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(ES-USDCR1YC)

o o

Joya o Jui 18 fugneu 2566

szAuAUEe
-+ HEEOENED «
Fesuunansdaudnegs
aw;u“lumwmswﬁ / Gushn wazdygeeudundedyan

7055wl NfinsdnenanauwNu81Beiunean SPDR S&P500

ETF Trust (SPY)
dayanaenusiu
Tuannziluunamu
wWevensteduiuee hidw
91YNBIVU 17 (aglishnin 11 e l

Wunan 17 1 hew)

o s d o

HInNTsnewu : Aadlfvg Tushuna (Raudiuaaneideu

£:] q

nBINLU)

Weannnemuliansaiaranisiiiunulingzdns
HARBUWMUYBINDUTUBYTuRaUlYNITIIENaRDULNLYD
o & ' D ) &y X
dya@evnvarmin Juludnuuzianzianzasiaindy

dmsunemuillagianiy

o =
AFBDU :
» miawulunasurililenisihniu

» nan1sifiunluefavesnewusi Tladudduduiueg

Asadunuluouian

nsnsamsemuyate: Jusvnuigualyvhanungving

o A L I3
NUIFDVYIURUULAN

www.eastspring.co.th

v =

WA UAINNTOANYTDLATDEHBUSINTAILEDS

U q

v '

fuanmeaaslalumisdetyiuaduiy

ES-USDCR1YC



X, . .
N5PanUIBaIU ¥4 IPO NN3UIBAUNLUIAINU JoualTeann
Y

TWMsPeYas IPO : Tuil 25 - 29 fiugney 2566 Fuvin1suedy : SuBeAuNIEAU Maximum Drawdown -
138191N75 : 08:30 1.-15:30 U. Wensuenglasanig
- Y ¢ . Recovering Period -
N3%ATILINTUAT : 1,000 UM 387911715 : 08:30 U.-15:30 U.
nsTeRsIAlUTu : 1 UM MMsvIBALTum : lifvue FX Hedging -
SuthseRuA@eniivamuiieidn wiensms R
4 ganAuvEausn : liifvua Sharpe Ratio -
tieiud: 29 fueeu 2566
52UEAIFURUAIBAY : T+1 Alpha -

mnewmg Uisnianiswssidunslitinisiutioumheamulnesaluiadudien laevhns
Fud sumiramusmludAvenasudadariauss US Double Structured Complex
Return 1YC Vesuiuvesffemieamunnisludnomudammslnesusy Fenasu dnmdaumyuisunisasmu -
munandudulafivisnianadaliuinsduildsumieamu) Tuluhnsdeuuduan
o1glasenis viall fRombamuarldfumisamuveinesuiliammslvesusy mevds
nmsvhsensduiAsumisamusaluiRudluiuihnisdaly

Beta -

nsAanassNsaIuluslszIATaINay Y

) & & PR N Voo A ]
Ladewnsie 1.1 Feriuuidnianisviedaluayumsnevieuen % NAV
v a oA 1 1 a a & a e v A v oa
1.2 induAdenisamuiiuuinisginssumediiansedndiiudayd il

smsivesuwin slnemded s.njeeSessen s.ngevw s.ngdlne s.ndnsine s.egled
s.uauALOUR 1§14 5.ResRuALANS 5. 8lewdudlng XX xx

1.3 S1e¥enasusiunsiamnsaduiasudinomuilaneiui 29 fueieu 2566
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' o o a < 1 a o o ¢
AN ITULUIUVILINNUIINNBINUTIY (%maﬂﬂlax‘igamLauanﬂMzLUﬂunaﬂwiWHau

Wunasnusw) X o
A139ANTS 1.0700 N/A* X XX
sauAlgane 1.3820 N/A* x xx

*1UTENIANTALAIUASTTILTENNITIANITAINSATHANDULNUYBIRTIENT  Tuil Noswu

vhamu Taeuidndaniswzudednsasssuloaiiseniiuasdiiiondsamunauly newds _
v v 1% g LA 1 o 0,
nldaamuissuiosus ATINFTINITAYUANDUAUAMNULIDDD (%)

2. istndanisenafinsandsuudasisssulouniseniivasaiieliaenndesiunagnsuse foen Tudszme

Aldaglunmsusmsdinnig
Gov bond / AAA 98.58

cai'lssﬁmﬁauﬁL"amﬁumnﬁﬁwma (% ﬂjmgaﬁﬂ%’ama) AA
gl A
N19919 gl g 8RB
ms¥utenu Taigi aidl
msduAsuntheasmudn ludi Taidl
nsduiABuntheamueen aifl Taifl
Asleuniae 5 umsia 1,000 %ulg 5 U 1,000 wuae

dod i"Lﬂ‘VIVIiWEJa‘lJVIﬂGQVIUﬁQVN mwaau‘wawu 5 SUAULINVDY
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o <
Midunds vierustnsiguialne wie Faudnuing % NAV

fusUnssuimsuislssmelne 98.58 XX XX
fryqyesususi (Warrant) 1.42 XX XX
XX XX

XX XX
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NaTINTRNAR s TauANNI NG AuNAs TR AMMsTEMANNINETRnamusslusauszaziaan 1 Tinsdaaya NAV 1asnasusau
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Sharpe Ratio 8as1daussuinsranauunusauinrasnawusuFaufsuiuanudaanmsamu lnasuinainuameszninedn
NAADALUNUARINDINUSTINAY ARFINARDLUNUTLSIAAINANNIREN (risk-free rate) Lﬂ?ﬂuLﬁﬂuﬁ'whtﬁmmummgﬂu (standard deviation)
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1. nesuiiulsvisamulunsasviluay vieRulniay/Mionsaniisurindudnislulssmawas viossU ssnaiia
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oAU FNTINARDUUNL Usganaunisiusuuae
RUERENT WIWIBNRTRY | Fadqunisamu YDINTIANS NaRBUWIUTILASURINNTT
AT I/ Tnguszanm Tnguszunn (sied) v Tugvanatuum
HRBNAIES (lugUanaiuum) (siod)
AIIUAGT 138
WusUnssguialve .
“ o jgmal‘ma 98.58% 2.19% 100.7389%
vioiusUnIsuIAg
wisUseimelng
Uszanaun1saldang
(0.7389%)
N2 U**
Uszanan1susukazianauunuilasuannsamu Tu dui 1 ndwininadldanaves
100.00%
nowulagUsanm

“U¥ninnsaglinasialumadsunamindauiiamuviodadiunsaspldiediodunmsduiunisnielfaounisal
fandunazanens Wednwmausslomivefamuiduddny neldvihlimudswe mindauiiamuasuuiadluegd]
tfuddny Inevisnenafinsanasluamansmiduun uay/vioduduanasansiseyl i Fsmmansdananazer
melinsounisamuresuiTnianis lnslssnanissnsmanouumuremaasfiamuoialinnusuuadd vl ms
WasuulastsnanenaviligiemieamuliliFunansuumumusnsiiuszanunsly ogslsfiou lunsdiiinng
L‘Ufﬂ"auuﬂaaé’md’mmiammaﬂﬁuamuiuahuﬁ 1 %dawa’lﬁﬁuamﬂudauﬁ 2 wWasuuaslusae

“eldirvesnamu (Fruassmndounisinnisud) annsadsuulamuenumnzan lunsdfinesyulssuansuunu
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ag 1.0700 seTvasyariunuannzidounsminddudunsmusiu

el U3Endanisazliamenesnnisamu drdiunisanuiasnanauunuiilasuannsanu ligaaunsulumisdedviu
dasUfeyadAguasnilsdetviudiudayanamusiunsunisiauevieniisamu wasnawuendldlasuluiulas
HanaULUILinnvaneld vngeenasiansvisesuimsinesmuauliansatiseAuRuiy aende Taumanauwny
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v
o ]

.00 voayaAmIngduanivenamuaramuludygeviearmii (Derivatives)

(A7)

o

Ussinndaysyreeudu (Option) w3edmy
SPDR S&P500 ETF Trust (SPY)

[

0
MoTuIUN (Warrant) AifinnsineranauunudedeiuAnsiudsuilamenayu

o

Ruamuilindeuszanaioegay 1.00-3

swadenuwazioulvresdynieeuiuriodynyiiesusuwinnemuau

Funingaeda nNoeWU SPDR S&P500 ETF Trust (SPY)
anaiuy anatiuneaansansy (USD)
91NN Uszana 1 U (Guisududygn 89 Tuinsaunduningsnsds)
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i’uﬁﬂamuﬁmsmﬁxﬁwaﬁuw%’wééjwaqLﬁaﬁwmﬁwmmmamaULmuﬁ]’mmﬁamu
Tudyreeudu niedyyiosusuriminassiuiungnaglddurinisanliunu

(nmeluszeziailiiiu 30 Jureuiuasuenglasins)

9m37187u3 (Participation
Rate: PR)

50%

(@nsnsildslunansuunuiinualagedyyviseyeonnsans)

DNIINBNDULNULBALYE (Rebate
Rate)

0.25%
(BRI IHaNBUMNUBAENLLS U DAINISAEULUAIIDIAUNSNED19D9 e Tuvin
1510 USUanauINNIusaUSuULALTULINNIT (A1 Barrier) 1aglSusaLa uyinn1san

PN TUENAURYYIDIURNTUNAUNS NI 919849)

Knock out Barrier

-15% (Put Knock Out) / +15% (Call Knock Out)

(AN SURsUBUAIYBIEUNSNID9BIiAANSallY (Msanaeisewinaulaiy 15%

[

WalguduaAINsUasuLUaswesdunIng o198 a Jusududygyn)

Strike Level

-0.50% (Put Strike) / +0.50% (Call Strike)

v
= = v 1

ASLANTUSDARAITBENTN 0.50% WiatsunuA1NsasuLUasasdunsngnads

Y o

A JUBSUAUFYN

L Ag 7]

ATN15LUA sUBUAIVDIAUNSTNE

91994

a o ¢ a LY

(5£AUVBIAUNSNEDN19DY A TURNTUAUNINGDN9DY / SLAUVDIAUNTNE D999 U

o

JuSuauda) -1

o o

VURF e UtunTod YN

Usra1ad 100% v833117UR U lATUINASIaue 8vrlIea U Tnguundaya

o

FO5UIUN ooudunioredusuiargnulanduanaiuneaaisansy a Sufiamu fedy
wama‘uLmumﬂﬂwsaqvguiuﬁmapaaﬂ%"uﬁmaﬂtiw‘iuaqaL'Eumw?jq%uag Tudns
uanasy a JuiiAuiumaneuuny nesuiaimnudssiiazldunanouunugs
vidosniiiseylald

Yoyaddnyfedfuaunsngs1sda | neanu SPDR S&P500 ETF Trust (SPY) ilunesyu ETF Afidwsnglunisashaa

nsAliuenu (MewinA1lddienemu) 3NNsUasuklaeIALaEN15INe Ry
Juwalilndifsaiuseil s&P500 Fulusuiazioudswansaiunuvesiusug
nigy 500 dusuusnitaansideulunainuansglaonszatelu 11 ngugnamvnssy

(GICS Sector) #58 24 Ngug3A (Industry Groups)

@

N9 SPDR S&P500 ETF Trust (SPY) gnuimsdnnsingusun State Street

Global Advisors 3angsde Ul UNANANANNSNIANSTAALFADU UNSIAN 2536

o«

aqtiu (3uil 18 Asvnaw 2566) nénvindfidudulsznavgaalunesyu SPOR
S&P500 ETF Trust (SPY) fitutingaanisiiiu 7.05% fo APPLE INC lag £fite
iwamuannsnidifedeyanesu SPDR S&P500 ETF Trust (SPY) Litednundeya
Wl https://www.ssga.com/us/en/intermediary/etfs/funds/spdr-sp-500-

etf-trust-spy
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& s
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2) gusgmadunsnddadslianunsadunisldannsalsemasaduning

%4 a 1 I ;4
E]'NEN’PJEJ’NL“UU‘V]’Nﬂ’Iﬂﬁ]

5%

3) N5.UABULUAIINISAIUIAUNSNE D19

o a1 ' a A

4) madsunUasnguunensedeUrundimansenusadunsngansdaniedynn

'
o

20UTUNS DIDSLIUT

Y o A o ¢

5) AdyeUTUnRI0d Y1109

(7] L]

@ 1Y

WSUYITIHNNTI1INANDULNUD 19D INUTEAUVDS

v
=~ o

AUNSNGD1999 Faunulunistoanuanudswiudy Wy 91NN1SHNNIUVDIENT

q

Maden1891ns Al wazAsTINLTELA1e)

o J < = o oA & ‘v
el Wulumueuluissylunisdodyiuressuinsamm

Ao o o |

pandeyy1ooUtunie suIAIIIATd LA MseanTuNIRUNIsuRUANLUIRR o lRIN ISR U@ 50

e

Ne

YEUNIOIUTUY amuldl (Investment Grade)

UTENIANI5V0aIUANSLUA UL UM I1d2UTU (Participation Rate) Laz/130 8R3INaABULNULALYE (Rebate Rate)

WaL/138 A1 Knock out Barrier way/13951A1M9anS (Strike Level) Wilailanusndusazaums iosnenalssloviveg

v
o w v A A

damuluddy viameamunanevunulaesiubitudamu neasuddidamunsulumisdedviudivasudoyadfny

v o
o

wagnilsdetiviudiudoyansausiuiounisiauevieniieamu Huivneivlsdvesuisnianis Wil mnanmeaaad
nswasuulamdeiuluaunasiidavesdnnisnesu audsaliisnsdiusiu (Participation Rate) uay/n308n51
HARBULNUTALYY (Rebate Rate) Lag/n30A7 Knock out Barrier fu 'E’uﬁ"amumﬁmfw17{5quﬂwﬁaﬁa%mudwagﬂﬂﬁa;ga
éhﬁzyLLawﬂfn?{a%muﬁ’msﬁagaﬂamui’m UsEndnnsvearuanslunsususnsdiusiu (Participation Rate) Lay/%e
S IMANDULUYALYY (Rebate Rate) Waz/13oAn Knock out Barrier tindu Tuvaugdis1anldans (Strike Level) azgn

WasULUaImNIEAUSRIIEIUIIM (Participation Rate) WaydnsIHanoULNUYALLY (Rebate Rate) Aituasulasly

U3Endnnsesudviudududygiuarfuiiansandunsnddaddiionitsamunsunaivledvesussninnig vl

TunnsanFunindddaenalisunatiamnaniunisainisamulimunzauiunisamu lneuseninnisaganiunis

q

wislidembensulaesrihiuledvesuionianis

ReoulunsineRuiunagnanauunuveInemu a Juasuenglasinig

Fouly RUAULATNANDUWNY 8 JUATUAIUUR
218lATINT
N3 1 sevesdunIngEnads a Juvhmslatuvimisuils | dasmuldsutusiu 100% + nameuuUALEIN
ﬁagﬂuﬂmizwmmqé’zymywaaﬂ%’w?aﬁmm Fyaneeutuniodyaiosususi 0.25%

295U (MEUTURITUEUNSNED1999) USuanad

11NNI115% USaUSULANTY 11NNIN15% WiBwigu

'
U 6 a v a v

AUTIAVRIEUNTNE 1983 TuTuaudyg

o ¢ ¥

AN 2 IANYVDIAUNINGD19D9 Q4 TURINSUNFUNSNE AaanulATURUAY 100% + NARBULNUTALYEAN

q

v
o

9719895 UaRaIINAT1 15% WIBUTULNLAY dygnesudunsodeyy1iosisun 0.25%
11NN 15% WoLfiguiusInIvesdunIngs198s u

Jusuaudygn

NN 3 FIANVDIAUNTNGD19D9 el TuRTUEUNITNE AaamnulASuRUeY 100% + NaREULNUANEYY

91989USUanaINAI 0.50% uealdifu 15% e | eeUduniadygynosusumi

Y o

Weuiusmvesduningdneds i Jusududyyy | naneuwnuanmsasuludyanseudunsedaan
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Wouly RUALLATNARDULIY t JUATUATVIUA

918lATINI3

919941 X WUAY) x ANISUABULURIUBITRNST

waniasu

nsaln 4 FIAFUNTNGD989  Tuasandunsnddads | dawmulasutiudu 100% + nanouunuaINdya
USutin@iuannnia 0.50% walsiiu 15% eifieu | eaUduniedygyneosusumi

N o

AUTIANAUNTNGD19D9 (U Tusueudn HanauwuIINNsasLludyaesUtunody

Y
205usunt = (PR x Amsiasunlaswesduning
1984 x [Fudf) x Ansdsuulanessnm
wanuaeu
n3di 5 FIANFUNINGT1989 o Tuiasanduningdndeey | Haaulasutduiu 100% + NaRDUWVIUYALLEAIN

o

Tunsevanasliiu 0.50% wistuduliiiu 0.50% | dygreeudu wie dyg19susun 0.25%

WeleuAuTIAEUNIng 91999 a1 Tusuaudeygn
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