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Settings - Graph Curves

® 1262 TBOC Interpolated Index Curve 03/31/17 Mid ¥TM
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(NAV 2u 31 JunAN 2560 = 9.8733 1N)

Since Inception

ASP-AITF2Y4
Return
NARBLILNUIDINGIYUIIN -5.63% | -5.63% -5.06% -3.24% - - - -0.88%
NARBLIUNUFITIA (BM) 0.87% 0.87% 1.74% 3.52% - - - 3.52%

ANNNRUNIY (standard
deviation) UB4HNANTT 10.27% 10.27% 7.29% 5.22% - - - 4.34%

AT

o

AL T IR
0.14% 0.14% 0.14% 0.15% - - - 0.15%
(standard deviation)

Information Ratio -2.37% -2.37% -1.84% -1.30% - - - -1.02%
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sigastdaauannsne yadiaiusIAaaa SRHAY

uanusniusanswedululsane
wurhasulans 6,047,732.43 1.25
Wiusiiasssuna/ssidauna
angmamaatiagnii 1 1 999,771.15 0.21
Hun

dadudu TRIS

BB+ 110,606,499.30 22.80

BBB 111,114,575.00 22.91
BBB+ 56,409,419.40 11.63

Au q (Cluisi Rating) 200,153,423.57 41.26
Auq (253,748.42) (0.06)
yasnswiauans 485,077,672.43 100.00

uN1ELug  USEndanasldAuanyaAudnnindaasnasulngldisnsA A NuANIN T TI0IANI AN

U3ENAANNINBU (AIMC)
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Haanuay Aua AGENCY RATING ARR

Hushnsuans swians Tladuil no e (amiu) - 6,046,529.37 - Fitch(t) (Issuer) Ad-(tha) 6,047,732.43
Wusiasiguia/i5iamia suRsLHILSEIA MR - 1,000,000.00 | 07/04/2360 999,771.15
nuf LS WASUE ALuA waud R (umigu) - 110,000,000.00 | 22/10/2560 | Mon Rating (Issuer) Non Rating 111,234,132.90

wud Vs IRann e SR (o) - 55,000,000.00 | 21/07/2560 TRIS (Issuer) BBB+ 56,409,419.40

Wud wEniueasisiay Suuast raflasiu e (o) - 124,500,000.00 | 05/11/2560 | MNon Rating (Issuer) Non Rating £8,919,290.67

Wud Wi 13 L8 7 vivoada twasiacia e () - 110,000,000.00 | 05/11/2560 TRIS (Issuer) EBE 111,114,575.00

iug PROPERTY PERFECT PUBLIC.CO., LTD. - 110,000,000.00 | 05/11/2560 TRIS (Issuer) BB+ 110,606,499.30
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31 diunau 2560

nasnutiauaseinwasdiatlamsuilua 2Y4 (ASP-AITF2Y4)

HAAMIUAINUY dndruiuasvuna
(un) yaAINEHaAUANS
a) | nauasId@IsnIassing wayasiaisniasgeng 999,771.15 0.21 %
Usyine
2) | aauanaisifisuaisifinguinaaniriaaedu 6,047,732.43 1.25 %
suAswadiad wiauddnidunu (Huiaan dfina
fifusag dfuatia dadnnas wiadailsydu
a) | naussasiiiduduanindasaadlududui 167,523,994.40 34.54 %
ansaaanula (investment grade)
) na‘_ums’lmsﬁﬁé’uﬁumwu‘uﬁaﬁa@ﬁﬂ'hé“uﬁ“fuﬁ 310,759,922.87 64.06 %
ansaaanula (investment grade) wiansansw
Lilgsunisinduduaniniaia
dndruiiginnisnasnuaiaitazasuluagy (9) windu 100%
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ArldanafianiAuaInnausan UIUEY LEDE

a

N9 (WULY)  2RIYAAMSNERUGNE

Q

1. ANEIINLEINNN9AANNT | 324.95 0.06
2. AnsssulendauanatlszTamd ' 54.16 0.01
3. Aassulenunemee | 541.59 0.11

4. AMLENHINTTAIYL - -

5. Anldane lunnslasnun Uszaduwus dadsuniseng

”Lwn'f;\mwa‘mu@ﬁmﬂmiwmnum%\iLLim1 (IPO) - -

6. Anlanelunn sl Ussandunug daadsunisans

Tt uAINIFLEUBTAMINEAIUATILIN | (MAS IPO) - -

7. Adsznid NAV Tuntlada i | - -

o 2

8. AaaLLTnyd 18.11 0.00
9. Anldaneiu - 2 27.33 0.01
10. A e lunnsTeanavAnnIwe - -
sauAldanenannn® 966.14 0.19
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! =] = ! N & \ =~ P A
2. An@autinyd, Asssilansunang, Anldseald (eamnii#yasiin)
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Thai Commercial Banks

BANGKOK BANK PUBLIC COMPANY LTD

BANK OF AYUDHYA PUBLIC COMPANY LTD

CIMB THAI BANK PUPBLIC COMPANY LTD

INDUSTRIAL AND COMMERCIAL BANK OF CHINA (THAI) PLC.

KASIKORNBANK PUBLIC COMPANY LTD

KIATNAKIN BANK PUBLIC COMPANY LIMITED

KRUNG THAI BANK PUBLIC COMPANY LTD

SIAM COMMERCIAL BANK PUBLIC COMPANY LTD

STANDARD CHARTERED BANK (THAI) PUBLIC COMPANY LIMITED

THANACHART BANK PUBLIC COMPANY LTD

TISCO BANK PUBLIC COMPANY LIMITED

TMB BANK PUBLIC COMPANY LIMITED

UNITED OVERSEAS BANK (THAI) PUBLIC COMPANY LIMITED

Fixed Income
LAND AND HOUSES RETAIL BANK PUBLIC COMPANY LIMITED

KRUNGSRI SECURITIES PUBLIC COMPANY LIMITED

Foreign Banks Branches

BANK OF AMERICA N.A.

BANK OF CHINA LIMITED

BNP PARIBAS

CITIBANK, N.A.

DEUTSCHE BANK AG

THE HONGKONG AND SHANGHAI BANKING CORPORATION LTD

Securities

ASIA PLUS SECURITIES COMPANY LIMITED

CAPITAL NOMURA SECURITIES PUBLIC COMPANY LIMITED

FINANSA SECURITIES LIMITED

KGI SECURITIES (THAILAND) PUBLIC COMPANY LIMITED

naatausarnndaie loiifuiug 2v4 8



KT ZMICO SECURITIES COMPANY LIMITED

KTB SECURITIES (THAILAND) COMPANY LIMITED

MAYBANK KIM ENG SECURITIES (THAILAND) PUBLIC COMPANY LIMITED

TRINITY SECURITIES COMPANY LIMITED

FIF

Foreign Banks/Brokers
DEUTSCHE BANKS LONDON

GOLDMAN SACHS SINGAPORE

HSBC IRELAND

LGT BANK SINGAPORE LTD.

SMITH BARNEY

STATE STREET BANK & TRUST COMPANY

UNITED OVERSEAS BANK (THAI) PLC.

Securities

ASIA PLUS SECURITIES COMPANY LIMITED

DBS VICKERS SECURITIES CO., LTD.

UOB KAYHIAN SECURITIES THAILAND PCL.

Equity

Brokers

ASIA PLUS SECURITIES COMPANY LIMITED

CREDIT SUISSE SECURITIES (THAILAND) LIMITED

SCB SECURITIES CO., LTD.

TISCO SECURITIES CO., LTD.

BUALUANG SECURITIES PUBLIC COMPANY LIMITED.

PHATRA SECURITIES CO., LTD.

KASIKORN SECURITIES CO., LTD.

KT ZMICO SECURITIES CO., LTD.

TRINITY SECURITIES CO., LTD.

MAYBANK KIMENG SECURITIES (THAILAND) PCL.

RHB SECURITIES (THAILAND) PCL

KGI Securities (THAILAND) PLC.

KRUNGSRI SECURITIES PUBLIC COMPANY LIMITED

naatausarnndaie loiifuiug 2v4
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