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newuilingUsrasATinzduaiunsamuiiennudduressemdlng TnsavawmuluiuvesusdniilisunsindenanearamdnninduisUszmalng (SET) Millanulaaisusinidswindey (Envionment)
viieduaudsBu (Environmental, Social and Governance: ESG) uar/vieriuvosuismiisadmnelunsanuiinunisudesfiwdounszanvesussmelng waz/vievuresusvnianzdounifisssni
ua (Governance) lusziuiian Fsfedlsiu CGR Fadmvilng 10D fiaud 90 Avuwmduduly uenanil nesuazamuluiiustnsssuia Wustnsfinsensrsmsaderdse fuiuduuazaonile ievudi
nszEnsInsAdsUsEiusuiusazaenily waz/ssensaswilaug Nlunnasifieoynvdmandon (green bond) asransiiterudsdiu (sustainability bond) astansasasuANdsdy (sustainability
~ linked bond) Inendulunnumdninasifinaznssunisiiunaianu Aagnssunis na.n. visedninauamnssunis n.aa. Uszmamvun
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e
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Development Goals: SDGs) U890AN a5z e iwaamaauuayumwmwsLUsuw;Jms‘u‘sWﬁmmmﬁsﬁuﬁumuﬁﬂu ESG Mnuazdadumsdasalirussmdu o Wanuddaydu ESG

1.3. n39UN158INU (Investment Universe)
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- uusieamadeulunaandnninduiaUssmelne waz/vdenanaudnming 1Bu 1o lo (mai) AldFunsdadenannaavdnvindwissamelne Alnsusunasunagnsnmsdiugsia fiaun
wAnfusinazuins vieusuuxnssuaunsdn naensuvalggunu Fafuwamnannsuiusiddassaiaiorensuiumnmenisdiiugsivegieddu uas/use

- use/evesssniRamnslumsanySinamsUdesfinmSeunsyanvessavele uas/SerurenSimanadeuifsanive (Govemance) bitouninsesay 65 vewarmIndAuAYBBNB MY

- Huuiaanadous Afnsedeusussmeuaussonsidsuilasnulouisnaigyiongsadovsa q lusuian uaz/vie

- Wuuvesuismaanzouiifisssinduia (Govemnance) Tagldumsusziiunisifuguaianisuismasmzdou (Corporate Governance Report of Thai Listed Companies: CGR) annasnasdaasy
amdunssumsuislne daud 90 Azuuutuly wielisuis

asansuil

nowuazasuluiustnsiguia Wusdng w%'aﬁufjfl’iﬂwWSNnﬁﬂﬁaﬂgwﬂisﬁuﬁuﬁuuﬁsmaﬂLi'ya elusmiFend “asnas”) Fadunsasiiosyinvdainden (Green bond) Asnanstiiomaudsdu
(Sustainability bond) wiensansduaiuanuisdiu (Sustainability-linked bond) fiffeandfasnisszauyuiiiethidulasuniedissniiduiu (re-financing) Tulassnsilifentostunseysndduanden
vsomuiiu Tnsnasuasasulundnvindvisenindauiioanlnedoeniiumasgineviotonsiiadsunungmne nefilauasiRduauddy

79199 (Benchmark) vasnasuil Aa
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1) fyfinanouunusas SET ESG (SETESG TR) dndnafiuuamsnisdmidentiuitoiussdusznouvesiuil éuil 1. luusdnileglunederudibulagadsanmadovlunaaninning 2. Dundomineiid
yarmEnusndmusIAman (Market Capitalization) lxitfaenh 5,000 &uum 3. Sdndrugiovanninganegos (Free-float) lidondn 209 vesmudiszuds 4. Snnuuionslsidesndt 0.5% ves
Frunuiuannsdouresudn Wunaliding 9 lu 12 Weu 5. lisiasuaundnminelusi

siisananaSadusaiifnzaumelinseumsamuiuausubuvemamu SnftnSeniliuesiussneutesioi SETESG iuusniilanmedesmundninnsiil SET fvua uasiimadamedoyaiotluldly
mydemeildadaiivme / vananil fiasyuannsadny 33 sdaviniui (Index Methodologies) 16l : https://wwv.set.or.th/th/market/index/setesg/profileuviasdioya : www.setor.th

2) il ThaiBMA Government Bond ESG Index Net Total Retum iiiasinnifusuiifismmnansvil £5G fisonlnumasgiitunsdoutuanaummansensviilve (Thaieva) Tnedulumanseudleunemsamuluasiens
Lﬁamiaﬁﬂﬁ?qLmﬁ”am%‘ammsfaﬁu / Jawmuannsafne s vnsisamsnavi) £5G [idnpunaansEnsviinehttpss/www.thaioma.orth/pdf/Article/esgBondindex pdf

3) fiuil ThaiBMA Short-term Government Bond Index Total Return tilosnilusfsiiitsmnsasviiuszaniustnssguassesduiivanlaonsenssnisaduasswasuisszmalne Sadusiii
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https://www.thaibma.or.th/pdf/remark_ThaiBMA/ShorttermGovernmentBondindex.pdf
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vosnemuralusousvEsam 1 Umsduyar NAV voanewmusaadelusauszazIaReITY newmuswisia portfolio tumover gusiiamstemevannindussndeesianisnosyuuassili
FunumsBevendnuindiigs SefesfinsundisudisutumanissuiunuemnemusuiioUssiiuauduinesnsteviendnmingdinan
Sharpe Ratio §nsdiuszninmansuunuduiinveinemusmueuiisutumudseinmsamy ImammmmNamaixmNacﬂw«ama‘umemﬂamuiauﬁué"mwamawwuﬁﬂiwmnmwmﬁm
(risk-free rate) Wisuifiuiurdonuuannsgiy (standard deviation) vesnewusan 1 Sharpe Ratio axvioufidhsmansuunuiinesyusuaslisuiutufovametuanudssdinesmususum Tag
nowmusImTen Sharpe Ratio ganiaziiunemuiiduszavnmlunsuimsinnsamuiiininiosnldfunansuunuduiiniiganinmelisziuanuds ooty
Alpha ameuinuduAuresnesuioSeuiisufusvidin (benchmark) Tnoeh Alpha figs vanefls nesuaninsnadsansuunuldgandviitta Fudunaanussavinmaesiinnsnommuly
msfimdenviiemismediamulundnmingliegramanzgan
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WasuuamesdhmaneuuTesnauMaNMINd s AN
Tracking Error Shsmameuinuresnamuitsyavinmlunmadousuudsiidn lasmn tracking error i mnsfanosusiivszavsnwlunsaumanouunifindiAvstusaittn nowmuswiiian
tracking error g4 adiSnmameuunilngievne it insnty
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