug udas1buAausaaas @ 2.79 aafluag
YaMIAANLTLUNDINUTIN

8.2 a1sssutiiauuara laananiBunifuainnasnusiu

Uszunain1sarsssutiiannisinnissiai wdas1lausaaas @ 2.14 pafluaiyanian
gifleunaInusIU
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AaangtiaunaInusIu
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yamaanfiaunasnusn
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(1) mlanaiainglszaealunisiguamaniaainuaiousn lutiu 2,140,000 1n Geasi3an
Wiuannasnuiiiafinnlaanafaduaiusnuiunanease Tma‘tumanmﬂaummmﬂum‘lmmmaa
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asssutiiauntsdunlasunuiaasuaan (Switching out)
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WaulaluarsAtiuadnsiaisssuifiaunisduaaunuiaasuaan ; 'l
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! = A ! ! =l Qs %3 = Qs '
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ANsTTHLlaNAITAUNILANFITAIINAULLANFITUadUN e aunUIBaINY, A1s5TNLTaNYEa
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uswmammsmaLsslnLnnmﬁssmuﬂumsﬁmﬂaﬂuuummmumnNaomumawa ANUILRINULARE
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