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ANURUEILYDY #in GN
Nan1sALtLIY (SD) mal < 5% 5-10% 10-15% 15-25% > 25%
MINTEINFIRIYY #in GR
ludeanmsnan sy < 10% 10-20% 20-50% 50-80% > 80%
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1. dm "J‘IJUﬁ“’Lﬂ‘VI‘VIiWEJﬁ‘IJ‘VIa\WIu (% V29 NAV)

Funinddu - Index o A
Funinday  TTHoURd
. Option Hushaguas
wilaudu 0.71% 4-58%
6.90% 0.04%

-0.10%

AU
q u

87.88%

2. YaNIWIFUNAVUGIEA 5 JUAULIN

FoNSWEFU % w89 NAV

1. | uuesusvn vsanUlasiden 9ie (mvw) 15.66%

ﬂi\‘ﬁ/l 1/2557 ‘UG]‘VI 2 asuiviualaneut w.m.2562

2. | viugus¥m mstulne 91dn @) ASsfi 2/2556 5qm7‘i1 15.42%
AsuMmMuAlanewl w.a. 2561

3. | sfufuesuitn v.n1s9ne $aa i) afadl 1/2559 15.39%
yail 1 asuimusldoeud n.a.2562

4. | sfufvesuien thangslne $180 () ASe 3/2559 15.36%

Sqmﬁl asunvualanaul w.A. 2562

5. | AUveIUTEN AsnTawalnsBusans 9in (W) 15.32%

v
U

ASaM1/2559 a1 lenoul w.m.2562
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1. A¥YIn (Benchmark) ¥2naeusIu
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2. an1sauunasasiyindaundsnutugiv

W T/PLINK1
6.00% Benchmark

500% | 4.83%

4.00%
3.00%
2.24%

2.00% -

% faluad NAV

1.00% -

0.00% 0.00% 0.00%

0.00% 0.00%0.00%  0.00% 0.00% 0,00% 0.009480.00%
0.00% 0.00% (0.00% 0.00% 0.00% .00960.00%

0.00%

2551 2552 2553 2554 2555 2556 2557 2558 2559 2560

3. naeuilineinavianugegaludaaulal 5 U As -1.893%

(deyaraurdaenomu)
4. AMUNUNIUTDINANTSANLHUIU (standard deviation) AB 2.73% saU

5. Usznvnasusiuie lisguliiaunanisaiiueu ol 9aune Ao
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¥
[
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o X %o o
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Ya-uwena FUNENUTM TNV
1. wreiAwa NG 2 3.9. 59
2. WgaINa AU 26 5.0. 59
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wamauwny : Ruawmuluduiivde nowmuaramuludygiferisaimih (Derivatives) lduf dynrosuduiiinisdne

A7)
v
Yo a

NanoUWNLNBsTUSTINMsIABULUaeaiT Nikkei 225 Taefitoulvnsdnenansuuny aqiﬂmmu
- miﬁmimﬂmﬂﬁ'smuﬂawmﬁuw%’wéé’w%wmé’mﬁgﬁam‘c’Ja'awﬁwéfana’n%ﬁf\mm%i‘]uiw 3 ieu TaTEY 12
A

- gy viderenasansisimuanaln “Floor Mechanism” waadnsinsiudsundasesivil Nikkei 225 Hiiisosas 0
(Floor) Tulsazvindeyey nanfe

1) yndammaasundas i Suduneifasadieutudd o fuiiduasuiiduinnifesas 0 Sasnaivdsuulasly
natuasvifusnsnaUAsusasiingn ua

2) mndmsnindisunias a Sudunaiifansandeusudvd u fuilidusmuididesniuiewindu 0 Sasnis
Wasuwadluneifuasiiiiu o

v
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V4l NBINUALTIWAURUAY LasNanaUUNY BIATURILBATUNVIUABYIATINTS

1. qmsmiﬁﬁmmwamauLmumnmiamu :

12
PR x1 xY DMax|0, auvilanningdniaa a iviiimisaneanammu - 1
12 AFTHAMN NG99 2 TuamuGusmn

Tae?
A o

PR = 8ns1n1sildrusiulunanauunu (Participation Rate) NiMviunlaeddya1v3ogoennsnans

o il Nikkei 225 ru Yuiiansawanouwmiluusiazn yssnedvil Nikkei 225 o YuSuasu auge 1 laedl
Foulvnsdenaneuunuudsesnidy 2 Heuls e
Foulail 1 fwaneuumuannndn 0% (>0%) neswuazliFuranouuy = Srudnuiidnild
fouladl 2 fwansuunutiosnimiewindu 0% (< 0%) nowuazldunanauLmy = 0.00%

o JuanaunnulasululsasainsIuiulasnsmesuIL 12 999 sadl
NARMDUWNY = (AN 1 + 99071 2 + 9907 3 + 9909 4 + 9907 5 + 9907 6 + AN 7 + 9997 8 + 9909 9
+ 9907 10 + 9909 11 + 997 12) / 12

® aRRULNUTEAMUILlASY = nanauunuilasunienaen 12 1n Aaie dnsinsildusalunanauun

Y

(Participation Rate) ifvualagadvsoneenns1ans

I Ag]
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2. m3nfuiiduamansuuwmuanmsamuludyyieeudu :
aunAlinesuamuludaygeeuiuluiud 1 Squieu 2559
90 Avll Nikkei 225 vl Nikkei 225
 Fuvhnsusnitasy a FuiiRarsunidisulundazen
1 1 figuigu 2559 31 dewnpu 2559
2 1 figuigu 2559 30 weAINBY 2559
3 1 fguieu 2559 28 NUATUS 2560
4 1 dguney 2559 31 weuwAAL 2560
5 1 figuigu 2559 31 devneu 2560
6 1 figuigu 2559 30 wyAINIEY 2560
7 1 fguieu 2559 28 NUATUS 2561
8 1 dgungy 2559 31 weuwAAY 2561
9 1 dguney 2559 31 @Ay 2561
10 1 dguieu 2559 30 wyAINIEY 2561
11 1 figuieu 2559 28 NUAUS 2562
12 1 ﬁqmau 2559 31 NOwNAN 2562

anewe - Jufiiarsanlioudisunaneuunulunsazan 3 weu sxdutwhnisaaievecwiazan Tnelunsdiiu
nsgavinglusndun Wutungaiinisvewmaiandnnindifeadesiunisaiuiunell Nikkei 225 u3slunsdliis

o

e

a

AR

winn1sailag NdsransenuienisAwiuayl Nikkei 225  wazvihlildauisadwindsidanailaluiuniaisun
Wisuiisunanauwnu fuiiinnsanseuiisunaneuwnilunatuazgnidewiuiuihnisieuntivieasgnidewduiu
hmsdiald mudennasiissybiludyaneeudunnemuamu Jaussnianmsazudelouledainanlvgonteamunsiuly

wilsdetviudiuasudeyadifyiounsiausviemiuau

3. ﬁaa&iwamsﬁwmmwaﬂaumea\mamu

v

auuARuaTY 10,000 UM wusRuamuesndy 2 du del
daudl 1 : Uszunm 9,500 v amulunsnansvil wag/vseRurnyvisensansiiieuwinduen wag/visensansna
A58 ValulsEmakay/vMsadsUssmalaeiidvaneive liduiiulady 10,000 um

daui 2 Uszana 500 v asuludyaesdtuninisinenansuwnuedsiunisiisuwlaesivil Nikkei

225 Ingaziananaunnuidusie 3 Weau SIUNEY 12 1In

¥

o ] a 3 1 a <) 1 v
1) A13190 DY NILLEAAINANDULNUVB I URINUATUIU 10,000 UM LLU\‘]NN’ENZ]UEJEJ?’ILUU 2 &9U AU

USTNASNNITNE /M NEFU dadau | OMTINANBUUNU B4 IUATU slAsuAuRudY
nsamy | @1enaamu (Ussana 3 1) + HAndUUNU

dauit 1 : psansvE uar/viaeliu 95% Uszaey 6.15%* 100.8425%

NN BATIENSIAB UG UENA (139 2.05% mol)

LaE/M3oRT a5 el

Useinelaz/maneussing

90 AlganelneUseunas®* 0.8425%

RUALLATHANBULNUIINATS 100.00%

amuludni 1 ¥839n
winenlgigvaInowu
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TneUszanau
dauf 2 : deygreeutu 5% MDY NHANDULNUTDIREY QY100 UTURILAITRATUEN

vanews : * mnliawnsoamulhdulunsdidmunlideiu dewnanniznainiinisdsunadly vieidesan
Hadedug Mieades sudslideinemuiSeniv flomhesanuoidlildiunansuunuainmsamu
auiildszananslithesy
 Anltdefinesuizenifveraiinadsundammuiivisnianmsiuauais

2) MeiegeuansanauunuvaInisamuludyyleaUty
auuilyl (1) sianUnvesdvil Nikkei 225 a0 Tuil asnu = 16,666 99

(2) s nsilarusidlunanauunu (Participation Rate: PR) fifviunlaeddyay1vsegeenasians= 30%

AUNAZIUN 1 : nsdlivil Nikkei 225 dyatasndiyuadi o TUAmUNNIAAILAIBE19RI

e sl Nikkei 225 siuil Nikkei 225 2 990l sivil Nikkei 225 s 9aafifnvun
i mUARD1 AMUANAITN LHiBU B fansan Wiey a uitaau sy
Fuilaau (16,666 39) dasmsuvasiianauidiy 0
1 16,026 -3.84% 0.00%
2 16,173 -2.96% 0.00%
3 15,620 -6.28% 0.00%
4 14,914 -10.51% 0.00%
5 15,661 6.03% 0.00%
6 13,860 -16.84% 0.00%
7 11,559 -30.64% 0.00%
8 13,677 -17.93% 0.00%
9 15,661 6.03% 0.00%
10 14,455 -13.27% 0.00%
11 16,413 -1.52% 0.00%
12 13,668 -17.99% 0.00%
Aindsresininsdsuwlamesioll dail 2 a0 12 %t = 0.00%

HanBUUNUNALIATU = 0.00% X 30% (uw@ly PR=30%) = 0.00% fia 3 U (30 0.00% sial)
asUnanauwnuaInaNNAgILi 1 nsAwiaranauwnuiiazldsuainnsasune 2 dou el

Rudiu + nansuunuiiegldFuannisasulunesuiioasuaglasinisussaum 3 ¥
dndl 1 Rudi 10,000.00 U
dawdl 2 wamauLmuLﬁamumqimami (0.00%) = 0.00 um
10,000.00 um

RN
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AUNAFINN 2 : n3eldvil Nikkei 225 Hgarfiu1annanastiosninunayuunadfindunnnITiuiiamu

audeearal
320 Giudl Nikkei 225 Gl Nikkei 225 a4 990 Gl Nikkei 225 a1 sandifmun
w et muaionsan | fvueRatsan deu o Suil | s ey . Yuiiaeu s
a99U (16,666 30) Sasnsuasiinnauidu o
1 14,914 -10.51% 0.00%
2 15,661 -6.03% 0.00%
3 23,891 43.35% 43.35%
q 25,754 54.53% 54.53%
5 26,356 58.14% 58.14%
6 26,895 61.38% 61.38%
7 24,563 47.38% 47.38%
8 16,597 -0.41% 0.00%
9 24,891 49.35% 49.35%
10 25,632 53.80% 53.80%
11 16,291 -2.25% 0.00%
12 15,661 -6.03% 0.00%
AadpvesnsInsasuUaewivdl dudl 2 53 12 adt = 30.66%

nanauWILazldiu = 30.66%* X 30% (FuuRl¥ PR=30%) = 9.198% o 3 U (Wia 3.066% sia¥)

*30.66% AUIALEIN => HARBUWVY (93071 1 +99071 24909071 3409071 G+09071 5+0907 649397 7+0207 8
+99091 9499071 10+0aTl 114090t 12) / 12
(0.00%+0.00%+43.35%+54.53%+58.14%+61.38%+47.38%+0.00%
+49.35%+53.80%+0.00%+0.00%) / 12

[

asUnanauwnuaInNaNNAgILR 2 nsAuaranauwnuiiazldsuainnsasune 2 dou kel

a v a Yo a a,
Rudu + namsuunuiiazldsuanmsawulunsmuilisasuaiglasimsuszunn 3 U

At 1 Qudy 10,000.00 U™

dawdl 2 wamauLmuLﬁamuqumami (9.198%) = 919.80 um
10,919.80 umn

T34

' ' [

AUNAFIUN 3 : N3eleivil Nikkei 225 HyaA1NNIAUINNITTUTIAMWY AINAIRE9A

U q

0 duil Nikkei 225 fuil Nikkei 225 a4 9a0@l | il Nikkei 225 au 9aadifviun
& wIndifunfiansan fvuafionsun Weu & | Rensan ey u Suitasu fviu
Fuilasnu (16,666 39) dasmsuvasiianautdiy 0
1 23,925 43.56% 43.56%
2 25,724 54.35% 54.35%
3 26,891 61.35% 61.35%
4 25,632 53.80% 53.80%
5 27,856 67.14% 67.14%
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6 28,895 73.38% 73.38%
7 29,563 77.39% 77.29%
8 28,452 70.72% 70.72%
9 28,995 73.98% 73.98%
10 28,402 70.42% 70.42%
11 27,953 67.72% 67.72%
12 27,608 65.65% 65.65%
AadsvesRsINsIWaABUL AT dudl 2 53 12 Adt = 64.95%

nanauUUNUTaZlEsU = 64.95%* X 30% (Fuuild PR=30%) = 19.486% #ia 3 U (1150 6.495% #iatl)
*64.95% ANMUIUIARIN => NANBULNY (9307 1 +99071 249907 3+1IA7 4+9909 5+9307 6+9907 7+39A7 8

AsUnanauwuAINaNNAgILT 3 nsAwIaRanauwnuiiazldsuaInnITaILne 2 dou kel

+qm'17i 9+m‘17i 1O+dm‘17i 11+q’m°17i 12)/ 12
(43.56%+54.35%+61.35%+53.80%+67.14%+73.38%+77.39%+70.72%
+73.98%+70.42%+67.72%+65.65%) / 12

[

a v a Yo a a,
Rudu + namsuunuiiazldsuanmsawulunsmuilisasuaiglasimsuszunn 3 U

AN 1 [uAY

RN

il 2mama‘uLmuLﬁaﬂwmqimami (19.486%) = 1,948.60 U

= 10,000.00 U™

= 11,948.60 U
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ANDSUNYLNULAY

®  mudsIInAuuNILYe AR IBAY (Market Risk) manofis aandesdiyarivomdnnindd
newuTNamuaIzlsuLUaniintunieanasnndadonisuen 1wy ansasughanisanu dadems
naflesislunagsiatssna 1ufy Fsfinnsanldanner Standard Deviation (SD) 84neeyusIx 9170
nowusITA SD g9 wansinewusmlauiunuIINNsUAsuLUAB T AMAN NN

® udssainnisdsunlaivessnswandey (Currency Risk)  #u1899 nsiasuLUaeIsns
uanasuiinanszyusieyarvemiisamu Wy nesuTmamufisanaiuaeaatsluiaiiuumeey
uivreviilslutisiuimuds nesusanazldiuumnduantesas lumandufumnnesusisasmy
Tughsfiumudaazanevimlslutisfivindeufonsldnaneuunumniuninfudemuty fufu ns
Josfurnudssansnsuandisuiadueiodioddnlunsuimsanudss Foilaweelud
- Yosfunnuidssivunviafouimun : fasmulifinudsandmsuanddou
- Yasfiuanuissunsdu Tnedesszydadrunistasiuauidsdlfegnsdau : famueiaiianudes
Nndaruaniou

- natasiuANUFsIIUAaERTIVRIIANITNNUTIN © HawUe1adANUERRINgnTIan Ry

q

[

[y

Jesnnstlesturrndestuegfunasfidavesidanisnesmuslunisinnsaniasdesiuanuides
w3l
- laidleafuarnudsatas : fasmuilmndssandmsuaniuaoy

®  mrudssnmiInszaniammulugeansielasienils (high issuer concentration risk) 31519105
AINURUUNTERNR LUANTIENTVDIRONATIANT Adeya w’%aqﬂﬂaﬁuﬁﬁmszQﬂﬁummswamﬁaﬁﬁynﬁﬁgu
selasonilannndt 10% ves NAV Ty
ol Msamuuuunszandldrniansdinisamulunsweaudad
1. asansuiiniassine

2. avansnAsgRUssnaniinsinduduanuindetieaglugudunanansaamula

'
v

3. Ruinyiiensiansiisuwinfushniigsuinusegeennsansiiinnsdasufumnutindefiostlususiud
ansoamule

o  SnsndrunyuisunisamuveInemusI (Portfolio Turnover Ratio : PTR) AuIai91nya1iisiingi
seviaNaTINTDIYAAINITTen TN AufunasauresyaninIsneningduiineayunuamulusey
syoganiundeunds 1 U msfeyarmindauavdindsvesnemusniluseussozinanfentu el

=

A UNTIUAIUSUIUNISHOUENTNIFUTDINDIVU LATAETIDUNALNSNNTAIWUVBINBMNUIAADITY

q 3
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