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INDEX PERFORMANCE

Index Level

1 -Mth 3 - Mth 6 - Mth 1-¥Yr 3-¥r

HSCEI 5,768.50 -1.52 -6.18 -10.22 -13.97 -46.28 -43.03 -13.97

HSCEI TRI 13,3563.21 -1.40 -6.03 -7.95 -10.73 -40.68 -32.07 -10.73

731: Fact sheet as of December 2023
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m'a"\m'a;ﬂé'm’]mun’\smvgummnmvgumu

angaunsasulugaanninadu wsaadnynr9elasianila (single entity limit)

a = a ! a
RurnizansiansinaumiRudn

T £
laifusesas 20

= dl K A
A31ANINE MINANTNNNINYL SN viseAnnluLlsvina

lafiusesay 20 vise

Wminaesnsansiiasulu benchmark + 5%

- MIIATNU /MUAE infra/ UAE property/ UUAE private equity/ Uael CIS fan
neidendaanslu SET vidamanauanninenialsvina

X J4 ad 4 . ' -
- {9AIuIY AN SN/ Agn NiyeendnssmINngunnen Nl sumAvTeiaue
aelunlsvina viseansans Basel Il

- ludAnyuanadnaensiug/ reverse repo/ OTC derivatives

T £
laifusesas 15 vise

Wninaesmninedunaaulu benchmark+5%

ARFIRIUNITRINUNATUIAINNGNAANTS (group limit)

nineduaasnguianislanguianiaviis

laiusesay 25 vise

wninaesninedunaaulu benchmark + 10%

ARSIRIUNITRINUNATUIUANLTELANNSWERY (product limit)

FrutunTeaeafeiun (Derivative)

. dae c 4 4 )
erivative N mqﬂimmm@mmmummmm (hedging)

-D
. . = = = .
- Derivatives 1R l1NaN19aAAMLALN (non-hedging)

Taniing
dn

- H@H’mfnmﬁmmmﬁ

- global exposure limit
ma‘?‘;ﬁmmmmmuﬁus}@u
g@ﬁﬁﬂmmﬁﬁu’m@ﬂ@ﬁ (value-at-risk : VaR) 484
ﬂmnugmlﬂuﬁqﬁ

(1) absolute VaR < 20% 84 NAV

(2) relative VaR < 2 i1 994 VaR 484 benchmark

ang1aaunIsaunmuImmnANNisiulad@eluian1sNaeu (concentration

limit)

2 T
yureLiimaelamevi

T k2
Taifusesas 25

AINA1III AFIANITINENMU F91473 Basel 11l uazAnnaedgeanelasamii

(lusaniamaansuilniaiging visensansuilnaiganadlszing)

Taifin 111 3 29938 ULANIIN (Total Liability) 28

AANTILUY

WWIel CIS Wieuuag infra ¥ianuae property 289na3vulanesyumil

Tanfin 1 11 3 ve9auIuuUa CIS/ infra/ property

Y , 4 Coy
NUNAUBINAIYU CIS/ infra/ property NaaNAUILILUL
dmanaeaulalaiunisamu Al

= o

(1) nuael CIS/ infra/ property m@mmnuﬁ N
Asuaqudall Tnelafumdnuiuaenanngrdineu
(1.1) HUueLan

v
v o

(1.2) @mma%ﬂummﬁmqiﬁ iu 2 1

(1.3) Lau@mﬂﬁifaémnuﬁmwﬂ;w

2) mmmiﬂwﬁwmnumm MF BufiLFEmannis
Lﬁmﬁmﬂué?ﬂﬁmmﬂumsﬁﬁLﬁumﬁ‘ (L'aww:miw

CIS)

1ALl private equity

Taifin 111 3 299U UNUIETIN ATRINBY Y

private equity
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A1919A1855 e RUARLLNY WAzAT A ENIUNANEENALAINNBINUIINLATH DA ULILAINY

o

AN679NLHaNuazATlTANaNL ﬂmﬁumnnmvgumu *

ANFIANIASINIG

(sREAzIRIYAAIAANLLEUNDINUTIN)

1. masstlanwazAlgagsaNnannanlszunanisla latiu 2.79 (\Auase 0.51 (lusanmnldanaa))
®  AN3INHENNI9ANIT (Management fee) T 2.14 (fiuass 0.44901%)
o massuilenyguanatszluTu (Trustee fee) Tifin 0.11 (1fiuass 0.02675%)
o awamzidaununau (Registrar fee) Tatfin 0.11 (1fiusse 0.03424%)
! > s s fdl = [~3
o plaanalunislamn desanduiusnienifivainnasnusu
(Advertising Expenses)
- TTNANR N ENULEAI UATIUN * 'laiAin 2,140,000 LW
- DEVNALAUDTNENUIE A UATILIN i
o alaanean lafin 2.14
2. massailanuaza laandszanunisiula ANNTIANEAFY
' a a a & ¥ %’ o Ve '
AE55LEENNITANNUANHRITAUT DY DDUUILAINU
ang1mNlATINIG

(saﬂa:mmsdamﬁy'a'u'mumﬂmvgu)

®  AsTINLHENNNIIENUILAIU (Front-end Fee) lanfin 3.21 (WiLa3a 0.25)

' = o A o ! L= ” = =
®  ANETITNIULNNITITUTAAUNUIEIANYNY (Back-end Fee) lafin 3.21 (ﬂnLauiuLiﬂﬂLﬂu)
®  asssulannisduilanumnuinadyu (Switching Fee)

o psssuiHnnnsduIATUIWIAYIIAN (Switching In) lanin 3.21 (1fiuasa 0.25)
® pssaLHaNNIIALIATUMWINAYUEEN (Switching Out) Tfu 3.21 (@nnuluGanf)
e  pisssailannisTeuuuas (Unit Transfer Fee) 10 U™ B8 1,000 MWIBAIU (A13)

' o ~ P ! ' 2 Ao i
o mlfunsdlanuAunulaunausrazinaliansasinun lalu W

ufl
TA39n"7 (Exit Fee)
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UNELNB :

*

*k

= A v a al =3 = ' QI = a A dd‘ a o !
ﬂ’]ﬁﬁ‘iNLuﬂNMi'ﬂﬁ’]h}’ﬂ’m[ﬂ’]\ﬂ MIEALNUANNNBIVIUTIN FINATBYRIANNN NTBTINAULRNIS yran #aule uazn1#AInNatnay

naulun9z89N8UIIN

ansnAnsssNiiannisdanisiawedudnalszuininig asEmdanisazuasdnaizaniuas i unasani laa s

- v v 21/ dil ddI o d‘ g/n/ o o ' Yo ' o d‘ 1 dI v v v
Feusasuan Mell lunstindnananauununnamulaiundwinanlaansganandnmuaneuunulsaiadena i lauaslonen
AUBNYNUILAINBATILIN UFENAANNTT49uANTTENRUANsTsNHaun19dan1siNAN TnaazrlAumwaiudne

psssritannsdnnisnsey llumlidaTmouane e ey
1FEmAnNsazFaniuasssnifiannisdanisludnlufusenas 2.14 ael sesyariaanzidounawusan neluniaiyd

azfugieanuanluiuinawuaanziounewming Auaedlasan13aan19ulune U T AMNALUTEMAAN T IUAN A TR

ANNIMNNZANUAZ FENLALANNaWUANILTEAANsn U Taadaiuansssaidonnisdanisd miussazinanfauniuan

nzifauneauauidugaanglasanig

' = A ! v a a I3 ¥ u‘/ 5 A i’d = QI = a A dtﬂl
ANETTHLUENYITE ﬂﬁi’ﬂ@’]ﬂlﬁﬁ\‘i’] MILNNUANHAITDUTDHDBWUIIAINU TINNE HAAUNN NBFINALRNIE yiranEaule uay
A ’ld !

nidinanarieiunissaeydsdevizeyanunsamu

vieid TunsdifidnannBEyaniin ndgsiaanie wrenBdulainsasuulas UsEndanisasauanslunisdfudgedne
AsssNilanuazanlaaneianarenamuliasapaeeiunLasuLLadINaT9
el UiEmdnntsasuansNaziinAtssslianvidenilaananie o dananneenulaliiusesas 5 1998RAasTTaNYEe

' v v v v vy ' 2 '

A lang HeluFEmARnIsazuasigamuna s luuesnen 60 Ju naunisBaniiuasssuiliaxvzant lgananiiNau
AINATY
AN lTANEAINAIIIINTNANBLTNINEUNTATINTHATANNUIUUUINEMUIIN UazARNNULLNETN LA 89T NUILAYY 150

TudsTenunsauLATLLLNE sNAUTIN AN TLNIAeT eI AYY TLlasaNiuiNAuad AU 2,140,000 L™
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1. aayai’ll

ija‘iﬂsovn'\sﬁmm:s (na) : naenuida'lnawdiae Double Structured Complex Return 1YI
WU HRINUT LD

#atasen158ans (Fvnqu) : SCB Double Structured Complex Return 1YI Not for Retail
Investors

#ataTasenis : SCBDSHARC1YI

dssianiasenis @ nasnuiie

sztannisana : asaden

AsAuaagiasvns: 1 10 wHau 0 Ju

Waula (angTasens) : e 11 au wagluidunn 1 1 1 iau
= = a a

sraazidaatiuiniaula (angiasenns) :

dsvanan 1 49 (Teelusnndn 11 dau wagluiu 141 hiau) Tuuaiuaany Lnﬂunaaw?wﬁaul,ﬂu
NAINUTIU nmmqmmsauuaommauammﬂ‘iﬂsamﬂviwaauumaamumswnmu‘tu 15 auuumu,m
TuaansiiiaunasnusIn "Lunsn‘iﬁﬁmsn]amuﬂaaau‘tmnﬂsmnmamsaamumaonaomummmu
aanuldastuilsy WAty 9 L2 msujaﬂuuﬂao‘lmsawaongsvmm.lmo 9 A aasfun1TRINY
Tudszindainnasnuldasnu u,aw/mammmsmmm.lmsd‘msaawumu‘luﬂsumﬂ i APRELY
wansmnm‘tmaamu”mmmsnu,ﬂaammuaamunanuuﬂuanaLaumm"lm lufuiinasnuasuany
1As9N9 mam‘mnaamu"l,ua'm'\saﬁ'ﬁvmumu u,avmanmumumonmmmuumim LLavmam‘m
naamuuamimomsmnmmmuumh Woil 13¥NUAFNUEANENLAAITUIUIIURINUTINIY
nallszlanuilasuanniduainuaasnasnudenaidllasnunaluniwadua q ma“lusﬂuuuau
10 AludadulszaragiinouaaeassunisAifuudnninauasaarananning oil tialviia
ﬂ;uiﬂﬁuaaaﬁmnu@amuwaonamgmnva'n ’imunsa:r;ngmmmuoﬁau,aa}uny@aauuwamumm
aenlsAnuFEnazinuaunsauisialsslaruisnuanduAuludu gianuaanuiami
78 Tlulanmausnnudsnanisavinle wia

us¥mianisuasIudnifazaftasonislumiomuamanuioaanuaiousn wianadvanndugn
JLEIY Lamnwstauamwuwaomu T,mﬂauwmsmwﬁwsul,oumu“mnnwaomu o'l nina dud
a‘mu‘m"l,m"l,ﬂam/l aunasnusu ‘Iunsmmuamuuaﬂaomuma'mum"l,msousnﬂaanaomuuau
AN 300 AULIN Msa‘lunsmmummamms"l,ummsamLau“L]Jaomu‘(uuanmwwsamwuauau
autuaamnﬂsummmnaqmuauiﬂaqmuumﬂﬂaﬂuu,ﬂaong sufloy uay/viamatudulafivinlu
NARAULNUADIATIEITTINaIN UL M adnuLufIanavasefitad1dy Wiaauaaaifiazas
U3¥Nian1s Walsslerugugauadndaniaainu Taaussnianisazsdudulnungdodanuls
aunuAuiszy I IuTAsIN1sTaNIsNaINUTIX

Woil n1sefiunisle 4 vsEnIansazaAfledollszlnnugegasugasnuidundn Taaws¥ninnis
azvimiiRawasudugianuiaaanunsiy analu 15 Juvinnstiuueiuninisidaunilas

Enuaz1as9ns | NAINUNNTILEUANERWITHTIIURINUFI
aneatzAIstduawng L uanalulneg
SaniscavnuasinsInis :

Lwasummoumumnwmauaamum mmaamsumom’iama‘tumssnNamammum ANTAINULAY
aunsofuanuidasle 'Imﬂauaamu‘tumwmsuumuaumnmmmLﬁanaaﬂ‘luaumummmsnmmu
e (Investment grade) uaz/wiaiunn LL&u/M‘iBWS'\N'\‘S‘VﬂGﬂ1‘SL\‘]u°lu(§1'1\‘]ﬂ‘5uL1/]ﬂLLZ\]u/M‘SaT,u
UsenAfinanauunuid nudasuludugidaznaarovun iy dayenlasusun (Warrant)
Waldatlanalunsugrominanauunuguiinla Taafmeszaznainisaonulseuna 1 4
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2. isztannanu
UszANN2INUMUUTELNENITAINY & WY
AT5RINUADIUTEUNELNITAIVUULLNAY

- asasndl

- 8u q : dyandiaanaalenun (Derivatives) Ly deygyiasusum (Warrant)
Avuadagiunsasnuluanansui
fasnumsainy : uuaann sasay 97.40 uag NAV
asituadasiumsaenuly duq

Fadrunsadny ; LAY sasay 2.60 uag NAV
Usziannasnusneudnsaizitay : luiuua
Usziannisasnueudnuaiziitdnau q :

- naynu buy & hold

- naINUNURTANUERIFIviTaiiauduatay

UsziannisasnuaiuanudasiAerAunivilsand : nasnunnAiuasuuuuiinudes
AvUsELNA

s1UALALALANIANA LI ALUTEUNEAITAIVULATS AN OLE LA
(1) namufiutouanisasuluasamil uag/vialudin uag/miaanamiansduiiaua

mﬂ‘lumoﬂsumﬁum/usa‘luﬂsumﬁ syuendnninansaniwedudunianismnannalaaisay
miummmangumﬂ n.8.6. TmﬂaumummmLﬁaaa'ﬂaom‘mmsvmvisawaawaanmﬁmsaﬂ’(uaum1|
mawmsnaamuim (Investment grade) Uszunausaay 97.40 - 98.80 maouammswnauammaa

nagnu (NAV) Taafuhumnamduasmulusiuiiduiansaunauduay

(2) navnuag Lmal,?maamuﬂi ausanay 1.20 — 2.60 maouammwuauawﬁwaonaamu (NAV)
aomu‘tua‘a’mmvﬁamﬂmwm (Derivatives) 121y &qyey1iasusun (Warrant) ifinnsans
wamammumaaanumﬁu Hang Seng China Enterprises Index (HSCEI index) audauluns
AMuNAfnaUUNY atdaTan & INALNaINUFINITOUFIIUINAAAUUNURIULANINNAS
wl&suuiasuasduil Hang Seng China Enterprises Index (HSCEI index)

Woil 3¥nYnn1suagIuadNdiataldaudy1daziaalronuiiainuaindaiiasusun
(Warrant) (ludeayaunaaildu (Options) lalaaazalvdsfuduninaarvdeibiu

Taafinuasiunsdudona’ludl
UM 1 : PJUAY LATHARDLLNY

naomuavaomu‘lumﬁmsuuua”/wsawuvhn LLav/masmmswmn'moumLauamﬂiumoﬂmmﬂ
way/nwialulssind sruananning wianswafudu mamsmmanwaimmﬁaumiumma
AQUINE N.Q.6. ‘i@maumummunﬁaaamaomswmsuumamamaanmswmsaﬂ‘tuaumummmm
aanu'la (Investment grade) Uszutausanag 97.40 - 98.80 vasyanInsnadugnizadnanu
(NAV)

sunsanuluavlsanaiiiuasmasuil WBud1ALaLATI&ITNIINITIIU NBINUITLANYIN
é’mmwsﬂamﬂmmm (Derivatives) Tmﬂmmﬂs”mﬂLwaﬂaonummLﬁm (Hedging) annda
uanildeu (Forelgn Exchange Rate risk) 1fea1uu Tasazasnuluduandaziaalsvuilssan
531331 FX Swap w5a Cross Currency Swap nnﬂﬁmmwu,ﬂuﬁmmswwmmLwa 1) dasdumiu
GEN (Hedging) NndaTuantldauneiiuiu uay/via 2) vin swap dasaaniie Lwauamﬂauu
daseanidavadanasavisanaidasmuiidudanaandaanadiuuin uananninasuaiaae
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waInulua&sAia1ga1In1a181AT9A15 Taaa V&N 8aas@TFINA1IAIIUUT
alvarguavfayandanaaadiuaig1nsanis

Ul 2 : WanauLNURIULRY

NAINUIY Lmawuaomuﬂsummsaﬂav 1.20 - 2.60 waouammswuauawﬁwaonaamu (NAV) 14
aomu‘lua‘z’mmwsﬁ'amﬂmaum (Derivatives) 12y a“’mmnamsum (Warrant) Afin153n
NamaUWNUA1 AUl Hang Seng China Enterprises Index (HSCEI index) Mlalun1saIuIa
mnmau“lmmsmnwamammu sfma“’mmnamsum (Warrant) finadnuadnuvazaan 5usag 5u
a1¥a wiaddszAuTaasuiasnadaalng wiagartiunisdulnaniasuiaisdodusiaizas
suNATANYsTNg viagaiun1sduaglseing

uananil wuaomummaamnmum 1-2 naamumaaamu‘lué@fmmwﬁamummm (Derlvatlves)
Wansuimsanudng Taadl underlying tilu Fasmande das1uanilfsuidu credit event u3a
ninaduiinasnuiisunsaamula 'immmaaomumauh‘figmﬂmsmué’mmﬂsﬁamﬂmwm
wilv (Structured Note) 1a u,mnaomua“”l,uaomu‘lumwm‘mﬁﬁﬁé’umummuuﬁanammm
f1u1saasnula (Non- investment grade) wasasaisuil Alulasun1sdnduduainuuiiada

(Unrated) syuviaasiansnuilulaaansdaulunaiavdnnineg (Unlisted)

U3niansanuandiavidnnasmulunsdiinasuluainnsaasnuialvlananauwnuiiudyn
FanrsRaTa i sana1ely 1 Lmauuumumumammumﬂmﬂunaamusm way/wialu
nsdifi@aunIsatn1sasnuliiangay vy alywiauiasinuadgaananasuaslusunsanl
andsIuanawnEla ATaaIaLaLATHFARTIANEUNIY V3alRaan1sallulnG

°lumsmu3mz~"fm mumiaomumaanaomumumsamu,mﬂsymmm a29NadInNu usﬂmammsmﬂuuu
mas L'J&']G]\‘]‘L!‘S’Jllﬂ')ﬂ 16 ﬂavmuomﬂsﬁmjumaa waomutﬂuamm

1. 30 Sufuuwaiuiaanzdauiunasnusiu
2. 30 JunauasuaiglAsenIsUIanaulannaInusIN

3. mosuﬂunmmmao‘hj‘lumsammumwaau"uaonaomumaomn"l,mnmé’omﬂﬂumaé’mﬂaﬂu
uuwaomumaums’iaumﬂnaomummumnmmwa'samsaomu Woil mavlutAunin 10 Suvin
a9

ﬂssmmmswamauLmumﬁm'sﬁnamumm‘immu

o o i d szanains

duduauudiafianay Hosrunds | HaeaUUNY s 1leEuEusy
mmﬁﬁnaemumm 031815/ Haanas1d1s ANAM3ES

- AINU L U . +uanauLnu
MaINU _ _ iy mnail (THB) 5
National | International | YOWLLEU o dUATUANE
Rating Rating lasens
ui
Wuen 8. Agricultural A
i - 0, o) o)

gink of China (ABC) (FITCH) 17.00% 2.65% 17.45%
Wuea 8. China A
Construction Bank (FITCH) 17.00% 2.65% 17.45%
(CCB) - 3u
Wuen 5. Deutsche A-
Bank AG, Singapore (FITCH) 17.10% 2.65% 17.55%
Branch (DB) - waa53u
as1&13udl Bank of A
Communications (FITCH) 14.00% 2.60% 14.36%
(BOCOM) - 3u
A &Nl Malayan A3 14.00% 2.60% 14.36%
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Banking Berhad - (Moody's)
unLaLge

nunanalduLey Liash
uAufng AAda
(uwau)

A

0 0 0
(TRIS) 14.00% 2.60% 14.36%
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FLULLIAINTAINY
dsyanan 1 4
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feyeyasusum
(Warrant) Afgunsng
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Seng China
Enterprises Index
(HSCEI index)

1.90%
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aa o
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a a
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a1gas1As Uszanan 1 4
ns187u57u
50%
(Participation rate) °
Knockout level -20%/+24%
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Aayad1f AL AL
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o 21fi Hang Seng China Enterprises Index (HSCEI index)
Lﬂumjuﬁa“mauwamsmLuua'm*’uawuauuwumu‘mmmqm
nufinulunaiandnnindgaadno mﬁuﬂsvnaumwuau 50
frffiaualuguarianinaaadgs yaauadiuludui
manmauuuaumum‘tummamm dauluaarandnnswe
ga9ny dufiaulatTaa3d Freefloat- -adjusted market
capitalisation weighted uazfin1sfaisau1diusianis
Ma”nm'?wﬂﬁ‘lmumsmugmtﬂuswﬂ“lg;\’ima eafifinisnszany
Magviasnalagavadsznavunasalfiuinidn < 20%
ragiIvdnionue deariiladiiviuaiinidnruuaazel i
8% il au AaAN 2566 nunflvningega'lawn BABA -
SW = 7.67%

Fafilasun1sWaiulineg Hang Seng Indexes Company
Limited golulafinnuiiszadduui¥ninnissevinnuii
aagvadsyanEEninnTs

HaINUENITaLNGsnayadufiiiadn 1 tayaANdNla v
https://www.hsi.com.hk/eng/indexes/all-indexes/hscei
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Uiy

Waulanisanawanauunuannnisasnuludauanasusun (Warrant) (nausinanlaiana)

AAINUATANNAUNANALWNUTATANATEN 2 FAILUUIATUNTNAGAAFAT LATATANIHAAALWNY
a&uarg1lasens Gl

1. dufla19de Aa Hang Seng China Enterprises Index (HSCEI index) lusnaldunaaans
&usg (USD)

2. o-i'lmmjz?‘iﬂuuﬂawaoﬁ?jﬁéwﬁo mﬁuusmmaa (sumwaamﬂumoao L JuiRansan
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maam'sawsg 318 mtsmué’zynp

4. PR Aa dnsausin (Participation Rate) zasdufianedoannmsasnuludaaniasusun =
50%

5. Knockout level = -20%/+24%

mwumué’mmw fa JurinasnuBduasnuludayanasusun mmumna‘n“Luun‘rsmu‘ams‘m‘mao
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30/35=0.86
3. WHRfAULLNY
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(1,050/1,000) -1
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2. A1MS
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ansuantlau
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11.!‘5“’1&’3’10"5"’ H A mm'smumrmnu'maomunsau,sn us#nianisiduaan uvm'maomu

mnn‘nmmuwumu : luduusasay 15.00 29 NWNUIUNUTATINNT
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srA1 v aasuitauaznaaiusa : 10.0000 1w

S1uAL A aaNULA
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°lunsm1/m£|ammsammzmmﬂaammmﬂummuwumumaa‘iﬂsamsusaLﬂummuwumwmwa
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LA TU KA NUILRINUNTILAIINUN

4. nsuAusEaN1sN2INU

Asasnuludaandaniaalenun (Derivatives) : asnu
Saailszavaaasnisasnuludaandasraalevun (Derivatives) :

- Aeiiagiszavatitaanautdas (Non-Hedging)
fiutaunanisasnulu derivatives @ wuudiuaiay

35n15Tun1sa1uaL Global Exposure limit : VaR approach
auydsrunlalunisaiuin

stdumnuitasiu (confidence level) saaaz : 99.00
szazainisiiaasas (holding period) : 20 Juvinns
Aayataundenlailunis (observation period) Lusinn2n : 250 Suvinnis
Uszianaas VaR Musiinianislalunisudnsuazaiuaualnuiden : Absolute VaR

BAusaaas @ 20.00 2a9 NAV
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38n153ayamaNLdLIauaaia : Variance Covariance Method (Parametric Approach)
- aanadey

nsasuluasansifidaandannaalreuuiune (Structured Note) : aonu
nAagnsNIsuUS1snasnu (Management Style) : finagmnanisasnuasaiiad (buy-and-hold)
FNHALTNAITLHANDLUNUADINAINY | NERNAADUULNULLUTI2AAY
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