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UssnnuazuleunanisaanuuaInanusm
¥alAsen133aN15 (n1wlne) : nowuUndaniauss US500 Equity Index

(@oif : nosyuidannsivg US500 Equity Index)

Folasansdans (Medange) : Fastspring US500 Equity Index Fund
(Fouiu : TMB US500 Equity Index Fund)
Hotalasanis : ES-US500

=

(BauAy : TMBUS500)

o

Tunlasuaudalidaduazdanisnaeusad : Uil 9 weAIneu 2555

Fuilvanzidounaeyusy : Fuil 6 nuaius 2556

2181A39N1T : Lifmueeglasins

Ussnnnawmu MIA1TYU

Uszimnawumauleuiensamu : newusmiuasmuuuuiinadssinaUszna
USTANNBYUITIUA NN BAUSLAY : nowUsIAaAes (Feeder Fund)

Fonosundn iShares Core S&P 500 ETF
newunanaansideuevslulsena : ansgoisn
(UNITED STATES)

sgazdeangiuuleuIensasmu :

neauuamulumheamuvenamus e UsEmanTingUssasruazulouen1sam Uiy iuamu
Tuuidududsenauvesiail S&P 500 wisasnanouunulilalndifssiunaneuwnuvesiyl S&P
500

nagnsnsamuvesnamuarliuleuislun1susnadasu (Passive Investment Strategy) lngnasuaz
wiuamuluniieamuues newu iShares Core S&P 500 ETF (nosyundnilusniidulneiadelusoud
SaFlidesninfosay 80 vosyarwinddugnivesnamu dudunemusudiien Adeuelunain
wanningfiagasn (New York Stock Exchange, NYSE Arca) wazasuluanaduniogyansy Wuanadu

Nan

afle lunsalfnewmuldanunsaitiamuly newnu iShares Core S&P 500 ETF Lol nialunsalfiusem
Janisiiuinnsamuluniieaures nesu iShares Core S&P 500 ETF liimunzaudnseld a1 nsdl

TNANDULVIUYBINBMUANUTHNARING1ININIINANDULMLYBINBIUDL NTlulouiensasulnaifes
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neuAIUsEmevsaiinsdsunaingseideuiienvdmadenisaiunisvesnewulugiusgamu

UEmdnnisanudnsieziiuamulvamulunisamueinemunusasemad uiifulouionis
awplndiAssiu Tnefeilfiusdiureunngfonhoamuud TusndredsluseulivnTlitesnis
Yovar 80 vesyarmindduavsvesnemu sniuluseudvndainsasundasnesundn T
gnsdufinanannemuranynnemuINiu Inefionnldsunfiureuanngiieniieamuuas uagay
Ussmelvigionhoamunsulaghidnd egslsfinuvnuigninnisliannsaamuluneauduledis
ulsuwasnndesiuingusrasdvoslasenis visninnsazdidunisvendanngfenisvayuiiie
Wasuuasulouiemsasmu iesnidnnesyuls

sl mnnaawu iShares Core S&P 500 ETF (saufsnasusinsussimaiuisndnmsanuansazidiamu
pufinandisd) fnsaansifoudenendnnindlunarandnninddunenmieanaarnudnning
178930 (New York Stock Exchange : NYSE Arca) UsEMIamsazveanuanslunsiasunisdove
nEnninduntornenamu iShares Core S&P 500 ETF damanandnningdu mnuisndansiansaii
TamBeusylenilunisamu viensAeduwinaenindadugnivesnemulszsifu viensdanunse
Usgnayarningauavs yadmihsasuldnniitu udu was/sienmawdsuuasanaiundniily
Tunsiie Mevmheamuvenasuvan o1fiu wWasu \Wuanafudsluineans vioanadugladus
Tunendsild Tngnisidsuntasisnanirsiilidedldsunnuiuseuangfomiseamuuds uay

rualiovgamunsarmtlitesndt 30 Ju neunsidsuuUaiangn

Tuan1nisalund nesuazamulusinuszmalasiedglusoudvaTlidesnindesas 80 vesyadn
yEWSAuAVBURINOMUTIN Wil nowueTlianmnsadissinadunmsanpilusisssmanaiiszyl
Tulasenis mnanznisasuludaussimanienisamulunaamusiaUssmaliung vieldmungay
WU AmMemaIauaziATYgRatanuiunal lRadivAiemgnnsallidund fnswasuudasngsedeu
2duamulusisUssmaindunsdansn Judu viedlesonisamu il nesuagyimeaunis
awmuitliidulumusnsdrumsamuiisinun wiouianesa uazdndandsdiinmu na.nmelunad
Amun

viatl ealunssanils azlihandeduldlurisssesnaliiiu 30 Sutudusfuannadeunemingan
Huneausa warlithindaduldluag 30 Surewdnnesu nietnszoznainemudniudossenis

89U wag/viselutiefidaamuyinmsunefunsedudsumiheau v3elinsauanaunnain vseiinis
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U3tminnsveanuansasuwlanssnvuasdnvasivivuasnaausiluswianiu Fund of Funds
seamulagnstlunsans way/vsendnninddrasenald logliviliiszduainudeavesnisamu (risk

spectrum) LAy sl Tiidunasfiiavesdnnisnamu Insdudvaniunisalnain wazdeaduliiiie

Usglovlgegauasiiontheamu ails UsEndansagandunisuisiiontisamuaimilidesni 30
Fu lneruiuledvesuieminns wiesdemndulanuigndanisivun neudndunisiaeuwlanis

AIUAINET

o

dwsudwiwiae newueRiiasanawulundnnindMauevienslukazsinsseina loun Jurn as)
a15m19N7158U wazamulunanningvsensndaudunsensmnennalaeisaunlidasongune n.a.0.

Ingnsamululsemadiasllonyuesdyay) 500189090 31d@15MTT8EIaWINEY Andn 1 U Taedl
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nUsvasAlfiodsandualdislunsiniiunuvenemu iaweusslenilunisuimsaninages

wialutnsemsamulusiaussne wiedmsunisdulasulidnuazyiuenfeaiu

N0 181938 1YINF 1T avI8a1mU (Derivatives) InedlTnguszasaiiedosiunnudsdudng

q
(%

LaNWAEURUATIANUTENAANUAAETTHIVDIINN1TNBINUY AITUERWUEIRIEUIAYUNTBLATUALSIN

% I

gnsuaniUdsw/mielasuRuAudiniduamuisuusnld Wy nsdlifAduananeadisansy duwiliy

o9

gour1as Jiansnesuevfiiasanawuludygsevearmiiielesiuamiudssiiieitesiuens

wan@su (FX Derivatives) u1sdau agslsiniu ddanisnaanuenafiansanamuludadiudides vie

'
I a 1

anaiesanlitasiumnudedunsdiietuananeaasansy duwilduudern 5991995303580
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Y

ey (Reverse Repo) lnsidulumumdninausifidniinau

A

Igunanning vseginssun1sdelaed

ABIZNTIUNIT N.8.0.A1UUA

[

agdlsfinu neauazliawulunsiansifidnvazaesdyayrdeviearmiiwel (Structure Notes) 5918

o

¥
A aa v U 1

ndnningilaifinsdorslunann (Unlisted) uaznsransniidsusuanuidofiodniseduiiannse
a9nulé (Non-Investment grade) wagasiansni nldldsunisdnduduanuuniofie (Unrated) fiail
nesueailidemsamiiiisusunnuindetiosnirfianusoamuld wwznsdiinnasmitulddy
msdasusuanuidefiofiannsaanuld (investment grade) %mzﬁmamuamuwﬁﬁu

aa

lunsaiinesuiinsamulunemuiaremdlusisdseina (Master Fund) lddesninfevas 5 vasan

q q
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(M) yarmindauans s Wulafunilaeaufunitaedluauvesyadminddugnivesnamudatenisly

AgUszena (Master Fund)

(@) gonTINvBsaAININIFugVTvaInamuUaten1sluitaUsEme (Master Fund)anaslugisssugiian

9 9

5 Juvhnislafaseiu Andudunuiuniiaeduauveyarvsnddugnivesnamuiarenialy

faUszna (Master Fund) 14

USENInNIsazadunisaase Uil

1.

wunanasuuatenslud1sseina (Master Fund)ilyar1anaenIunna1Iu1919n unsauwg
nan1saiunsieealedslselevinangavesiteniivamulaesiy dinauanenssuns

n.a.akavdnevieamunsiunely 3 Juihnmsduusiunusngwe

el wuININIIANIUNITAING 81U USENTnn1ssAndannawunlusslssmanau
Tl ey Master Fund ununesuiu lnenaausisuszimanssulminanann sxiiulauianis
= Yy v oW I3 4 o =
amunaenndesiuingusvasd wag/vve ulguienisasuveinamunuinvualilulasinis wse
dnnoamu tludu Taguwimianisadunisaenanndedu dedndunisandusnuiidaliain

FUazduAlATINg waztiedlisuauiuteUIINgfoniiuayuuaa

sdunismuuuamienisandunisaude 1. iudnadanielu 60 Tuduuaiufiusinging wse

Wulumunusznianiinus

lunsdifdmadndusazanais vsEndanisenavensuluszezaInNIsaiun1snude 2. de
dinauaugnssunis na.e. 1 nglunisdurersuiiu usEndnnisdesduaiuiureigua

NaUsE gL aUTENEUNISNANSUIVDIAIUNITUANZATIUANST N.8.0. LALADITUVDNOUN UMD

ANUNUANIZNITUNIS N.8.0.NDUASUNNUATEZLIAIAIUNISAINETD W lHa1TNIUANMEATIUNNS

n.a.9. dalunsiasanneunu

ILIUNANITANBRUNT IAGIUNIUANENTIUNTT N.8.0. N5UNETUL 3 TUNSHULATUAAILRWNNS
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5.

o

Wawedayangafiun1saniiunisveinasusiumute 1. dedaulaavamu ivelignauloamuivs

[
=]

wazidlafefuanIugaInamuTIN Nl vEnianisdesidunmsiiunainsineitesdame

a

Toyanediun1sAIUNTHINA1IAIY

T8aLB8ANBIYIU iShares Core S&P 500 ETF (naavuwien)

NOMWUNANTINDM UILAIVUABNBINU iShares Core S&P 500 ETF G9U3nsuazinnislag BlackRock

Fund Advisors Ingnadgluseutaydlaininitfesas 80 vesyarAmsnddugnivenawmu lnunaeyu

mana1lunesu Exchange Traded Fund tiiegasuialy (Retail Fund) Maseazidunseluil

i) . iShares Core S&P 500 ETF

Usgan : Exchange Traded Fund (ETF)

914lA39N3 - ldmwun

Wleu1eN1TaLU - sjatfuasuluiuiifuduuszneuves S&P 500 Index Liless
ﬁi’qmamauLmusuaqﬂamudauﬁ’ﬂmﬁﬁﬁmﬁEJ:JLLazﬁﬂ%’ﬁhaﬁ
TnalAssiuranauLnuueswail S&P 500 Index

nanavannsndiaamzidoudousy - fnsaaneifoud ovrelunaiaudnndwd Taun aaim New

York Stock Exchange (NYSE Arca), na1auannswe Usgine
F9AlUSMAANA NI NEUTE N ADDALATIAY, AAIARANNITNE
Uszimaundln uaspanavdnninduseimada @oya s fuil 30
MAIAN 2555)

Tunanzidoudevslunaiananning : 15 wguniau 2543

q

o

2kil

a a

anasunldaeve : EARsAnIFeLsn (USD)

191994 - Gt S&P 500 Index

Uoyanvil S&P 500 Index

v A

fail S&P 500 LU Market capitalization-weighted Index ‘Uizﬂa‘uéhaﬁjumaw%ﬁmmmimﬁw
neidoulunaiananninduoausemaansgoluing (Wu aaavannsngiaease, Aannanning
NASDAQ) 97U3u 500 U3¥N dnviawilnsu3wmn Standard & Poor’s Financial Services LLC lngdl
AT IUNISAALE BNANVUIAUTEN (Market size), @an1naa e (Liquidity) basdaunuveIngy

9na1%n3su (industry group representation) AviidinadfioiludviidAyNasiounadiiuaues

USsmvunvglunainvuvedansgoisn

a Juil 30 fiquieu 2555 naugaamnssufiiiussduszneulunsiwindyd Mdudndiugegn 5
gUAULSN LA WA Information Technology 19.68%), Financials 14.36%), Health Care 11.95%,

Consumer Staples 11.25% wag Consumer Discretionary 10.92%
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- JWudvindundeuunsvats wasgniunldidunasiuinsgiudmsunisamuvestinaamuantuuas
tnamusiedes wasdudainldlunstinmsugiavesUsemaansgaiusn

[y

- mmsﬂaﬁﬁauamﬁlﬁnﬂi’ﬂu Bloomberg, Reuters Wagn11 website: www.standardandpoors.com

Y

ﬂﬂ%mﬁmmmamu (Investment Advisor) - BlackRock Fund Advisors

Administrator, Custodian and Transfer Agent : State Street Bank and Trust

AAIAYT1984 (Index Sponsor) : S&P Dow Jones Indices LLC.
Annual operating expenses : Usguna 0.07%vosyar M ngdugnives
QLN

Tunsdifinesumaniinsudlodinfinlasinisdnns eusendansiuilufided Ay vsendnnisve
anuaninazunluiufulasinsiiaenndesiunsiudsunlaesnamunaniagfiodnlalasuuiaing

fombhgamuua wazazwdaigteniisamunsiumaivledvesusenianisinendu

o/

Ay

[

A (Benchmark)

Y v

=
MY

a 1

AYBINBINU (Benchmark) A S&P 500 lugUanaliuneadisansy Usunlgdnsuaniuaeuliie

9

[
Y v @ 1

Wisuwiaanatuum o Juiiduiaransuwny el dadiadsnariiu Total Returmn Index

[ v o v Y

il fmfun1sseudeyanvidindn98e (Benchmark) Aeudsanfuinauunsiay 2567 agld

See

[ [

IIN A4

e
De

fwil S&P 500 Total Return dndu 100%
nngwe): luguanatuneaansansy Usumenununistdesduanuidesiiudnsuanifsuieieuwi
ANANARLUIM o TUNAIMNana UMY Uszanaseeas 90 wazUsumedniuanasuielisuwiniu

Aanaliuum a Jufidwiunansulny Ussinusesas 10

P98 USENINNSU0aIUansnaviudsuwlass@din  (Benchmark) TunisiSeuiiaununusenannig

Wiumskaznzan Jsegnnelinsevulouiensamuiinivun lneusendansazilamedoyauazuds

[ ' [
Y o v Ao

Wiawmunsvarminegafaauisiuniinsiuisudidin Aesuieiiediudidin wasmgualunis
WagwidiadanareiunsasUszmaluivledvesuiendanis anglunafidamuaiunsaldusslev

q

Mndayalunisindulaamule
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1.2

1.3

ag9lsfAnu Tunsdnisdsuudasiaddadelidulumudszniea Jeulvwasdammunaunuuiey
IANTAMU Uay/v3e Usenia Temmvunvesdiniuamugnssunis N.a.a.NgiuinsgIunsinnanis

[J a

ANTUIUYBINBINUITIN Wag/M3e Nsdsuwdasidinlunsldseuiiou lunsdifgeanddviives

[
v A

iainlillddavinvSodamedeya/snnfinandnsioly Tasuisninnsazudavdsuuvasisnanliie
mheamuniuasniunstsmdluivlsdvesiinianms melunafifamuannsalivsslon
ndeyatunisindulaamula

nsuuaianieamu uasdnsuszlevivesioniigauuenauviinveaniigasu
MsuUsvianulgamu Laidl

Usziannisuussdandqeasu : Ll

sngazdeaiuin (n1sudsviaigasu) :

NYUENFIAYVDINDMNUITI
nawufeINIInszatemMsaadsdunmsamuludinasema uaggausuanuideswenisamuly

wannsngniensndduiilunsarsnuludauseme Weadmanouwnuainnisamulunewulild

TnaPgaNUNanaUWNUYBIRIR S&P 500

1. HANTISANTUIIUEDUNGIVDINDINUNAN

GROWTH OF HYPOTHETICAL 10,000 USD SINCE INCEPTION

60,000

40,000

s
20,000

10,000 o Sha

0 T
0500 0503 0506 0509 0512 0515 0518 0521 0524 05727

Fund Benchmark
The Growth of $10,000 chart reflects a hypothetical $10,000 investment and assumes
reinvestment of dividends and capital gains. Fund expenses, including management fees and
ofher expenses were deducted.
PERFORMANCE
1 Year 3 vear 5 Year 10Year  Since Inception
NAV 24.53% 9.98% 15.01% 12.82% 7.60%

Market Price | 24.62% 10.02% 15.04% 12.83% 7.60%

Benchmark 24.56% 10.01% 15.05% 12.86% 7.66%

Vnewme : Toya o Tui 30 quigu 2566

2. Yoyan15aeUYBNBWUNAN

TOP SECTORS (%)

Information Technology 32.37%
Financials 12.39%
Health Care 11.69%
Consumer Discretionary 9.93%
Communication 9.32%
Industrials 8.11%
Consumer Staples 5.75%
Energy 3.64%
Utilities 2.26%
Real Estate 2.15%
Materials 2.15%
Cash and/or Derivatives 0.24%

R © Yada o Tui 30 Tquieu 2566
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1.4

1.5

1.6

1.7

1.8

3. Yaninddunawmugega 11 duauusn

TOP HOLDINGS (%)

MICROSOFT CORP 7.23
NVIDIA CORP 6.61
APPLE INC 6.61
AMAZON COM INC 3.85
META PLATFORMS INC CLASS

A 240
ALPHABET INC CLASS A 233
ALPHABET INC CLASS C 1.95
BERKSHIRE HATHAWAY INC

CLASS B 1.60
ELI LILLY 1.57
BROADCOM INC 1.52

36.67

Holdings are subject to change.

VNewme : Youa ad Juil 30 quigu 2566

nanauunuiigamuazlfantuasu

Afomieamuagldfunanouunuainnisamuluguilsanyadmheaswuiiiud uaneenidevie
duA9w99 MBI TIANSTIne AU WU aviud evtisamuiiauevisluaiausniisnm
10.0000 Uslevae wagstesyarmheamuiisntuy 11.0000 vmdeviie uansifoniasanu
Igsladusiuan 1 vmdeviiae wiadl dRenhsamuausaiuilsdinananmsdasfuniae

AUy Famlsilasuanmsamulunheamuiindalasugniulideadens

uuRUUlATINsvingy 3,000 S1uUm
USHMAnNT5U0aINans Lun st sauiud LU uYedlasinIsInd1inuAnenIsuns n.a.e. 1y
foildsuanuiugeuINgdeniisamuudy Bansiiudiwiutunuvedlasinisasiluluamuvdninae

LALTUNDUNTANTUNITNEITNIUANLNTIUANT N.A.H. NTAUA

39UTEELIANUYY

o A

IS A
U : 1UN 31 1Y fanAy

o JuNdugAsTOU

4
o

o Judugnsou

[
[

Ty
Toy¥msausn :  Tull 31 1Rou AatAN w.A. 2557
JadeilinansznuagraliivdAyratiuaimuvasiamu

o ANUAUNIUYBITIAIVEY NBIYU iShares Core S&P 500 ETF #inasuamnu

o dnsuaniUdsuresiuumseluanasslssna Tudrunnemulilavinistestuaiudsningns

wanasu

N1SRUAMNUALIANTITEANYIEAUNLEASYY

[ A

1. US¥ndanmsasiieuimuadiseAgAumga LR nevigamunladaigAuniiea uues

nowusUabiumlanglunsaiidmunlilulasinig eesldifuniinsdlfweludl

911 8 / 88



nowuUndaniause US500 Equity Index
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ra a LY [

(1) deumnuadiszaveaulaliifuduiuinsiusdiuigtoniigamuimdngAuneayu
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(2) wAsdomhwamunimdwwieaunilisamulindilinsvimsideunvuanistiseAvigf
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n1sldsumuiugaureguanalssloginiudes 1. (1) wSon153usesdayavogua
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1.9

3. s Endan1svigan1svieniieamu nIengasudweriieamu TuriessugianuTennuiy
TiaveniivamulignieniudiusigadenlasinsianisitedvuaiailunsiuInLagns

Usgneyaamningauans yarmiigamuuazsiaiiieamu wasauanalselevidalilasuses

' ¥
aa o o A
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lUlinsuismsvgasumdsweniisawunieianisla q Inewdu

Y U
o A A 1 [

nsldvevelisudenuniteamuauadensulinga
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o

mslainevieluisuefuniheamumumdsisuliudwioasvgasumdsteviosdmsAunieamu
(suspension of dealings) US¥NinN1sNauTINAINTaATUNsIAaEaliAy 1 Juriinis Luusee
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e wndndusmunsailansdiniaail
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2. Wanunsaruayarmingdurenemusiulieginlusssy wazmunzay

<

3. TwnddudulaienuasesUselevivesiomheamulag sy

ails msldvenislisuderuniisauaumdnsuliudisoasryasuAdidonsomdwieAunaeg

899U (suspension of dealings) ius¥mdnnsnawusiuuunig Usemadidnauamenssunisiiu

dl aqa o dl

NINNSNIUALAAIANANNINE N du. 9/2564 1399 NanN9l Wauly warISN15IANITNBINUITINLIE

Aasunily newusiieRamuililysedes waznaamuTNieramuUssananty

sl nslilnevielifudefumeamumusdsiisuliudwmiorsngasumdsdoniamamisfumioe
a4vu (suspension of dealings) #8108 u Tidulunuusenanugnssunsiiunannuil nu.
11/2564 1309 vdninasinsdinnisnesusiitegamuinly nesunsiileodawuiilisedes nomu
slefamuUsANaNTY waznaauaILYAAa
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a v o o 3 v o o v 1 L

Tupsainusemdamaiiuin nsneasuadedinanazidunissnuwselevinesuwasyioniisamnu

U2
v o o A

lngusEndnnisazUseniaalmtiegetey 3 TuneunsvegasuAdige / mdsduilfsuniivamudn

' [
a A v A

lngAndseniAnana 1 linusendan1s ddnnukaraivvesatvayunIsvevsosuieay wasuddli

dinauangnssuns na.n. Aelu 3 Juduudiunuseniavgasuidade / Ardadudsumiieayu

Wdunistasnavsenns

1.10 Yaanengteviilgamuaznsiudayanedfuyarminddugns yaAmmiieamu uasinvieuwaziu

%9

9 Y

AUNUIYAITNU

o uledvesuSIndnnis https://www.eastspring.co.th

o nshnsieaeunuaudnUInyINITaImU vaIuTENdams ns.1725

Y

o apunulandatiuayunsvevsesuto AU LAY

Y

1.11 amuaunsansudeyaiuiuiedfiunasusiuil liantaemiedail

o uledvesuSndnnis https://www.eastspring.co.th

o nshnsipapunuiiguenusnuInisamu Us¥nann1s Ws.1725

o aaunuliEatuayuNSENTETUT UMY UTLASULAIAIINUTENTANTS

2. Uadeanandesvainaanusy

o v

1. AnuEemanluduaIN13awuUYaINanuladanause US500 Equity Index Jasil

1.1

AuIdssduduiilasannnisasunasu iShares Core S&P 500 ETF

munefis AnudurIuIunfienaiad udundnningviensansiinesyuawmuey dn1s
Ufuitunieas suilukaunannisudsuuasweinneaarelnesy annuasusia dadema
N15tlae d9AN RAAMNTIN HAIARULATAAIANU N1SAIANTAIYRINAU TauAeNISNTEanealy
nsamulundnnindla q niengundnnindla q (Concentration) “1a% F191afinalis1an
vinn3ngiamuiadundnnindludail sep 500 rinaneuununsasmuiinindy (Underperform)
vanningdunlilliidramu viendnmindfegludviitug vie nquauningdu q 16 uiidesan
e uTINA1IUsEIMA Aidiammu fnnsnszatenisamulunatenguenamnssy ieaiia

NARNDULNULALNAREINU PuTl S&P 500 F998anANULAS9INNNTHUNILYDISIA e

\WesnnawuUadariauss US500 Equity Index Hulgunrefiiunisasyulu iShares Core S&P
500 ETF liitfeuninseeay 80 lnewdelusoulin® delu anudsewmunna1id1aiuvenasuy

iShares Core S&P 500 ETF lute 2 Sadumuidswesnesmuiliadaviais US500 Equity Index
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1.2

1.3

1.4

1.5

a8 Hasulunemuladanau3s US500 Equity Index 39AI5ANYILALEBUTUAIULELIVDS
U iShares Core S&P 500 ETF lgi

AL ABIdusATImanUAY (Currency Risk)

anudssiiinanaudurnuressnsuaniUasureaiuumiile e uiuiuanainsUssinady
namFe mnadundaudduantuiinesmuidtamuiefsuiuanatuisUssmaiidamuy
tu (g 990 36 U fe 1 Aoaandansy Wu 33 u) awhlinesuldunendesumunauas/
videlduduiilensuiuavesnsasdutuumlusuuidesas Jeavilinaneuunuvesnis
asmuiniiaald lunanduiu mnaGuumiaigeuas (Wu 990 36 UM e 1 Aoaasanss

I o b4 1 v fa a d' (J & a £
wu 40 uw) ﬁ]wﬂmgammwaauqmﬁﬁuaqﬂamumammmﬂuaqaLaumwmmﬁuu

1 '
(% )

aduioanaudsnul nesuilanmising US500 Equity Index 813fiansandeatiuainy

deandnsuanidsununasiidavesiianisnemuludadiuiiiuimmngay dalunemuds

2w

fanadimnudssnndnswaniisusy Feamuanalasumilsvseviayuandnswaniuisuly

Y Y 9

drunbilevinnnstesiumnudsald

AMAEs i uNsiles aswgia AatauvesUszmATinasuasu (Country Risk)

newmuaziamudswesstmafiihamu Suorafinannisidsuulasesiadeniodudsai
Avsvaadsemaiy onfidu nnziasugia dau n1sidies gaanunIsy aatnuLaERaIAEY
ngnevdedevadurieg sulufstedidalunisamu wu dodrinlunsigsnssunaniuaou
Funsn TedriaiAeatunisamuuesinend waznsunsnuesesiisnusy Wudu lesan
nesuIisUsEma fidamululssmaanszensnn eswssmafer Fseravinlsidanudiy
mumamaﬁm%’w&?ﬁmaqﬂamuLﬁmmﬁu g slsfimuainnisi neausinsisUsEma Ad
awpu fimsnszaenmsasulunanenguenamnssy Weasssaneuunililndidsaiu duil sep

500 F9reanmUdsslasERUnia

AMULERIIINENINAGDS (Liquidity Risk %38 Principal Risk) A® mwmﬁmﬁﬁmmﬂmiﬁﬂamu
llansedensevendnnindldnmelussoznamiosammuiismunld Weswnlenalunisde
yFerevdnminddstn desmnnomussussmaiidnasu (u ETF Fund dsanansodousld
yiniuriin1s vieannsoldaou (Redeem) w1y Authorized Participants 1¢ Fafinndeafuil

118

AIULE 8915 99AIUEINTATUNT5BI58UY (Default Risk %58 Credit Risk) AD A21ULE 899

Weteatuanuannsalunistrisenilvesieenuay/visgauseiunsasuiiinesuionsetey

i1 12 / 88



nowuUndaniause US500 Equity Index

1.6

1.7

= v A v Y} A & a o oA i ° 2 A
"?N‘Vi']ﬂﬁglj@@ﬂLLag/‘Vﬁ@Nﬂqﬂigﬂumsqaqiﬁumﬂ@ﬁnua@ﬂi@ﬂ@%Nﬂu@ﬂialﬂﬁquqiﬂ%qizﬂ/Wlﬁi@ﬂﬂ

Y Y

v
N o 1

YSuandudunuuidete Yar1gnS1eIneueIanaiaINNITAoYAIYBInsIEITUAING?

099NN UTINANUTEWA Ndnaamu n13nseatensamuluraienguanamnssy teas

nanauwnUlAlnALALaiU full S&P 500 39878aAANULELLASEAUNT

wazaInNsfineauidadasiausa US500 Equity Index anvasulussiansuiniedudind uld
Usdau fafinanudadnedu neauiadaiauis US500 Equity Index Fsfumuidssueininans
silimand Weuimanudssweanisamuveanaaulindasiauis US500 Equity Index luns
A Ainoswudiamulaenss nowuaramulunsasni/ASudindisl feen faUsstu (3
91¥a) Idsumsdnsusumansinluseduiiamuld (nvestment Grade) uas/m3onstansnil/Ju

H1N790NlAEsUIANSNIMYE WL

ANLHYN51AT ETF Tunanandnnswdvainaeuaelseinaananinndmsetasniiyan

NUIBAMUNBINUAUTZINA (NAV)

a ol

$11Ma19 (Market Price) Y89 ETF ¥94n0auinsuszinaenagendesininyarduningansse
MBI UAIUTEINA (NAV) L osanyaddunsndanSdeniioveansayusnalszing
wWasuwdadlunuyarvemdnningfinemusisUszimaiensesey luvaziisiaives ETF ves
nowusinalszna Wasuuadlumuguass /gumuvewmaluvasiu fafunesuiaifleniad
wilevieny ETF vesnasusnsUssma lunafigadesiniiyadunindanidoniisves

NBIUAIUTUNA (NAV)

AL 89315015 INTTUF Y Y au18a 2an 1 (Derivatives Risk) vaatIuasnuly

[ )

1
IS 1

Anuszma lunsivingsnssudyadenearminiedesiuaiuidss (Hedging) NosyueIdae

o

fmudsnmMsnadyan il uinudygininan Miinsaeanudeindnswaniudeu

(Currency Risk) laidunmuniainnisalld dsluiioananuidesvosadoy

U >

f1 NOWUILTIINGINTIN
aananfvantunsiunlasunisinduduanudtetioaglududuiianunsaamula (investment

grade) anaatuInsURUANLUToRNlRsUNTEBNS UANETNIU N.a.a.

[
<~ 1

UBNIMNAUFLIRINA1ITIAULRY NMSITIITINTTUF YTV EaImTI1AdRUNURY U 1ag

4

ribinanouLuveInemulaeTINanatantos 9nANUESR LU UITLTY

atls MegInssudyaToriearmin winzrisanaulivuuey (A1MER) 1NNTUREULUA

Y08nTanUasy uadinnswWasunlasiudulsleviseyarivewmsiaisiinesuiong
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1.8

newuiennualenalausslevinenaguiu Jsdadudununisidelenia (Opportunity Cost)

VNI U

A esiiinainnisinasyulsiaiunsaasyulunasyu iShares Core S&P 500 ETF 1d8n
faly

TunsdifinesmuliiannsofgiiGuluamuluneau iShares Core S&P 500 ETF lédnsialulaian
fensdilaq 1u nesmuenaRasudiamuluneamu niheamuluissemadug Addnvue
ety Tnsdednldsuanuiurevangfeniisamunds madsunasianainenaviali
Altangvosnesmu witvamuinesuazidluamunazanaiiuasinsssimafinosudily
awuuanssllnFuld Fsoravilinesuiinigsuinavianuanmsdsuulasiang1n eensls
finnu nesuazudslifomirsasmunsiuarminliinia 15 Jureunsdsundasivamuly

newumiigamuaula

wazillosannaaulndanau3e US500 Equity Index flulguignisamulunasusiusiauseine
\ganaafgIAe Naewu iShares Core S&P 500 ETF Aeiy AINNLEEIUBINEINUTINAUTENA A9

fallupnuidssvainawulindanauss US500 Equity Index 395advunIseausumie

= v

2. anuismdnuanamu iShares Core S&P 500 ETF difisil

2.1

2.2

2.3

2.4

nanningfnasu lu Underlying Index n3alu Portfolio fiaeyu 813M1Kan8 ULNUNNTAINUNAT
nimannsngauilalaamu vie dunsndusenndu

nsamulurannindveinaausiy 9138n15n583nA7 (Concentration) Tuuramanning ngu

q

9AAINNTTU Ma1n 3o Usetanvesdunsng deneausiuenadnisvianuld miniinnis

d‘ o U
LﬂaEJULLﬂaﬂ&LuVl’NaU‘U’]ﬂﬂ’]iﬁﬂ‘i{!ﬂ@ﬂﬂﬁ?’)

Nsamulundnnsng NguFIiaNgsIY 219AAINNITANAIYRITIAT SUTBINIINTAIBLANE
WU 51A1Y0INENUY NY38tTEUIINNINTG ANUABINTITIUNITIT AU douas ©TeA1Y

SuRnrRURREIAY WuRy

1 a v v 6

nsaulundnming ngugsiananning FalinswWasunuawedsan ¥38 ANURUHILYEIIIATY

9 9

&

LNNNINAUNSNEUTELNND
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2.5

2.6

2.7

2.8

2.9

2.10

2.11

2.12

msawmulundnning nqugsianisfiu Jsauszneunisensanas suillesnanvanewama L
n93eLdBUINNIINNT AN UNIUYRALATEEAY NsanaueIdufuAIULTeTe (Credit Rating)
nMaAsuulasesdnsnends nisanasasaninadeslunan detladedinan Iiaeiinduud
luefnuasliannsausediulalusuiag

6 1 a s

nsasulundnning ngugsRansunme (Health Care) JawaUszneunisenaanas suillosnan
vangwsna Ly ngsedouainmanis msiasunlasmeslsunsudaaiuguaIneemnanis s
Fiutuniennasasmen warnsasssniuiiieatios uenoniunaisuivlugsianisunnd
fnsfensodnstng - e 9 Fsmsmunegvesdnstnging 4 enatinanszvusioiilsvesuiemle
nsamulundnning ngunaluladansauma Fawalszneunisenvanas sulfloswnainvany
winpa umsutsduiigilugshiuazmaisuuatesuniniivesdud uenantunaeuiemd
nsaamuegegaluansUnsnielaan Faorafinsgmulumsaumniinisdeuwlamdeinanseny

JEN]

NanoUWNUYeINaIusIN 019 kiiluluniunanauunuvas Underlying Index laduiilaaunain
nNagws (Strategy) N133ANIINBINUVBIEIANIINBMY a1t lVHARDULILALTIFBINTS
HANDULVILYDINDIVUTIN 8198AAI8UTBINIINNTIURBULUABITIARAIAlUTEYHY Y30

Turran1znainvIas

NARBULYILYBITIANDMUTIEUTY ETF omanasuiewanaudewesnstevielunan
(Market Trading Risk) Fesaudanaslddusedns nmaenain (Lack of an active market) 113
mmqumﬂs??amﬂumamiaq (Secondary Market) 538118MU8INITHUNIUTDINAIN TINDIN1TIDI
o (Creation) wian1sldaau (Redemption) Y09 uTI Jeiladusing o wanienafinalisan

a

YDINBIWUTI Uansenialuduuln uazaunyamdunsngans (NAV) 1o

HANDULNUYBINDIVUTIN SULTIBINAINNITUTIITHUY Passive Investment 95TANIINDINUBIA
Ladnn1suinmsuuu Active uaglidanunergiuniagyasiu Portfolio lugiefinainviadagia
LRGN

NoUBIATAMUEFERINNITIINGINTTUNTIBUNENNTNE (Securities Lending) F4naanusu
913iNavANY Suilosnngeuvannindliaunsafundnning laneluaiinmue vie 113

anasasyarvanyseiu Fesiinansenulunsaudenasmulad
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2.13 mﬂmﬁmﬁwamaumeaawa%mmiamu f\]%L‘U’gUULLﬂaﬂiﬂﬁ]WﬂLﬂmﬂuﬁmigﬂu (Tracking Error) &
Humnudesfinaneuunuves ETF ldwhdusnswansuunuvesiuilld 100 % Feawnsaintuld
vanensdduiounandadiunsaslundnninditensedlimifudadanlu Underlying Index
nMswanAavessamdnning uleuvienisiensesiuan n1siUasuslamesedusznauly Index
nsuanAgveIanaulnulugsRuiuneAesy LLazuaﬂmﬂﬁ?uLLé";mamammumaqﬂamuiw 919

ARNAAAOUAIN Underlying Index Idannessssidsuuazaldanslunisdaniasnesmuiliiatu 39

NARBUWNUYDY Underlying Index aglailasunansenu

LATINBUTNITANUFLIAUANNARDIVDINDINUTIY

USHNInN59 30 AT 000N TUTMTHaTIANITAUELA AN INAGEIYDINBIY (Liquidity Management

Tools) A9t

1.1

wseallenisinuaigamududiunsealdang

AsTTUHBLNSSNWEN WAEDY (liquidity fee)

nNowWuTWNIY
gns1AsTsIeunsShwanmesesliiiusouas 2 YBIYARIMUIEAIYU SEAULAAINITUIEAUNILEY
amuusedulUAsuniigamuean LnINI1Touag 15 VaIUaRIMINEAUANSVOINDINU uae / %38

9 q

sregIaINIstensamitieamuliiiundt 30 u

v 3

vdninainazieuly

U3¥ndnn1sasiansaseniiv Liquidity Fee ludnsigeanliiiudosas 2 vesyanviizamu lag
Us¥MIan1sazilamesnen Liquidity Fee i3onifiuais saufeseduyarinisvisfumiseamunio
FuBsumiesamueen uasnieszernainisiensomihsamuiianisnifuassadonilumisied

uddoyanemusiy waz/mionaivleivesusenianisusolunagemunuiednnsimue

s
a

YOAIUAN

a a

- USemdnnsveanudniiuasuuiadng Liquidity Fee Mi3aniiuassliniunaeiiiavesu3eninnis

o

uiliiAusnsgeanfidmualilulassns safsmavasuulassedugarinsueAumsamunie
dunBsueen uaznieszernainisiensemthamuiiazdeniiuassaudenildfnugasidaves
Ui¥ndnnns udliidhninarnisuefuvdeduasumeamueen wag/vie lifiunitszeznanie
asosfitmualilulasenis levssminnisandamelumivdodviudiuteyanamumunagiivled

YDIUSENIANITUI DR IUN Y BIN D UNUSENIANITAIAUA
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.« UTENTRNITURANIUANS A MUATIazIdsaud nInaiLaz/MT o ouly Laydnsa Liquidity Fee 9
WANFNAUAINTLELIAINITAOATRINUITANU Uag/NTeLaAINITVIEAUNIEAImUNTRdUUA B

wigawueanta

. UTENdnn1sveanIuaniNnavideyavemitamunuda@unldlunsinnsanuasvsedndula

a ' P v ) Y A oA . L. o o &
LIBIAN 9 VlLﬂEJTU@ﬂﬂUﬂWﬂ“Mﬂi@ﬁiJ@ LIQUIdIty Fee 1u3quﬂ7§uu

AN LTLAT DD

a v o ) v aa a = ¥ . .. a U [ U [ o aa v
. memmmLﬂummawmwmsm%aaﬂ% LIqUIdlty fee Aunnasnuluunagiuinnisndnisly

Y

\M5D930%

- UiE¥ndanisaziarsanieniiv Liquidity Fee lnefinannistunisiansaundulumuulevisuay

WU NAUTEINIANITATUR Taeiarsanantadedis o Aneates lawn

1) AunuukarAldaeaINNITFovIeNINgaUYaIN0MUTIU (transaction costs) LU bid-ask spread
wagunlaslvannisdeviensnddusunuuazaldinelunmssnudadiunisamu was/vse
AuruiazAldTeigniseniivainneanusinlaienis (nsdl feeder fund w3 fund of funds)

= v 19y A A d v & v
i'ﬂmﬂﬂmunuuagﬂ{bﬁiﬂqﬂauwLﬂEJ'JEU@Q WUy

2) funuuazAlEIIeN159gINTIU REPO LT HanMARBITe9sugsnTsuvuIaivg (6n) wag/v3e

sunulunsusuldnsanseyiusiiodesiuainudes

3) SEAULAAINITVILAUNILAMUNTOFUWAUMINEAIUBDN LAUIDTLULLIAINTTNOATEININY

amuestemhuamuidennnesivuleutensienseaanning
4) ANNARBIVBINDWUTIN LU dnmAaeveminddunnemuionses
5) #a¥AN15amU WlEUIENITAMUY AABAIUANIEARIAYBINTNHEAUNRWUY

6) Yadeau 9 Norfindulusuinn NINANTENUANINARDIVBINANNSNE TN UTINAMY
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1.2

lngus¥ndnniseraiansanldteyalszananisngldteanasaiieguaznioauufgiuwasnenis
Usziliuandadeiifertesiniiaunsavilaieliaunsadndunisianglunauasiiouly a

BTG

'
a v v

. TlunsdlndnisldimIesile Liquidity Fee 1 uSEmdanisanunsaiseniiu Liquidity Fee WiislAnanng

USuyaAmsngdugnsaivansnisauiufazoununulunisdoviensndgduveinaanusiy (swing

q

Y

pricing) (91%) TansiiuA1sssNeunsTavIengamuiiasieusuyulun1sdeueningduves
Y A

NoausU (anti-dilution levies — ADLs) (91d) wazanunsaldsiuiuimiaolunsusmsauidss

ANNAaIDULA

- lunsdindinasldimiesiie Liquidity Fee 9 13ua1n Liquidity Fee Mi3aniiulaazihnduidinesnu

agalshnunisldinieadietiinguszasAiiioussimmansgnunsauiionfinduiugdeviieasud

fansaanulunamusioly wwseledlilalingUszasriiioasnmanauunulinaswuusdedidle

NBUI feeder fund wag fund of funds

Wenawulaienailnisly liquidity fee USEMdnn1saziiansanaiiunisiiaenndesiunesulaienis

TYazLduALiULAL
Wenasuiatensld liquidity fee uSEnian1sagaiiunislaenndasiunaanuiaienis audeyai

1#5ua1n newudatenis IngaziseniiumudndiuainnisuieAumbeamunieduiisuseni wie

o w =

Juluaunaiifavesuiendanis Tneddsdauselevdvainamuuasydoniisavulud Ay s

<

ssunsmuneldidensmusiuialy wasduluauiussnaiieidesiun

nsuFugarmInddugniaiganinmsmuaiasiousunulunisdoviensndduveinawusid (swing

pricing)

noUIIUNIY
dngegaliiiusovay 2 YeafIiILaMmY FgTs
Full swing pricing

Partial swing pricing
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nannaiuazReuly
. USEMIANITALANUADNT swing factor geanliliiusasay 2 veyarIUIBAY kaTUTENINN1TaL
fvrsaudenld Swing Pricing Aty Full Swing Pricing 38 Partial Swing Pricing aunafidaves

o w

U3ENInnTs Wneadlediasslevivesnaswuuazdionivanududfy

. swing factor findnastunisiansundulumuulevislaziuimeiuseninnisivun Tngfansun

ndadeg o AReaves laun

1. AunuLazAlgI1831NN5TRUENTNGAUVDINBINUTIN (transaction costs) kWU bid-ask spread
Mdsuwtatiiannisteriensnddusuruuazaldanglunsshudndiunisamu wag/vse
AuruiazaldTeigniseniivainneanusinlaienis (nsdl feeder fund w3e fund of funds)

udwuuuez/m3ealdineduilneites 1usu

2. funuuAzAldIIeN159gINTU REPO WHWETHaNMARBITOISUTINTINIIAMGY (673) Wag/v3e

sunulunsusuldnsanseyiusiiodesiuainudss

3. Jadedu q Nonufinduluswinn NiNaNIENUANINARDIVBIMENNSNENNBINUTINAIU

¥
= 1 =) a

91 UEndansenaiansaniddeyauszinunisnieldtemansiioguasvisoauufgiunas v3ens

Usziiuanndadenn endaavingdaursavinlaialiaruisasidunistaneluiawaziiouly

YaEU 9

«  Swing Thresholds fndnaislunisiiarsaduluauuleviguasiuimeivsenianisiivun lag

W1sunantladeng o AAeates lawn
1. ANNAFBIVDINBIUTI LU ANNATEIURIMSNEAUTINBM LT oATOS
2. WeIANITAINU WLEUIUNITAMU ARBAIUANTIILAAIATDINSNETUNAMU

3. Jadedu q Nonufinduluswinn NiNaNIENUaNINARDIVBIMENNSNENNBINUTINAU

(%
=

91 USEndanisenafiansanlddeyauszununisneldtemiasiiioguazseaunfgiuiar vsenis
Usziiuanndadeiiferdeawinfiarunsavilaiielvarunsaaiunisianiglunauazseuly o

YEUY 9
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o vaurlavauenils USEndnns aglily Swing Pricing wieuriu Anti-dilution levies — ADL W#igna15a

Tg5uiUATaIlnlUNISUSINSANUELIEN I NARDIDULS

YAIUAND

1

(%
Y

N

US¥ndanisveanudnsizinteyavemiisamunnyia@dunldlunsiasauasvsedndula

1309719 9 MAgIesRuNsIAIesils Swing Pricing Tuduvinnsiu

U3HNInNTTveanLadvEiUasuLUadng swing factor Iisaniuass lamunaeiidavesusdndanis

waliudnsgeaanimunlilulasenis

UEninnsveanudnifashedonhamuiitsstusods sadidusesdevieamuluiy
¥insiidnasTéindesle swing pricing LLazU%’w%’mmﬁwﬁwamsﬁjﬁmm&Jamué’qﬂéﬂﬂﬂiﬁﬂumi
fosanuazniedaduladowing 9 fiisatesiunisldiniosile swing pricing Tuuvnnsidu vadl
U3EMTRnsreanudnsiazliidsuutasnisandunisle q Aldmidunisuiedadulaluudad

WAenteatunisldiniesile swing pricing ludwinisdu uwlnanewdsusingindaadendiuayu

¥

ManianseuNdvesiwimstuliawisaiseninuiulduazsensieniivamundissaieigdai

a =3 i ygj M Yo [y} 1 q! I~ aa a v o
Senivlalau lulasunisdnassniieamu fadulusunaeidavesuseninnis

a P =
3WQ73§U716ULF‘13@{13J@

[y

U3ndanisazilugldnafidafiansandenld Swing Pricing umnansiulunmaziuving Afinnsldy

Y

\M50930%

'
Aaa a v (%

Tunsalitusemennisfinnsanld partial swing pricing asidunisldiamzfurhnstenelaiidna
yosyaAToreMaeamuansveIneuiisuiuyarmingauanivaiunvosnomuianiunis
swing threshold fiud¥mdanisriua ImUﬁyjam%@mwﬂwamqu%maﬂﬂamuﬁwmmmmﬁam
N3 avLEamu (subscription) UanyaA NsdUIUAEUMIIBaUIEN (switch in) WndiByaAIns

PMeAUnILAU (redemption) UagringlgyarnsdulUasunilisayuean (switch out)

1 wazdunisnsauandulunudsnusendanisivus
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1.3
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2.1

MeazBunLiani

dlonesyudanemsld ADLs uTEndansazaniunislisenndesiunowudatems suteyaildiuan
newuUateme TasaziSenifumudadinainnisvimenisientisamuiszduasumioamudi
v3eueAunthsamuiarduiUdsumieamueen vieidulununaidavesusnians waziads

Usglevivesnamuwazgiomhsanuluddey lnedndunmsauneldmdensmusmiily wanduly

muusENIATeITosivun
nsnmuaReulunsadedinlunssumdnsfuniiyamu
S2ELIANTIABILINEWNTNINBUNTVIBAUMIIEAIU (notice period)

nousIUNIY

[ '
Y o

Slefenheamuiosnislaneumisasmuyadiusi fusdosay 15 vesadmingauavsvasnasmu

Jefpwdasenianisarminidunatgeanliiv 3 fuinis

vaninaiLazieuly

. Ui¥ndansazimunszeznaniigieviisamudeudearmineunislaneuniisasu (Notice
period) linunaefiiavesussminns wakiiAu Notice period Qqqmﬁﬁmumiﬂu‘lmqmﬁ TR
yaAnsldneunthsamuiliFoniAvasdldmugasiidavesuisnians uslidiniiyadidusid
ssualilulassnslreussvdnnisasdamelunidsdodviudndoyanamunuuas/mieiivledues

USENTIANITNIDHIUN DI D UNUSENIANITANAUA

. USndanise1ald Notice period Saufuipsesiiolunisusmsanudesaninagesdy lun Liquidity
Fee, Swing pricing, ADLs, Redemption Gate, Side pocket, Suspension of Dealings LLamﬁ%aLﬂ%mﬁa
u 9 Tnsfinnsanananmages uaz/vonaeniuannzaaiavemindauiiamulumedu dnsld
Notice period Lfigiadasiioiignenaliiiesmelunsuflatigmaninadesuesnasmu deo1adesld
Saufuadeafielunisuimsamudesaninages suldun Liquidity Fee, Swing pricing, ADLs Tu
anunmsaifiviuidesmmedunuiiindudesainmsnglutiinaiinnuiesaitlivanzan uas
wioonadedldsrutuideielunisuimsanudesanimaaes suldun Redemption Gate Tunsdifl
I§$utrszaendnninsliiunieliifissmedonisloneu wWeilunisvzasnisldneuntivamu
wazvientadedldsiuiuniesdlo Side pocket Wonsansinindrsenil vieldanmsasmneldae
$1A17 duvn auna w3ee1adedldiuiuin esflelunisuinisaudssaninades suldun
Suspension of Dealings \ilofin1snsznureanmaaedlngsavednemu uazn iy Suspension of

o w

Dealings aziluusslevisianamuuazmieaiuiidineglunamududfy

i1 24 / 88



nowuUndaniause US500 Equity Index
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2.2
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Moody's Rating

Aaa

Aa

Baa

Obligations rated Aaa are judged to be of the highest quality, subject to the lowest level of

credit risk.

Obligations rated Aa are judged to be of high quality and are subject to very low credit risk.

Obligations rated A are judged to be upper-medium grade and are subject to low credit risk.

Obligations rated Baa are judged to be medium-grade and subject to moderate credit risk

and as such may possess certain speculative characteristics.
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Moody's Rating

P1 Issuers (or supporting institutions) rated Prime-1 have a superior ability to repay short-term

debt obligations.

P2 Issuers (or supporting institutions) rated Prime-2 have a strong ablility to repay short-term

debt obligations.

P3 Issuers (or supporting institutions) rated Prime-3 have an acceptable ability to repay short-

term obligations.

A5 UNEN1TINBUAUATIAITALlSEEENARaze1IagA e 1 JYuluvasaandudnduduainuiniaie

S&P Rating

AAA The obligor's capacity to meet its financial commitment on the obligation is extremely
strong.

AA The obligor's capacity to meet its financial commitment on the obligation is very strons.

A The obligor's capacity to meet its financial commitment on the obligation is still strons.

BBB The obligor's capacity to meet its financial commitment on the obligation.

dyanuwaluazA1asuIen1TinduRUATIaIIUilszazauliangn1ndt 1 Yvasaardudaduduauinyaie

S&P Rating

Al The obligor's capacity to meet its financial commitment on the obligation is strong.

A2 The obligor's capacity to meet its financial commitment on the obligation is satisfactory.
A3 The obligor's capacity to meet its financial commitment on the obligation.
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iShares Core S&P 500 ETF

w iShares

Fact Sheet as of 30-Jun-2024

by BLACKROCK®
The iShares Core S&P 500 ETF seeks to track the investment results of an index
composed of large-capitalization U.S. equities. KEY FACTS
Fund Launch Date 05/15/2000
Benchmark S&P 500 Index
?
WHY IV 30 Day SEC Yield 1.29%
1 Exposure to large, established U.S. companies Number of Holdings 503
2 Low cost, tax efficient access to 500 of the largest cap U.S. stocks Net Assets $487,945,997,930
3 Use at the core of your portfolio to seek long-term growth Ticker Ivv
CUSIP 464287200
Exchange NYSE Arca
GROWTH OF HYPOTHETICAL 10,000 USD SINCE INCEPTION ¢
60,000 // TOP HOLDINGS (%)
MICROSOFT CORP 7.23
40,000 NVIDIA CORP 6.61
5 '/ APPLE INC 6.61
E AMAZON COM INC 3.85
&) r META PLATFORMS INC CLASS
20,000 ’I/,(‘N’ A 2.40
TN W ALPHABET INC CLASS C 1.95
0 T T T T T T T T T BERKSHIRE HATHAWAY INC
05/00 05/03 05/06 05/09 05/12 05/15 05/18 05/21 05/24 05/27 CLASS B 160
Fund B Benchmark ELI LILLY 1.57
The Growth of $10,000 chart reflects a hypothetical $10,000 investment and assumes BROADCOM INC 1.52
reinvestment of dividends and capital gains. Fund expenses, including management fees and 35.67

other expenses were deducted.

PERFORMANCE

1 Year 3 Year 5 Year 10 Year Since Inception
NAV 24.53% 9.98% 15.01% 12.82% 7.60%
Market Price 24.62% 10.02% 15.04% 12.83% 7.60%
Benchmark 24.56% 10.01% 15.05% 12.86% 7.66%

The performance quoted represents past performance and does not guarantee future
results. Investment return and principal value of an investment will fluctuate so that an
investor’s shares, when sold or redeemed, may be worth more or less than the original
cost. Current performance may be lower or higher than the performance quoted.
Performance data current to the most recent month end may be obtained by visiting
www.iShares.com or www.blackrock.com.

Beginning 8/10/20, the market price returns are calculated using the closing price.

Prior to 8/10/20, the market price returns were calculated using the midpoint of the bid/ask spread
at 4:00 PM ET. The returns shown do not represent the returns you would receive if you traded
shares at other times.

Holdings are subject to change.



TOP SECTORS (%) FEES AND EXPENSES BREAKDOWN

Information Technology 32.37% Expense Ratio 0.03%
Financials 12.39% Management Fee 0.03%
Health Care 11.69% Acquired Fund Fees and Expenses 0.00%
Consumer Discretionary 9.93% Foreign Taxes and Other Expenses 0.00%
Communication 9.32%

Industrials 8.11%

Consumer Staples 5.75%

Energy 3.64%

Utilities 2.26%

Real Estate 2.15%

Materials 2.15%

Cash and/or Derivatives 0.24%

FUND CHARACTERISTICS

Beta vs. S&P 500 (3y) 1.00

Standard Deviation (3yrs) 17.86%

Price to Earnings 27.31

Price to Book Ratio 4.75

GLOSSARY

Beta is a measure of the tendency of securities to move with the market as a The price to book (P/B) value ratio is a fundamental measure used to

whole. A beta of 1 indicates that the security’s price will move with the
market. A beta less than 1 indicates the security tends to be less volatile
than the market, while a beta greater than 1 indicates the security is more

determine if an investment is valued appropriately. The book value of a
company is a measure of how much a company's assets are worth assuming
the company's debts are paid off. Each holding's P/B is the latest closing

volatile than the market.

The price to earnings ratio (P/E) is a fundamental measure used to
determine if an investment is valued appropriately. Each holding's P/E is the
latest closing price divided by the latest fiscal year's earnings per share.
Negative P/E ratios are excluded from this calculation. For hedged funds, the
underlying fund’s value is shown.

price divided by the latest fiscal year's book value per share. Negative book
values are excluded from this calculation. For hedged funds, the underlying
fund’s value is shown.

Want to learn more?  www.iShares.com G www.blackrockblog.com u @iShares

Carefully consider the Fund's investment objectives, risk factors, and charges and expenses before investing. This and other information can be
found in the Fund's prospectus, and if available, summary prospectus, which may be obtained by calling 1-800-iShares (1-800-474-2737) or by
visiting www.iShares.com or www.blackrock.com. Read the prospectus carefully before investing.
Investing involves risk, including possible loss of principal.
Diversification may not protect against market risk or loss of principal. Shares of ETFs are bought and sold at market price (not NAV) and are not individually
redeemed from the fund. Any applicable brokerage commissions will reduce returns.
Index returns are for illustrative purposes only. Index performance returns do not reflect any management fees, transaction costs or expenses.
Indexes are unmanaged and one cannot invest directly in an index. Past performance does not guarantee future results.
"Acquired Fund Fees and Expenses" reflect the Fund's pro rata share of the indirect fees and expenses incurred by investing in one or more acquired funds,
such as mutual funds, business development companies, or other pooled investment vehicles. AFFE are reflected in the prices of the acquired funds and
thus included in the total returns of the Fund.
The iShares Funds are distributed by BlackRock Investments, LLC (together with its affiliates, "BlackRock").
The iShares Funds are not sponsored, endorsed, issued, sold or promoted by S&P Dow Jones Indices LLC, nor does this company make any representation
regarding the advisability of investing in the Funds. BlackRock is not affiliated with S&P Dow Jones Indices LLC.
BlackRock provides compensation in connection with obtaining or using third-party ratings and rankings.
© 2024 BlackRock, Inc. or its affiliates. All rights reserved. iISHARES, iBONDS and BLACKROCK are trademarks of BlackRock, Inc. or its affiliates. All
other trademarks are those of their respective owners.
FOR MORE INFORMATION, VISIT WWW.ISHARES.COM OR CALL 1-800 ISHARES (1-800-474-2737)
iS-IVV-F0624
Not FDIC Insured - No Bank Guarantee - May Lose Value | 2566990

BLACKROCK"
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SUSTAINABILITY CHARACTERISTICS

Sustainability Characteristics provide investors with specific non-traditional metrics. Alongside other metrics and information, these enable
investors to evaluate funds on certain environmental, social and governance characteristics. Sustainability Characteristics do not provide
an indication of current or future performance nor do they represent the potential risk and reward profile of a fund. They are provided for
transparency and for information purposes only. Sustainability Characteristics should not be considered solely or in isolation, but instead
are one type of information that investors may wish to consider when assessing a fund.

This fund does not seek to follow a sustainable, impact or ESG investment strategy. The metrics do not change the fund’s
investment objective or constrain the fund’s investable universe, and there is no indication that a sustainable, impact or ESG investment
strategy will be adopted by the fund. For more information regarding the fund's investment strategy, please see the fund's prospectus.

MSCI ESG Fund Rating (AAA-CCC) A MSCI ESG Quality Score (0-10) 6.69
MSCI ESG Quality Score - Peer 53.49% MSCI ESG % Coverage 99.36%
Percentile MSCI Weighted Average 93.80
Fund Lipper Global Classification Equity US Carbon Intensity (Tons CO2E/
Funds in Peer Group 3,677 $M SALES)

MSCI Weighted Average 99.18%

Carbon Intensity % Coverage

All data is from MSCI ESG Fund Ratings as of 21-Jul-2024, based on holdings as of 30-Jun-2024. As such, the fund’s sustainable characteristics may differ
from MSCI ESG Fund Ratings from time to time.

To be included in MSCI ESG Fund Ratings, 65% (or 50% for bond funds and money market funds) of the fund’s gross weight must come from securities
with ESG coverage by MSCI ESG Research (certain cash positions and other asset types deemed not relevant for ESG analysis by MSCI are removed
prior to calculating a fund’s gross weight; the absolute values of short positions are included but treated as uncovered), the fund’s holdings date must be
less than one year old, and the fund must have at least ten securities.

ESG GLOSSARY:

MSCI ESG Fund Rating (AAA-CCC): The MSCI ESG Rating is calculated as a direct mapping of ESG Quality Scores to letter rating categories (e.g. AAA = 8.6-10). The ESG
Ratings range from leader (AAA, AA), average (A, BBB, BB) to laggard (B, CCC).

MSCI ESG Quality Score - Peer Percentile: The fund’s ESG Percentile compared to its Lipper peer group.

Fund Lipper Global Classification: The fund peer group as defined by the Lipper Global Classification.

Funds in Peer Group: The number of funds from the relevant Lipper Global Classification peer group that are also in ESG coverage.

MSCI ESG Quality Score (0-10): The MSCI ESG Quality Score (0 - 10) for funds is calculated using the weighted average of the ESG scores of fund holdings. MSCI rates
underlying holdings according to their exposure to industry specific ESG risks and their ability to manage those risks relative to peers.

MSCI ESG % Coverage: Percentage of the fund’s holdings for which the MSCI ESG ratings data is available. The MSCI ESG Fund Rating, MSCI ESG Quality Score and MSCI
ESG Quality Score — Peer Percentile metrics are displayed for funds with at least 65% coverage (or 50% for bond funds and money market funds).

MSCI Weighted Average Carbon Intensity (Tons CO2E/$M SALES): Measures a fund's exposure to carbon intensive companies. This figure represents the estimated
greenhouse gas emissions per $1 million in sales across the fund’s holdings. This allows for comparisons between funds of different sizes.

MSCI Weighted Average Carbon Intensity % Coverage: Percentage of the fund's holdings for which MSCI Carbon Intensity data is available. The MSCI Weighted Average
Carbon Intensity metric is displayed for funds with any coverage. Funds with low coverage may not fully represent the fund’s carbon characteristics given the lack of coverage.

Certain information contained herein (the “Information”) has been provided by MSCI ESG Research LLC, a RIA under the Investment Advisers Act of 1940, and
may include data from its affiliates (including MSCI Inc. and its subsidiaries (“MSCI")), or third party suppliers (each an “Information Provider”), and it may not be
reproduced or redisseminated in whole or in part without prior written permission. The Information has not been submitted to, nor received approval from, the US
SEC or any other regulatory body. The Information may not be used to create any derivative works, or in connection with, nor does it constitute, an offer to buy or
sell, or a promotion or recommendation of, any security, financial instrument or product or trading strategy, nor should it be taken as an indication or guarantee of
any future performance, analysis, forecast or prediction. Some funds may be based on or linked to MSCI indexes, and MSCI may be compensated based on the
fund’s assets under management or other measures. MSCI has established an information barrier between equity index research and certain Information. None
of the Information in and of itself can be used to determine which securities to buy or sell or when to buy or sell them. The Information is provided “as is” and the
user of the Information assumes the entire risk of any use it may make or permit to be made of the Information. Neither MSCI ESG Research nor any Information
Party makes any representations or express or implied warranties (which are expressly disclaimed), nor shall they incur liability for any errors or omissions in the
Information, or for any damages related thereto. The foregoing shall not exclude or limit any liability that may not by applicable law be excluded or limited.
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augauiiiavesidnniineyu mquumawum%“mmmwialmumiimﬂamm,l,amﬂaau/maimuLﬂuﬂummmuawu
Buusnld 1wy nsdifiFuananeaansansy Suwiliusouras mmﬂwsﬂawumf\]Wmsmawﬂuammwamaaawmma
oatuauidssiiioidestusasuaniudu (FX Derivatives) Unadiu oehilsfny mmﬂ1iﬂawumawmimawﬂuaﬂmw
og MS@mawmsmﬂuﬂaﬂﬂummLaaﬂuﬂmmmLauaﬂaﬂaamiam% Suwlthudarn mwmmf\]mﬁiﬂiiumﬂmwaﬂmwa
‘Viiaﬁiﬂiimﬂ’]i‘U@IﬂEJiJﬁEUﬁU’]‘UWEJﬂU (Reverse Repo) T,mEJLﬂulﬂmwaﬂmmwammmﬂwmsumi n.8.0.A%un
@EJNVLiﬂmlJ ﬂawumimawﬂumﬁmimaﬂwmumaaammwaﬂmamwumm (Structure Notes) sasidamdnnindilsisnng
%amsﬂummm (Unlisted) LLaumwmwumaummmmmjaaamm’mﬂwmmsaawulﬂ (Non-Investment grade) gz
msnmwuvﬂ,ﬂmﬁumﬁaﬂaumummmLﬂjaaa (Unrated) 4 ﬂawua’1am"Laﬁzmmﬂmimwaumummmmaaammmmmia
asuld LawwuﬂmmmswmswuuuimumﬁaﬂawmmmmLsnaaammmiaawulm (investment grade) Uauz7inaay L@
Wit

Tunsdifinesyuiinisasplunesyuuaremdlusnassima (Master Fund) litfesningesas 5 veayadmindauansvesnasy
ﬂmamﬂumwivmﬂ LLaWﬂaqumEmwslummsvmmaﬂamnﬂawwfmawuuuammwaauamsamaﬂuaﬂmeImaﬂwmw
widestst]

(n) warm3ndaugvd o ulnfunisanaaiuninaeduauvesarmindaugvsvesnesulaemalusieUssme (Master
Fund)

(%) vonTImvBIRAmMINGAUgVSvasnesuUmemdlusasuma (Master Fund)anadludisssezina 5 fuhnnsladasieriu
mwummumumwaaﬁummamammwaauamamaqﬂaqumamﬂquiuLm (Master Fund) T
UEtninmsezsiumsdioluil

1. wammiinesyuuanemsluseUssina (Master Fund)figamanasmsiinainsniisiunfesuumansduiunsiaeii
ﬂiuiaﬁuu’wmmamamaawmaawu‘lmmm diinuaniznssuns naa. wazfiovhoamunauaelu 3 Fuvihnsiuusiud
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Wt wuamnemssiuniseenan iy Usndnn1sazAndennemusdlusaUsewenowulng wiewdu Master Fund unu
neauAY tnenasusineUssmeanamulntang 1 %”;JuiamEJmimwumamﬂaaﬂﬂmmﬂi“mﬂ Wag/v38 WleUIEN1TAIU
maaﬂaqmumwmmﬂmﬂmqmi w3 1@nnewu s ImmtmmamimLuumsmﬂanmmu imamﬂumimmmmm
Nﬂiﬂmﬂi’ma%aaﬂiﬂiami uay mmim‘ummmmaumﬂmaawmaawuum

2. AWRUNTAULUINIINITANTUAITANDD 1. sLmLmLaiamstu 60 auuwmuwﬂimgmm wiolulumudiussnativun

3. Iuﬂimmmmmwuauamms USENIANITD19VBNDUNUSEEELIAINSANTUNITAINTD 2. FOEITNNUANMENTINATS Na.A. 16
Imaslumiauﬁuamaumu inammsmawummmumaammmwaﬂiﬂwumLwaﬂiuﬂa‘umiwmimmaamummﬂmum‘iumi
n.8.9. azdasduvorouturedTNNUANENTIUAIG N.a.A.RsuATUAMUAsSEBEIaIR L duNsRIna Wieliddhauame
ASIUNTS N.a.9. Anatlunisiansadeuny

4. 31mmmams&i’ﬂLﬁumﬂﬁﬁ’]ﬁmmﬂmuﬂiimmi n.am. nungly 3 SwhmstuusTufisndunsuaiasa

5. LU@LmwauammmJmsmmumwamawuammma 1. sogaulazamu Lwa‘mwau‘lﬁ]awuiumavmﬂammmamuw
UVBINBINUTIM Wil inwmwaamLuumﬂwmmﬂwmmﬁuaaLU@Lmmauamafmmﬁmmumimaﬂemm&
i?ﬂa“Laaﬂﬂawu iShares Core S&P 500 ETF (ﬂawwaﬂ)

ﬂawwaﬂwﬂawm awuﬂaﬂawu iShares Core S&P 500 ETF smmmsu,a ¥4mN15Lae BlackRock Fund Advisors Iﬂmaaa
‘Luiawmﬂumﬂ’maaav 80 veamMINgaugnsvaenou Tnenamuninaridunesu Exchange Traded Fund LWE]N
aqwum"l:d (Retail Fund) Sseaziseanolui

o . iShares Core S&P 500 ETF

Jszian : Exchange Traded Fund (ETF)

BWEJIﬂ‘iﬁﬂ’]‘i lm'ﬁmum

“LJIEJ'U’]EJﬂ’Iiaﬂ'Vlu : mLuuawﬂumumLﬂumuﬂiuﬂawaa S&P 500 Index L'WE]?N ‘ViNNﬁG\@‘ULLVl‘HSUENﬂQQVIU

ﬂaummﬁiiuLuUuLLauﬂwisaawawiﬂam&mnumamammumamu S&P 500 Index

panavdnnindiaansdeudors : fnseansfoudenelusaiandnning Téur nata New York Stock Exchange (NYSE
Arca), manaviannindusziedenlusnaandnningussmaenainside, aaananningusemamndln uasaanavanning
UseLneta (Guama a4 Ui 30 wa1AY 2555)

aummmLuauﬂfamﬁaiumawwaﬂmwa : 15 wawnAw 2543

anaduiflitore : AEAA1SEANIgeIISNT (USD)

AlE1989 : Autl S&P 500 Index

Toyanvil S&P 500 Index

- pstl S&P 500 10U Market capitalization Welghted Index Usgnausevuresusivmuunalvgienzideulunaravanning
YBIUTLINAANITOLNZNT (WU aenannIndingase, aaiananning NASDAQ) 91uu 500 UsEn Javhduiilagusem
Standard & Poor’s Financial Services LLC lagiiinauailun1sanannainauInusen (Market size), anwages (Liquidity) uag
FuUYBINGUERamNTSY (industry group representation) Audifnandaidudviiddgaziounasiiuanuvesudsnuun
Iwuiummwwuaﬂamﬁal,mm

- 0u 3ul 30 fguneu 2555 naugpavinssiduesdusznoulunsdunsivil MLUuaﬂmuaaaﬂ 5 dusuusn laun
Information Technology 19.68%, Financials 14.36%, Health Care 11.95%, Consumer Staples 11.25% iag Consumer
Discretionary 10 92%

- Lﬂumumﬂwuammwma wazgnianlddunaeinnsgiudmsunmsamuvesinamuantusaztnamuieges uazily
mﬁuuﬂﬁumsmﬂmwﬁﬂaﬂuawﬁumﬂamﬁmmm

- mmsa@jua;gjamﬁuuimmuiu Bloomberg, Reuters Lagi1u website: www.standardandpoors.com

Q’U%MWSﬁmmiﬂamu (Investment Advisor)  : BlackRock Fund Advisors

Administrator, Custodian and Transfer Agent : State Street Bank and Trust

HAMAYH61984 (Index Sponsor ) : S&P Dow Jones Indices LLC.

AnnuaL operating expenses - Usganal 0. O7%ma<mammwElauaVIﬁ‘U’eNﬂawm
‘Lummwnawwaﬂmmlﬁlmmel,mmimmﬁamﬂﬁ szwiwaﬂmimmﬂmuamﬂm U3tdamsveauAvETiasudlu iy
Imqmﬂmaamﬂamﬂ‘umitfdaﬁJuLL‘anmﬂawumaﬂimamﬂéﬂmummﬂmmawmaawuum wazzudsbigiovtieamu
niumnaiuledvesuendanislagndu

Ussinnvesdnningvionsndaudu mamﬁmmﬂmaimmﬁaumuawﬂuﬂiumﬂ
memm'iawawumaLLmquiﬂmjmawumﬂmaﬂmwamwaauau viemnenualneisusedlaegnmil wiienansagng
puiiUsEmARngssInTs nas. fnuadeslus Guudlunsdifiangnssunisn an wiedinauamenssums nan. i
autureurieliusenmendlonsariufiuuseinnidednuaremdnninduieningdunionsmaenualneizou

dudl 1 : Ussinniazanautivesnsalsniinisiumild 3
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L. Uszanvewmsnans

1.1 as1a5nil

1.1.1 susUns

1.1.2 fidupds

1.1.3 yiug) (lisamfuduuasann wassiudeyiiug)

1.1.4 fnuaniiu (Bill of Exchange : B/E)

1.1.5 mﬁmmﬂ‘m\‘m (Promissory Note : P/N)

1.1.6 IuammLLamammwaamﬂ

1.1.7 IULLamqawﬁiumanuIstaum underlymg Lﬂuwuﬁummam{j
1.1.8 ax1aniwil Buiifidnvasvhusufentunsianswd au 1.1.1 - 1.1.7 snudidineu n.a.e. s

1.2 ‘Lummmmamaauwuﬁ (Derivative Warrants : DW)

2. ﬂmam‘umLLav‘wamﬂmﬁm“l,umiawusuaamﬁmi i}
nEnSAuTivSEninnIee mmmawulmmma 1. maammamummmwmimwaﬂLﬂm«mmmumu fiadl

2.1 "meuamwuﬂmaanu"lfuwﬂwmmmummiwmﬂwumﬂmmamuuawﬂummﬁ

22 aunsowAsuiiold (sadensdiidu B/E PN mmau"lfummﬂaemuaLLmﬂawulmmLuumﬂmmﬁu‘lauawmwﬂiaﬂ,u
mwmﬂmmmﬁmiwﬂg‘wuwm‘mum vﬁauLaaulsuTWﬂaa‘mumamaﬁmaﬂumaaﬂm’]mﬂm

2.3 fieyaieniunsiansiuigninns mmmlfmmimLwammﬂiuﬂa'um'iwm'iwmmau’tﬁ]awulﬂamaammua wazilveya

iwmwazwauuamamsiu 1n EJ“UE]lIﬁ AINANIFDID199937A Lmawama‘mLﬁuamaimsmﬁmmmma ﬂ?ﬂ?ﬂ?i@utﬂu%ﬂ@iﬁiﬂu’iuﬂU

a1na
2.4 lunsalidunisaavulu B/E vise P/N fleanasiansisnaraitetnssniinsdn B/E w3e P/N fanansesdinisiuenianie
Jusedlagympnanall

2.4.1 5W.ULMT0 UA.AUNYMUIEIINI8TIAIE0ITUNNTRY

2.4.2 SUIANTDDNAU

2.0.3 SUIANTOIATAUATIEN

2.4.4 syAsiENISINEATLAANNSAINISINYAS

2.4.5 SUIANSHAILIENUATUIANA 1AL VLA gaNWAIUSEInA Y

2.4.6 swAsLien1sdteanLariusUszwAlne

2.4.7 s sdaauuiaszimealng

24.8 amuummumwivmwmaﬂwmvmuaqmeﬂumumﬂmm 2.4.1-24.7

et msmaamamiiusmmﬂfcmmadLﬂumianamamiimammmsmsamaaﬂmmmmuimmmamw () mwswuvl:;
1w B/E %50 P/N 9 )

dwdl 2 : nmdaulszavwtae s AoatlnaudR wasnannaeTluNTamURal

1. ﬂsmwwmEmmiaaﬂasteﬂmmﬂUﬂ{mmstm

1.1 mmammLLa”Lﬂulﬂmamaﬂmm%‘iumsawumuLmmﬂusuamwummmumwmsmqmiLqumlﬂ Tududl 1 aude 2.1 -
2.3 .

1.2 lupsaidunsamulumiieg CIS vaaneamusiu nesunusinadediuleutanisamudsil (Wlddunisamulumie As
maaﬂaamusawaamwawﬂuwaamme)

1.21 llﬂ’]iﬁWIqu%iWEJﬂu‘NL‘U‘uﬂium‘wLLau‘U‘LlﬂLG]EJ’JﬂUVIﬂENVlUi’JiJﬂ’]&J’]iﬂaWIuVLG]

122 :uﬂ1iaW‘Lﬂ,um‘waaumaimammmmmmmu (pro rata) LLaﬂmmamulﬂmwaﬂmmm single entity limit ¥83n@eYU
vy

1.2.3 ﬁmiawuiuw%J‘Wéamﬁa‘bﬁ%ﬁﬂmmmmé’mdw (pro rata) w&ldnadulumu ndnineust product limit dwmsunsndaud
WHu sip ‘Umﬂawuuu

1.2.4 mmimmﬂ,u derivatives Tdulumundninausi global exposure limit Guaaﬂawuuu

1.3 Iuﬂmwnawuiwmmai Tawmuluniiey CIS ¥aINaemusIN NBWUTINAINGT? maa"l,ﬂ‘mawusmml,mai )

dufi 3 - V]i‘WEJﬁu‘U'iuLﬂ‘V]NuN’lﬂMiaﬁlﬁmimEJULV]’]N‘umﬂ maaLUuLauthﬂmammmmJULmuuchﬂﬁuaqmumﬂ fail
L5UWIANTNINYE USENRUMU v3e UTEnAsAnrla@ies aunguinednsiegsiaandunisiiu

2. SUIATODNAU

3. SUIANTONANTEUATIEN

4. syAsiienIsINERsLazaNSainISINYAS

5. UsTnmannsesdudotiegede

6. SUIMNITNAILIAVNIVUIANA AL VUINTRLWAIUSEIALNY 3
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7. sumsiiensdsesnuazthduialssmelng

8. s IBAULRUTETINALNY

9. amﬁumiﬁuiijwﬂivwlﬂﬁﬂsvL‘Vlﬂi‘msJLﬁuam%ﬂ

10. amuumsLaumﬂﬂsvmwwmaﬂwmvmuaqmmﬂumumﬂmu 1.-9.

g a ﬁiﬂﬁimh”meiﬁnaimauammmaﬂu (reverse repo) Aaatdulunsinesi fidinauanenssung na.aUsenia
AU

ﬁauﬁ 5 : ganssuUssinMsIigunanyning (securities ending) AsnuEidTnUANENIIINS naaUsEneAfun
g 6 : ﬁiﬂiﬁm‘ﬂium‘w derivatives aumanINaeInTTay Uil )

1. Usztan underlying derivatives wﬂaamuﬁ]wmmuﬂammﬂmmam underlying ae1sla egnamilsvienansogns fail

1.1 m‘waaumﬂawummmawu"l,éﬂumw 1-5

12 ammam*daauuu

1.3 underlying Susmudidinoumuaiagy

1uﬂimw derivatives 871983511704 underLymg U9AY iwm‘mmqmmﬂanmamﬂmnm{jﬁmuu(spot price)¥ans1AYaN
Fovwaranh (futures price) Wiy sl s1Anves underlying Suitlillasvil wie underlying fidunsAusznauveiuilag
nan Feadufivensueganinnasdaweliogsunsnatesie

2. maulsumiawu UEnIansagaiunisamuly derivatives oo

2.1 n3al ﬂawulmuummﬂumiawu‘lu derivatives way underlying 484 derivatives muawuhamasmLﬁ]uiuimami
2.2 LUumim,Uuﬂammﬂu derivatives aehslaagnmilaeid

2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives Al o
2221 Lﬂu OTC derivatives lulszinelng fosdl @j”ﬁgzgﬂﬁﬂﬂwwﬁuﬂu sUIAITWIEYY ﬁmmiﬁﬁﬂgwmmaww%’mﬁﬁu
mLmu‘UEJSU'IEJ derivatives mawm derivatives

23 Iuﬂimmmaaumwﬁmumaﬂﬁamauaumma derivatives auamaa Fufniy maqL‘Uumwsaumﬂaawummmaaml@
Wil lmmawumLﬂumJamaiumumammwaauauaumuuﬂmu

3. waﬂmm%msﬁmimmwaauwmewamamsmmumm’mmﬂ‘wu (cover rule)
inmmmsmawmimwswaauﬁumﬂamu‘mmmmwLLavuamWﬂaaﬂummuwl:wmwamamivﬂnﬂawumamawwsv‘mumma
anasile derivatives auammhmaamnmwlmawﬂu derivatives uu warsfulumuitddne n.a.n fvun

4. ‘viaﬂmmsmquLm:uami‘umiawummmﬂivmﬂLwamiammﬁmam

Tunsdlfl Usdmdansasyilu derivatives 7 underlying lalsdafenfiunindauiazananudssnsaspily derivatives i
ﬂmamaﬂmuiﬂmwmumm n.a.68. AU

S.waﬂmmmmemmmiumaamuiu OTC derivatives

UTENdnnsResinlnidennasiu OTC derivatives fsil

5. 11wﬂammaﬂmwmmmm wazlafgRAsIIUTeY derivatives 1 inammimwmmw 15 uagiuanvinevatusay
Fou vhail sLummmumﬂamﬂmummmmamawawaGwmﬂwmmmLLa”Lmuamamﬁismmﬂmummsmlﬂ

5.2 Iuﬂﬁm‘mLﬂmmmmmmaqmamvmmasﬂmmm derivatives ag9tiudAeY ‘LﬁfjﬁiUiUﬁ@ﬂﬂJﬁWWWMLLﬁvLLﬁ]auamWﬁisu
4 derivatives I3 EndnnsmsTUviLT

53 ﬂammaﬂmwuaauaaﬂmmﬁmwm derivatives ilouseninnisesveld

Ussnnvesdnmineviensngauiu wiemsmnenualaeisaudios asuluseszine -
Uitmdnnisensasunsenmandsylevilannzanuinning n§ndAudu viemmenualaeisousedlaegrmiludenanena
puTsEnAREnsIIMs N, fuadelul nuum”l,uﬂimmmmﬁmmimﬂummwu NIDAULNTTUNIT N.8.0.7430 &
SnaunenssIms nas. anuiureurdeivssmaudluiefufulssnmiednyusvomdnninsuioninsaunions
mﬂaﬂmaimaaﬁau

il miaamu’lumiwmimaammﬂumwsvmvﬁ avansviiedandinandesaueeviadiunmsidyanlulsemeditmie
mummmLLamwaﬂmwaLLavmmwaﬂmwwLUuamszmammﬁum I0SCO vidafiiinsgouelunandoievdnningsis
ﬂiumwmuam%ﬂmm WFE viiailumsansvesusemidnsauasiauavielu GMS

1. 1pasilseUszne

1.1.1 WusUns

1.1.2 fidunds

1.1.3 ju (sisamviuduuasanm uagueysiug)

1.1.4 daniu

1.1.5 ddeyg IR 3}
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1.1.6 sLU??WﬁZLJJLLﬁﬂQ?M%ﬁ%%@ﬁUﬂ
1.1.7 IULLﬁﬂﬂaM%IHNan”IS%ﬂﬁﬁ underlymg DurtusUnsviosiug
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2. ﬂmauumLLav‘maﬂmmm‘iumsawwaqmwms )
ningauiivTEndan1ee mmmawulmmma 1 foslnnandRvesmsansauvaninasinasuiu fail

2.1 VLszuamvmwsaLaaulwmﬂmawuumiumﬂwumﬂmmamuuaamﬂumwms

22 aunsowAsufiold (Gaudens@ifidu duandu mammﬂmu ‘vmLaauisummﬂaauuaLmnaamulmmLuumﬂmmﬁsﬂau
awﬁLssJmaﬂumwmﬂmmmﬁmWﬂgmmamvmﬂ ‘mauanulsuiwﬂaawummmmaﬂuwaaﬂmwmﬂm

2.3 Ifeyanedfiunsnansiuiemdanis mamaLsmmlmL‘wammﬂsyﬂaumswmmmmauiaawulmmqamLaua wazildoya
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€
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a1na
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2.4.1 5UIATNIATE USENRUNU Y5 USENATAANRITT mungrunediegsivan1tunstu

2.4.2 amuummumwiumﬂwuaﬂwmmmmmmﬂumumﬂmmm‘uaﬂiummawaﬂmwamamwaaumamsmmaﬂwaima
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T B/E v3e P/N ¢y )
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1. mmmwmsmmiaaﬂaamaiﬁmaﬂmgumamwiuwm

1.1 uﬂmauumLLayLﬂulﬂmwaﬂmm%‘iumﬁmmwuLmmmruam‘mummmumwmﬁmammumiﬂiumum 198 2.1-23
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