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1. el SETESG TRI (SETESG Total Return Index) (67.50%)

2. HeRR UL el ius RIS §ua ESG VDI PATE IV NE
(ThaiBMA Government Bond ESG Index — Total Return) (10.00%)
3, HEMBU T BB LU mﬁgmaiza:gu VRGPV VY
(ThaiBMA Short-Term Government Bond Index — Total Retum) (10.00%)
4. SasmeniBeiurinusydn 1 T 2eiutiesndn 5 druum wasves
3 suimswdigduuinlng 1aun suiasnamm suiaisnansine
suIAsinewalg nasina1E (10.00%)

5. nanouLMUTINvRRuIuTHEY nau 1 (1<TTM<=3) vasauay
mammwmwfﬁm (ThaiBMA Corporate Bond ESG Index — Total
Return , Group 1 (1<TTM<=3)) (2.50%)
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Tuihnste: Reulvmuiivsevdnnisiimua* Twhmsveau: yniuing i BEwewm 2960 %
serhetuil 13 wepeniea 2568 — 30 Tnuneu 2568 1381%1n15: 08:30 - 15:00 U. Recovering Period 1 oy
£381919n135: 08:30 - 15:30 U. nseAutush: laifwun FX Hedging 0.00 %
nstensusndusin: 500 v vonpuvdetus: laifwiun Snardumyuisumsasu 0.39 Wi
ns8endainluush: 500 v 538¥LAINTTURUAIEAY: T+5 Jurinis

Taehluaglssuiunelu T+3 Swhns

(T = Twhsensughn)
vanew: *Reviaanu LTF iy szdesudsmnulssasdlumsduidsumamuluiuhnsunivas
Uidmdamsazimuniwhnensduasumissamudu “Juwhnsgavhevesazdunmi” dmiudie
wheanuiidshdsduiasumheamuluiui 30 fgueu 2568 UiEniansagimun Yuhsons
Fuwdsunhsamuiduiufefuiideidsduudsunisamu il HaauaINnsngeaziden
ddnldiiviidetviudndeyanamusu

AsssufloniiGoniiuainnaamusiu (% setiues NAV 533 VAT) nsdnassnisamulusinaseime

GRIERHYIEY geaaliiiiu Wiuads country % NAV
33T 2.6750 1.6050

Fwling 5.3500 1.8367

VNGNS :

1. Uigndanisenafinnsudsunlasdisssudeniifoniivaie ieliaoandostunagninie
Aldirelunsuimsdnnng

2. winnewuasyulunemungldmsiamaioaiu var azldidnifvassauisunsinnsedou
funasulaleng

AsssudeniiGenifiuangfonioe (% vewarmiteamu 53 VAT)

GRIERHAYIEY geanlaiiu Wiuads

N5 3.00 gnviu
nsudafiu 2.00 gy
nsduAsumieamuidn 3.00 STl
nMsduldsumiseamueen 2.00 2.00
nsleumiiig ldanansaleuntheamuld  Liaunsaloumheamuld
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1. nsdiduivdsudn vas azlifnAsssundounisang

2. fsssuileunsduasueenly vaa duszBnifuliisinni 200 um sie 1 185 nsdfdunis
FuAsusevinaneanu Thai ESGX megldnsuimsues vaa. sseniiumsssudoudinar

3. minnewuasulunemunelinisdanisifediu varazhidenifiuasssudeunisue was/mvie
Asssieunsiudeutdoutunamulaems

4. VitminmsenaAndnssadieniiGenituandiomieduidderdolfiomeamu utaengulivhiuld

5. U3tmdnnsersRansanidsuasemsssudeniiGeniuaiaiieliaenndetunagniuiealiang

Tunsusmsdnnig
dndndszammindauiamu ningauiiasu 5 Sufuusn
breakdown % NAV holding % NAV
1. A5 69.89 1. WusUns : NIENTNNTARY ESGLB3T6A 17/06/20 3.390 20.93
2. Wustnssgua 20.93 2. Vuensdey : UE waadn Blaalnsiiad (Usewelne) 31 naw) 6.90
3. fhiiuads 533 3. yuandley : USEM wemud Bulis 1wesia 9aiin () 5.56
4. Aunsngaug 3.85 4. viuandlay : UEM fad AnaaeUuwuy e @nvw) 5.53

5. fRuRds : surAswisEmAlne CB25016A 16/10/20 5.33
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(1.3) U3iifimsenszaudnu Govenance Tiftdnuaussell

(1.3.1) Us¥naamzd eudiisssinivia Govemance) Tnglasunsusadiunisiiuguanan1susenaavzileu (Corporate Governance Report of Thai Listed Companies : CGR) 311
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ol nesyuazamuluniefilifsmmansyu Tnefl net exposure lnetadeluseutiny@lsiiiu 70% ves NAV vanemu

el nowuazasulufungudsBu made (1) Tnedl net exposure TneinddluseutitinFlsitiosndn 65% vos NAV vesnewu

(2) senseehilaatnavils vievaneaeng foil

2.1) MiﬁﬁﬁiLﬁBBH%ﬂﬁéﬂLL’Jﬁéjﬁlm (green bond) avEnsiiterudsEi (sustainability bond) Vi ensiansaweuemus € (sustainability - linked bond) IUsEMARRUENTIHNSMURAAY L
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Wioau3nuawMINADM (green bond) ustmsviEeviurierud By (sustainability bond) vierustmsvzevulduaiuaud gy (sustainability - linked bond)
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Vuflitenuds8u (sustainability bond) viewusUnsvieviufduaiuninudsdu (sustainability - linked bond) wagH unmsamulunsiansiesyinddainden (green bond)
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Uitmdamsfinsandmuanseunsasyumamdnenussiu (ESG Investment Universe) meldfnseufiansan ot
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- uennil ViEvdanseafiTsmuisdsuenmiennawll SETESG liun uvesusevninmlaneulenevetmunuSinumalseeiSeunsyan uas/sviseldsudndendnsom
Trsamseie 4 Aideades W lasens “nmduaiumegsnaaniiuiseunszaninesmund wnemedvenmans” aswnsuimsianisinedaunsyan (e Wudu b
USEnniimsensyAuAuMIMAuguanan1siia (Governance) Nlanuasmamdninasivesdmingm nas. fvun

® dunsanTvil

nemufimuanseumsamuludivemnavil way/vienanstungy £5G Waeardawnuuleuemsamu lnenawuazamlunnanseddlaetimils vienaeeg wawialuil

1. asnansiieaysnudaninden (green bond) Aansiiiea11udsdu (sustainability bond) W3ensiansduasuaIudsdu (sustainability - linked bond) fieenmudsznia

ALENTIUNISMAUAIAYIAIEN YRR ML NSaYR IR lEWeBnasilfioenluideyssrmudunisill Yssmeaaznssunisiiiunaanuiimenisveeyyn

wagnseyg R iiauevenasviinesniviieunnaliuied i waznisiauevieuiuuatanindeyanafiddnvauzianiy ¥seUseniann snssuN1IMAUAIAYUIINE

Jorvuaiiigiiuniseenuasiauenea)n waznsiamedeya udwinsd Fdinmadamedoyaluuuuuanssenisteyanisiauey 1easaIviselena i Laussogayu

o

Tunsiaueviensiasaanailusasadl

Y o
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2) nsdhfunmansduaunnudidusesdinsdawmedoyaiieatunisimvundidiawasidmneduanudiduieduaiueud duvesfeenasansianarlulszmelne
2. Wustnsiguna wustnsiinsensnnisadeddseiusiutuuazaenide wiefudiinsensisnisadsiussiuiuiuuaraenilous ldsiufisfudulaanm Fuduiusnsvse
iur] Wieeysnudwinden (green bond) WusdnIvsenudiiieninudsdu (sustainability bond) viieustng wievulduaiuniugsdu (sustainability - linked bond)
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1. At} SETESG TRI (SETESG Total Return Index) ludnsuSesay 67.50

' v
v A °

\loean sl SETESG TRI Wuiuilfidaanimiindeyarmdnyningnusainain (Market Capitalization Weighted Index) uaziusiiifiazvioufisninundoulmivessien
' Y v & A o a A o a a oA o = v Y oa v o v a . . -
nauvanningvaausenaamedouniinsaniugsieegdsdu lnefiddadadesudanndon dnu wasussemivia (Environmental, Social and Governance %38 ESG)

Faflvwm (Market Capital Scale) uaganwages (Liquidity) Kunesifirun

wnsfadenuiiadiuasdusznauue sl

- Juisvnifinensuszdiuiud sy SET ESG Rating Uagndsannelaulunainnannsnduisuszmelng

I

- Jundnndndnfiyarmvdnningausninain (Market Capitalization) litlosnda 5,000 &1uum

' vy

- fdndugfevdnnindnedes (Free-float) liitdosninouay 20 v0eudIsEua?
° o ‘v " v o » = Ao g [ S M

- dwnuwjuiivenglidesninfevar 0.5 vesdrunuuranzileuvesuien Wunailisnd 9 Tu 12 deu

- hiddeduundnnindludvi

Hawuanunsafnw38n33nviideud (index methodologies) 1if1 https://www.set.or.th/th/market/index/setesg/profile

il USEMIANTazUAeuudas Benchmark veenasumud iy Ndnvilgsaavanninduisnsewmelng Wenamnanninduisssmelne Sn1sdavideil TR Athdadau

Hfevanvindseton vewsazdnning (free float) indasmiinlunsimnasiat (il free float TR) ielidulumumdninasinaaznssumsiiusmanuussmertvun

2. NARBUUMIUSINVRIRTTNUSUAITFUNS ESG vassunaunaInns1a1suillng (ThaiBMA Government Bond ESG Index - Total Return) ludndiusasag 10.00

P~ & o oad - ) o X - o = = . 2 v o o N
LuaﬂmﬂLiJuqumwmwmW‘umawusumﬁgma ESG ‘UENﬂ’]ﬂﬁg‘ﬂ“Uu“W&ﬁL‘UEJUﬂ‘UﬁiJ']@?J(ﬂa']ﬂGﬁ']a'ﬁWul‘ﬂﬁ %59 ThaiBMA Im8Lﬂumﬁuuwawaumiamu%ﬂﬂaanuwamﬂu

A9ENINNATY waz/visen1asvil viveusUnssguiauay/Mienmasvilaulalungu ESG Feaenafosiuuleungn1sasusIuiansounsanuveIneyu

Hawuanunsafnw38n153nvindd (index methodologies) Wi https://www.thaibma.or.th/EN/Market/Index/ESGIndex.aspx
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o

3. HANBUUNUS VBTN USURISFUIasTEzaY YasmnAuna1Ans1eEnswillng (ThaiBMA Short-Term Government Bond Index - Total Return) ludpdiusaeay 10.00
Wesnndudiliivussamilniasgssezdununzifeudu ThaiBMA filiustnsiguiasserdueanineniasgidussdusenavresivil aeviounisamulunsiaisniasy
way/vsensnansnil vieustnssgunanuiu Jedleludviifiavvieunisamu wewislendlunisairmansuuwnuvenamuld aunseuuleuenisasmuvenamu

Qamummsnﬁﬂwﬁ%mﬁﬂﬁwéﬁjﬁ (index methodologies) 67 https://www.thaibma.or.th/EN/Market/Index/ShortTermindex.aspx
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4. Sasnanifturinysest 1 9 2elutiosndn 5 &uum adsves 3 sumswdvdvunalug Idun surasngann suarsnansine suraslnewaded wdeinand
ludnduiosaz 10.00

dosmnifudiadsvessnmaenidoduinusziiszezine 1 8 veswswmmdvdounelng 3 suims Tadeidusvifiasiiouns amuiedulenalunisaimanouunu
204N UlANUNTBULlEUIBNITAMUVDINBIYU

famuanusafnuiIsnisdaviiel (index methodologies) 167

https://www.bangkokbank.com/th-TH/Personal/Other-Services/View-Rates/Deposit-Interest-Rates

https://www.kasikornbank.com/TH/Rate

https://www.scb.co.th/th/personal-banking/rates-fees.html

<

5. waeUWLTMBRYRuiEBu ndy 1 (1<TTM<= 3) vasasnAuAaIAATIEIWiilne (ThaiBMA Corporate Bond ESG Index - Total Return , Group 1 (1<TTM<= 3))
Tudndiusasag 2.50

domnidudaiiinunnesvilvioiuinauiBurie £SG @i 13 9) Mumdoutu ThaBva Tneidufiifiasiounsamuluningau uasvSoranmisiungs £SG s
denAdeULlEUIENTAMUTINENTOUNTAN UTBINDW

Hamuansafnu13sn153avindvil (index methodologies) 187 https://www.thaibma.or.th/EN/Market/Index/ESGIndex.aspx
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Maximum Drawdown : (e$ifustamanugsanvemnamusalusszia 5 ¥ Sounds (Fedusdadanomunsdiidiling 5 ) loinansedu NAV sewmieiiyngsan
Tuauisgasmanlutisedl NAV devijseusumanas A Maximum Drawdown Wudeyafitaelimsiuiisnnuidssiiensazaamuannisamulunemusi

Recovering Period : szagiaanisituiia iiteiJudeualiamunsufesrernmmusinisnmugeaauiessssnaitunduniitumusudulissernauuila
Shsrdaunyuisunisasu : mwivesnstorendnmindlunesnesulutinaailadasaamil
Tnefuimnyariisnitsenimasiuvesadnstendnningfunarmvesyarnisuendnmingvoanomusaluseusvesiim 1 Tmsdasya NAV
vosnomusadslusauszazia ety nowusiiiie1 portfolio tumover g1 Usiiamstonendnuindvosatmasiinnsnomuuasyhlififuyunistemendnmingigs
?\'Né'mﬁmﬁml,ﬂ%‘auLﬁa‘uﬁ‘uwamiﬁwLﬁumumamamummLﬁaﬂizLﬁuﬂ3W:Jé’uﬂ'Wmaﬁmﬁ%amwa"ﬂﬁwéﬁmﬁn

Sharpe Ratio : $a51dUsEVIIHARBULNLA LNTBINe T IIUTsUTIsURUA I S9N TAI
TagfunaNHaRsEINSRTINAnB UL LTBINB I UTIWAUS AT MaRUWILTIUT AN IIADS (risk-free rate) 1WFBuTiBURUANLEaULINASEIU (standard deviation)
¥9INDMUFI A1 Sharpe Ratio azvioufidnsmanouunuiinomusmasldsufistuitosneiuanudssinemusiniuu Tnsnesusauiiiian Sharpe Ratio

' I3 aa a a a o Ao oA vao ' a A ' Yo = a Y
Q\iﬂ'ﬂfﬂ%Lﬂ‘uﬂaﬂwu‘ﬂllﬂ353Wﬁﬂ’1W1uﬂ'ﬁU§Wﬁ‘ﬂﬂﬂ?ﬁaﬁﬂuﬂﬂﬂ’)’] Lu@ﬂﬁ]?ﬂ1ﬂiUNﬁG\@ULLVI‘UG'JULWMWQQﬂ’J"Iﬂ']EJIWiS@Uﬂ’J"IlILﬂENLfﬂEJ'Jﬂ‘Ll

o
Y

Alpha : maseuLudLALTRINemuTITlaUTsuisuTURYET T (benchmark) Tagen Alpha figs wanefis nesyuansnsaasmansuunuldganindaiisa
Fadunarnuszavinmveainnsnesulunisindenvieminnziamluvdnvindlfedramnzay

Beta : svfuuagiiamensUAsuLUamessnsnansuunuvamdnminglunesanisamu Taswiouiisuiushsnisudsuuvamemain Beta osnin 1
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