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Y t4 o v ' 1
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2. | qud issuer Inefirauovisluarsszmeluana UsD v - v
3. | fuq issuer ivlszmaauevieluilszmsineluana THB v v -
. . v A A [ 5 a /
4. | Foreign currency deposit (L% FCD)%Nmﬂuamuummu”lm - -

333 lumsmiun exposure @113 UMIaINU 1Y derivatives
= . . A = ! o 9 o A = Y
(1) N9 derivatives toMsaanNudes uam linesuianaoanudssdiula
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M35UFOAUNUIIAINUUDLD (frequent redemption fund)
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= 9 v A
ANUTIAUEAT AN Aoy

3 o
WUIUIUADDATSYZLIATONNY

[ 1

9 E4 E4
" el neanuImaIasriiaena lisiuneanusmnuIeaanu (fund of funds Hag feeder fund) HAZNBINY

syude



-22 —
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MANUHIN N
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MANHIN U

Checklist B : 993ansadnuUnIniiieasnuaelszims
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MANUIN A

131U I company limit

sa

HANNUNNNINUA

Tt 10% vea NAV Tasowveremsasnuiny1a uades i 20% 09 NAV  taziiieriusy

NSENTNIAINUNY 10% Y03 NAV 1ihadenunan doeliinu 60% voa NAV
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A g v Jda Awv A d 1A v Jda I J
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4
o a o 1A I @ 1 a
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20% 94 NAV tamanitl #3o (2) linuthwiinueanindaudinarlu benchmark + 10% U939 NAV
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AAA a
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(“BM + 10%”) uanail iiloriusunsdintimsaanunu 10% vos NAV 1@ enundd doalanu 60%

A g a
Y09 NAV aniunsdiiiis sector fund #1015009NUIAY 60% U0 NAV I8

o ' [ [ 4 @ 1 @ J
AIVYN : NDINUIINAINUNANNING A-H Tusasidiu aeil

wannswe ONINAIUNTAIMNYU (% VDI NAV)
NDINUITIN NBINUIIN Sector fund
AN 1 AFIEINY 2
A 5 5 5
B 10 5 10
C 10 10 10
D 10 10 10
E 10 15 15
F 5 15 15
G 20 20 15
H' 30 20 25
33U 100 100 100

a o IS a o 1A < s
nemeg 1. 138N H (uu3Emlunguians HHH 1ag benchmark v0n03nuil H iluseailsznoau 20%

NOINUITINATIANTNU 1
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Sector fund

I .. Ao A A o 1 @ 4
Wu'liaw company limit Afvua esnnmudadumsamulunannind EF uaz G
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4 1
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| = Y A & o @ Y a 1 [ Y A v o
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v v Y
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o 1 . < ¥ .
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1. Hu A $ w8 iy fuag 10 U

[ A

o 9 [% 1 .. o 4 9
2. Mayw forward INDVIIHU A AINA1I (short position) ITUIU 2 ATUHU Tusim

uaz 10 VN Woaanudesd1usIn1v09%u A (hedging)

o =}

Y ]
3. asnuludyan call option toderdu B $112u 500,0001 Tus1a1 30 1 (1HoMTAINY)

o =)

4. awuludyan short futures tWoUIBRU C $1191 800,000%1 Tus1A7 15 WM (M IAINY)
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v A v 1

4 Y
Watl a1 Fuifiunadadumsaanu 1IMAAAYBIRY A (MR 12 VIN@eRY taziAnaIa
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] A
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[l Y [
3. d®yn call option tWOFOHU B (tWOMIAINU) = 500,0001{1 x 28 x 0.4 = 5.6 AIULN
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] ] k4 ]
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MANUIN D
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= ﬁ}ufj]} A + call option Lﬁ@éﬁlﬁ:u B + short futures Lﬁ@mwﬁ'u C
NAV
=75+5.6+14.4 =95%
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