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1) duiidundnnindannzifoulunarandnninduwislszinelneg (SET) uaz/mionanandnning
B 18 1o (mai) Tedl net exposure waesaultndlitosndn 65% usliiAu 70% vea NAV 7l
Snwauzetai 1.1) ﬁumaqﬁﬁmmmLﬁﬂuﬁlﬁ%miﬁmﬁaﬂmﬂ SET flansilandududsiandeou
(Environment) visosuamBu (E56) way/vie 1.2) MusuawwmmwLuaumuﬂ'ﬁmmamaua
Wenfunsudesfiwdounsyan wwunsdnnis LLaumimm’mmmwﬂmisaL{]mmﬂumiam
Vinamstaesfiedounszanuessemalne waz/avie 13) fuvesuidnanmudeuiiisssnivia
(Governance) ﬁﬁé’ﬂwmulﬂulﬂmmiumﬂ hay
2) ustnssgua wuﬁumimawuﬂmﬂiwws’;amiﬂaammwaumuuuua mamummlmwmﬁuﬁ
wasanm LLav/Mia(?li’]ﬁﬁVqu)u‘] Ineniustng i mamwmwumnanmawumwam‘waau%ﬂ@
Aawindon (green bond) teANUEEU (sustamab|l|ty bond) viiaifleduaiunnudsiu (sustainability
- linked bond) mmsmﬂwaaaﬂamwmumm n.8.9. NAUA
Taefl net exposure lunsndauiiamusinailasiadsseulvyTlidesnin 80% ves NAV (@unsag
swazBeaifiufuldiini 3)
o nomuildadunisamuluisssmelnsndeseutdliiu 20% ves NAV il nowuasdesiu
AudssiusnsuaniUdsunugasiidavesinnisnasu
o nesuidndaumsasyulunesusudumeld vaa. Featu Tnewdeseudladlifu 20% ves NAV
o nowuenaanuly Derivatives tetlasfunrundssannsamu swdaieiiuussansamlunis
U538 (EPM) wag/vseasyulu Structured Note
. ﬂawummﬂ:wNmJsvﬂaumsmaaulmaamnmumm (Active Management)
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YTD 3 \hau 6 \hiau 18
BV N/A 2.15 N/A N/A
sl N/A 451 N/A N/A
Aadslunguifieaiy 2.12 3.43 7.00 -5.21
AURUNIUNDINU N/A 9.38 N/A N/A
anufiurude i N/A 7.91 N/A N/A

3y 5 10 U* Faudsane*
BV N/A N/A N/A 3.82
sl N/A N/A N/A 7.42
Aadslunguifieaiy -2.65 2.29 0.37 N/A
AURUNIUNDINU N/A N/A N/A 10.81
anufiurude i N/A N/A N/A 9.63
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1. pfinanpuLnuTINRaIANENNSNEWAIUEINALNY
(SET TRI) dnau 70%

2. ThaiBMA Government Bond ESG Index Net Total
Return d@ndau 10%
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BM70-TESGX

N13%aNLIAMNY N13VIBAUNUIBAINY UayaLtaeann
Yuyihnsde*: - Twihmsueghu: - ynduianig Maximum drawdown 774 %
1287911N": 8.30 - 15.30 . 1287911n": 8.30 - 15.30 w. Recovering Period N/A
nsgenTauInTus: 500 UM nsveAutudn:  laddmue FX Hedging N/A
NMsPeATIaALUTUAY: 500 UM goandwasTua: lfvue Samduvsusunsamu 0.41 W
338ELIAINITTURUAIBAUR: T+2 .

Sharpe Ratio N/A
LR Qﬁ\?q/!uﬁ'm'ﬁﬂﬂﬂ:ﬁ’]:ﬂagaLﬂEJ'JﬂU'NLﬂuﬂ'\iajwj«lLWaiUﬁWﬁUi318711«!“’]&ﬂ71‘f}1@1’|@1]9ﬂ'136\11’!ﬂ Alpha N/A
* ez Ualivisenisiasnasaun w.a. 69 Gusiuly visil neudaliuinsuidndanisesuddbigasunsiu
\ Beta N/A
NIUNN www.bblam.co.th
** szyziiaInssuluauigAunely 5 Jwihnsduuaivinisuefu JagiudiseRuavedu T+2 Tracking Error N/A
T = Fuhmsdovisvaunay ogadsvasnanvil N/A
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' { < L . .
A153 5L HBNNITENAUIINNDINUITI (% siaTuas NAV) Yield to Maturity N/A
1 = a < a

ANaIILE geqnliifiu MU msdaassnsamuludisssned
N133ANTS 1.6050 1.0700
sualdae 2.9425 1.2534 i

mnewe: AsssudoudnanmundyaaiiinwasnSdulaluvhusafaiuudy
nsdifinesuamulumbeanuvenewmusunelinisdansidiesiy usindansezldSonifuasssudounsdanisdrdou
ansagdoyariuulivivdidedvauaduiiu

uitndnnsersfinrsanddeudasdsssundenidenfuisaiieliaenndosiunagnsuseaildaelunisuimsdnnis

' P aa = v ' =1
ﬂ']ﬁiilllu&m'ﬂLiﬂﬂLﬂUﬁnﬂﬁdﬂaﬁu’Jﬂﬁﬂﬂ‘u (% ?JENS‘.Ijaﬂ"I‘Ua‘U’]EJ)

AsTTuLEY gegnalaiiiv HIVEEN

N3 1.00 LiFeniAy

ns¥udaiiu 1.00 (Fush 50 ) Tiseniiu N133RATINTAMUIUNGUAAEMNTIN 5 duRULIN
nsduildsumineasyuida 1.00 FNUVINEARA LA ]
nsduildsumineasyuesen 200 UW/518M15 FNUVINEARA LA

n1slountiy - -

wnoing: Asssudsudindnsunmdyadiuasmesulaluiueaisatuuds
nsdifinesuamulumheanuvesnesusmmeldnsianmaidei UitmianisarliGeniuasssudeumsneniosude
Aumbheamusdou aunsagoyaiiuiuldiinddetuuatuii

Asssufleunisvie vstmdnnisveanudnseniuliiu 1.00% Tneazuddinsiudmi
asssuidsunisiudedu vitnianeanudiSeniumuidoulafeluil Tasasudddimsuaamin

o fonsosionimewiiu 17 : iy 1.00% (Fush 50 vn)

o fansewnndt 1 Y : 50 vvsesIens

Asssufisumsdudsu

o meluuiendanis : Ll

o AuusEnianisdu : Selidelsiuinms Taerewdeliuinsasuddimsuriuma www.bblam.co.th
nesnusnilneiiemuddusuuiiasliamsatmhsamuludmig 1o Tou S wierluifuuseAuld
Uitnianisenafinsanidsunlasisssuioniifonifustaiielirenndesiunagnsvierlddnglunsuimsdants

dadauusznvminddunamu m"wé?iuﬁamugaqﬂ 5 JUAULSIN nMsdnassnsamumuiuduauintade (%)
% NAV % NAV _

Vuandiey 68.79  vustmssguiailonnmdsudmiviiu 1161

HusUng 2538 Tpssadrmil (ws.n, Aula3a-19)

ningdusuuaziidusu 51T Juandty Us¥ wad Sanlnsied 6.71

NHuensUIAIT 0.07

(Uszwidlng) 910 (Winau)
Wustnsiguradaaiunudsdy 6.62
Tudauuszanas w.el. 2568 A 1
WusUnsiitennudsdiu (Sustainability 5.15
Bond) lulsuussana w.e. 2563

Viwandiey UsEm Uan. 311n () 4.42
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o USEndnn1y/ Jatfuayunisuieniesuden/ BF Fund Trading: 1381 8.30 u. - 15.30 w.

« Bangkok Bank Mobile Banking* : inTunaen 24 lus

YoannsFuAsuiieamy (ewiznaewu Thai ESGX neldnmsdnnisvesuieninns)

o Wdvdany/ gaduayumsnevesutienu/ BF Fund Trading : a1 8.30 1. - 15.30 w.

» Bangkok Bank Mobile Banking® : nﬁi’umaaﬂ 24 7l
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1.

o

amulusiuiidundnmindannedelunaandnninduisUszmalne (SET) was/mionanavdnning 15x 1o 1o (mai) Taefl net exposure 1ssouTtdliitesnin 65% uslsiifiu
70% vea NAV fiidnwassall
(1) ﬁuﬂjaqﬁﬁ’mwxLﬁauﬁlﬁ%’umﬁﬁ’ﬂlﬁaﬂmﬂ SET 3ilennalaasusudanindon (Environment: E) wiadnumud sy (Environmental, Social and Governance: ESG) uaw/wie
(2) ﬁu‘umﬁﬁmwzLﬁﬂuﬁimmﬂmmﬂ%ﬂgaLﬁﬂuﬁumiﬂa'aﬂﬁ"wﬁaummﬂ LHUATSIANTS LLa%ﬂﬁGﬁgﬂL{]W‘WNWEJLﬁaiﬁUiiQL{]W‘Wmﬂﬂluﬂ7iﬁﬂﬂ%m?mﬂﬁﬂﬁaﬂﬁﬁsle%E)Ufﬁzf\]ﬂ‘Uad
Usznelng 51uﬁy'ﬁmiﬁi'ﬂ7imuaaumiiﬁ’mﬁmﬁuauvﬂmwguﬁ Imﬂémuaauﬁﬁﬂﬁﬂmu n.8.9. 8915V Way/Ms3e
(3) ﬁu‘umﬁﬁmmwLﬁﬂuﬁﬁﬁﬁmﬁma (Governance) fiflgnwaial
3.1) Wuuresuismasmeadouiilsssunivia (Govemnance) Tngldfunisuseifiunisinduguaianisuismanuneidou (Corporate Governance Report of Thai Listed
Companies: CGR) 9 nauAsdsasuaaiunssun1susivine dous 90 azuuutuly viewfiauwi
(32 fnadaweihvnsuasuuludosd usemsnuanufuninsufiRmutvanesieusy sutemses SET Fadalidmsunsliamedeyadinanlnoiams
(3.2.1) ﬂﬁflL{]W‘VIMWEJLLaZLLN‘uﬁqiﬁ?ﬂﬁLﬁﬂl%aﬂﬁUﬂﬁLﬁmm“aﬁﬁﬂJaﬂﬁ‘ﬂﬂﬁ (corporate value up plan)
(32.2) msildwaneuasurunisensesunsidiunludedademis il Inedestadmneaftosdunsifndulunuumunisonsesusananlrudasaniely
2 YuuaTuildamedmneuasaunnsensEiu
(3.2.2.1) LLNuﬁﬁLﬁumiﬁ%ﬂLmul,ﬁ'aL%W%’UmﬁﬂixLiumﬂﬁﬂﬁzLﬁuwafmﬁwLﬁuﬂmﬁmmw;Jf‘]"q§ummmmgwumnammﬁﬂixmﬂmﬁamumaaﬂamuﬁwum
(3.222) Wwneuasurusidunisiiioanydinansidesfieiounsyanvesssmdlnemute (2)
(3.3) ﬁﬂ75Lﬁmﬂ53§w%mwmi?aﬁﬁiﬁu%’amu At SET fmtun

2. amulunsanseglnegamils vienaluegns dall

(1) mwmuﬁaaﬁﬂﬁ?umﬁau (green bond) ayansilenudaEi (sustainability bond) waz/Miemsransanasunudiy (sustainability - linked bond) floenmudsznie
ﬂmzﬂiiuﬂﬁﬁﬂﬁumamwudwﬁwmimaaumwLLazﬂ1iaqzym‘iﬁmuamamwmwﬁﬁaaﬂimﬁﬁiaﬂiwwwﬂumsﬁﬂﬂ Uz AANENITUNSIAUARIAYLINMEN1ST0DYY IR
LLazmiaqiymlﬁmuasuwamwmmi‘:ﬁaaﬂlwmaqﬂﬂaiu'mﬁm”m waznsiaueefuiulasanimdeyanaiiidnazians visusenAnaznssuNsuRaIAuINce
Forimuniiisiunsesnuaziausuneann uaznsilawedeya udusinsdl SsinmsUamedeyalutuutanisionistoyanisiausnensians vidslonansiaussioganu
Tunsiduevensansianan ludeadd
(1.1) ﬂigﬁlﬂumﬁaﬁﬂﬁaaﬁﬂﬁ?ﬁanﬁ”ﬁm (green bond) Wians1ansiitermisiiu (sustainability bond) ﬁmﬁmivﬂmLNaifmqﬂizmﬁmﬂ%ﬁuﬁl@{ﬂﬂﬂmiixmmqu (use of

proceeds) Induliifielnsensitisadestumsoysnvdundenvioiiielassnisitiedestunnudsduvessamalneg udusinsdl
(12)  nsdidunsansdaaiuninudsdu (sustainability - linked bond) éfmﬁmnﬂmLwﬂ%'agaLﬁﬂuﬁumiﬁwumﬁu‘“ﬁyﬁ'ml,l,axLi’]mmEJé’hummE“J"ﬁulﬁadma%wnmefaﬁumm
Hoonasansiananlulszmalng
@ stustinsiguna wustmsiinsgnansnisadsmussiuduiuuaznenide vievudfinssnmansadsmusyfuduiunasaondsudlinufviuduasanin faduiustnvie

vy

Huiiiisausnudwinday (green bond) Wusinsvsevurdiionudsdu (sustainability bond) Wiewustnsvseiuiduaiuauddu (sustainability - linked bond)
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Ao o X

nomuaziuvamulunsnddumunseuulevisnisamuidesnnindduduniasguas/msenansidantumungringlnefiinisdiiugshandenadesiudmunenisimuiddu

a' v ad A vo v a o @ = PPN Sy o o oo~ = v v & ' v a a Ad a1 a 1Y
LWBEﬁﬁ\‘iNﬁﬁ]@‘ULWIUVIENEJUPLWHUHENVW ﬂfWNLUULLiﬂ“U‘ULﬂaﬂ‘lﬂ‘lﬂuﬂ‘-ﬂﬂ’]i‘l/llj‘\‘iLuuﬂﬁi@WLuuﬂﬂuWﬂﬁuﬂﬂﬂﬁﬂﬂﬂﬂﬂu ESG u1nu ﬁ\‘iNﬁIVILﬂGﬁS‘UUuL'J?WIﬂﬂﬂuﬁ]@i%‘UULﬂi‘t@ﬂﬂLLa%ﬁﬁx‘iﬂﬂJ

T savaduwsedndulivssmalnaussgtmnensiaunfiddu (Sustainable Development Goals: SDGs) vasasrnsanUszyvi (Wisslayahttps:/www.sdgmove.comintro-

to-sdgs/) wazithmunenisusseinm3ounsyangndilugud (net zero)



N39UA1384YU (Investment Universe)
namuIznszenMsamulundnninduas/vMieninddu fdl
£ a o a = . = = v a1y ' M o1 a Ao o o &
o amulwiuvesuidnaanzidoulu SET uaz/w3e mai laell net exposure tadesoulUnyThitiosndn 65% usliiiiiu 70% voe NAV Nifidnuaedsil
(1) vuvesusEmianzteuniianulaadulunisuimsianisiu E v3e ESG way/v3e
2 vuresstmanzteuiinsUametoyaiietiumsudssitmiounsyan unun1sdnnis uaznmsasthmnedielivssqgdhwnglunsaauSinanisudssfuseunsyanves
Uszinelne Taisdalilnismuaeunsiavhansuveunansuilaeimuaeuiidninau na.n. seuiu uaz/vse

(3)  Vuvssuitmaanseuiifisssnnivia (Governance) Aifldnuwazaudiszyliluiide “Ingusvasdnisamuilieatiuaudsdu” do 1 (3)

o aupluiiustinsigua Wusthsfinsensaneadimnussiuiuiunaznende viewudiinsznsrnmsadeiussiusuiusasondoudbivuofuduuaanm wiensarsviisug
fifimadawetoyanuiissyliluite “Ingussasdnisamuiifentuanudidu” 4o 2 (1) s msasmuluiusdns fud wesamarsvidnaazdoadu green bond o
sustainability bond #isinaiaume faqussasdnisléiiuildannisseaunu (use of proceeds) Tnduluiilelassnsiisadesiumseyintdanndouviaiiolassnmsifeidoari
Arudiuvesyszmelne swionsdidu sustainability-linked bond fifinsiDawedeyaiieatunismuniatiauastmenefuarudduieduaiuanudsuvesiosnasans
fanailuusemelng
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n38198sduiYafiAeatumudsiy

fiTavesnomuil 1¥ud

1) FrinaneuunusammanavdnninduisUszmelne (SET TRI) dadauliidesndn 65% iflesannemuiiinguszasdasuluiuresuitmasmeifouiidilaiei £ vie ESG uaz/mie
FuntstisaskansEuanMsAsuasesanmgiomalnenisanuiinanisdesfimdounsyan way/miedumsiisssnivanunseuilsvienisamu duild indenns
UszneusendnningisenadesiunseunisamuituaudidudsuilagtiubifidsifiAeafuaudiduiinseunqunsounisamuvenesu fedu duil SET TRI Sadudwild
azviouniaideulmmavemdnvingnavdnnindlu SET Ausznoudeuresssmianadeuiomauasdavintulas SET Sadudviimngauneldnseunsamusiuay
diBuvesnasu Snviuisnitiuesdussnovrasiud SET TR Huuidniidanmadewnundninasil SET dmun uagfinsDamedeyaiioululflunsiiaseilferaiome
HamuannsadnwnudnuaziazesUszneuresiuil 1udiBnsdhduiifananléf https//www.set.or.th/th/market/index/tri/profile
nanpUUMUTINgVEvesiviliusUnIsEuIa ESG YOIANANAAIANTIANTNE NE (ThaiBMA Government Bond ESG Index Net Total Return) iflasanifudaiifisamsansvil £SG
fleenlasnasgiitunsidoutuanaunaannailnedussduszney Suludifmnzauaonadostuingusrasduanihmneduanudiduremnasyu

)

Hawmuannsafnwinudnuasuaresdusznavvestell saudainsdavhduiidananlafianeunainnsamillne we https//www.thaibma.or.th/pdf/Article/esgBondindex.pdf

Lmﬁﬁaga: https://www.thaibma.or.th/EN/Market/Index/ESGIndex.aspx

S

NANBULNUT BT TRI T gUIRTrbY A uTDIANIALAAIARS 1AW MY (ThaiBMA Short-term Government Bond Index Total Return) ilasannifuswiliisaunsnanswil
Ussuanitustsiguiasverduiioanlanssnsnmasdiuazsunasuissmalneussiongliiu 1 Diduesdiusznou Jaulusiflasiioumsamuiiefislonaluadonaneuuny
UYDINBIYU Wil HamuannsafnuausnvazuagesdUsenaue el sudeisnmsdavinduiltinanlifaneunainasaising e
https://www.thaibma.or.th/pdf/remark_ThaiBMA/ShorttermGovernmentBondindex.pdf Lma'ﬂ%'a;&a: https://www.thaibma.or.th/EN/Market/Index/ShortTermindex.aspx

el UiEmdnnsaslisuudasdiviizinvesnesmumudisiuiidailaenaavdnnindwiUsemedlng WenaavdnninduwisUsemealnefinisdavindadl TRI fihdndudfendnning
FetosvAaznannsng (free float) wgradmidntunsiuniail (full free float TRI) el dulumundninausiiaaznssunisiiunaiayudszniafiimug

o o
A123UY

Maximum Drawdown iedifusinamayugsanvesnesusmluszesim 5 Yfounds (nFedeusdnfnomunsdliddliasy 5 9) Tna¥anszdu NAV devmieiigpgeanluaufisgasaelutasi NAV domiseusuianas
A1 Maximum Drawdown fufieyaiivaglivsuisenudssiionsazaanuainmsasmulunemusiu

Recovering Period svszianisitui iiterluteyalifasunmuisssesnafusimenayugrauissvesnmitundunilGuyuduildssosnaumile

FX Hedging Wefifusvasnsasuluanaiuisssmaiiimstioatuaundesandnsuaniuasu

Sasrdumyuisumsasu aruiveanstensndnnindlunedanesulutisalatisnamil laefumangadiihninssrheanuvesyamnstondnnindfunasimesyarnsendnninduasnasmusu
Tusouszezian 1 Tusdeya NAV asnasyunuadsluseussezafiatu nasyusiudiien portfolio tumover ge Usiasmstomendnnindvesamasiiamsnosuuasilitdununstonendnningiigs
SefpsinsanUisuieuiuansiidunurenemussnieUsaiiuaaduivenmstonevdnvinddnan

Sharpe Ratio §ns1duszminsansuwnuduineInemuUisufisutuamudsmnmsasmu TnefunainiaressnisnsuansumurenomusmiushsnaneuwuiiusmnaAdes (isk-free rate)
WisuilbufuAndesuuinnsgiu (standard deviation) v8snasyusaal éh Sharpe Ratio awtoufisdanuanouunuiinesusumslisuiuiuievvsfuamudssiinasusuiuan Tasnasyusaudiiie Sharpe Ratio
gendrandunesyuiiiiussanBamlumsuimsdamsasmuiiinindesnldSunaneuumuduisiigsnineldssduanudsaioniu

Alpha HameuuudLRuTeNemusmdoSaufisutufuitin (benchmark) Tnaen Alpha fig wnefis nesyuannsnadssanouunuldgantdaitsa fadurannyszavsamuesiianisnomulumsdadon
womdwnzdramulundnmingldedrwmunyea

Beta szfuuaziirmenisidsunamesdnnnansuwnmamdnninslunednnmsamu TnsnSsuiisutusanmsudsuiawemain Beta tosnin 1 wansiwdnmindlunefanmsasmuiinsuasuasmes
SamansuunutiosniinsUAsuiaessnsmansuLLTBINUMANNINGYeHAIN Beta 11NN 1 uanad1 udnninglunesamsamuiimsidsuulamesshsmaneuuruinaniinsuasuawesdnsmanouiny
Youngundnningvenain

Tracking Error Sasuansuunuvasnamuiiszansnwlunisdouuuudaiitin Tnamn tracking error h stuneils nosusaiivszavsnmlumsasmansuunlilndifssiusddin nosusniliien tracking error g
a:ﬁﬁmwNamaumuimma?{amamﬂmwﬁ%‘?ﬂu”nﬂmu

Yield to Maturity a”mwsmmaumumnﬂwiaameumiwawwﬁimsﬁaauﬂiuﬁmumma %’laﬁwmm1nmantﬁaﬁwlﬁ%ﬂuamﬂmmaammamwamta ﬁus?uﬁa%ﬁ%uﬁuﬂwmﬁmamﬂuuamﬂwﬁu T4 indnsmanauunu
maanawuimmwmswu FunamnAnadsimiiaves Yield to Maturity maamwmwuumavmmaawuumiawu waziiosan Yield to Maturity fmhesnmsgiuduefifudsot Taannsahlulfivioudio
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