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ANBY U FUFNAUATYN oo oo

U FUENAUATY Y1)/ ALARIRAUN TN BINEY 1 TULTUAY

Ayl

3

' v

TulpFunaneuunuaInnIsaulud N Teaaaamun

1PFURUAIUANYIIAILIY 100% + NARBLLNUAINNITAYY
' o S RPNV ludtyounTeanaadsvn
pnsulanunLasmesduningansds i Suianson

v

HARBLl Lmu@”mma‘mnuiuﬁmmﬁ%mwmwm

NIUN 3 | AUNSNea19Ba = 0% UA < 20% 1R9TTALAUNTNE , . » ,
v = (PR x An1siasuntasaas@uningansds x yannmiu
21989 04 JuiFuAudynn P S ;
21UNATBIATYUNTRTNEAMMUN) x AT AL AIIR9E RN

wanwlasy

1) A unlasresduning 01989 o Ju | 1aFuEuAUALYINAIWIN 100% + HARBLUNUTAITEAINNNT

ad - al e Y o e o o T o 5 '
NIUN 4 | AansnnAuningasds > 20% rasszauduning | amuludynygenisaimun

2989 04 FuFuAutyYN vive HARRLUUTALTAINNNIA WA QT e A%
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I3
= o

'
o a

a =
NANTEUNBN)

2) AT AL ULU AIURIRUNSNE A9 DU AUNI
nslavinnisuilinaaneiglasenisauneiuiasun
AUNTNYDNEY > 20% UBITLALRUNTNYB19EN U
v C .
FuFuaudtynyn (newuarluiainisudauuilas

PRIRUNITNLDIIBINFIAINTUNINITAINANINN

' 4 . 4
ANNsLlaguLlasasansuanilas

T T

= (Rebate Rate x §AAIANNIUIATBIATY YT ITIUANNUN) X

TunsiarsanaeReulanislaiunaneuununiunsiila nasuaziatsunainisulaauulases@unineansdmnduduinig

ARE19NT5 LASLIRUAIULASNAABLUNIUAINNITAINY

ANNATIU
a9

o

RuANUAIUNA 1,000,000 LN ULRAAAIUNNTAIY AL

Uszinnuanning/minadu RN SATHARDLLNY Ruaamuuay
o Funsuenglalng | HARBUWIUNIAIA9NAL
(szanns 1 1) a5 (mail)
a7u7 1: A91ANIUE RUANNUATATIENININITRY 97.50% Uszann 0.83% 98.31%
winAnlganalaeszanng 1.31%
RuasuuazkanauunuaInnIsamulugaud 1 97.00%
wawinA1 lranareaneyulnelsyann
R 1 ' ¥ 2.50% o ! o Eq ' ¥
a7 2 : Foyry1TeaLANIU P NHARDLUNUAINATY YT UL

ﬂi"]ﬂ{]ﬁ]’ﬁ\lﬁﬂ?’\\‘]ﬁﬁuﬂ’m

o

FLAUTBIRUNTNEIDN9DY AIT)

SEAUURIRUNSNEDN9R T izﬁugqqmmaumé'wﬁ'gﬂq%q SEALURIRUNSTNEAN9BY 1 U
SuRiEunudyan semvanglasenis RsaunRuninaansds
naciti 1 1,000 <1200 900
N3l 2 1,000 <1,200 980
Nacif 3 1,000 < 1,200 1,100
N3ciif 4
1) 1,000 <1,200 1,300
2) 1,000 > 1,200 Tatinfianson
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funAzumMsilasuulaannmuanidasuatuuidaiisunuaaininasaais (HKD)

o = ' a 4 oo
fnIuanilasuASuLIMEagunL

ARINIABAANT (HKD) b Tuisumudoyon

. 4 - 4 4 o
ARLANILAUANS UL UL
FANNIABAAT (HKD) 0 JUNAN90d0

AUNFNYBE

ANNUTDINNADAANT

A A e ' X A4 o o
NIUNATNULINLINATTULNB NN

41U A2 1 ARNANT

31U AR 1 ARAANT

ANNUAAINIADAATT

s oA ' ' A4 oo
NIUN AMNULINBAUATAILNBLNE LN

4 U AR 1 ARARIT

51U A8 1 ARRANT

Py ! = = o Y o o a = o ¥ o o
N3N 1 ANUREULLAIANAUNTNADINEY D FUNATUNAUNITNER1NEN < -3% ANl

2

msilasunlasrasdnsmuanilasu AU 1 duh 2 sanRuamunamanazlasy
midurmiflafisuiugasnnesats | Quamulussians | Ruamuludyoide WWansuanglasanis

nil UNLAWUUN
- AMRULMLINAN TR ELTLAT R 970,000 U TulpfuRuasmuuay 970,000 U

FANNNARARNTT

- AMRULNNADUANALN BN UTIE9N]

2RI E

NARBULNWIINNITRINY

lutynTernaasemun

N3N 2 ANTLAL LML AIUBIRUNTNEDN9BY D FURANTUNRUNSNEDNIBS = -3% WA < 0% UBITLALAUNTNED9BS 0 FUENML

&ryoyn Aadl

v

msulasunilasesdng AR 1 AA 2 FAMRUAINUTAIAN
wanulaguaiiuinnila | Suamuluns Quasuludyaniamsaasamn aglasudansuans
WEunUgaINInaaans A — — TAsans

AUN 1 AUN 2
- nduumudenniuile 970,000 U 1§§uﬁu@qnu@ﬁﬂﬁmm&|w%@ lafunaneuun | 970,000 + 10,000
FeufupSugenseenans AN andyny1tes = 980,000 U
- mdunmeauaadiie 10,000 LW YR
Wieufugeansmeaans AUITUATN

100% x [(980-

1,000,000
=10,000 1

(97%x1,000))/1,000] x
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N30UN 3 ANNTUALULLAUDIRUNSNEIN9BY D FURANTUIAUNTNE DD = 0% WA S 20% UBITLAURUNTNEDNBI DU SUBUML

o

X
oy Fail

2

nmsidagunilasaasans
wantlasumikuuniie

Vg UNUERINIARARNT

#UN 1
Ruamuluns
aauil

Auh 2

Ruamuludyaidameatsiun

AU 1

AU 2

FINRUAINUUAL
NAAALULNUNINNAN
AranazlasuLie

Asua1elAsINg

3.1 ANRuLMLdaATe
WeUAUaeINIADaaNFaN 4
11 79 1 Aeaans Wi 3

UM A 1 ARARNT

970,000 U

lafuRuasuandynn | ladunansuunuain

FAUNLANLN

= 30,000 1

' v

”@mﬂ%ﬂmﬂmmu
22,500 U

(FnuTus 2.25% pail)
ATUATLAN

1. nsulasuulasaes
Funngende
(1,100/1,000) -1 = 0.10
2. pnnailAEnuaes
Fmsuanilaen
3/4=0.75

3. HARALIUNY

(30% x 0.10 x
1,000,000) x 0.75

= 22,500 U

970,000 + 30,000 +
22,500

=1,022,500 U
(AnifTus 2.25% madl)

3.2 ANRULINDAUAIAILEE
WU UEaINIARAAITANN 4
UM A8 1 ABAAT LU 5

U A8 1 ARAAT

970,000 U

lafuRuasuandtyny | lefunansuunuan

TRUIBANUN

= 30,000 1

' v

”mmw%@mﬂmwu
37,500 U

(Aol 3.75% mal)
ATUATLAN

1. Anslaeuulasaes
Funngande
(1,100/1,000) -1 = 0.10
2. mswlaeuulaces
Smsuaniuaen

5/4 =1.25

3. HARBLIUN

(30% x 0.10 x
1,000,000) x 1.25

= 37,500 U

970,000 + 30,000 +
37,500

=1,037,500 U
(AT 3.75% madl)
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v v

NIt 4 AN 9ilanuuLaeDaRUNTNEID1NES > 20% T9TAUAUNINEANSEY W AuBNAUA YA

P

v

1) AMNITAsULL A TasAUNINEa 9B fd AUNATNAUNITNEANNEY > 20% TDTTALIRUNINED19ES D) FUFuAUTYDYN viTe

2) Pnailaunlaaasduninessgs o duiinislavinnisuinaaneielazanisaudaiuiansnnfunineandss > 20% a9

TLAURUNINEIANNES b TUFNAUATYEYN

msulaguulasasans AN 1 Al 2 FINRUAINUUAL
wanilAauaRuuiniie Ruamulums ﬁumquiuﬁ’zyzyﬁymméqwﬁq HAAALWNUNINNAT
Wiauiugeaninaaans Parsol AU 1 AU 2 aanazlasuiila
Asua1elAsINg
4.1 Afnumudsaniile 970,000 L% igé’uﬁu@mumn pFunARELLNLAN Aturyn | 970,000 + 30,000 +
{ReUfUEeaNIARARNIANN 4 “’mmﬁ%@mﬂﬂ'qwﬁﬂ Foa8a2mtn 1,875
U A 1 aeaans i 3 = 30,000 LN 1,875 UM =1,001,875 U
A8 1 ABARNT (Aol 1.875%meil) (Aouflis 1.875% medl)
ATUATLATN
1. Answlasuuases
Smsuanulasy
3/4=0.75
2. HARDLLNUTALTE)
(0.25% x 1,000,000) x
0.75=1,875 Uum
4.2 PEULMERUAAL] 970,000 LN 15§u§umnumﬂ pFunaRaUUUATN Atytyn | 970,000 + 30,000 +
ReUfUE0INIARARNIANN 4 ”mmﬁ%@mﬂz{qwﬂﬁ Foa8a29 3,125
U 79 1 Aeaans Wi 5 1m = 30,000 LN 3,125 UM =1,003,125 1"
A8 1 ARAANT (AifTss 0.3125% mad) (AnuTis 0.3125% madl)
ATUITLATN
1. nswlasuuases
Smsuanulany
5/4 =1.25
2. HARDLILNUTALTE]
(0.25% x 1,000,000) x
1.25=3,125 U
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' v

ajUnanauunUaINNIa LAty I Ta AN

nsen | answanilaay Jaulauasuanauwnu Al 1 Aud 2 FANNUAINUUAL
AiuLmieuiy Auasulu | Quaspuludygndens | waseuunu vanund
FRINIADRANS ASAENTU AW (L) arnqnazlasuiiie
(um) qu 1 w2 | Asuaiglaseanisg
(u)
1 - Ansiasuud asasduning 970,000 0 0 970,000
81984 14 FuRansUNFunine
an9Be < 3%
2 - Lf‘llfﬂuiﬂl : 970,000 10,000 0 980,000
Ansagnulasasiunine
99 0 FufiansnnFunine
AR = 3% U < 0% 189
SFURUNNERN9B Dl
S';Jr;mﬁ{yiyw
Ruaanulu VQ_JD&I’W%’MJ’WEI
ANMUNEIT 1 -
PR x [(izﬁummauﬁwﬁgwﬁa
Q1 FuRansanAunine aneas -
AR NGNGB 97%
1893 FITRIFUNINER 9B D
f‘iuﬁlw;uﬁmmﬁ)/i:ﬁmm
Fumineanede o SuBum
fryeyn]

3 | 34 mGuumede | Seula: 970,000 30,000 22,500 1,022,500
ALy Amailasuilasesduning (Aadu (Aedu 2.25% E]Iﬂﬁ)
HO4NNADAANIAN 4 | 91989 0 FuRaNsuNRUnENe 2.25% ml'aﬂ)

U Re 1 AeaaNs | 871989 = 0% U < 20% 184

T 3 1w A 1 sFIRUNINEIRN 9B 0 Fu

ABARNT S*'w;mzi"n&lﬁy’]

3.2 ARULMERY | NARBLLNY 970,000 30,000 37,500 1,037,500
AadiiaieLiy (PR x Amnilasuutases (Gl (Aawlu 3.75% mlfaﬂ)
HO4NNADAANIAN 4 | FUNINEDIB X gaﬁlmm 3.75% [ﬂlfaﬂ)

U A8 1 AIAANS mmmmmﬁfyzyw?;ﬂﬂmmﬁwﬁq)

T 5 17 A 1 x AMsilasuaresdnm

PRAANT uanag
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4 o B Rawly : 970,000 30,000 1,875 1,001,875
4.1 ARULINLS . . .
Cy oL 1) Angulasuulasaes (Aaly (Alu 1.875% mad)
ANAULNAE UL -
- . AUNTNED19BT 1 FUNANTOUN 1.875%
FANNNARAATTANN 4 o .
| . AUNTNEDNET > 20% WBITTAL )
UM 71D 1 ABAANT o D
- AUNTNEID9BT D TUENAU
W 3 UM e 1 .
- Aryayn viza
ADAANT . .
2) Ansilagunlasues
4.2 ARULINBAU AUNSNEA9ES 1w SunTlaT 970,000 30,000 3,125 1,003,125
ANAaLaLeLTU ﬂqj‘uﬁqm@@m@qﬂimqmmuﬁq (Amntlu (Amln 0.3125% Lﬂ'ﬂﬁ)
AANNNARAANTANN 4 fﬁ’uﬂm@mqaum%’wfj@qqﬁq > 0.3125%

UM A8 1 ABAANT
W5 UM Ae 1

ABANNT

20% UD9ILALRUNINER9B O
f:”uﬁlw;uﬁmmﬁ

NARALILNU ;

(Rebate Rate x g@éwmmmm
mﬂqﬁmmﬁ%@mﬁﬂéqquﬁﬂ) X A1
nswaenuadesdng

waNLLAsL

)

él'q'ammwumwmmgﬂ LLUUﬂ’]‘é"Q’]ﬂGN@Q‘VJNLL@SN@ ABULLNU

sueiy CSOP FFSE‘China AS0 ETF
(2822 HK) s FwiSududnggn

RuaruuasHanpuuuieaI 13185

BuayuuasHanauuLMuiaInIIR 165

daulumsiunanauumusiunis
T - =

1
1
1
- - l
WaulIASHAISIIHARBLILIY ! AL uASIE I IASIATS
____________________________________ o T
1

= PR x [[soéiuzas@unindanoda s Ju
FIEAIFUNTRGA 1089 - FeAVERIRUNING

a Fudududpan)/sausacdunind

Amsuldmnlaasduvindings a
—| TURASANRUVINGE195 2 0% we =
20% vaosveuAuVIWgSWae o Ty
Susudgn

aeda s FuFuaudean]

1 1
1 1
1 1
1 1
f ! MEGHUaIHY 1,000,000 ym
. N
- NP PY—— \ Suduase 97% f )
AINSLIR UL TG UVS W03 ol “hiléfusanauwvmiainnsasuludgn ! 1
TuRamanAuvindings < 3% ’_!—° F S——— R ‘_"}“ flasfuanudsenadasuanuldsuudnnu 970,000 1w
i i
- —— | T P—— —— |
AmsulRouulaiafuningiads o | m‘“‘fﬂ"f‘*}“ﬂﬂ“ﬂ 973‘; “““j'”"'” g
TuRasanduvineganada 2 -3% us < o MagnssRUATALRINIRaY
T 0% passedfudundndinods e Tu | Auwindina ;
g * Tl usasauuwmianansasuludgyan ] . - 080,000 1w
\RIEUANAN Fawwdnonin et flaafuaIdnsndasiwan S fudnnu 4

aFuduanmuAued g 100% +

\

aniurnvedeadudiaioududacneeaaas
0 4 1 dia 1 Raaans
x ! :
i 3y sa 1 eaaans

1,022,500 um
(Gmntha 2.25% sinil)

1
1
1
1
1
1
1
1
! Srefioft 97% vasszduvasFunindineds
1
1
1
1
1
1
T

S A viaunn

awwin

A yiimann

AWWin .
= (PR x A sulaoundasvasduvind

1) enmsulasuwlasnasdunind
1980 o Tudsanfunindineds >
20% nassTauRuMIWaE19E o Tu
L%'uéuamm] wsa

Fadie x yadenumneauasdngqdame
5:'141\1]]} * enasuiouwlasuaedas
uanulaen

AFmmdauAasiiafeufudacnenaaans
A0 4 1w a1 aaaatd
tihi 5 v sia 1 saaans

(Aeauilu 3.75% sail)

1asuFuaouAuios T 100% +
nAsAI UL n

Andmmediidudadouiudaininasa
an 4y da 1 saaans

1,001,875 um
(Fauilu 1.875% siail)

2) dnnsulasuulasuaa funiwd i 3 1 da 1 eaaand
L] 819080 au Tuviinslevhnswilonaas
agTassmsaufiofuiansanfuviued
19383 > 20% AassEiuFuninianads

al FuSududgen

faredrmin

.

1AISEY )

dpanoaronin

= (Rebate Rate x yarmaumiauas
daniamadsenin) x masaldmualas
wasdanuandio

Adunndanianiiadioufudaineeaaats
0 4 U &a 1 aaaats
\ihe 5w sia 1 easans

1,003,125 1 m

1
i
1
1
1
i
i

|
i
|
1
i
|
1
1
|
1
i
|

lts| 1,037,500 um
|
1
1
|
1
1
i
1
1
|
1
1
i
: - .
d (Aadlu 0.3125% siail)
1

magaﬁ’lﬁ'zyLﬁ‘mﬁ'u'ﬁum%'wﬁ'ma%q
N3y U CSOP FTSE China A50 ETF (2822 HK) Lﬂuﬂ@muﬂizm‘w Exchange Traded Fund ( ETF) ﬁ%mwlummmﬁnw?wﬁamm
(The Stock Exchange of Hong Kong Limited “SEHK”) WENAANALAED ﬂ‘ﬂmuu?ﬁ’]ﬁhmﬁml CSOP Asset Management Limited

Traiulounaasuluyuinuuasulszneuaesdail FTSE China A50 e linan19alue1uaeana sy unauinAnsssuiloiua s

A lzane lnalAsaiUaanaLLNwaadsatl FTSE China A50 f9nann

' v

HOEMUALAYUAINNIOLNTNTHANDIYI CSOP FTSE China A50 ETF (2822 HK) e Anmaayativuiinlai : www.csopasset.com
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HRRALUNUNKAIUAEAAINEURIY

yasnuillaniaiiazlafunaneuuuanuina NN ludyy e 1naaamun [y do19esusun (Warrant) filnnsans

HARDLIUNUB BT LIILALURIAUNTNE D198 ‘[mﬂmmmﬂ@ﬁucﬁmmLﬁmﬂfmmmmuiu%uwﬁ‘wmwﬁ\ﬂm

STALANNIALNRINDINY

UHNUNWULAAIAT LLHN\?F]’NNL%EN‘ZI‘BQT]’B\W!N‘E‘)N

=
LU unana
AEIAREER
-
Eaadrunata
. Lﬁu<q<
ABULIE 5 6
=
LEBSENIn
8

=
8+ WGELAEN
g aatidud Ay

= 'y
LAEIAT

lonawmvududu

ANHUSNRIAYARINDINUTIN

NANNUTI uﬁtﬁun'ﬂmusmﬁﬁmfimuumﬂs“mwmmwau ‘M‘J'ﬂ&lﬂ']‘a‘LL‘le‘l’iiuﬂ’ll'ﬂ\iﬂu‘]ilﬂ\‘iﬂuﬁ‘i’ﬂl&l ’ﬂil’]\‘ivl‘a‘?

newuiidunemuend iy R Ruamugeuas 1uun’mm\1fnum°ﬂ@wmﬂmm

Koo a ! N
nm‘iqu'i';NuNQﬂuQuLaunuTﬂianﬂiaﬁqmL‘Vl'flm?
ﬁﬁmuﬁunum\ﬁm\imﬂmﬁu 1,400 @a11U M Tmﬂmtmwimmmmimu'ﬂmmumm\muﬂ‘?ﬁLL’iﬂ UTHNAANITANRLAURUNE

Wz A iNAwINRWYLEealasan e luifin 210 auum wiseAsdua wIwI A UluRY 21,000,000 W

nmwusquummwﬂuwmLﬁuvn\ﬁ laandnsu Numwuanﬁmﬂmm waumemwﬂuswﬂ L'J@’]L‘Vl’]elﬂ'7

v 1
Aaa o o

EJ'ZQ\W]'LW] [ﬂ@\‘iﬂ’]iLLﬂ"J\‘i‘M’]T@ﬂ’W@i‘l«LﬂWﬁ‘iUN@B’l’r]'i_l ENUAIMNNITAINULACATNITA FUANLA F;I\‘illﬂ Tmmvmwﬂumﬂmwuwmu U

o o

mmmLma@@gslu'aumuwmmmmnuim (Investment grade) a¥/Y32RuUKN LA ARaRTIAN NN R ILA LT TN A

A aa aa = 4 ' o i i A !
warmalulsemANNnaneuuNUNR TNDIN1Ta Aty TaN AU 11U A0y 1989uIUn (Warrant) NHN13AE
HaRaUUNUeNNBITUITAUTesAuninaavduiadalanalunisuassmuanauunugauiinle Tnadansszazinainisau
dszunn 1 4

o a

fadelaninansznuae 1l ladIATUAD RUAINUADIRAINU?

@
'

adenduansznungnfny laun
e nmsiAaauluILRIRUNTNER9ERS

ada w Y sy d oy ode v vy doa X v
natindunineewaslnduliauSenlannmunls nesuarlilafunaneuunuisiinandtyyigensasmuiineayull
NN

¢ nslaguulaIraITIAIASIEITUY

mwr;Tumwnmi’]mmmmwﬁﬁwﬂfawWﬂﬂmimaﬁuuﬂ@w'mﬁmmm@m‘uLmu 2“\‘1&1@1‘1)1?’1@’]"]]@\1M?W@’]ﬁ‘ﬁﬁﬁﬂ’ﬂ\ﬂquaﬂ'ﬂ%

= a o ¥ A o o o a Y Vg oo PN X = Yo
L‘]J@f;lul,l,ﬂmiﬂiumﬂm’mm\‘mu"mw L1 LHRRATINARDLLLNUAA R Wuﬁuml,l,@“’m"awuﬂﬂ@“’wi’]mmemmu ﬂ’ﬂﬂmuﬂ@”im?'ﬂ

N@ﬁ]'ﬂ‘].lLLV]uiuﬁ‘ﬂ"ﬂ’ﬂ\ﬁﬂqui (Capital Gain) LLMQ’]@M?’W&I@Wﬂ‘]_lLL‘V]LLL'WSJZN"].I‘LW“"V]’ﬂ‘Vi?’]ﬂWWMﬁUM?LL@”MT’ﬂV‘LAﬂu‘LAﬂ@@\‘m’ﬂd‘wuﬂ’ﬁ"’

Aonaanuiule
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®  ANMNAINITALUNTANTUETNAUATANMNRINITA LUNITTITENLIRINADNATIRNG

v

d‘ ayl/dl i’/ A ' a ' a al o A
mnm’;‘mnmnmmmuiummmwuwLmu'amwﬂw,l,@z/m'amwﬂizmﬁ 2N Glﬁ"]@’]i‘l,m\iﬁu'ﬂ@@ﬂtmﬁﬂ’?ﬁﬁ‘ﬁLL@Z/ﬂi@

o

53Ranuia A1E1TLINNENIALNTUY AINANINENaaNTALSUIANTWIINTEVTUTENONTY WaL/MF0 RUHIN Hawuaialafy

d9
v v

HANTENUAINNIIRANATI S UHIBIRaNATIANHEATIANIATUANILABNE TINBWUAINAINANIAEIANNIIRATIATITEUN

mm@@@nmmmﬂm

& aa ¥ o a - a ' ¥ > a ¥ o ' :
ﬂ’adnu‘i‘)uutﬂuﬂ’ﬂﬂnui’)NVINgﬂixﬂuNuﬂx‘w‘!uﬂ‘i’ﬂLﬁuﬂ‘ﬂd‘l’gu’i’)&lﬂHQLuuﬁzquﬂ’i‘aQNumuWi’ﬂlN? ’ﬂiﬂsﬂi ?

neauludLsriuRuasuise ANAa R UL ALY

£

nawusINldsausraziaalydansls?

o

Fundugaseurinyd szanns 1 T dusuniuaanzidounesninedununeayusn

A8n15lun19AUNU Global exposure limit Lm:auuagwmﬂumsﬁwmm

A5n1511n12A1IU Global Exposure limit : VaR approach

muuﬁgﬂuﬁlﬁumiﬁmqm :

1. i:ﬁummﬁ@ﬁu (confidence level) ;@f;lﬂt 99

2. SYAIZIIAINTNBATEN (holding period) 20 4191N"3

3. %ﬂg@gﬂuuﬁqﬁigiuﬂﬂi (observation period) lFnan 250 furianns

szinnyed VarR ﬁu?ﬁwé“mmﬂ%lumm?milm:muqummLﬁﬂa Absolute VaR lailfiu 20% 193 NAV
a‘%mﬁﬂgwﬁmwLgﬂﬁgﬂumaﬁm : Variance Covariance Method (Parametric Approach)

[
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P I TP I v o - o g . ' .
waetaneylududunanisnaula (Investment grade) wazin1saLATITULAT AT ARNWITRNBTRIRdTycY N9

§INITUNDUANUUAZRARNGIATITUBENADIHEY A ntasanAALsaInadoAInaale

ANLREIAINNTIARNINARDIVRIATIANS (Liquidity risk)

-~ dI dI 1 dI v v -~ ‘sl ' l v v - 1
Ao ANMAEaT A nnsnaaasasinesuasullavieniensiansusmailumunzan awmaluyasuaiaansfiu vuog
amululnsavFeniuszezannuuale eanelsfinin UiEmann1senaanaudsanuiasla Inauddmdnnisas laaawn

o o = dl a :l/ d‘d A > = o
ToH mm\izgm;mlumam@nmﬁmimmu @ﬂmmnulummmiwmmm wiaalna Lﬁ?;lx‘iﬂ‘]_lﬂqf;ﬂﬁ?\‘iﬂ’\?

(10) ANNLd=9anangInantlaau@u (Exchange Rate risk)

[ v

- 2 oo - : a® - o . o
neinaasiiinesuamuegatananidauar duauuana fuasaedsung M lneauiannudasandnsuani aa
WadinmsulasaRuananiedsemaliduanafuum Tsazinl uuanauunuilafuluddullniunanale ieddunisdesiu

4o o - 4% T S o g .
AN UER AN AL neauinlauafiazlaaiuanndesduataintuandnsuaniaaulag ladoyoyrasedngm
uaniasu (Currency Swap) waz/sviradnyonesdsadmnauaniddsy (Currency Forward) iasua1Ruuinludnsasidnniy

day oo & o o - : 4y ¥a - o
pIN@1sdNIAne RunuLazaanily uarmrenanaUunuay uRuasaeLszme e TulinANEuRIuLeIHa R LUNLY

WuRuumn

(11) AMNLALIANTBANANIFUNIUAINUNAULSEINA (Repatriation risk)

= o Aa = = ' = = ¥ o <A
AR m*mmmwmmmnﬂ%‘Lﬁ@ﬂmmmmﬂuﬂi:mﬂwnﬂmumnu [l NYLUAsLLL A9NNN9IHAY RN NN U7

A

ulaunemneresiguialunisudnisdszina Gesanteanundunenarinlnluanisotissuillansenuszazioani nuun

= o g 7 a = o 4 o A ¥4 o ' = Yo
sandsenarinlinesuiinAnNdesandtyananel uazsisedynynesidsela Tellnanenaneuwnuinesuas lafuainnis
a9 MHL3ENdANIsazinnINan1uN1I0N19 ALY aanen19iiies N19TATEEAA N1MTAAIARY ARIAYU AADAAL
tadeiugunaresdszmafinesmuasmuesn Inada WedszifliuanuidssainnisasuludssmaAtugieeatosanaas
@ernluanuille

oo

(12) AnaLAEIaNMIsaanUluasIgsnNd I TarealmuLl

- AnaEeEsannisilagunlasaassauiayaniraaanilsasds | duiilasaniadenduansenunesioutlseneda
wWaswll iu dadaidnansznuneiassgia iy dnsnenids dnsuanlasy (AMRu) Bunlulvaiviesen (Fund

Flow) Tademnnedann uazifadaauniaiiied wWusu Asiunasuenaianudssiaylafunaneuunuueas visedalenialy
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v owo

Yo AaX o Y a ¥ oo = ! WY L X a
ﬂ']ﬂﬂi‘i.lﬂ@ﬁl@ﬂl,twuw&\"ﬂu ‘WmmLLiJi'm\imuuuﬂ’mﬂ@ﬂul,l,ﬂ@\'ivluL‘f]uiﬂmwmmmim% NUNDUNINTIUTAIN U NI URZ
T A o = a T o Y a o ! ! ~ i = YA Yo
ANANTTIL UTAVTNNNIANENLALIATIZARIULITE NESTIRNATNANIAINANIRL WNIALIADL LW@IMﬂmVJuN m”mtﬁuiﬂiﬂmﬂm?UN@&]@ULmu

= Ao Yo a4 o o =
muReulaniwua el ssAUANNAL LATNARALILILT MANZAN

v '

AHLAEIATUNITANUAR (Reinvestment Risk) : ANINIALLHANEUABINIIUINARLLNY U panilaiuluglnszua

Ruannlaiuainmasans 4 namuluunazsareinesmu llawmuse uadluamnmlafudnseenidaviananauununmias

1 v
Y =

TuanunsundnsnanewnuIeInaIana1suil Juuilunanas Wesainnszualuanilafuainaenideiuinm o azgn

i llamulnidnaiclunmansaulurainainsusiuiivanadidnseendasias Tnatdimannisazinn1simsznassmagm
4 . o ¥ 4 : ST o2 s -

ansainIzuaduani lafuaneendeluunazanllamuneiaindnnanauunu Insatiaiedsslarugegaaeg

NENYIUTIN LL@tQﬁ'ﬂWu’)ﬂ@\W}u Tmunzanluunazaniunigm

AMNIAEIATULASARURIANTYTYT (Credit Risk) : lunsiingdnyayluanisndfjiinusennasiseylaludyygenis

@@

' v o ¢ﬂ| ‘S’ v ° ti/ ' v ' ] ' ‘sl ‘§I ‘é( l '
AJWUUN @uLu'ﬂ\‘i"ﬁﬂﬂ’]ﬁ‘ﬁﬂ’]’mLZQF;IQ@]’]ﬂﬂ"]'iL?J’]VI’]ﬁ/Eyﬂ&I’VHﬂ‘IJ’]EJ'ZQ’]\?WLA’]LLBJ\?"]J@\?@jﬁ’mwfy’]ﬁj’]f;lslﬂﬂj’mﬁu\i WnAueeeunn auly

ansaliRniuniseilannaclaludynn uneanelsin viEndnanisaziansunauludnyimes1aadanuiuel
(structure note) NA&tyty1 lnFun1sdnduAuAEUITadea AN TUIRdUAUANNUITENS TWITAL Investment Grade a1n

gonTuNN9 AT UFUANNUNEe D e LAFUNNTEaNFUAN AN TNIUANIZNTINANT N.4.5.

ANMNLAENAINNITLANAUANATIANS IR UNAUATUNNUUA (Call Risk) : lunstiinsansdnataiiReulaluinisFenln
aw¥l . v daoad o Y : x4
nauAnlanaunavun Call option laatsuun gaanmsiansi@ninazatadriszuillanaunivun asulngyaziinguiiednam

v '

paniialumaIAaAaTaNIINAUALIANNWITONE104HBEAINENITNTY YTALABNATIANTATHITON IR RU LD UNT ALY

ANIINNAEAU (Refinancing) vinlunawugniivaululoneuw uazi@alanialunislaiudnauaneuunulusziuibu Inanas
o a dn e a ¥ ' o 4 ae VI R d oy o

iRunlafuauiullawulunlunsasdunauniienafidnsnaneuunuainadnsuaninglaiu Tunisiuddmdnanisas
RANTUNAIUATIANITHATUNIN AADAIUANNIMNIZANTBIREUIIN19T13T RUALLRINTIATTU ] NIBNTINAUALATIATA

' v

A 9% ¥e SaX & o
alulndRI KR LUNUNATUINETALTEANIAENAINANIAYE
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AU TN UABINDINUTIN

SRAUNIA WA IR NYRRNTINE AWTRAFTYTYN (single entity limit)

o) Usznnninagu ARTIAU (% 18I NAV)
1| mansniaigive Tuanindnngou
2 | smasnaiganedszina
aa X X ! v o X "o o o !
2.1 n3cifl credit rating ag/lu 2 dusuusnauwll Tuanfindmananu
2.2 n3ci#l credit rating ag/lWszAL investment grade uARINAN 2 laifiu 35%
ALALILIN
2.3 N3cifl credit rating agluszAUAININ investment grade laifin 15%

viznlull credit rating

3 | vuen CIS mnfiszyly 28 3.13.1 4917 2 18 1 138 18 3.13.2 Tuanfindnsnaau

AU 2 19 1

4 | JuhnvidessaisifiaumiRuran Tuifin 20%
pry 3 T T '
5 | maashanEnizATLUNIUA Tufiudnasil uaaundmnanlaazganan
5.1 Wumsansnil nsansnendineu SN wie (1) 20% %38
ANN NyeandasaumINnguNne e Weea111204 s, (2) WiNIR9R AR
Atszmanlaiuaynnludlsznaugsia sw. lulszmalne 114 benchmark + 5%

52 Wummansiifidnsnenndlaatnauieiol

52.1 yeandhuFmaamzi

522 yeaninniawemeyadunilllaedneez@oamauuy
filing

523 Tunsalfunmansisiinsusszvil

<307 Fu TuunSuitaeT R anenisenn 5.2.1 vite 522 gilmiy
anﬁumummm?ﬁm@'W'Jr;muﬂuqﬂﬁ@ﬁ"\iﬁ

52.3.1 §W. 14, visa uA. E]']Nﬂ{]ﬂu’]?;lﬁl’];’Jﬂﬁq?ﬁ’ﬂﬂﬂﬂ‘iﬁ&ﬂﬂ?ﬁu
5.2.3.2 8U1ANTRBNEAU

5.2.3.3 SUIANIRIANIAATIZN

5.2.3.4 SUNAIHONINHATUALAUNIAINI NSRS

5.2.35 Uﬁﬁwmmmimauﬁ@ﬁ@fgjmﬁm

5.2.3.6 HUNANTHALN A VAR ANAIATTUIALENUIN
dszinalne

52.3.7 suiAnaiemsaseenuazhawszmelng

5.2.3.8 swpnsaaauumLlszmalng

5.2.3.9 ua.

5.3 wuanelulszinalney

5.4 lunsdindlupmansnaruuadugiazuil

> 397 Fu tuuntuiiau f;m%uw:Lﬁﬂuu’?‘@@gﬂm:nmm

regulated market

6 | ninedusail saurulAue Il waaundmla
Adl = d» & j !
6.1 asnansnunaanziieuzenalu SET viselunaintanne Q49NN
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uao. Inawnrdse
Usznnninagu ARTIAU (% 18I NAV)
WANNIneAaLszmA (unlusaniensansuiiyeannsaisey (1) 15% %38
sewaneanfiunisunlaminfianarinluinaifinoeunisidu (2) dwinaeminedunasulu benchmark + 5%

m"ﬂﬁwsﬁ?mwélu SET vﬁfa‘lum@ﬂm%ﬂmwﬁﬂﬁwﬂﬁiwﬂizmﬂ)
6.2 panmuiieeninssEissaLluman e inevise
ﬂgumwﬁqﬂ?:mm %qﬁummﬁﬁwﬁqmﬁq%@‘mﬂu SET sivaly
pARTRIEMANTINEANLlszNA (Lm'”l,zimuﬁmawmmuﬁé@@ﬂ
mwmiﬂgjiwalwﬁwLﬁummﬁh Lmﬁm@ﬁﬂﬁﬁnmﬁnnﬂumi
wWhundmminedesne T SET vt lunannteanavdnning
[:*ll'lx‘]ﬂi‘::LVlﬂ)

6.3 ﬁu‘ﬁ'ﬂg“lm:wﬁw PO iamsaanzieu

Tawnam 6.1

6.4 AansTiTidnmzAsLnIURIL

6.4.1 wlupmansuil mwmsﬁlwﬁﬁlmu SN ¥iseAnN ‘ﬁléfaaﬂﬁm%\a
'%umungumﬂvlwﬂ waziauenEmmanslumaLszng vﬁ@é
ﬂ@ﬂfﬁ"m%ﬂ%ummgummﬁqﬂ@:mﬂ (uAlusananTes on.
palszmARlasueunallsznaugsiia sw lulszndlng) sike
whimsnans Basel Il

6.4.2 uamansiifidnenizanndlaatnemiieneil

6.4.2.1 ;Z@@mﬂuu?ﬁmmmﬁﬂuslu SET vt lunandanne
vAnmnaaaszna

6.4.2.2 geanfinsdamereyalunsialliasfneaz@oama
wu filing

6.4.2.3 Wnsdiniunmansiiirvedidsvil < 307 fu
AuftaonibllaTanenizana 6.4.2.1 vise 6.4.2.2 ginszenivy
mmmmaﬁaﬂ@ﬁq;@uﬂuuﬂmoﬁ’qﬁ

6.4.2.3.1 Qﬂﬂ@ﬁlﬁﬂg‘ﬂ 5231-5239

6.4.2.3.2 antunsdussuanallsemandszmanaiduasndn
6.4.2.3.3 anfunmeiunalszmenifldnnsiuesdeaiyana
ﬁ]’]QJ%@ 6.4.2.3.1-6.4.23.2

6.4.3 unsalfusmansifiimeditnssuil > 307 fu Tuundud
amuAssTunzinsiient usru4 regulated market

6.5 DW

6.6 reverse repo

6.7 OTC derivatives

6.8 Y28 infra VisevU9Y property FRENHAEATI A

6.8.1 @mwxlﬁﬁuﬁﬂmw&mmﬁmwéw IPO \itennsasmziunite
el SET videlunansseanandnninamalsmina (umlunda
Mﬁqgﬁqﬂz{ﬁqﬁ@é?mﬁwﬁﬂ Wumsunla Lm?im@ﬁﬂﬁ;ﬁmﬂﬁﬂ

DeUNULEAINAI98anaINN1sTeuelu SET vidalunanndauns
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Usennninaau

ARTIAU (% 18I NAV)

UANNINY AL szneA)
6.8.2 Wluwwizreenawui lulalidnsoznszaranisasmuly
v P - ' P '
Aannslasaaseiiugu edemisunine viieAnnisumn uaduansal
(diversified fund) ANHELANIAENENITUAINLA
! . . tdl = A’ o ! !

6.9 wuatl private equity fiaanzileuteuevieeyluszuang IPO
i = X X o o =
wensaanzidenieanglunssauiinanenanningaes SET wie

v . . .
YRINANATRUNBNANNINEALIENA (W lusanTianune private
equity Niagszmaeaniiunisun g ianann luiinnsiinaeu

SN 4 " 4
wagAananeanannisgeely SET vialunanteany
UANNINY AL T2NA)
. p . G e e
6.10. wuatl CIS mnfiszyluge 3.13.1 49U 2 10 2 50 28
3.13.2 a7l 2 18 2 fiasnzideutenaviany luszuand IPO ile

= X k4 o o d
nsaanzidawtenalunszaudeniauannineees SET wiazes
AAATaINEMANTINEANUsTmA (e lusanDiarusasiananaieg)
seueanfiunisunlawfienainluinisifinoeunusfnann

X = X o o
aanannisTen e’y SET vialunaiatinaneuanning

ANLTznA)

o

Wt infra W381UAY property 184NIUANANEUZNIZANLNT
asuluAanislaseaseiugy edarisuning vizednsnisian
WALANTTS (diversified fund) AMNBUININANINITUNINUA LAY

o

Hanuozn1N 6.8.1

luanindnanan

- : . >
nineAuauuanmilaanfisvyluae 1 - 28 7 (SIP)

sauAulaniu 5%

= v “a o o ' ° P o . . L o 4 A ! =
wnneng] - lunsoliduninedudsil lulaanvuaieaiu single entity limit 28 5uen yaannsatsiTeRdloyuAANTTE

1. RueniTens @i Rulnian1sANENaN B8 MF

2. derivatives on organized exchange

A7 2 : FRIIAUNIAWLNAIUIUBINNGNA|ANT (group limit)*

£7

gl

Uszinnnineaau

ARINAU (% 189 NAV)

1

maasulunine@uaestdvmynusdviey lunguianiamaaii

wranadug Aty luganssuniansiuiuLddmdanans

TuRudmna lndnauilasail uaaum
fmanlaazganan
(1) 25% vi38

(2) Wnrinrewminedunawuly benchmark + 10%

= o o o Ay 'm¥ o = o -
g lunstliduninedusisil Tuflaaruuaiiaaiu group limit

1. RueniFens @i U Rulnan1sA W8 MF

2. derivatives on organized exchange

a7 3 : SRIIAUNIALNAWIANL sEINNNFNE RN (product limit)**

£7

gl

Uszinnninadu

ARTIEIU (% 189 NAV)

1

aa

Ruelniizensansiiauinituelin B/E vise PN NlAYAAAAIN

ngunnglne (lusanteananlusnadssimaresifiyaraninain)

=

- pauruluiiiu 45% wde lusaudinydouumdu MF 73

a1gTasans < 1 1 Imeduauseuagnemy
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Usennninadn

ARTIAU (% 18I NAV)

wuyeen

v
o

Ase vidandtyan A

=he

1.1 snmieaniunsfuiiiingmnaiannzandu

1.2 5W.

1.3 U4

1.4 up.

15 miﬁwmmm@qauﬁa%ﬁmﬁﬂ
(lisanitanintduineaulaiilounssudnisnangdoyyina

reverse repo 38 securities lending 170 derivatives)

- dngnaeaululaiy MF fengnesu auvae < 6 thau

193 LanE MF AT

a1glasanng > 1 4

NENe AU
2.1 B/E vivaPN Adlfenlavunldasuiiounnasmulasnifiunislu
= o a aa ¥ ¥ aa Py °
finmsfulewdniBunseslunnanslanu@dsnisinguunonivue

A A dl > A ¥
wiadlaulalunewuaiuisnanafuyeen
n9ansle
2.2 SN (4alusanda SN Feapnzideniu TBMARAZANNTABaaNE
muuannaumiinuualaluilszniAanznssunismiuna ANy
AANLNTTRBLEYIALATNITEUEY A MLAURIURTIANTUTTIoan
Tm)
2.3 JuelnvidansansiiaumnRudinn sz zinanniseniiu 12
A

R
2.4 total SIP ANN28 5 VB4R
(@eillulaiunisasuaesnasmusanin uazNadvw buy & hold #
aenuly B/E PN SN Rurhnuiseansaisifiaumn@un ety lu
\UBNELNBIWLUTEIOLNTAINUIBY MF Wizaiinisaenuly

derivatives aluninadusananaiengasnnaedriuaignesw)

saufuluiv 25%

reverse repo

laAin 25%

securities lending

A 25%

s . — ;
total SIP alaun niwaduninte 8 luasui 1: dnsrauniIamu

NAuIMeNyeannineAursaadtynyn (single entity limit)

sanAulanin 15%

derivatives #qil

6.1 NFLUIN1INTTN

R S T Al
derivatives NXIRgUszasniine

nMraRAINNLAEN (hedging)

' a ' IS‘ alal !
Tufugaranudeiiet

6.2 N9LANFINITH

global exposure limit

o daatd
derivatives N8 M Nan17am

6.2.1 nadinasuluiinisaauuundugau’

P
AIHLAEIN

An1iA net exposure AinaNN9aulu derivatives Tnemaslafiv 100% 189 NAV

(non-hedging)

6.2.2 nadinasuinisasmuuuygusen’
Q1A net exposure ﬁLﬁmmnmmmﬂu derivatives Tmﬂuﬂﬂmmﬁmﬁﬂwﬁﬂqmm (value-

at-risk : VaR) 18N8 uneaiiiugil
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) Uszinvminedu l ARTIAU (% 18I NAV)

(1) absolute VaR < 20% 2849 NAV

(2) relative VaR < 2 11 2184 VaR 284 benchmark

P . 5 ' !
NHEILNR): “mmw!ul,mwﬁusn’au” NHIEAITNIN mmmusl,uﬁryr:yﬂ?n'amﬂmwmﬁﬁﬂ@

2 '
o =

s v 1% ]
gMsLULFUTaU (complex strategic investment) wi3an1sasuludyanTaanaa Ui

v e

ANNNTLEAY (exotic derivatives)

; . — ,
“yEneg) | AmiunisamuluRudiniensanaiisumiRulinienisaifiviuesnasuluizenivuaiiesiiu product limit

> T o o °
1 TeavidanreIn1TAUIn WRansauAuudninamidtinauLlssnnAn s

o =

@il 4 : dsranunisasuiiAwIaNANRaulade luian13fiaenu (concentration limit)

£7

i) Usennninadn ANTIAIU

1| yuaeaniFEnmalananil NN MF 290 un181an199N19989 LA, 1R8I uABIlaIuIu U89

131990 U < 25% UBIANUIUANT RN TINNAYRILBENIT

v — ; — v
2 | m91anInil AsanIneniiagu manans Basel Il | 2.1 Tifiu 1 1w 3 989yaA uilduni19n13&u (financial liability)' 28y@an
uazAnnIBIyeanIYlnsEni asanssneiu aundawelalusunisiudmiuseussaznaniiydage

]

(Vlaiiquﬁqmﬁmmﬁmmﬁ%ﬂ siemmansil | il lunsdfigeanasansiinildunienisFuileaniuunaunsusey
mm%ﬂﬁiwﬂizmﬁ) FTETLIAT ”ﬂﬁﬁmiﬂLmzﬂvﬁﬁﬂmﬂgiuwmﬂfma'mm 1aA. mwﬁw;;mﬂ'ﬂ
wﬁ%umqmiﬁuﬁqnémuwmuﬁ”‘usﬂakuﬁaumqmaﬁummumsﬁu
angananilnlatveyavifiunenisdutuazaesdureyafiinisueuns
wWunavall wazlunsalfgeenamansladiviiaunansdunailidawels
lusuneRuguiusenszzinantnanga’ Wlssnmanulaifiu 1 Tu 3zes
yAAINTRENUATIAUEIE AT AT NTeTasgRanTduTumanss U
unlunsdifigaenamanslafinisiuuu filing ludneuziulasinis (bond
issuance program) IRansantusalasanis

2.2 Iuﬂiai?iﬂ@mumnﬂumﬁma‘mu%ﬂﬁ‘imﬂLﬂuma‘ﬁma‘ﬁﬂﬂﬂuﬁumﬁ
credit rating ﬂgﬁluixﬁu&%’mfi’]investment grade ﬁ'ﬂ‘l&iﬁ credit rating 11;
vaa. amuiteneumelAnIsanses uaa. MeiReausanidluii 1
1 3 TaayarMseenuazigueTEATATsianaause At uuANsn
é@@nmmmﬂgﬁmiﬁlmmu filing luanwouziiulagenns (bond issuance
program) IuRansaitiusalasenng

(EPEIURIL 2.2 Iﬂgﬁuﬂmil,ﬂumﬁm?ﬁ@@nimﬂmmﬁaﬁ

1. 8. L4, W30 UA. El’]Nﬂ{]MN']F;I'JI'l;’Jﬂﬁq?ﬁ’ﬂﬂﬂ’]ﬁuﬂ’]iﬁu

2. sUNATeeNAY

3. B1IANTANANTAAATIEN

BN AN ATUALAMNIOINNIN S

. miﬁwmmmmauﬁ@ﬁ@émﬁﬂ

. ﬁu’]ﬂﬁﬁ‘ﬁﬁ&uﬂ%@ﬁﬁﬁ'ﬂﬂluqﬂﬂ@’]\iLLZQK“]JH’]@EI@NLLMQTJ?ZLVMVLV]H

~ o o A

. fUANTfianNTasaanuazinaumalsznalng
8. ﬁu’]ﬂﬁ@@@WNLmﬂﬂi‘zmﬂiV}ﬂ
9. ua.

10. gontfunnsiiuszuanatlsemanissmealnatugundn

33 nasudalnawdie ISuLEUEVTF 1YA mMuIneyauIeLes:

SCBER1TYA



SCB
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i) Usennninadn ANTIAIU

o o

11, annfunnsRuanadssmAnNansusiuasReafuyanaaIN 1. -9.)
C

3 | wuae CIs 2eenewulanesyumils -laifins 1 T 3 2e9anuIumMLLe CIS TausnTe MF 15enesyi CIS

. . I
AeLsTinA Neanuuleiiu

- dngnaeeulalaiunisasuaad

o

(1) nsasulunuay CIS 1eeneauifianse  Asunaussil tnelaiy

q

AHLANTELANNETININ1Y

= 3

(1.1) QAU ALE

(1.2) Ansaaulunlnefenylufiu 2 4

1 v v
(1.3) uBIEABEAMUWIUWNING

£7
o

4 | wuagl infra 299naenulaneaunile Taifin 1 Tu 3 28997U3UMWIE infra YIMKAT8INE9NL infra Nieenyueiu
wuwaTuWY infra 209N uRanEuzATUnWA tnelasuanu

Wingauanndniinau

= 3

(1) JuunaLa

v
o o

(2) Ansaaulualnafanglaiu 2 4

(3) AR UNLAD A IININNNN

5 Wwael property 18N8 lANB LU T 1 T 3 9999 UIUIULE property YNUNATBINEY)Y property 719aN

o

Wzl nuwaTuwIL property 28N uRANHATUnaUAE Tae

Tpfumauingauaingniineu

= 3

(1) JuUaLA

v
o o

(2) Ansaaulualnaanglaiu 2 4

(3) AR UNLAD A IININNIN

6 Vel private equity T 1 T 3 999anuIuIULe private equity TISUNATENNIYY private

equity

3 v 2 T v
wnnawg :  ui&un19n198u (financial liability) lufiansninauninsgIunstinydngeannsaisdenanaladnrineun1sRuaiunInggung

v '
o A A

Toydtiu Ineiduninsgiunisseanunianisluniinuelngauznssun1siImuaNI AU s R ungunieaacededn dyd wie
N1AIFIUNTTPEUN NN Rud ueeniulusAuanna 1y Intermational Financial Reporting Standards (IFRS) #7@ United States
Generally Accepted Accounting Principle (US GAAP) wWumu

“auiansaldvluasuiuuansdavineunsiuluafuanesyeennsngns
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A1519A1895 N RUARLUNY WAzAT A ENIUNANEENALAINNBINUIINLATH DA ULILAINY

AsssudaauazanlgarsiFaniiuainnaanusan *

ARFIANIATINIG

(sREAZARIYAAIAANLILEUNDINUTIN)

1. psssuiianuazanlganasaunanuailszananisla Ty 2.79 (1uada 137 (lusauanlaansdu)
o possniflenn1sdanag (Management fee) Taifin 2.14 (Fuase 1.31%)
o massuiiltngpuanaiszlami (Trustee fee) A 011 (1fiuwha 0.02675%)
o muensiliumungau (Registrar fee) i 0.11 (1 0.03424%)

o alaanglunistamon UszaduiusnGaniiuainnesus

(Advertising Expenses)

- TUTNANR U ENULEAI UATIUIN = 'laiAiu 2,140,000 U
- DEVNALAUDTNENUIE A UATILIN (Y

o algangau I lain 2.14

2. psssuLianuaza lgananiszunaunisiala ANNNAEAF

! a a o [ > & %’ o Ve !
mﬁ‘iiutuﬂum’iﬂmnumngm 'ﬂui@gn'ﬂuu'}ﬂmnu**

ARSIAINIATINNG

(saﬂa:mmgamﬁy@mﬂumﬂmvgu)

®  AsTINLHENNNTIEMUILAIU (Front-end Fee) i

®  AsssNLHENNTF TR AUMUWILAIY (Back-end Fee) (Y

®  psssNidnnsdUATUWWINAIYY (Switching Fee)

1 o 1 1 v . . =
o psssuidunnIdUIATUIWIAYIIAN (Switching In) (Y
® pssrLHaNNNIALIATUMWIAYUEEN (Switching Out) i
. . . . -
o asssuileunnslaunuan (Unit Transfer Fee) 10 U™ B8 1,000 WWIBASU (113)
e = = ! ' 2 o K
o mlfunsdlanuAunulaauneusrazinalansasinun a1y "
Y

TA39n"7 (Exit Fee)
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psssuItannsdnniansey llumlideTouane e aeu

a o o
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'
o A

' = A ! v aa =3 ¥ AJ yd = a‘ = a A dd{‘
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= o ! A ¥ e‘/ .AJ A yd !
mwm\‘mmq%mﬂLﬂuma‘mm;_jmsn@m@qﬂnwmﬂmnu

vieid TunsdifidnannBEyaniin ndgsiaanie wrenBaulainsasuulas UiEndanisasaud@ns lunisdiudgednem
AassNilanuazanlaaneianarenemuliaeapaeeiunnasuLLaIdINaT9
el Uimdnnsasuansnaziinanssslianvidanilaatanie o dananneenula liiusesas 5 1098RAa9sTlaNYEe

A lang HeluFEmARn1sazuasigaunauatsrun luuasnen 60 Ju naunisEanifiuasssnilianvsan laananiudu
ANNATY
A lTANEAINAI9IINTNAIBLTHIHEUNTATTNTHATANNUIUUUINDUIIN UazARNNULLNE TN LA B9TaNUILAYY 150

TudsgenungaeuLaTLLLNe sNAUTIN AN LN AeT eIt AYY TLla N iNAwad AU 2,140,000 LW
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! A o A a o o = > ’/d ! = o ’/d o > nﬂl i = !
TENTUAN 7 LLm/mwummmmwmmmimgmmu/gmwmﬂmnu ?QND\?@’]’Q’QmIMNEﬂLLUUﬂWTMT’JUiU‘U‘ﬂNﬂ@ﬂu (D) b1 NN

v ' v vy ' v '
o

gaanBiarnsating wuau nadenlafupnuiiugeuaingienuaeauLan MLFENIAN19asuat lNE A UNILANUUIRENS

wae 30 FunewiuEuanfiunisliudgaaeuudlas Tngaztsznanuniaivlen e ddmdnnis uanivlensesaivayuniseeg

P4 ' v
A A

A o ~ A S all o A o ' Ao < ! v o ! =
IR fUTR AUUWIE AU (DNH) TensaiiunInNesiuFassnataldnglsraspiveansrazioan Anlaanalunisinas uaz/vse
! > a o ° a o X4 Ao o Yo = = < ¥ 4 ! o o ¥ X
A lganeaula ludnsuziueamgaiuil isEndnnislaaiadalssloauaesnasuuasyousasulassaniiud Ay el u
nstasanvne/misAelivyanulau 1% nsainisunlalasanis n3peNs N9ANTATINIINEIUIIN LTENAANIIATANTENNNS

o Ao o ° A o i A a
Tneddulimamdninumndinauaniznssunis n.a.n. M uazsredssniandnisunladisidsluewnan
" msfunalsslarunauunuiiiasanmsinamulausnisyaRaay (soft commission)
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=

(1) wadszloaunauununivbiuseadunineduniyanlunaasegiauazaeanasivunuminenseesaauiiuneauais

NYUNNENARAANNINUUAZAAIAVANNINE LA

' v
o a

(2) madludngAnssuiuanslmiunuiindnnislaisnisresyaraiuuesaiufiuaonanduiie lunemulaiudsslaauanyana

A9NAa7 (Churning)

Tunisdnassuadlszlaaunuassanilsiunnesuiegnielanisinsdnniseestddmdnnis Wmaeensziaeauiuessuuas

o R KR o o o ay Py ¥ z ¥
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=
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Aamaliil
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(n) yhevwsasululvausniialunislnaeya uazstednsaanaisrendngiulaluuntsendanig uazmvseylaiusaunuie
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(2) L3ENARANITHININNNIYNgINTINTRdg T o uuls AUl dnsuzidunisnszinANEAR NN uNIE9IAen 19U siuua s
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| |
& i3 4 A
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uanani yhenunsamuanastugen MUEEMannIs wazmeylafune unaganuiEndnnadameteya wazssadasaanans

wrendngulagedyenursaauliunuueeusanig WienuaunewaniuguaR NN UL AIg < vidayAraaula e

dsrlamulunistiRaunguananinsenistesiuuazsulsunisen{u uazaEengunneni o

[ b3

9l A7 “NoUNIEaNALenIslesiukazlaulsunisanFu WA “nguaneaig 7 1l A NN s Ul e

' ‘SI 9/‘=‘ z// v
dszinanng < Anesnusanlaiinisasuludseinaiu o) ace
" gamuuaigInu FATCA waznguananidmalssmaluansmzihaany

Tudl w.a. 2553 Uszinmanigainilaeannguunefzanan Foreign Account Tax Compliance Act (T4 lilazizenan FATCA) Tnadl

uateALlETUN 1 nIngIAN w.A. 2557 nunisatiuAsnataiinue anniun1eRun i ladyaAewEiunentsuinaanigeiing
(Foreign Financial Institution %3 FFI) s1eanuaeyainaaiutnydresyananieyluiiAuaeadani#luiulssmaanigeisdng (3
sanfeYARADITNAIRYARS ATyTIReLNEY {9

' ' v

4 . - 4 oad do e o 4o 4
fufegnnsluanigewniing uasyditunegnenluanigewidng) sudevzed
iy FFI 30 wenannilfadangaagantufaqiuiiguna lunanedssimanideaniduniseennguaneidae nuuauazudninnim lu

AnuurNAaARLIL FATCA (enallazsaui3an FATCA wasnguangfenanan “NOusnganyssmaiiieqaes”)

NBWUIINUALLTENAAN19Ta9 TN FFI auuviianuaes FATCA Gegnnivunlunaangniunuiunuaeanuassninsaeslssme

v
o

anFgeaIN Ine AN UITINLITIBI LB YARATINTTNNINNITRUTRIYAARATY TR0 N TULATY ARATNIHAN H UTANUAN N UNT
FATCA fuuaninflunisnsaaauteyagnaiemanuduiuaresgnariulssmaanigeidsni uazsannannilunisivualu

gNALNNUIEINNABIAAYIIENANTERTUABANUANIN NS FATCA LiTupn

'
& =

nglmnaniuuntes FATCA winnasusan lnlungniunuived JiRnuudninoumaes FATCA (na19fe Han1uzidu Non-

o

Participating Foreign Financial Institution %38 NPFFI) naayusantiuas lafunansznundnAnyluaesnsal Ae

(1) neegninRuludna 30% 1eedunneausanazlniuainaele natszlaaunse Guainnisananinedunianislululszne
ANFFELNINT (JUAINUNIATY) TRz FNAUAATURN 1 nangran w.a. 2557 iWuaull uazRuamuniesnluninedunimnisdu

1041l52MAANTFRINENT (Pass-thru) T9e1a9nTaRuNINLATRUAMUALANNTUN1TENEY ] wenUszinAanigaiing TeaziEunu

sauntl w.a. 2560 unulil Tne FATCA muualuanitiunisduzedssimaanigeisdniuas FFI Iiansuyniusunineenmuned

= = o a Yo o o ¥ oo o X ! =~ A
FATCA (‘?NT']Mﬂ\‘iﬁuqﬂqiLL@Zﬂﬂqﬂuﬂq?L\?uﬁluﬂﬁ‘zLWﬂimﬂ Q?Uﬁjqﬂ‘ﬂiw‘ﬂ@u %ﬂuu@wuﬂqﬁ‘ﬂnﬁ&@xi\ﬂsﬂﬂﬂuﬂuqﬂ@\?nu) HUAUIMN

ANBUMITINRY 1 Aanefsnatanaudisz uiunesyusaniiudy NPFFI

(2) suwrAsuazanTun s Ruiclulsswealnauazaedssmasuriagguanatlss Tagu giudinminegdu uazyatiuayunismneuasiu

. A P
A4 A o o T

TAAUNUILAIU NLTINYNAUAINTBNUUATEY FATCA 8199Uf1a63305:IUN199NF9N99NNN19RUNTRE AANANRUTNIS

]

o

shAfUNeNUIINITRLTENAANTT Tea1avinlneauanluanisoaiunisamunaldls wazsdesiiunisasulaeanelud
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- At 10:02 c Vol 3,296,150 0 17.46H H17.53H L 17.31H Val 57.429HM

2822 HK Equi 96 Actions ~ 97 Edit ~ Line Chart
108/26/2016{=4 08/25/202 1= * ™ Mov Avgs.# WM Key Events

1D 30D 1M 6M YID 1Y 5¢ Max Dailyvy 2 |} -+ Table + Compare - « . Edit Chart 3
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ANANARAINN / ANy :

uuldeudseana

1. 42 Uszian uazanguasiasenIsinn1sNaINUSI ¢

1.1. faTasensians (ne) : nasnudalnawidize dunauavidiisy 1YA vinuanagasnusaaas
1.2. fialasensians (S9naw) : SCB Enhanced Return 1YA Not for Retail Investors
1.3. dana : SCBER1YA

1.4. dszianiasenis : nasnuida

1.5. dszanaisane @ anaaFoidn

1.6. msAvuAaTy1ATINNT ¢ ANVUR

1.7. anglasenns : 1 40 hau 0 Ju

1.8. angTasensdoiudl (nsdiAmuaargduaoian)

1.9. Wau'la (angiAsens) :

Uszanan 1 4 (Tma"l,umm'\ 11 iy wavlaAu 141 mau) unumuammumuunamswuamﬂu
AINUTIU LIENIANITAY LLaaaumauammﬂTﬂi\amﬂuwnauumaomummmﬂ’tu 15 Susiudoue
JuaansidaunasnusIn ‘lunizﬁﬂﬁmquaﬂuu,ﬂaoauimmnsvmumamsaomuﬁaonaomummwu
aomu"tﬂao‘luﬂsumﬁuu 9 124U mﬂﬂaﬂuuﬂao’tmsawaongs vHauang 9 MLﬂtI’J‘Ila\‘]ﬂ‘].lﬂ'ﬁa\‘Jmu
Tudssinafinasnullainu uau/mammsmsmmnumsahsaowumu‘luﬂsumm iRPRET
waﬂs”mnmlunaomu"l,ummsau,ﬂaomwuamunanunﬂuanawumm“lm ‘luaumnaomumna‘m
1A9ns mam‘lvxnaomu“l,ummsmhmoumu u,amanmumumona'mn'mum"l,m LLaumaqu
namuumqiﬂgomsmnmmmvmm“h Wodl u;a:m*uaaauulﬁmmauwmsmwmL\mamuswm
waﬂsvimjﬁﬁim%nmﬂL’\’auaamuwaonaomuﬁonmﬂﬂaomuma’tum%wﬁz’fmmo 9 wiaalugduuuau
10 Aludadudsearag1iingnuaaenssuAITAIALNANNSNELREARIAUAANSWE il LAalnLAa
ﬂsu‘iﬂﬂuaaamﬂuwaamuwaanaamumnm’s ‘Imﬂnmmqmmuoﬁauw‘mnuwaauummmumsm
amo“l,snmunmm"mwuaamuwmumwaﬂsﬂmjummmnamu‘mnuwaauumaamu’immiu
MNGI lulamausnidsnaninsavinle wia

nsa:mammsmaaoauamwavmmiﬂsqmsiumqLauamwumamumousn mauaomnﬁuam
Seel mmmsmuamwuwaamu ‘T,mﬂavwawsmwﬁwsvl,oumuiunnwaomu Tae'lutinniwe futi
a‘mmﬂ"l,m"l,ﬂammmnunaamusm ‘lunimmuamumﬂaamumammzl"l,ﬂﬂsou,snwaonaamuuaﬂ
AN 300 AULIN ma‘lunimmnmmamm's”Lummsamwuvlﬂaamu‘tuuanmwwsamwuauau
autuaamnﬂsymmmnaqmua““l,ﬂaomuumﬂﬂaﬂuu,ﬂaang sefioy way/vialadodulaivinlu
wamanLmuwaamﬂmsmnaamumm"l,ﬂaamuﬂsnmamaoamouuﬂa}mm wianuaaaiiiauag
VFHBNARATT Lwaﬂ?‘imjuaoammaowaa‘muwmmu ‘Imunsa:m:mmsa“ﬂuwumunwé’aﬁ'aﬁmﬂ
aomumumsuu"b‘lu‘imomsammsnaamusm

1
[

Wil AseLiunsiag nsa:mammsaumuomﬂsu‘iwuaaamnuwaammﬂuuan 1813 ENIANNT
azmmuaﬁaLLao“mnnwaauumamumm aalu 15 SuvinnstuueSuiifinsulfaunilag

1.10. dnerauy1ns9ns : namus‘mﬁl,auammawwé AN URINUFY
1.11. apraznsiduaang : w@uaunalulneg

2. a‘m‘auwumumaoinsamsammsnaemusau nammmsﬂ:\ AuIU Uszian sharuas
Mu'wa\mumauam'm .

2.1, Sunudunuuadiasenis : 1,400,000,000.00 un
2.1.1. zhuml,‘auvguwao’imamstﬁ%uéu : 1,400,000,000.00 un

2.2. Wau'ly (F1uunuuadlansenis) :



nasnuidananwsias Idunauandiinsu 1YA vuanasadmusiaaas

TUFEMINITLALIAIMSLIUA N ENUILRINUATIUTA LEENTANITANAEUATIAUUILRINUAUTIUIY
Wunuaaslasenslaluiu 210 aruun wiadatduiruiunuiaaanuluiu 21,000,000 viuae

2.3. yamfiasinanule : 10.0000 un

2.4, S1unwaaIny : 140,000,000 v

2.5. AzasniiaaInuiiduaziaaousa ; 10.0000 un
2.6. yamdusraasnsdedandousa : 500,000 10

2.7. yamtusrzasnisdedianfodalyl : lud1vuas

2.8. yamdusizasmsdemady ; dviua

2.9, S gaInudusizadnIsdernady ; Winua
2.10. yammaasnuadwmdalufayddusi ; Wivua

1
o

2.11. Snuninaadnuaandalutiofdusi : Wfvua

2.12. saauduaiinidy :

3. 56\qﬂsumﬁ'mmimomsﬁmmsnaomusm AURADINUSIU UsTtAnnaINUSIU UTauL

ASAINU FnraLTALAY n1sasnuluaivilszing nisasnuludaadauiaalrenun
|

Uszinanuazdasiaunisasnulundnninausaninaduiu wian1sunanualadsaudl

ATAINY :

3.1. eguszavAuadinsenis :

LﬁaszmuL’i‘:umuajnéﬁyﬁuamuqo ﬁéaommagqm’iama‘tunjss”ywamaln UNUNNATRINULAY
funsafuanudadle Tegazasnuluanaisuilnfiduduanuuiiiadiaag lududuNngiunsaanu
a (Investment grade) uaz/wialdunn LLau/masmmsmwmsl,au'(,umoﬂsul,mmtau/maiu
Usemanfinanauunuit sndvasnuludgandaziaalsnun iy dayanlasusun (Warrant)
WiadaTanmalunsugrovinanauunusuAnla Taafiumeszaznainisasnuilseuna 1 1

3.2. UsgannaInuauUuTELNENITAINY | WU
ANSRINUADIUTHUNEINITRON ULLIUHFN:
- andsudl : A vuedadiunsasnuluamasuilutaanin 96.50% uag NAV

- Au 9 : Amuadasunisasnuludgyardaniaalenun (Derivatives) Ly deyey1dasusun
(Warrant) lutiu 3.50% uag NAV

3.3. UsstannaInuUNIUATUANHUSTLAY :
3.4. Usziannasnuaunisaenuluavlsend : nasnuiiiuasnuuuufianudnen1olsang

Py

3.5. u‘iﬂmﬂmsgjﬁu (anfl) : uswmammsmanmJLoumamﬁsnssumimﬂimﬂuﬁmmwﬁaﬂuiu
wunaunulamundninan Wauly uagrdsnmsidrinnuanenssunis n.a.0. dsemadinu

3.6. Msaanuludaadanaalenun (Derivatives) : adnu

3.6.1 Yagiszavnuasnisasnuludygirdasiaalonin : Aflafinglseaoniiaannnuida
(Non-Hedging)

fulaunanisasnuly derivatives @ wuuduaiay

3.6.2 38n15Tun1seuu Global Exposure limit : VaR approach
sundgruAlalunnsAiuo ;

1. szduadudiasiu (confidence level) saaay 99

2. szagannisiiamsav (holding period) 20 juvinans



nasnuidananwsias Idunauandiinsu 1YA vuanasadmusiaaas

3. gayanaundeilulunis (observation period) ‘lusna31 250 Yuvinans

seianaad VaR Aussnianislalunisudmisuaraiuanainuidas Absolute VaR

1Ay 20% a9 NAV

38nsiayanaNuLdavaunana : Variance Covariance Method (Parametric Approach)

3.7. msasnuluanasifidayandaziaalonuiuele (Structured Note) @ aonu

3.8. nagNsN1sLEMIsNaINY (Management Style) : finagnsnisasnuasaidian (buy-and-hold)
3.9. qufltin/ar989 (Benchmark) :

1l Luaamnnaamu"lummsmmwam‘smLuumu“l,mstwuammamammumaonamumuau
fudaulunisanananauunuraddygrdaznaalonun dodudnwazianiziaizasiasdu
smsunasnuiitamaniy

wniansuadnudnifiasddsuwlasdmdialunsufaudauanufiuddniansuiuaisuay
W deagaalansauulagunanisadnuniinue laaudsninnisasidatnguayauasasiv
waamummmmmamoix’maumaumumnﬂauumﬁ’m FaduaAmAudIdTe wagtnaNalu
mvsujaﬂumﬂaqmnmumumsaoﬂszmﬁ‘tyl,m"l,mmaaummamms AMalunaAgaINUaIINTe
‘l?jﬂsziwﬁmﬂmauaiumsﬁmau’taamuim

aen9'lsAnu ‘tun'smmsmaﬂuuﬂmmﬁmLwaimﬂu"l,ﬂmuﬂiwmﬁ wau“LmLaumamuumao
FUAUVTENTANITAINY Lay/nIa Useand AaANUAUAIRITANUAMLATINATT N.8.6. LREIAY
NIRTFIUNITTARNANITANAUNULDINDINUTIU LAY/ WD asldaundasdrdyalunisly
Lﬂsﬂuwlﬂu“lunsmmNaanﬁaﬁﬂﬁmamﬁmiﬂmmmmaLﬁmLwﬂﬁaua/ammonmmnma"l,ﬂ
‘imﬂummammsautmmsmauuuﬂaomnmﬂmwnamnﬂaomummmmmmumiﬂsummu

Sulueuasdininnig mﬂ“luna‘m@amu&‘m‘na‘lﬁﬂsuiwumnﬂauamsmmau’taamuim
3.10. SNHULAITNUNAADUULNUAAINAINY | NENAADULNULLUTULAAY

3.11. uasduaAeAuuTaunan1TaeNuLadn U RLAY

- NaY1NusIN buy-and-hold

- naIUNNAfiaNudasgIuatinuduaau

saavidaatRuGy

(1) nasnufiulananisasnuluasa1snil wag/wsauen LLau/usamiwmsmamswumLaua

°1nn‘lumaﬂsummLaw/ma‘luﬂsumﬁ s‘mmuaﬂmwwsamwaauaumamimmanNaimn”ﬁ%ﬁu
m“lummmanaumﬂ N.8.06. ‘Imuaumnmmmtﬂaaa’uaomswmmumawaowaanmwmsau‘(uaumu
mawmsaaamuim (Investment grade) syuAufedurlszanaluuanniisasay 96.50 2AIYAAT
mswnﬁuamswaonaamu (NAV) Tmlnaomu"l,muLouaamuﬂuiummﬁaﬂaw 97 2aILIURINY

L‘Sll LLsnmawnmImmmsumnn:nnna\mu

]
a a

Wil naanudensfianuidasarnaisfinaisendl (default risk) AdadiuarnnisAndrszuiiaacn

aanaasusalducin deatasenalvnaInulasuiduainudutanninsaua 97 uadIualIny
UL

(2) naamuammomuaomu“luLnusaﬂa” 3.50 maonammswuﬁuammaanamu (NAV) asnulu
fouaundfaanaalovin (Derivatives) 12y &ueuniasusun (Warrant) mum'smﬂwamammumaaa
Aunagnu CSOP FTSE China A50 ETF (2822 HK) m’mwau"lmmsa'mwamammu Wiaflatana
‘lununaamummsmtmamNamammummwumnmﬂﬂas;luuﬂawaanaamu CSOP FTSE China
A50 ETF (2822 HK)

Woil usumamms‘uaaaauam'ﬁmanJaﬂua“’mansﬁa‘mr;lmouu'n/laamumné’mmnamsum
(Warrant) uudqandamaalonuniszianiy 9 lalaaazarsdfuduninaaisdoiiu

Taafisnaazidaaddudona'ludd
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Ut 1 : Puasnuluasmasvil

naamuasamu‘tumwmsqﬁuaz/n%aLigur,hn LLaséu%aglswmsmomsﬁuﬁmuamﬂludjoﬂ'ssmﬂ
uaz/vialudssind Nuanannina wiandwaduau wiansuieannalaeisaunluiaca
nguang A.8.0. 1aaduduaNuuiaiazasnnasuiiniazasyaanadsay lududungiuise
aynu'le (Investment grade) dszanarluuaaninsaaay 96.50 vasyamninadugnauasnasnu
(NAV)

Tusunsasuluavdsanaiiduasami Budinuarasasmienisidu naguagiavin
foueyndaraalonun (Derivatives) ‘Imﬂu‘ismﬂ'svaamwaﬂaanummlﬁﬂo (Hedging) anndnas
uantldey (Forelgn Exchange Rate risk) #oauiu Taaazasnuludyandamaalsnunysaan
53133 FX Swap w%a Cross Currency Swap nnmﬁmm’mLﬂuﬁmmswwm'ﬁmwa 1) dasAumiu
W&e (Hedging) NAFaTuanil8auieiuy uay/visa 2) via swap daseanide Lwau,amﬂaﬂu
dasmanidauasanarsanvisenaiasuiiudasaanidaganaduuin uananiinasuaiaay
ml'\aavmu‘t,umswmsmumumam'lmﬂ'imams TaEaLl ANV AN EATIENTFINRIRIINUN
WalvanguasdyansanaaadduaiyTasinis uau

ufl 2 : Wuasnuludyandaznaalenu (Derivatives)

naINUaTLLIIuaINUlNAUTa LAY 3.50 waouammwuauawﬁﬁaonaomu (NAV) 1dasnulu
foyadiaznaalenin (Derivatives) 12y deyay1iasusun (Warrant) Afinsanananauunuaib
Aunavnu CSOP FTSE China A50 ETF (2822 HK) Atz lun1saiuranautdaulanisane
Nanauuwny dedauadariaaleninfinasnuadnuazaan Fusas Fuarda niamlszduiae
ﬁmmswwm?jgﬂmu wsaaimnumswu"Lmwsaquwnwsﬁmﬂymmmaaﬁmmsmjoﬂsyma "3a
ga1funsduavlseind Taaduasnuluduandazaalsvuinudiiu 2 &u il

fHul 1 ¥3uaenu
fIUT 2 HAMDUWNURIULAY

uanandl nasvuaraasnuludeyandaniaalonun (Derivatives) alfindssdngninninsms
n1saanu (Efficient portfolio management) u,a"/man'ﬁnsuﬁm'lmﬁﬂo Wil taluanunsa
aswwamammumnmsaamu”l,mwumu ua"/maammimwmaonaamu saummaaamumauh
ﬁomswmsmuﬁmmwﬁamﬂmavimu,vlo (Structured Note) 0 u,mnaamua%ummu‘lumwmmum
uaumum’mmLﬁaaamm'mmmmmmu“lm (Non-investment grade) uara&suiilulasuy
ATiadudualuuLiiada (Unrated) iuisanaisnuilulaaansfaulunaiandnniue
(Unlisted)

wdniansanudninandnnamulunsdnamulusnunsaasmuiiatnlananauunuiussm
ammswmsmwmunmmyaumﬂiu 1 Lmauunmaumumammmﬂmﬂunaomusau uaz/wialu
ATElRFIUATITAINITRINULIUINERY 12U anﬂmmmumsmmaowaanmswmma%ummsnm
an&Tlnunaunule AMLARALALLATHFAITAMUEUNIU mammmmmsm“luﬂnm

°lumsmmma‘mmumiaomumaanaomumumsamLmaﬂsummmaonaqmu usz:mammsma"l,uuu
?J'J\‘)i"f_l L'JE\]']GNWS'JNQ'JEI TG\EIQ‘"G\']‘INOO‘]J‘S 1ﬂﬁumaawaammﬂusﬁﬂm

1. 30 Juduuaiuiaanadaudunasnusiu
2. 30 JunauasuaalasenIsuianauldnnasnusIu

3. masuﬂunmmmao‘h.i"lumsamuwmwﬂﬁwuaanaamutuaomnimnmﬁamﬂﬂumaﬁmﬂaﬂu
nhaasuuwiafinislaugnanasnudtwuinAialiasanisasmu el aavlutAunn 10 Suvin
A1
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. . WaNAULNU ﬂ§zu1mn1‘sn1i
o - Sudumnuundada dasruns nAas1Es | esuuasnu +
n51815NNAINUAIAN o - 5 .
2o STUTHMUAINDANGTY [ AINU A Fuan mail (THB) NaGALUVY oL
: 5 neiiiay Juasuang
Tas9ns
ghun 1
Wurhn 5. Doha Bank A o o o
(DOHA) - nans (FITCH International) 19.30% 1.00% 19.49%
nun vua.ng easdaisdu - BBB+ 0 0 0
e (TRIS) 15.00% 1.75% 15.26%
wWunn 5. Commercial A
— (0] (0] 0,
Bank of Qatar (CBQ) (FITCH International) 5.30% 0.50% 5.32%
ARNT
anasuiAfivaniseduy
Wudndaaiu 5. Qatar A o o o
Islamic Bank (QIB) - (FITCH International) 19.30% 0.65% 19.42%
ARNT
Wurn 5. Qatar National A+ o o o
Bank (QNB) - nnas (FITCH International) 19.30% 0.60% 19.41%
Wurn 8. Al Khaliji Bank A o o o
(ALK) - nens (FITCH International) 19.30% 0.60% 19.41%
594 (@WgaTaITnil) 97.50% 98.31%
waAltane (Taaszana)* -1.31%
WURINU+ KRN UL NY
Taaszanar anussazan 97.50% 97.00%
AMsavnulszuna 1 4
qui 2

fuandaunaarenuniiidl
Aunswegaivde Ly CSOP 0
FTSE China A50 ETF 2.50%
(2822 HK)

- W ndansavlraaiialunisudsunlasminaduiasmuviadasiunisasnulanafiauiunig
gfiunsamalagarunisanidunaraguaistiasnenalssTarunasgasnuidusgdey Taa'ly
vinTueudavuasniwadunasnuidasundasldasefitag 1Ay

- winludnsaaenuluduldauidivuely asadganzaaiainisildauudast gasu
o' llasunanauunuaudanniszunanis

- anasinasuiiasanasulamuiunaumsiengianudesaiuauuidadazayaan
031817 (Credit Risk) Wa? LmewwmmLﬁmmanmumnmsmawuﬂaamaammmsmvm

aa o

madaffifaddynaulaunalunsafiunuaasyaanasiasui (Event risk) ag
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- u'sa:m**uaaaauawﬁ“tumsﬂmmwuwaomunau'svu Vafanuale lunsdiifizaansitviuie

vm'aﬂaamutmnuwsamnmwmmumumuiﬂwn'\s

* m‘t?jmm?‘maamulfs'ﬂmnumaLﬂﬁﬂuuﬂaamummmmuau ’Immﬁu‘tuﬁmsﬂmﬁumnﬁsuu"ﬁ
‘luvmaﬁaﬂmmauamwummmu sfio‘luma's”u”nmmﬂ‘Iﬂsom‘s wBE¥nIan1sa1adsuLi unia
aaA1sITuLiEuN1TTANIST3aALAYR39 1A ‘Lunszﬁﬁa"’mmamammumnaomu"lmuviawn
m‘l?jmummwamwNamammu’imﬂLaaﬂmaﬁm“meo"l:mauLauamwmﬂaomu w3 ndanisua
m'mawﬂl,sumnnmﬁsmLuﬂumsqmmsmmmu TaaazluAuWAIUTATIANSITU LT ENA1TIANTST

'i”n“h‘luuuaﬁai'immauam wuwmmu

- - >
sraazidanuasdaandanraaleviun (Derivatives) Nnasnuasnu

Aunsweanvde (underlying) | nadnu CSOP FTSE China A50 ETF (2822 HK)

ANAdU gavnvnaaais (HKD)
Uszana 1 4 ualudini 11 oy wayludu 1 4 1 dau Wy
a14a51AS " oD
nnTuranzdauninaduidunasnuny
dns187Ius7U fHui 1 = 100%
(participation rate) Ui 2 = 30%
HANALUNUAAL2AL
0.25%
(Rebate Rate)
Knock out level 20%

navnu CSOP FTSE China AS0 ETF (2822 HK) tunainu
Ussian Exchange Traded Fund ( ETF) n4dav2ialunaia
nanniwnagavny (The Stock Exchange of Hong Kong
Limited “"SEHK") 1#avaaiatfiead nasnuusnisianisiag
. e a . . - | CSOP Asset Management Limited 1aafiulaunaasnulunui
BANANAYANAVAUNENY | | flygyuilsznavaasduil FTSE China ASO tlatunanas
271vay mLuumu’uaonaamunauunmﬁssuLuﬂmLa”m“me‘tnamm
Aunanauunuuasdudl FTSE China A50 d9natd

Nnauumaomummsﬂmemauanamu CSOP FTSE China
A50 ETF (2822 HK) Lwaﬁnmmaumwmmu“l,mm
WWW.csopasset.com

naomuaoauawﬁmymmumummmu‘tuﬁmm«ﬁamﬂmamn
L2 e%fmmnasusum"l,ﬂaomu‘luaumswﬂawaoauminmmm
"3a ﬁmmvﬁamﬂmaumﬂswmmaum‘lnamm AUARNT
maammmsnaamu AUATLALNAINY ‘Imﬂmuamwaﬂsy‘imju
mammamaauumaomu vfiowamammummﬂaﬂuuﬂaomnm

HAOANS LI ZYNANSENLNA Avua'ly lunsdidiinmnnisallaanisaiuilonanasnu
ANTAINU 21989
Fonalali:

1. naenua1vasinisidnnasnu

2. naanuavdnganisatwianazlseand NAV danadu 3
Juvinns
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nasnuidananwsias Idunauandiinsu 1YA vuanasadmusiaaas

3. mstﬂatluu,ﬂaongsvmﬂnusaaoaulmmaowamams
AtfiuvuaadInaINnuaIvay uranstddaunlavdulanaia
fonansEnuvdaatanaluiinanudavnananadnu NNGens
Lﬂaﬂuuﬂaanm%nuumaaaauimmaawansvmumamu“maa
m‘mgwywmmommanLﬂaﬂuanawumaaa“z’mmwﬁamu
RIINUIUY

4, ummmsm‘tm sn/n/n‘mwaanﬁmmvﬁ'amﬂmmumums
AMUHANDULNUDIEIAUTEAVUDINAIN U1 LUFINNTE
asAuanuidavarnaisildsunlaszadsnainainuaivaela
‘Imﬂwaaﬂé‘fmansfimnﬂmwuﬂmwmmwmﬂmamommam
‘lummn"l"uﬂmmum Lmamo"l,snmuwaanﬁmmwﬁamu
mmmﬂaﬂaimsnwans”mnmmawu

a. W&U1TaUT J519 asw‘tvm naunu fansay anldn ula
21855057UNIa AunFuaiiatasduanuidasaiusaiaiy
Wan'lawaztagnwuiidarvasdudyadauiaalonuiu
Ia

b. luannsaznavdalalaiunisiisududuainnisunagsnssu
Vafunswafiaonu

WaanmsAs

suNAIsndiaa g wiagatiua1sdulnaniasuiaisdeiidu
f2nuavsuIAITaILITINA wiaga1TuATLIUaUSTINA

P : ' o . . ; .
Waulzanisangnanauunuainnsasnuludaadaznaalsuun (Derivatives) (nauvin
A Taane)

NAINUALANNAUNAAALUNUTALTANATIAN 2 FUNLIAUNSNAGAAIENT LWATALAENANALLNY
tRevAsILAeLladuaig1asvnis

Wuasmuludaadaznaaloviin auf 1

1.

Auniwea19de Aa nagnu CSOP FTSE China A50 ETF (2822 HK) luanatdugadny
aaaals (HKD)

PR Aa dnsdiusiu (Participation Rate) zas&uninweaarsdsannnisaenuludayandauns
f9nul = 100%

PR X [(s¢funadfuningaidd ai SuRansandunsnaaiod - svdunasfuniuaanado
97% wa9TLAUUAIIUNSNEDNIEY o JUBNAUFY YN )/5eAUUAIRUNSWEDIIAY oL TU
BGuauduan]

Wuasnulusuiiasduainudasanndasuaniddsuisdiiuin msildauudlasuasdngm
tantlRaUIVTURINANTENUADLIURINY

Wuasnuludandamaalonin sui 2

1.

ﬁum’s“ngéwﬁa #a nasnu CSOP FTSE China A50 ETF (2822 HK) luanatdudasng
aaaans (HKD)

mmm]aﬂuuﬂawaaﬁumwumoao [(svﬁmaoﬁum‘s”wﬂéwﬁa ol JuRansandunswe
21949 / STRUADIAUNTWED1989 a TuBuaudaan) — 1] x mnsildauulasuasdns
uanlaau

mmsn]auuuﬂawaaammamﬂauu =
aaommaams a auwmsmwaumswnm a9
HF29NIAARATT Al mtsmuﬁmmw

é"mswLLamﬂaﬂumwummuam tl'iJﬂ'].Iﬂ']L\‘]u
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4. PR #a das1ausau (Participation Rate) zas&uninaaiedsannnisasnuludaandame
a1nun = 30%

5. Rebate Rate = 0.25%
6. Knock out level = 20%

JuBuaudeyan Aa Sufinasnuduasmuluduygndaziaaronin mafudsnanessduiungauay
naINUa1vaY wia'lufinnsAruiar NAV aadnaenuatvdeiu us¥ninnisuasdiudnalunisly
571 NAV 2a9nanuaivdsuadiuvinnisda’ly viaturinnrsdulafiussnianisaiuisaiisnan
NAV 1nl2a1989'la ‘Imuummamm'sazmuomﬂsziﬂﬁuwaavgammﬂuaﬁmm

JuRasaunduningarvde Aa JuinasnuRarsassduaasduningarvdaiatiunaiuia
WanauununnIsaInuluduaiganaalvunun Tagasdugadszuna 5 -10 Junauiuasuang
ARINU

VIHBNARNITAL LLaoauLsumua“fmmma“auwmsmwaumswamoaomwawummmummma
L’JSIJVl‘J.fG\?IaG]JiHMQﬂﬂ']iﬂ'1£I°lu 7 ::ummsunumuammmnumswnautﬂunaamu wANINTU
monmms\mmumm Laaul,ﬂmummsam“lﬂ Wil mwmsmwa‘iumwﬂmaaammﬂaﬂuuﬂm"m
vnnammmsmmsaamum‘luuamsamaﬂsumm"l,ummuamnnmsaamu 1a8U3¥NINATRY
mtuumsuao‘luwaavmam/mnimﬂLsamunn"l,sﬁmaaummmms

amwmusw (Participation Rate) namauununaiae (Rebate Rate) wia Knock out level a1afi
nsulaauniladla mnamaummmumsujaﬂuu,ﬂawsmﬂu”l,ﬂmumauwuwamammsnammm

aglua1nNFasnAnivualilutasens Tnaazuaevgdanulaasnunsunioiulanuasussn
N5

swaztﬁummsmmmwamammumnmsaanmﬁeuum

4' PURINULATNARALLNUTIAIAIIAZAFY
Wau'ly _
ol Juasuag1lAsINg

: ; e afulduasnudu 97%
aseldt 1 AnstdRaundasuasfuninaalvde o
SURRSUNAUNENE D989 < -3% Wlasunanauwnuannnsasvuludean

dannaalenun

o3uduasnududoun 97% uauasnin
100% fuagduszdaunistllaundaguas
funsweaaneay

Wuasnuludauandamaarsnuiaiud 1

Anstldsundasuasduniwgaivde o ..
- - | SuRasandunsnaaiede > -3% ua < | = PRX [(szduaasduningaide o Ju
NN 2| 04 wagsvduAuMIwEarads o Suduey | WATAIAUNIHER1989 - stduag
eueu Juninealvden 97% uavssauuad
o aumwnmoaa ol wwmuﬁmmw)/s”mu
22IAUNINED19E9 ot TuBuaudauan]

"Lu"l,mnwamammumnmsaomu"tua’fmmw
dannaalenun

ﬁhmsl,ﬂéfiwuﬂawpyﬁum%wﬁéwﬁq o | lasulduaonuAuieaiuiu 100%
Tufiasandunineaivay > 0% we < | + wanauuwnuannIsaInuludyqida
20% 2095¢FUAUNFWED1989 ot Tu | 2naarenin

Buaudan

Namammumnmsaamu"luﬁmmvﬁvamﬂ
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a9MIN
= (PR x A1n1sil@auuilasuasdunswe
a‘maa X yamaNUaAaIdya daune

mavim) x A1A1sl@aunladuasdns
uaniliau

1) Ansildauntasuaddunineaansde
L TuNTAUIRUNINED19EY > 20% | v 6y Wuasnudufeatuiu 100%

ﬂaﬂi%ﬂijau‘lﬂﬂ‘lﬂm\?aﬁ U AULNOU | 4 prpavunudaldaannIsaInulu
Jeyeyn v fouandanaalenin

o, | D) ansulaguulasuacBuningavas | yapayunurataainaisasvuludaan
SN 4 | or FuvnstanAINTenaanaty | daanaaronin

1A9NITAUdITURITAUNFUNSNE 1989 .
> 20% UadseHUGUNSNED 1989 oL Fu | = (Rebate Rate x yamiaiuuuIaual

Buaude gy (nasnuagluuininig 5‘“ Y14au188I9MU1) X AINIS
wlRauudavuas&uninaaidonavain wlanuwlasuasdanuanidoy
JurinnisdvnanuInaIsTaunan)

lunsRasanIndanlanisiafunanauunuaiunsdila nasnuariasaansldauniag
asFUniwaavadinnduiuvinnis

TunsdldiAamanisailag dearafinansznunadaulauaznsmumamanauunuainaisaanuly
é’mmvﬁamﬂmmmmu ﬂa‘i’mm‘mmsﬂnLané’mnnaumaomznnama”mmmumswumuama
suusaau”l,ummsaaana"mmw"iamﬂmouuﬂunaomum:l‘l,moau"lmmuvlm ﬂaomuaomaamaﬂu
ﬂé’i’mmﬂm wuau msmmmwamanLmumnmaautﬂu“lﬂmumamnaamsuu"lﬁué’mmw«ﬁ‘aﬂmu
awuumnaomuaqmu sﬁaummmmsa Lmomau”lmmnma‘tuLanaauumaamummmu‘tu 15
Fu udouauiitAnianisaiiug du Tagazuaenui Ul gauasisnianis

wau"lflmaoa’z’mmvﬂamﬂm\mun Lﬂu"l,ﬂmuéfmmmnaamu”memsmﬂaosmnunnmaﬁmms
ﬂﬂ‘] Wil mnanmmmmnnmmmaanunaomumoaaua”/ma uswmammsﬂaomumoaoamqu
Waddey 11y 33nsauiar NAV finnsuldaunilas nasnuaiedegnanidn Uay/vaa WIHNIANIT
namumoaoﬂmnams uau iiomaLﬂuLumiuﬁmmvﬁamﬂmmumaumaoﬁ'uamwnaunmum
ﬁmmmma”mmm’m’;mmmé’mmﬁmnﬂmoumLwa"lﬂumsﬂmana"‘mm‘maumuum

612819015105 UIRBUAINULATNAMALUNUINNATTAINY
ANNAFIU

Wuasnueviua 1,000,000 111 wUIAARIUNITRINUGIT

UssLanndnnine/niwadu fasnumsaInu a09 HURINULRS
NARALWNY | NAMAUWNUT
RIOPREFALLST]

o Juasuang .
1593 (ead)

(dszaunen 1 1)

U 1 : asasudl Burdhauazesans 97.50% dseunan 0.83% 98.31%
NIINTLNU

wna e Tlaailszuna 1.31%
WUAINULIEHANALLNUINAATRINUTY 97.00%

U 1 ndonalaaauasnainy




nasnuidananwsias Idunauandiinsu 1YA vuanasadmusiaaas

Taaiszuna
fui 2 : Fuandaznaalevin 2.50% fraggnanauLnuaIndeyan
AaAINUUIUNNANAITI
ATURTY
syAUURIAUNSNADEY Godl
srduuavAunsne smumammmﬁumswu syéiuaasFunSneaateidv
> a o a2 > o P as -
21989 a1 SuNBuaU 21989 s¥vivany a JURNAITAUFUNSNE
deyeun 1As9n1s anvade
aseiid 1 | 1,000 < 1,200 900
Asdin 2 | 1,000 < 1,200 980
Asdii 3 | 1,000 < 1,200 1,100
A 4
1) 1,000 < 1,200 1,300
2) 1,000 > 1,200 TutuAsan

aundsrunisulasunilasaavinsiuanuldsuaiduunilaisudugasnenaaais (HKD)

ams‘nuamﬂaﬂuml,aumm
mamnnnuaaonomaams
(HKD) e Susuaudeyan

o[obpl LLamﬂaﬂumwumm
iawaudugasninaaans
(HKD) & Juiansan
funinaaivde

nsmmmwuu'n/mmaﬂ'mw,ua
wmunumwuziaanomaaa‘ns

4 17 fa 1 paaans

31 fa 1 paaans

nselin mwummaauma\nua

mnunumwuaaanomaams

4 17 fa 1 paaans

51 fa 1 Aaaals

A 1 Amnslaaunlasnad unsnaaivay o JuRaIsanduniwaa1ede < -3% 6ail

nswlaguuilasaasias

P ! a al P
uanlaguaruuniiatiiau
AUFAAVNINARANS

! = ! = | a =] !
gy un 1 dun 2 FINWVUAINUNAIANM
Yo, al
Wuanuluasi wWuasnuludeyan gggzzﬂéuansumq
'y . s
8151l dfauraarenun

- aRurudeadufiaaudu
AL UARINIAARRT

- AP uraaumadiaiausu
H429NIADARNT

970,000 1

1AFUIURINUUAY
NAAAULNUAINAT
avnuludeyada
ANERIINUUN

970,000 un
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nsmm 2 ﬂﬁn'l'sl,ﬂauul,l,ﬂawaoﬁumswnmoaa a auwm'smwaum'swmmaaa

2295¢FURUNINE9EY an TuSuaudayan doil

-3% ue < 0%

asulasunlasaas g 1 g 2 I UAIW Ui
:i':;'j_:;:]ua;:gm Wuasnulu Ruasuludgandazaalenun ?;:;;:;‘2“
&
fugavnvnaaans asETul o o Tas9n1s
d&Hun 1 fun 2
- mdunudeadu | 970,000 v | lafuduanuain 1a'lesy 970,000 + 10,000
Watiauduadu deyandaznaienul | NRAAULNUINN
H29N9ADRATT - ’ ouendaznn = 980,000 1w
10,000 un a'—;;;;ﬁq
- AFUINaaUAIAY IR
Waiaufugasny
AARAS 100% x [(980-

(97%x1,000))/1,000]

x 1,000,000

= 10,000 11
nsmm 3 mmsu]auuuﬂaamaoﬁumwmmaaa a Jufiansanduniwegaivde > 0% ue < 20%
ARITLAUFUNSNAD19EY o wwumua"’zyfy'] Grodl
ms&ﬂﬁuuuﬂmmm Hui 1 i 2 SUTUAINUUAL
am uantlia - - - - NRAMALILN
uantLaLu Wuasnulu wuamu’luﬁmmﬂﬂﬁamumwm ga v
mwummuamuu & NIRNANAIAIN
Augdavnimaaan AUl g g azlesuiiansu
NCLEER] dun 1l sdun 2 ¢ :
a1e1As59N1S
3.1 mwummmom 970,000 v “lé‘s”m‘ayamumn "Lé%’nwamayl.mu 970,000 + 30,000
mumammnnuaaano sﬁl’mmvﬁamﬂ mna@apsﬁamﬂ + 22,500
AAARAITANN 4 1N fa
1 maaazsl;'\s Lﬂu 31 Ao v = 1,022,500 10
fa 1 Aaaals = 30,000 v 22,500 (faiu 2.25%
a 0, '
(Iﬂmﬂu 2.25% sail)
mai)
ATUIUINN
1. ns
Lﬂﬁﬂuuﬂgwmaa
Funsweanvay

(1,100/1,000) -1
= 0.10

2. Ag
asundavuay
ansuantl ey

3/4=0.75
3. WRAALLLINY
(30% x 0.10 x
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1,000,000) x 0.75
= 22,500 10
3.2 mwummaaum 970,000 un “ld%m‘ayamumn "Lé%nwamayl,mu 970,000 + 30,000
aomammuﬂuaaono Jeyadiane NnFyadaue + 37,500
?i\aaiz—ls-?;?ﬂ‘:;n;xx? RITUUN RIINUN — 1,037,500 1%
= 30,000 10 37,500 un

fa 1 paaals

(Aawdlu 3.75% ma
)

ATUIUINN

1. ans
Lﬂﬁﬂutty§0m30
funsweaanvade
(1,100/1,000) -1
=0.10

2. Ag
RIEEIISIERIEN
ansuantlaau

5/4 = 1.25
3. WRGAULLINY

(30% x 0.10 x
1,000,000) x 1.25

= 37,500 10

(Aedlu 3.75%
aail)

nsmm 4 mmsmaﬂuuﬂawaoﬁumwumaao > 20% 2a9szFURIUNTWEDIEY o TuBueU

é’mmmau

1) mmsn]aﬂuuﬂawaaaumswumoao ol JURATUIAUNINED1989 > 20% a95EAY

ﬁumswumaaa 31} ')‘LlLiiJGl‘LlE\Tﬂ.IfU'] "Ia

2) mnsildaunlasuasduninegaied s Jurinnislaviiaisvivnaanaiainsinnsaudedu
ANTAJUNTWEDEY > 20% wa9seAUFUNITWNED19EY ot Tudueuiuan

Asulagunilasaas Aui 1 qui 2 SUFUAINUUAL
gamuanulauy RWuamulu RWuauludaandannaalrenun Hanalunu
mwummuamuu & Mwummmm'l
fugasnemaaans aFETuY o o aleasuiiansu
dunl guin 2 °’

a1yginsvnis
4.1 mwummmom 970,000 U | ‘la¥utduainu afumamauunuann | 970,000 + 30,000
wumamunnuaaano Nadygdanne | fyandaunaalenun | + 1,875
Ti\aai]’;:;?ﬂi’?;?ﬂa SRl 1,875 1w = 1,001,875 1w
- - = 30,000 11

na 1 Amaras

(Aonilu 1.875%nmafl)
AUIULANA

1. ansuldaunilag
AAIAATILRNLUR U

(Aailu 1.875%
aad)
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3/4=0.75
2. HRAAULLNUUALAE

(0.25% x 1,000,000)

x 0.75
= 1,875 1n
4.2 mwummaaum 970,000 11 “lé%m’immy]u ATUNAAALLNUANN 970,000 + 30,000
aomammuﬂuaaono NnFyandane ﬁ’mm'\sﬁamummm + 3,125
(’;amaa?;_?;f:ﬂ??x&a SRl 3,125 un = 1,003,125 1n
. : = 30,000 un

na 1 aaaans

(Aonilu 0.3125% aa
1))

AUILANA

1. ansldauuiad
AaddnTILantUaau

5/4 = 1.25
2. HRAAULLNUAALAE

(0.25% x 1,000,000)

(fatiu 0.3125%
aail)

x 1.25
= 3,125 11n
aﬁjﬂNaﬁm.lLLmumnmsaomu’tua’i’mvnawﬁvamﬂa'muﬁw
nsel | dnsiuaniildey Wau'lauay fufi 1 fufl 2 FINIUAINUURY
7 AL UL VLTI HAanaUWNY - - Haaauuwmu
o Wuainulu | Wuasnuludyan
Augagnyg el - | Wonuafimianas
- A1&1TUT | Tdaur1aIIN U
ARARTT Lasuiiiansuaiy
(un) (un) '
1A59A75 (UN)
fufl 1 Ui 2
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AAIFUNSWEHDNIE Y
o Yu Warsan
funsweaalvdy < -
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2 - Wau'la : 970,000 10,000 0 980,000
mmsl,ﬂz‘?inmvl,ﬂm
AIRUNTWEID9 A
o JuRRansan

ﬁumwuawaa > -
3% un < 0% a9
stduAuniwaa19de
o Jusuaudyan
wuaomu‘luﬁmm'\i‘ia
2NURIUUFIUA 1

PR x [(szrunav
Funswaaivde e Ju
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RN FUNINE
a19av -’svsﬁuma‘o
Sundweaarvaen
97% wavszauuay
Aunnaanode e u
Buaudyan)/seeu
AIFUNITWEDEY
o Jusuaudaan]

3.1 mduum | Jawla 970,000 | 30,000 | 22,500 1,022,500
(4 = =)
tg;s;zzgﬁa mmﬂ,ﬂémy,vl,ﬂano (Anndlu (Aendlu 2.25%
MaaaTsan 4 ﬂaia‘l;mswumoaa 2.25% natl)
W 6 1 a1 Jufisan nafl)
maaas lu 3 funiwaanvay 2
21 0% we < 20% wav
;';2;;2 szr{uﬁymﬁwnmoﬁa
o JuBNaudyan
3.2 cail'u,?mu"m NRAALLNY : 970,000 30,000 37,500 1,037,500
aauAadLia (PR x A5 (Aaudlu (Aonilu 3.75%
WIBUAUERINY 1200 uelaoaae 3.75% aafl)
PRRAITNN 4 | 4y sndanaag x aafl)
nm ea 1 YRAIAUAUIAUDY
aaaas u 5 N S,
o3 1 A1) X AINTS
Aaaas wasuwlavuasdns
wantlaau
41 endun | Wawla 970,000 | 30,000 | 1,875 1,001,875
wiomduiiia 1) mmsildauuilas (Aondu | (Aentlu 1.875%
WRUNUERINY | 9p9Funsweaa9ag 1.875% aaf)
PARANTN 4 | g JyRaTan aai)
1meal Funiwaanvde >
aaaads vlu 3 | 200 waeszdy
1nmeal Aunnaaode et Su
AaaaNT Buaudaan wia
o 2) anastlaunilas
4.2 mww;[m R AUNEWE 81950 970,000 30,000 3,125 1,003,125
BAUAIRNLNA | o) fusiaanstavinnis (Aendu | (Aendlu 0.3125%
WIBLNUERINY | 0 qamane 0.3125% aai)
PAANITNN 4 | 305 5ansaudeTy aafl)
nm 6aa 11‘] AATUFUNTWE
paaans iU S | 2 ay s 20% wag
1 63 1 sEFURUNTWEA9A0
AAART

o JuBuaudaan
NAAALWNY :

(Rebate Rate x
YAAMNAUIAUDY
feyeyziazna
qUU) X AINT
wRaunlasuavdn
wantlaau
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FaLNIULNUANARITUULLUAITNEIURINULRLHAN AL WNY

sueiy CSOP FI'SEAChina A50 ETF
(2822 HK) a1 YuSusudegan

Gusyuarsasauuuineia 18ty

#uyavuaNY 1,000,000 10w

GusduuarsasauumuinainzleEy

HaulamssunanauuumunTs
a1 Suasuanyiasenis H ] a

wilpylayuavipsiuanu oy
5 ET— PP aSuduasviudu 97%

_,{ AMSLLATULLRITIITUNITWI 1903 fL ‘ilsunanauunmaiamsaouludyng
IuRIsaNFUNIHEIEa < 3% ’_‘_' Fousmowin ™ faefurmdznndasuanliouduino > 970,000 rm

| 1
|

| | |

y T | = = - T I 1

mq‘ﬁtﬂﬁﬂuuﬂaaygaa_\mmua’nap a ; ESuiuasvuAud e 97% udtiaand ; :

i i 1

| 1

| 1

Jufiasanfuninbga1ha = -3% ud < 100% dusgivsrdummiAmunlasmas
0% vaosAuAuMSwdEN G0 o Fu p—"] Aumindiingza
Suaudgen

LilsumasauwmimnnsanmuTudyon

pemt=b 980,000 1M

Zawusmawin " flaomuarnidsnndauanldoudium

-

i

i

i

| .

i i AT

1 = PR x [(ssfueasduvindaiods o Tu

] Aasanduviianeds - s Swii
! anadiafi 97% wasszduuasfuvindiage
i

|

|

i

i

i

T

1,022,500 um
(Gmiilu 2.25% sinil)

o Fudududynn)/saunaiuning
anede o TuEuandygn]

- = Er adunudsririudiadiouiudaniaaastd
ansilamiulamasduvinbinegs o 210 4 1 sia 1 saaas !
| Tufirsandunindganads = 0% ue < ESuiuaoyuAmtoinny 100% + > ihi 3 v 1 eaaand !
20% dIsEURUVEWEI3) L Ty \ masuwEAAsRNEan Sans ! 1
Gudnudaan dnawin | !

|

|

1,037,500 um
(Amilu 3.75% wail)

A 1 nfizang

F1an —T* a4 umea leaaaan
i 5 1w fa 1 eaass

= (PR x énnsulfounasyasiunde }
Eade x uashmumjn musodeyaiinun |
arawin) x fnasul ] S ]
i
|
i

1) émsulfeuualanas Suvswe

I >
! Aturmdaudaadiafeuiugasnenaaat !
I 1
I 1
I 1
I
} i
AW o Twiasanfunindineds > ! uanulam i
2‘0% W sEAURuYENgE98e oL Ty | —— — Aduruidiiudiaiouiudaononaass || 1,001,875 um
Eududgan wia ! aSuduaovuinioiou 100% + =¥ 0 4 v da 1 eaaand -— S L875% siadl
2) fintmUamulainad dunined } g:nml«mﬂ'amﬂammsawm‘luimm1 } i 3 v ea 1 saaand : (Aedu wail)
S| dwis a vhmstavhnswilaaaas | UM . I 1
wTAsonsauie TR ansanfunind | s TR n ] . 4 . |1
Fe80 = 20% YaesvaudunSwiStaae | TN . | AMdurmdauaaaiiaficududasneeaaans | 1,003,125 u1m
au Fuduindaynn - ! < mﬂ%‘:m X YARATLIARD S | a4 v sa 1 aarans i aendlu 0.3125% siadl
i a?fuql'\ wa:\:m\n) x fnasulEauwlag 1 Ghi 5 1w 50 1 faaas i (Aendu 0. sinll)
| amaemuAnlam i ]

3.12. ;eazdaanisasnuluanvlsene ;

flutaunansasnudvaonalndl net exposure AiAmrasAuauEnInNlssnalazadalusay
iy filuuaanisasay 80 yasyamNIWaFUgNTUAINAINU

3.13. Ussanzasmdnninanianswaduiu wianismneannalaadizduiazaony ;

3.13.1. Uszanuasndnninanianinafudu wiansmeanwalaeddduiiavasnululsene
luldeudseana

3.13.2. Uszianuasvdnninavianinadudu vian1sieancalaeddduniazasmuluaielssng
ululdendseana

3.14. famanumsasnulundnninaviianiwadudy Waduniwadusasnasnusiu:

Fardrunisasnulundanswavianiwaduiu Waduninaduzasnasnusinlulsanduay
avlsEIng

uldenudsenmauazasdininisasnuluduldanzafiassfiunsviduldanuiidseaadiviua
4. nsuwvafinuulaasnu (Class of Unit) :

4.1. psuuvafiavuaaonu ; L

4.2. dszanasuuafianinaadny ; lud

4.3, Meazdaatiady (nMsuusafianuaainu) : s

5. A1SIEUATNLUUILAINUATIUSA ¢

5.1. 229M9NNSIEUATNENUILRINUATINTA

- Nnileyd

- Internet

- W3 NInNIg

v

- galuayunsnaviasudadiu

- a9 vaulanusEnIanIsazAInuaLRuLNIuauI A6

5.2. 51888 8aNSLEUA LR UILRINUAIILTA
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fusaguayaluniedatinusiuzayanasnunuviaiulaanasEninnis
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