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2.11. Snumihaasnuaandalutigddusi : lifvus
FURLBLALNNLAY

2.12. saasiduatRuLdy ¢

2.4 UMD ARINY ¢ NURTUNULITATINNT WsaayarINna lisaniae
2.5 Aazasvibaadnuiisuaanaasiusn : yarfiasn'lisania maaisssudiaunisiguaie (618) uansla

WAusasay 1.07 2asyadmiiaadny (Nuasyasfin MmBgsAaan: viamsaulaluvinuasidendu)

3. aniscavaaadinsINAITIAAITAINUSIN ATlaNaINUsIU UsziannaInusIu UTauaNISAINY
ANHOLEWLAE msaonu‘lumoﬂszmm msmnu‘tuasysmﬁamumonm szinnuazdasidiunisasnu

oo

Tunannin u‘mamswuauau 1®3an1suInaNHATALAISAUN ACAINU &

3.1. TngiscavduadasIns :

Walinmadanlunmsasnulviduinasuii ldidasmsindullamulussavihunarediosvazan Wuuiaaneideu

02/05/2561 TnaastdaalasensinnisnanusIn [0130/2561] wiia 7 / 49



REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

vusaIauANNINELisEmAne Afiaufumiutasdasinanauwnusl way/viiauiteiduiiiansnseaaainy
LWRewia deazinldguasauunuinsluauiaa

Tasvnisiifaguseavdlunsainanauwnunisadnu (Aaurnarsssutliaunazaldang) WlnddavAuduiiarede
(BCAP Enhanced Low Vol Index TR) TAHAZWENENNAITIATANMUNUNIUADINAN AL NU (nauunmﬁssmuﬂuuaumiﬂ
A1) ﬂaonaomumamuunnmﬁumoaa (Tracking error) ‘LitAusaaay 3.00 dall atne'lsAa ’Lunsmmummuﬂu
wiagnzaaaliidadiuia nasnuaialiaansassedius1edona1 e

uanand u’%m:‘r“w‘z”mmsﬁ’mum‘lﬁﬁmLLa51mwma‘aawmmnvi'mﬁﬂ?‘iLﬁa‘lﬁﬂméﬁvamwﬂmaamuwaonawutﬂm BCAP
Enhanced Low Vol ETF °lummmsaaamauuamnmnaomummmmmnmmwswuﬁuawﬁmaanaamusmmnmﬂm
atvlndlAa ‘imﬂavwmmumsammmwumu‘uaaﬁmsﬁamuuumaomu‘lummmaa mamnnnnuamuumaomum

AnaRnyamnIndRugniranasnunudinaniliiuiaaay 3.00 dail ﬁou’tunimmummmLﬂuuiaamau
aaalitdaduig gauasniwadasalalisunsamsedrusfonad'lé

3.2. UsgiannadnuaNuTauIanAITRINUIIN | ATIHITNY
3.3. UssLannasnuUNIUMUI N ULALAL ;

- navnusudiitaw (Exchange Traded Fund : ETF)
112dzz1989 : BCAP Enhanced Low Vol Index TR

3.4. dsziannasnuaunisasnulusivlssing @ nasnunasnuwuubifanudassivilseineg
nMsAauadaaIunIsaInulucvlseing :

3.5. wlaunansddiu (619) :

naInuaafindu udavihgsnssumsWifiundnning gsnssunisanataafidayandadu viagsnssunisda 1ae
fideyeunaa@u (Reverse Repo) Taenilulilonundninausinaaznssunis a.a.0. Wad1induAaenssnAs
N.8.6. UszardAInue

3.6. Msaenuludyandanaaroniin (Derivatives) : asvu ' .

3.6.1 YagiszavAnasnisasnuludaandauiaalonit : ANl6HnaUseaodiiaannnudas (Non-Hedging)
flutaunanisasnulu derivatives : wuy'lidudiau

3.6.2 3an15Tunsenulu Global Exposure limit : Commitment approach

aadrunsasnulu derivatives guga (Maximum Global Exposure) ity 100.00
3.7. msaanuluanasifidaandamaarontiiuae (Structured Note) : ‘Liaanu

3.8. nagnin1suimsnasnu (Management Style) @ sjontolvinalsznaunisiadaulmenududifia (passive
management/index tracking)

1%

At ¥a/a1989 (Benchmark) :

1.6211l BCAP Enhanced Low Vol Index TR &naaau (%):100.00
RUEILNG):

NANELNG
maifi BCAP Enhanced Low Vol Index TR

wminnszasgnuinifandldouulasidiatunsubaufisunuidnianmsuiuasuasingay deagaials
AsavulawansaInuiimuue taausEnianisazdamadayauwazuiviigasnunnusroinaiwdaauioiuninaisg
wRaudiiia Aiadinaimdudidia uasinanalunsudoudiiadenanriunsaslszmaluliylzdduasidsn
10017 Malunarfngasnusrusalddsyinmianndayalunisaadulaainule

ati19'lsAanu lunsdinisil8auvlasdmdiaialvidullaudsena Waulawariiadvuazasaunanuisninnis
AINU Lag/vIa dsznd dadiruauaddinuauznIsNNIg A.8.6. LAduIassIunIsTianansatfiuuuadnag

NUTIN LAY/ 32 msvﬂar;luu,ﬂmmi‘im‘tums‘tmﬂ‘%ﬂumﬂniunszﬁﬁﬁaanmmﬂumaamftm”tn"tmﬁﬂvim"satﬂmwu

o o

daya/dasdenanansa’ll TasuddinuiEmiansasuisnisuldsunlasdonanlvigiambaaenunsuaronteu
msdszaalutivladuasuddnianis aMalunaingasnuaiuisalidsslamiaindayanisdadulaainule
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REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

3.10. ANHAULNITINLNAMAULNULAINAINY : NaHAfaLLNULULTidudiay

3.11. eazldaalAsIAuuTHUNEN1TRINULAL SN ULRLAY

SRS HALANLGY ;

nasnuasldnagnsmsusmsnasnulfiviu (Passive Management Strategy) 1@mﬁuamu’tuﬁuﬁwmmﬁuuuu
aaananninduvislsenalvnafidusiulssnauuasdail BCAP Enhanced Low Vol Index TR siufisviufiagszninons
tinwiaaanannmsidundnnsndnidusiudlsenavuasduiidrdodinariédra Taanasnuiutauanisasnudesonalv
#i net exposure uasasnulamadalusauiliaydlitianninsasas 80 vasyasnindaugniuasnasnu

Wil nasvuaraRasanRanldnagvsuuy Full Replication! vi¥a Optimization2 WalvinaanuauIsadsI9anTIHa
aauununinatfaviua2il BCAP Enhanced Low Vol Index TR mnnszﬁﬁﬁmsﬂnLanms‘lﬁn‘saiﬂﬁmsmmmﬁ?jﬁ
BCAP Enhanced Low Vol Index TR u3¥ninniszagoiudndlunisudsuvdlasdufiiudufiduleAfidnwasiviansay
vsalnddasfudusl BCAP Enhanced Low Vol Index TR Taadiainléfuanuiutiauangdaviiaasnuudl doussn

Annisazdrilvilsylainasnasvuidusidey

1naaiia19ae BCAP Enhanced Low Vol Index TR Lﬂuﬁﬁﬁﬁugmwamm.lLmuﬂumaanaqmﬁmiamuar;haﬁiwuI
TaadaRaniunaansdauuuaaauannindusdssna e ninudupiuzaddnsInanauunue Las/wsanun
Aralvduiifinisaszanaauias g induasdilsznauuasdail ialiaNuAUNIULAIEATINAADLULNULAZAIY
W@aolaauuasdudiaglusedusn denagnitdindanisamuanziuiiisninasdasiiiaona Taafinaazidaaiiin
it Auduiianede BCAP Enhanced Low Vol Index TR audia 20.1 waswiiv@atiuaudiayanasnusiu
(Tas9nns)

z\huﬁmﬁa naamumaﬁa’1sm’1aomu‘£ums’1msmuuanmﬁamnﬁna\h)ﬂwﬁu SUAINNRTUUINT way/vFansansis
Munamu u,ay/mamwmsmammu LLay/mawumn paaaauudNNINEVEaniwgauiu way/viansmeanualaeig
nsauadnvleadiaviioniaviaruatvanufinaenssunis n.a.0. viadinduAMeAIINATT A.8.6. UsznAfIus

uanandl nasnuataRansanauludyandainaaloviin (Derivatives) Taafisnagilseaodiiatiunsiinise@nsain
Asuanisasaanu (Efficient Portfolio Management) giasiuéivnisilasduainuideay (Hedging) annnisasnu euvan
tnainainuAmuenssnnIs n.a.0. dszniddiua

nasnuarbiaoulumdailideanasifidyandanasroninuds (Structured Note) asansuildfiduduauinda
dasiininAaunsaasnulé (non-investment grade) asasuiiilaildsunisdaduduanuingdada (Unrated
Securities) uaznadnninduasiEmitlildaanadauluaarananning (Unlisted Securities) atnelsAnu nasnu

anafilideanasuiidfduduanmindadasdinindaansaaenu'lé (non- -investment grade) Lawunsmmmwmmﬁ
Huldsumsiaduduanindadafianansaasnu'lé (investment grade) uauefinasnuasnuviniiu

umsAimadadiunisamuaatnaunuitaimsiadsaanzasnasnuazrbitnunioduldluieseninesanisaimu
drafiszaziaiiszana 30 JulTuasusiuaansidaunasnsnaduidunasnusiu

NUEILNG

Full Replication! wanad@e nsasnulundnnindidusulsenavluduiiaredludansdiuilndidaoduduiiaredod
NaN

Optimization? vianafe nsasnuluvdnniwdidusrulsznavluduiianeds wiansasulundnnindbinasuaiu
wunasundanmindndudiulsenavaasduiiineds ludasariunuanerafudaiandesanad Mol tiags1vdnsua
aauununlnatdavduduiiaivdssenain

3.12. snaazidaanisasnulusivilssing ;

lifinsasnulusvdseind

3.13. dsgtanuasndnnswanianiwdiudu nianaminannalaaIgaunazaIny ;

3.13.1. Ussanuasndnnindvianindaudu viansmneanwalasdidduiazasmululseneg
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REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

wrEndanisazasyuitaugomilsyladilanizanuanning ninddudu wiavnannalasiiauadnole
agwullvianangadvaunlszndausAssuAsAIALARIANY WialssnAITNIUAMEAIINATT N.A.0.
Amuacasalld vuualunsalnaaznssunismdunaianu wsadlnaIuAMLATINAIT A.R.0. ‘lﬁmmnﬁy
dauvdafilszndandlaviavinidnilssianiadnrazaasndanniwanianintgdunianismaannalaaicau

Auil 1 : Usznnuarqaauiifiuasns a5 uia il

1. dUsgtanuadnsiansg Lauwn

1.1 es&@snu

1.1.1 %

1.1.2 lushdauuansd@niiazdiaiu (share warrants)

1.1.3 luuaav@nalunisdariuiunuilau&naé (Transferable Subscription Right)
1.1.4 luuansdnalunalselamifis underlying vluiuvda share warrants

1.1.5 m‘nmswuﬁuﬁﬁﬁnﬂmzﬁmamﬁmﬁnmﬁmsmumu 1.1.1 - 1.1.4 aufid1fnouaaienssunis
N.8.60. ARUALANLAN

1.2 asasvil
1.2.1 Wusiias
1.2.2 §13undd
1.2.3 Yud (Liswrudulasgnin fiudaywus uazasans Basel IID)
1.2.4 éuandu (B/E)
1.2.5 ddeyeunldidu (P/N)
1.2.6 luddyuanddnaasdariud

] o

1.2.7 luusansdndlunaisylaminis underlying iiuwusiiasudaiudg

:
>

1.2.8 asawmiisuiifidnragvinuandmduasaisuianu 1.2.1 - 1.2.7 audidninouaasnssunis

N.8.60. ARUALANLAN
1.3 asnashavniiAvnu (lisiu as1ans Basel II0)
1.4 luddyusaasd@ndaywus (Derivatives Warrants)

2. aaulifaadpsgsuasiantnatilunisaIny

nfudfuudsniansavausaaanuldany 1. dasfinauauiifizasanansanundninaviniasudiu dodl
2.1 iftidadnusniataulanvinlvigasnuiinissynwunnnninyamiduasnuluasans

2.2 snsauldausia'lé (sHubensdifiuiu druanidu B/E visa drdayqurldidu P/N Afdaulavhaualdausia
weinadnulaadfiunisliinissulaudnazaniasluanarslaauisnisnaguunadiviue wiadidaululv
ARINURNUITALNLAURDaNATIRT 16)

2.3 fidayaldcduanasiussnianisarnisadindelduiainandsenaunsiasandadulaaenuldating
ginana waglidayasiaideviauyasgfiossy Taadayadinaneasavdsnnunastiayaiidiadialediein
vingmunanimnnsduiduiaaniulussduaina

2.4 tunsdlfdunisaanuludiuanidu B/E vda drdaanlddu P/N Aiaanasansdnaiiaziseniinisén
Auantdu B/E vida &y liidu P/N dvnandasfinsiuanianiasusavinaynaasail

Py

2.4.1 surmswialadd W3NS uny wIatsEniAsAawaddias aun)uuNaINILgIAIRONLUNITIHUY
2.4.2 sunA1Taaudu

2.4.3 ﬁmmsajmsmmiwﬁ

2.4.4 sunmstiansARasLaRYgnnTalnIsInE 6

2.4.5 ﬁmmsﬁ@mﬁanviﬁwumna‘muawumﬂammmszmﬁ”l,mr;l

2.4.6 sunastiansavaanuiaziitdiumedseinaine
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REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

2.4.7 sunasaganuusdssinglne

Wil MsanTavdanisiusasdenandasiiunisarianianisiusasidenaniagaandd Woaurusiuds
aantde (8714) eudszuliludiuantdu B/E vda aadeuan1didu P/N éae

=] a o i 1 - '
gruin 2 1 inddudszuaniiviaag CIS uuha infra uariiaa property

o

nsdlidunihafinnsaanagaaldtodunguunaing dasinuaniduasudninarilunisasnudad

1. figusuiduazduldeaundninamilunsaenuiduidmdudaiiuuadniuasasnienisdundldlu
frunlda2.1-23

2. lunsdifinasnuldaimuluniie CIS 2a9nasnusIn nadNunUFInadasfiuTaunanIsasnuded (1l
Aunisasnuluniaa CIS 2avnasnusiunaganasnulunasmiuiv)

2.1 finsasnulunswdfudadulssianuazafiafarAunnasnuaiunsaaanu'le

Vo ol

2.2 finsasnulunindduisialidgarmaaudadiu (pro rata) wdrldnaiduldauvdninaai single entity
limit 2a9nasnuily

v ol

2.3 dnsasnuluninddudialiisawaeudadiu (pro rata) udrlduaiiuldenuudninauei product limit
frusuniweadunidu SIP aavnasnuilu

2.4 fimsasnulu derivatives 7iullaunaninauai global exposure limit uagnasnuiiu

gruil 3 : nintdulszantundinrsansidstiauintiunn

gaaduldudnudassansiisuvindurnasisusin gt

sUNATWELAE VIEHNWNUNY WIauiEniasAawaddias erunguuainalagsiagaidunisdu
FUNANTAAURU

fUIAITAIANTRILATIEU

SUIAITNANITIAEATUALEINATAINITINE AT

ussENeaIaTadduLiaiiatiande
ﬁu'lmsﬁpum‘"amviﬁwumnmaLtazwu'\mﬂamm\msmﬁ"Lmu
suIAsLianIssvaanuazintinunelssinalng

ﬁu'lmséamml,vioﬂszl,mﬁ"lmq

gantiun1sduszrinvissnandseinalnadusgungn

LCONOURAWN =

A2uil 4 : ssnssulsunnaisaleafiiaiananadu (reverse repo)

nsaanulu reverse repo dadiiulianundninauai ot

1. adauan dasdufifuanadeidanursacdindug&auenlu reverse repo Laanunguune'ineg
1.1 sunaswdiae

1.2 ui¥ndiunu

1.3 vdwnasiiaWasdias

1.4 WEnunannIwe

1.5 uidwniszAuds

1.6 suasuuvdszivalng

1.7 nasnuiluy

1.8 fifunananiinguunaaniziagotiu

1.9 shunrnasuassgsianniaaunguunainaladicniseuilssuna
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o

2. asasililunisvia reverse repo daviunsians ol

2.1 and@sansging

2.2 mu,amau B/E ma’mmﬂmau P/N 1fiasidurn wiavudseasdu Asunaswdiad w3Enidunu vida
suAsifinguunaanigiadetiu udfiniseyniu defiangaomda’liiu 11l

2.3 muanwu B/E v3a Frdeyeyn14iidu P/N 1 TSFC ilugaan AfAmuaiuldduaudr’liiu 270 Jusiuus
Juaand uaziiudififermualadufianmenuvtafialawiu

2.4 guandu B/E wia fmdeyan1d3u P/N fifiangbitAu 90 Juluuaiuiaan 4ell credit rating ad1vla
atnnile Aol

2.4.1 {iissue rating w%a issuer rating aglududuusn Taansedifulu issuer rating éiaviiiu credit rating 7'l
1131nN153A credit rating szazauan

2.4.2 4 guarantor rating atlugdudu investment grade

aa o

2.5 asansuildefiangaandaliiu 1 1 Adunsdaulusaradamaasansui viaffdayaseidada
uardedslddefinsdanadasnsisaau Tnaasasuiidonaridacd credit rating atnolnatronde soti

2.5.1 i credit rating svazduatlu 2 Suduusa v3a credit rating svazainudaslédu credit rating szes
quaunaInui CRA lavisauiiau’ll

2.5.2 {i credit rating szaizeniaglu 3 duduusn

2.6 anasuidefiangaandalitiu 1 wauddunsidauluaaradaznaanaisudl wiafifdayasaiin
Wiadiauazavadvladeinsiatnasasnoisaru Taaaaisuilanaicasdi credit rating atnalaacingniie
Aol

2.6.1 §i credit rating svazduaglu 3 Suduusn vida credit rating svazaninudaslédu credit rating szes
dudunaianui CRA letsauiiau’l’

2.6.2 {i credit rating szaizamatiiu 4 dusuwsn
2.7 v3na&uduauidineuaaeAssunig A.8.0. ANUALRNLEY

3. 3zazIaIn1ssudssuiiuag reverse repo fiavgliitiu 90 Ju

4, dasivualiyutinnussnInnissaaddfiisgrnsunisaanuly reverse repo

4.1 daslddyauinssiumuiiniuaiag TBMA vwia TSFC
4.2 vnumhudnnindusaanansidallnavdalausa uusiindnwos dofl
4.2.1 uluasevialauaudiandivualu reverse repo G9n&1D

4.2.2 lunnsaaanu repo AdluldamulseniAasenssunisidundnninduaraaiandnnineingrandn
thawad Wau'ly wardgnislunsdaiuduluuinzasnanununaznsnanIssANULANTWESuLaINAINUTIN

4.3 yasmuasmdnnindwiannasiida a Susududuan dasfiyaddulauaunisnisdrimaaninizang

e
=D,

yarzasndnninduiannaisida uinnnii (s1ada x (1 + discount rate))
Woil snandla = enfinasnuissliudddyandnraniodudrdandnninduiansansain reverse repo
4.4 asensoyamzasndnninduiannasida e &uiu Diduldeundninaad dofl

4.4.1 yafuamdnningviansansiida unnni (yae reverse repo x (1 + discount rate))

4.4.2 lunsdfyarvdannintviansansida s &uu Liduldanaunisiu 4.4.1 vs¥nianisdacizant
adauaTaunssndnaludu wiandnninduiaanarsnarunsalilunisvin reverse repo Mindnasnu tial
YAAIINVBIUIANINEWTa AR INTauazniwagiunTaundnadulianudznisdenarn aaluiuvinnsg
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faanfuiyarmvdnninaviaanasidaanasninaunislu 4.4.1 Guusudunsdianu 4.4.3

4.4.3 lunsdlAnadnsanuannsly 4.4.1 uaaonaiyamuasmdnnindiaanasida a §uu fiyae
tiaund1 yad reverse repo x (1 + discount rate) tudrwwliiAu 5 duum vida ‘Litiu 5% nassarda
wanaIWIUlazEINIT waziinsAtvuaaasauna N liludyandeldivualaaiarsandalaiaauidas
wava deyeyn (counterparty risk) wa? v3¥nIan1Tazludiunsen 4.4.2 A'la

o

4.5 asAuaamn reverse repo au 4.4 id1ula grofl

o

4.5.1 dmnaannadanufunalsslamifinasnuiis1é5uann reverse repo aufisuiifinisauia

4.5.2 dmnantusagsassu wiadwmanutusangniuag reverse repo nngsassufinasuiiagugdeaan
swmmnuuauumamnaomuum‘lummsnuom.lﬂﬁ'\'smum‘mssnssu‘tmﬁsnsswuomfmanwswﬂmamswmsm
davdanswdduiitauniu 4.4.2 (611) vasgsnssuiinain reverse repo s1aA1sau'le

4.6 discount rate muwm’lﬂ‘lumsmuam mamﬂumsmuummuimumuamﬂaaumml,ﬁﬂwamﬁmmw %an
n¥we wiaaasiidand

Auil 5 : sanssusznnaishiiinvdnnine (securities lending)

gasduldaundninaeilunnsaenu doil

1. dfeuan dasiaduanindanioduglésuluaugavitdsenaugsia SBL Taalunsdliigdaadonann
aszvinnslugusdunuaasiiin giusaduynnasail ﬂawmsaﬂsznan'ﬁsﬁw‘%amtﬁuﬁan'lsvlému
auanelne

1.1 #§lésuluaygaisenaugsia SBL

1.2 suasunslssindlne

1.3 nasnuiluy

1.4 suasiamsindiuaznisdaanunallszinaine

1.5 suaswaale

1.6 w3 unu

1.7 1w3Enunanniweg

1.8 virnilsydudiia

1.9 nasnusiuyrnaiiyadnintdurasgainuusdarsadouns 1 d1uundul
1.10 nasnuiwniialinugydiisunis

1.11 fifyaraduauA&ITNIIUAMLATINAIT A.8.0. ATUUALANLGY

2. vdnniwdailituy dasdundnnindiaglussuusudnndnninduasquasurhnndnning udandnniweb
suAswivlssvalnavinniinuduinansidisundnnineg

o

3. M niadanndndsedu v3¥nianisdasaniiunis Godl

3.1 aguflumstifimnevdadanudniseAuannginiadulssdunsBitandnniudlaadaodundnilsedu

e
=D,

3.1.1 Juane
3.1.2 asa@saasging

3.1.3 mu,amau B/E mﬁmmw‘lmau P/N 1ias53usn Msauunsuuvé’uwﬁmmswwmﬂm UIENRPIUNU UIa

&
&

‘E‘Lﬂﬂ'1‘§1/IJJﬂJ;]VI3J'1£ILQW'1°’QG]GN?.Iu Lﬂuwums“wnwu

3.1.4 muanmu B/E w3adidayaunldiidu P/N 7 TSFC ugaaniifidiivuaiuliduaiudi' iy 270 Yuily
usifuaand uazifudifieimualadutiansauvisasialéiu
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3.1.5 fuanidu B/E via drdaueunlddu P/N Afianglaihu 90 Suuusiuiiaan def credit rating atnola
ae19untly ail

3.1.5.1 fiissue rating w3a issuer rating atlududuusn Taansdifiidy issuer rating éiasiu credit rating
16u131nn133m credit rating szaizdudae

3.1.5.2 i guarantor rating atTugdudu investment grade

%
=1

3.1.6 asaswilfid credit rating aglududy investment grade

3.1.7 wil&adlszAunsuraswdiuaidugaanviuanasnuiadudssAunasdundnnsnd lvinnnasnu

3.1.8 viuaanufiaulu SET Afisnadaatludus SET50 vioil lunsdifinasnulifiulauianisasnulunsnans
Nu navnulzTunanlszdudanainla’le

3.1.9 MWARINULRINAINUTINARIALIUY

3.2 anflunistinaanuiinssudnindansauasasudniseduain 3.1 wiasfun1siaedzaudeasinalv
vIEnInnssunsativAudsuiitarannnaniszdudvnanlalaawau

3.3 vaivdndseduanu 3.1 Anasnuiinssudnilllauvamadaniavinbilianansaioduamundnilsedu
Tu'le vuwsudunistivduziseniiandannaslugsnssunistidinndnning dulag

as

3.4 @soyarndnisedu s §utuannnivizawindy 100% vasyaudnniweE At

3.5 lunsdiindndsedududuas Wiutduaadenallasnulaaiuilunswaau dofl

&

3.5.1 Wurhnlusuimswidizg viasuimsidinguunaaniziadedy

3.5.2 Wasdurn wiadideyeyr14idu P/N dodl

3.5.2.1 fiasduen viadidaanlddu P/N dsuianswndiad wsvdunuvdasuiasifinguanaanizda
eroutiugifinsennwu

3.5.2.2 @& lddu P/N 7 TSFC wugaaniifidivuaiuliduaiudl iy 270 Yusiuusiuaand) way

+ '
L =

ludiiderivualdduianisauvizadialéwiu
3.5.2.3 éi&eyay12du P/N ffiarelaivAiu 90 Judiuwsiunaan 4efl credit rating atinvniivatinela doil

3.5.2.3.1 § issue rating w3a issuer rating azlududuusn Iaansedidu issuer rating dagiifu credit
rating N'léu131nn153A credit rating seagduaIn

3.5.2.3.2 i guarantor rating atTududu investment grade
3.5.3 asn&1snasgine
3.5.4 reverse repo & nFuas&1sAIATglne

4. anwazuazasyardnuasdaan lddygnidnsasuarassardguasdgygrandssnadnineu
AOLIZATINANT A.R.6. e adaniiruatAgAussuuy Jyanduuasitiundanniwauaznanissdulugsnssu
MsduuasIvBunannIwe

A2ufl 6 : s5n55uLlsznN derivatives aundninateinisadnu Gail

1. Uszuan underlying derivatives Anasnuasiiniugdayaunlddasii underlying adholaatrovioniavans
aeng Aadl

1.1 niwdauiinaimusnunsaaanu'le
1.2 dasmaniia
1.3 dauantdlauiu

1.4 1a3éia 12dtu credit rating wida credit event 1ugiu
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1.5 wnagd

1.6 1ihdudu

1.7 dufinandudilnadaad dufdiduia dufiifiasdlsenaudududvadiualsein 1.1 - 1.6 w3a 1.9
1.8 fuilifiasdlsenaududuiioin 1.7

1.9 underlying 8uaufdfnunmenssung a.e.6. AVuaLRNLEN

unsei i derivatives #1989/Fus1Am1uad underlying 196U swmmmoaamanmmaatﬂuﬂmﬂaaﬁu (spot
price) vdasnadayadiaunaaroniin (futures price) winifu viedl 571229 underlying duiilsiladdud visa

underlylng 1/1Lﬂumﬂﬂsunanmaomjumna‘n Gladl,ﬂ’m/lEIall‘iﬂaf;l']\?ﬂ'J'\\‘]‘].I'J'\\'lLLauLﬂG\LNUVL'JaEI'NLLW‘SME\]'Iﬂ
el

2. Wavlanmsasnu us¥nianisavafiunisasnulu derivatives 1ésaisia

2.1 nsdinasnuldszuiAendunisasnulu derivatives uay underlying 2a9 derivatives fiagasnu'liating
Farauluiasenis

2.2 ulunsudindugdeyeulu derivatives atinalaatnonie sodi
2.2.1 derivatives on organized exchange

2.2.2 OTC derivatives tutlssina'lng dasfigdyanannrandoiusuiaiswndiad surasifinguanaanis
a9l frunudiaua derivatives w3agi@n derivatives

2.3 ‘lunszﬁﬁazﬁaoﬁm'sms“uﬁmﬂmsaauauauﬁuﬁa derivatives &ugnag Audrudasiduningaud

naInuaIINsaaenu'ld el Litnnasnuasidudfidndsunauviafiviihndonavdudniudau

3. ndnnawaiindunsdl underlying vuguf

Tunseil derivatives fi underlying tiludufiau 1.7 - 1.8 dufidondandiasfidnway doil

3.1 uduiiAfinsAvuaigaisairwialiatedaiay Taafinnsssyunasiiayauas underlying wialaduee
q M lElunsAIuIa uay umsmu‘;mmﬁu‘tuLﬂuﬂawumnmmmm”amaaaaﬂﬂs"nanmaomju Woil
underlying wiahadudenandasfimsadaulmieuannraainatioiiudaszéng

o

3.2 ludufiffidnwazadnolaatronds dod

'Y o

3.2.1 Fufififinisnszanadiadtaiiaona Teaaduduiidfidnwasladnwazuds doil

20

3.2.1.1 gufifiasdisznauusdazdrfitinmiin < 20% wastinmiinifonua

3.2.1.2 dufifiasdsznaudiladindefitinnidn < 35% wastimdnionue lunsddduldauagnizaaia
Taaavadsznausidudgasiitirninluiudesndivualy 3.2.1.1

ATRAITAINITATEANEtiIuTAN 3.2.1.1 uay 3.2.1.2 BidavinasdisznauiiiAeddasiunasavdatintudy
1NINTUN

2.2 dufiifiasAlsenauonuaiduniaiendasdunasdvsaiinfudy  wiaduduiisnainasaiviaiingu
u

2 W

3.2.3 dufidulauanain 3.2.1 uag 3.2.2 Aduldaadanlaasudiu ot
3.2.3.1 ludufififiasdlsenauduanasiadaniinasnuanansaadnuldlnans

3.2.3.2 uladwaiduainuaudasiu (pro rata) Lm‘jauuﬁo‘hnamuamu‘lum‘mmm%aﬁzysmfh
Taaassudrlanatdullaunaninaad single entity limit uavnasnuiiy

3.3 wuduiidlasuniswannTaagantuiifiauitdadauazvinuinildadnvdassainussnianis il
wininginaaniudinaniduidsnlueianasizsnianis BiEnianisdasialifiniasaistdasduainuda
wfivnmnalsyianiagrafidss&ndarnene
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3.4 fimsuaasduiiiy q adhesaiflasdulsyiinaiuvinasritugaifinisiguadayaatoiumanisal

3.5 lunsdifdudufindududiiaadouel dufidonadasdrwiaaindiulsadnonileatnolavizanaiaatng

N

=0

3.5.1 s1mifaaiiu (spot price) wiasiadndaniaalenti (futures price) aas&udlTanfuad

3.5.2 fufiaudiaasauaifiduinannsiaiilagiiu (spot price) wiasimduandaunaalontiz (futures
price) aav&udtnasausiduarladudnily

3.5.3 madugdamnaalontiniarvdeduduiidusrinasaaianu 3.5.2

3.6 lunsdidduduiiduia dufidenandasdniataaldunasiayad1edoains e unaInutlIeuy
s1nsuadlszna’lng wiadwanTIAmdudAILazudNsNus¥FnIansuaas tiiuldinignsAuiaiuay
HWauraidenanansagzviaudaniduia’ldaiainunzay

4, nannarinnsIalifinsndduiiaowasanisiissuiiaunisyrnwu (cover rule)

v3niansdasdabifininddunasnasnuitfinaunnuasfigniwaaaslusnnuiiiaonasdaniseinasnu
anadiavinssniianudannaifla derivatives fugaadlinaaatiaiildasnulu derivatives Wy uaziduluaiu
A&TNUAULNTINATT ALA.6. ATNUA

a

5. ndnnaiindndiunsanuiifiinglseasdiiianisananudes

lunsdiAusEnianisasnulu derivatives 1 underlying ‘Lila&adenfunsnadduiiazanainudas n1sasnu
1u derivatives sonandadiduldauidriinoiuaaenssunis n.a.6. AUUa

6. nannarritRufinag nsunisasnuly OTC derivatives

o o o vl o

w¥nIansdasialvifidannaslu OTC derivatives goil

6.1 Wigdeananshanflemuinuazuioyariafiassunad derivatives 1% u3¥niansnsiunaiuil 15 uay
gavinguagusazidau Ml lunsdiniudenanduiungavinniszasudninnis Wi unauazuisyas
sssualuuvinnisda’lal

Ju
£16

6.2 lunsdifiAnnanmisaifidonansznusasia1aad derivatives atinoafiusddey Wigdeyandnsandls
ANUIALLASLIVYRAELAEITUUAY derivatives THLFENIAN1TNT LU

6.3 ddayandnchanilefiunanlifinisdregiue derivatives aus¥nianissasuals

7. ndnnaaivindusviunisudintuadaienlu credit derivatives

LY

Ui¥nianisdacdfifenudautla sodl
7.1 windug&eyay1lu credit derivatives ldianisiianisananudaaivingfu

7.2 vindua & ldianne credit derivatives Mifidnwaizuasgsnssuvisaiaudasfugsnssuatrondloating
1a @il

7.2.1 Credit Default Swap G9'léiun mssmaa“lugwuz@*ﬁvaﬂssﬁummLﬁ'uamum;ﬁmﬁlﬁmﬁaaﬁumm
ajmsaiunﬁﬁwszjnﬁmu obligation avgjsnWua U obligation Wu Taagdyanadlugrusdunalsziuaiiu
\&@avfinnszyniiunazdasisziumudannasdiaseiuanudaaiiaiia credit event dutaeasfinalinda
anavdialsyAumuRasaTuATMUAiUTA (‘luns iin'liAa credit event daanavazdugaluiuasuiiviuaau
Un#) el 331 obligation agfiaesansiden (Single Name Credit Default Swap) ¥3a obligation fiviae
smmsi’iqmuum’lucgmﬂﬂsynumwmﬁm uuummsmumamm credit event 2ufu obligation s1aA151A
smmsuﬁotﬂusmusn (First to Default Swap) wsafiaiia credit event muqn obligation s1an131a5183
nilolungu obligation feazfinisdsesimduanisludiusaslunindgnaiu uadannadazasuiiuuaiia
i@ credit event Zufiu obligation nnsran1stungu (Proportionate Credit Default Swap)

7.2.2 Total Rate of Return Swap 49ldun nsanaslugrugdallszAuainudasaacdunsngdrodofitinain
AsanaYuAINARALLNUAY AT U AAUNTNEA1989 TmuwmwﬂsunummLﬁﬂwmsuwﬂwumauawwa
aauunuludnnafiviadasaaadifdvdedudanaanidaauiazanaddu uazdrunanag (6ndl) wayg
YaAEASITHADIRUNITNEF 198 iRauandunsiiddalseduanudasasiaunanauunuuazdruiiindu

02/05/2561 Taastdaalasenisinnisnadnusin [0130/2561] wiia 16 / 49



REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

(81%1) vavsyamgfasTuaasdunswaavdevidufanalseAumui&as auninagiia credit event wiamsu
Anuadaan (nsdilitia credit event)

7.3 cavlddyaunasgruaiui Arvuatae International Swaps and Derivatives Association (ISDA) v3a

é’mmm’mss’maumumdwunmuﬂmvnssums N.8.6. HaNFU ﬁoumamnaomuanmmv mu

7.3.1 finatlidfedaulaaunguung wazylidandawfivAunguunainmanannsntauacsaaiananniwegnaa
ARUNNEAU

7.3.2 ifidafivuaiivinlianainivua'liluasasuvieniiviadayandauaaraniing credit derivatives
Puarvdeidaucdaly

7.3.3 ifldadnualvinasnudastaldanuidamaliungfeyan

3.13.2. Ussanuasndnnsweawsansndgduiu wian1suinanualag ““u“asaamuiumoﬂs”mﬁ
lifinsasnulusvdsyine

3.14. danadrumsasnulundnninavianswagauiu iaiduniwdfunasnasnusiu :

dandrunsasnulundnnsnavsaniwadudu tRatdunswafuvasnasnumuludssinauasaivlssing :

aaa

u%a:‘r”m:Tmmsazamum‘%aﬁ%sﬁwﬁnw‘s”wr;‘i visanswadudu u”‘sammanwaiﬂmﬁaul,waLﬂumﬁwﬂﬁumaanamusm
amundszndaazassunIsiduaaIany wsadssmadidnaunaznssunis a.a.0. Ussndiuuadesa’laiilu
AsdlfiaaiznssuAsiAuaaIany wiadinouaaznssuns .8.6. dssndudlaudauudasdasdiunsasnu
ws¥nIansazasnuliiiduldanulssaranudladla

Auil 1 : dasnadrunsasnuitaruiaeuraannineidiuvidsandeauain (single entity limit)

9ia Usztannsnedu dns1au (%o aav NAV)
1 ATEINAss Ine lidrdadnsaiu

2 e CIS LidAedasdiu

3 Budhnviasnasiiauwindudnigiuninviagaan 1A 20%

aasidnwazan1laatiniodoti
3.1 {i credit rating a&lusedu investment grade

3.2 lusuiasaandu Woil wwizdudhanianans

Asguaduilsedu
4 | enasiddnwaizasudiugoll . o LitAudasdedl wdudanslnavgenin
4.1 uenasuil anashsniifanungaandaceliu
auaguunelng wiasnuuaIsuIATWIALAEEN9 1. 10% wsa ,
suinanldsuauanaliilsenaugsiauassuranswieiae 2. dmwmilnzasaasnamu u
Tudszina'lng benchmark + 5%

'
aa o o

4.2 dluesansifidnwarattolnatronilofoil
4.2.1 gaanilundEvaanzidau .

4.2.2 gaanfinmsidawnadayaciunisinllieadisg
agtdaaauuuy fiing

4.2.3 IunsmmLﬂumswmsmumuumumimu 397
Ju umtmumamu waglilafidnwaiganu 4.2.1 vi3a
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2 sztannsne v dns1au (Yo aav NAV)

4.2.2 gfinnsynwumuanasdenandaiuyanadei
4.2.3.1 suaswgized UENII U WialiEn
tasfienasdiias arunguuiaIMIagIAgaIduNITIu
4.2.3.2 suIA1T2aURY

4.2.3.3 ﬁmmsajmsmmswﬁ

4.2.3.4 ﬁu'm'mﬁan’mm:ms‘u,almunsaimsma:rm
4.2.3.5 ussHvealiasasiutlianatarde

4.2.3.6 sAIWaIUIIFINAUIRNRILRSAUIAEIAN
ulssinalng

4.2.3.7 suasiiansavaanuasiitdiuvedseinaine
4.2.3.8 suasdaauunsdsyinelneg

4.2.3.9 usdnudnnsne

4.3 d@uaaluldssinalne
4.4 {i credit rating atluszédu investment grade
4.5 lunsdiuduasiansiifidiivuaiusissud > 397 u

Tuusifuiasnu dasfiunsidouvtaaglussuuuas
regulated market

5 | niwd@udoi Hufuliiudandet ududdanla
) . . ArFININ
5.1 anasnunaansiaudaalunssarudane
nanniwddmiugasviulluas SET (we'lisinde 1. 10% v3a .
AsIRITNUNHaanaI&ITaLsERIALTUNITUA TULA T 2. dwmilnyasnsweadunainu lu
a1a benchmark + 5%

vinbifinsinaaunsudundnniwddaunaluy SET)

5.2 anasuiiaanlaawssvmidadeduliinau
AN Inawianguunaclssng diuaasuiEnas
nsNdaualunsanudamandnnindarmiugainu
Wldaas SET (we'lidsndvusdvinadseniteaiunis
wAlaaNnaravinliiinnsiinaauriuaanannnisdaunalu
SET)

5.3 viuiaglusening IPO wansaanudaudaunaaiu
5.1

5.4 DW 11l issuer rating agjlusedu investment grade
5.5 550550691 e deyaynf credit rating aglusedu
investment grade

5.5.1 reverse repo

5.5.2 OTC derivatives

5.6 wiat infra wianiie property AfidnwaisasudIu
aaflgail 5 .

5.6.1 aansifisudianawsaatdluszndne IPO tvan1san
vedinudianalunszarudiaznandnniwngsduiugasnu
Wlduad SET (welaisiufivmibadvndniagssniig
sfunmsuAlamgnaravihlifinisiinaaumiadnsn
aanannsamnalu SET)

5.6.2 Lﬂuuu'amlaonamyﬁ"l,ﬁ”l,ﬁﬁﬁnmmznszmﬂms
avnuluAanIsiasIasT N Uz uadIuBUNIwG iadvad
n1sea wdwensel (diversified fund) auwuIniei
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2 sztannsne v dns1au (Yo aav NAV)

g1ilnouAIvue

o

6 e infra W3anue property maonpmu‘f/’iﬁ nraUy LidrAadasaiu
nAszAnanIsaINUluAanIsIAsIss 9N uUgIU
adonsuning wialndnisia uduensal (diversified
fund) enuwuIMINng1TnoudA e LazlianeuzaN
5.6.1

7 | niwdauduuanumiiaanniisyludia 1 - dia 6 (SIP) suAulAY 5%

vanewe : luasaliduniwdaudod LifidarvuaAadu single entity limit 2asg3urngaanasiansvitagdayan
WRILEINTEL

1. Wurdhnudaanasidsuvindushaianisadiveuuasnasnu
2. derivatives on organized exchange

d1uf 2 : dasrdrunrsasnundiulramunsauianis (group limit)*

9ia Usziannineau dns1au (% aav NAV)
1 nsasnuluninddurasid¥nnnudinaglunauianis | Bidudanladanuieded udrudann
wendunianisudindud ey lugsnssunionisidudu Taazganin
WIHNHINET

(1) 25% wi3a
(2) innzasningfuiainulu

benchmark + 10%

*yanenne: lunsddunswadudod Lifidanivuaiiaidu group limit

1. duanwiaemansiisuwindurdhadianisstfiuuaadnasnu
2. derivatives on organized exchange

AIuil 3 : dasradrunsasnuiaruraaulszunnninegdyu (product limit)**

9ia Usziannineau dns1au (%o aav NAV)

Wurhnudaasasiieuvinidudin dauanidu B/E va - yuAulaiAu 45% waslusaudioyd
1 Mdeyaun1diu P/N Ndduaraaunguunalne (laisiu Guusidunasnunfiaigiasenis < 11
foananlusvdssinavasfifiyanadinad) ugaan | Wiadaausavargnainu

f9A1e wraadeyan avil

1.1 suaswiagandunisduiifinguanaawiziadedu | - dasdinedubilddunasnuiaignasnu
1.2 surmswai e AYLKAD < 6 LR au NIl LWITNAINUNH
1.3 B3¥nidunu aglasen1s > 11l

1.4 r3EniAsfiawasdias
1.5 uss¥vaansavduLlianiatande

(LiTndensudauiinasnuléasulaunssu@niunaing
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2ia sztAannsne v dns1au (%o aav NAV)

deyeunmu reverse repo waa securities lending vi3a
derivatives)

o

2 | niwdaueil suAuliAY 25%

2.1 duanidu B/E vida dadeyeynl4idu P/N Afidaula
mudagufia

weinasnulasittiunstiinssulaudnadzaniasiu
AFITlaMNITNsTAnguINaiIua wiadidaululi
naYNURINITaLLAUfaanAs &S LA

2.2 Yurdhansassdsiauvintudandissasiian
AsEALAY 12 hau

2.3 total SIP @udia 5 vavaudl

(ﬁaﬁ"L:J‘lﬂnymsamu.maanamuﬂm UazNavvu
buy&hold Nasnulu duandu B/E mJeyalddu P/N
WNudnuIasnasuiauvindudnngdaglitiuangy
navnumiasTaunsaINUAaINaIny wialinsasnulu
derivatives tilalvinsweadudvnaniargganadagiuang

NavNu)
3 reverse repo TaitAu 25%
4 securities lending TitAu 25%

total SIP €i9'léiuA n¥wedduauda 8 unaui 1.1 : dasau
5 mMsasnudImdunasnuill 2askiud 1 : dasndiums mAuliAY 15%
avnunAaaINgaannindduniagdaa (single entity
limit) uaLisrmdeasiansuil asarshoniifonu Nansae
ATUAIUAIT

5.1 fidnwazaun 6.4.3 uaz 6.4.4 wavia 6 ‘Lumauﬁl 1.1:
gandiunsasnuamiunasuiinly zasaiun 1 :
dasadiunisasnundIuIaueIugaannSWERu
waaa e (single entity limit)

5.2 4 credit rating a&lusedusinnii investment grade
uaa lufl credit rating

6 derivatives &oil

6.1 hedging : Asudinvingsnssu derivatives i LiAuyaAIANuEidiag)
TaniseavdiianisanmuLd ey

6.2 non-hedging : A1sLdinvingsnssu derivatives Al
tRaNITaRANNLEEN

6.2.1 naynuaInu derivative wuu'liidiudiau (sraaztdaa | A1da net exposure Miinannasasnulu
2avnsaa AT unaninaeinarinouaay | derivatives Taadiasliiiiu 100% uav
A35UNT A.8.6. UsgAAfiInum) NAV
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2a sstnnndneidu

dns1872u (% uav NAV)

¥ yaneg : Snsunisasnulududinviasnasiauvindudiaianisefivouaanasnulifidadivua

tAenAu product limit

Aul 4 : asrdrunsasnuiaruiaaiuausidivleidatufanisitasnu (concentration limit)

22 sztannineidu

dns187u (% uav NAV)

1 Viuzassnmalasanis

nanasnuNuduMalfanIsianisuag
IENInAIsTELA AUl UIURY
2AIVFTENTINAY < 25% wavIUIUENE
aanLdagrionunuadLdniiu

2 asdsndl uag anasAsniifenu vasiaannalasna
uily (hisudasnarsnilnindgine)

2.1 biAu 1 Tu 3 wavyamunid&unienisg

Wu (financial liability)! aasjaanasians
sy euAdawwa’lilusunisidu
dansusaussaznandydangn 1aala
Tilusmyafnil§udenanuaiini
nianunmdasiugaan tdu Wudiu
AnnAanstiasiu tiusdu

ol unsaligaanasanslifiniau
mynIsuauNtdaweliTusunis
Wuamsusausvasanfydagn’
Wilddasaiuluiiu 1 Tu 3 aayam
ANTAANUATIEUALILAEITOUTaT
wavfaansevduiiunaady uuslu

'
a o e

nsdifigaananasléfinstuiuy
wEAYIENITdayanIsIEUAULNAN
nindluanwazidulasenis (bond
issuance program) iRansandusa
1As9nNs

2.2 lunsdiinasnuasnuluasdisanuda

f1aadussarsaanluiuasd credit
rating a&lusgdusiinin

investment grade wa'laifl credit rating
1Y uaa. aynutNanasnuaalanig
A0N152a9 LA, Sabafusuduli
Aiu 1 Tu 3 2asyadinIsaanuasidua
aaIdITInaILduMease Liuus

'
a o e

nsdligaanamanslafinnsfunuuuane
sanstiayanistduaanannIwelu
aneaziiuiasens (bond issuance
program) Miansandusaiasenis

(Fasaruau 2.2 hilddunsdiidu
AsEITNaanTatUAARAIT

1. suAITWIalE V3ENPIUNY ¥i3a
us¥niAsiawasdias aunguunain
AragsiagaItiun1sdu

2. fuUIAITRRNAU

3. suIATaIAITEILATIEH

4. suAstianIsINEaITLARYRNNTaL

02/05/2561 Taastdaalasenisinnisnanusin [0130/2561] wiin 21 / 49




REFERENCE CODE :

OFAM-25610404-FHH65543QT

navnuiidea BCAP Enhanced Low Vol ETF

sstnnnineidu

dns1872u (% uav NAV)

ATLABAT o
5. ussEveaInsasiutlianatarde
6. sUIAITWAIUNIRINAIAUIRNRY
uaznwatanuilsznalng

7. suAsianissvaanuazintdinune
dszinalng

8. suAsdaauunvlsEnalne

9. uFHNUINNINE

wiuae CIS maonaomu‘lmnaomuuﬁo

- "Lm,nu 11u3 avannun CIS
ouumaanaomumaanuumuu

- desdinvaululddunisasnuluniiie

CIS ‘uaonaomumuanﬂmuﬂsnmumﬁ
Taa'ldsumnuiudauaingrineu

(1) fizuratdn
(2) Aadodulviiaafiany iy 2 1l

(3) w@uavnasagaInululening

it infra 2a9nasnulnnaInumnil

laitAu 1 Tu 3 wasduruniae infra
WanuazasnaInu infra vlaanvmmuu
Guweiduniae infra 229N DIN U]
anearasudiuaell Taaldsuanuwiu
Aaunngrdnanu

(1) fuuadn
(2) Fadotiulnmitaasianglaiiy 2 1

(3) w@uamnaaagatnuiulvniig

wiae property aadnadnulanadnunil

TaitAu 1 Tu 3 wavdruunmiide property
muumaanaomu property flaanuiae
uu Guusiduniiong property AaINAINU
Afdnwazasudiudot Taaldfuainuiu
Adaunngrineu

(1) fivuradn
(2) Fadotiuluiinaiang Liviu 2 1

(3) wwuarasafasnuiulening
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mummgwumsnmﬁuuimﬂLﬂummsgmmsswﬂmumammummwumimmmvnssumsmmummmgwums
Weyfanunguunaiigiedmdwiiad udamnassrunismanumansduiduisansulussduanna iy
International Financial Reporting Standards (IFRS) #3a United States Generally Accepted Accounting Principle
(US GAAP) rilugiu

2 syudensdifeliasuivuanisiavinounisiduluafousnuasgaannsans

i msAmadadiuamuulaunanisamuuazdasadiunisasnu Biduldaulszndaaazassunisidunaia

02/05/2561

Taastdaalasenisinnisnasnusin [0130/2561] wiia 22 / 49




REFERENCE CODE :  OFAM-25610404-FHH65543QT
navnuiidea BCAP Enhanced Low Vol ETF

NUINMENTAINUADINAINY URE/YIa A TULRULAN

AUl 5 : nMseliunslandntdiunasnuaiaaaauiidianisasnubinluldeudinsrdrunisasnu

1. ‘lunszﬁﬁnamuﬁmsamul,ﬂu“lﬂmuua”nanmmmuum uasanIngauNasnuiinaaulif A& auniladty
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(1) Favirmasulaaszynaazidaaiiaiduda S1uiu dasdrunisasnuuariuiniudduanaaauauiia uasdn
fomavudadfnauaaznssunis n.a.a. Nudadedagquanadsslasd amaluiuvinnsdaanniuniiansed
A9na aaanudatAugituiranulinud¥nianis

(2) Imhansntduiaaaaauifnialulaniausnlaadifdolsyiaminasfasnuiudidausdadlsitiunin
90 Jutuusunniwagutuaanauauifszazial uusdunsdiauda 4 Tugrudl

(3) Ward¥niamssunsamienindfuiinnanaaulia wandndfuinaaaauiffinasuiduldouwla
”Lﬂaul,ﬂu"l,ﬂmuvia”mnmwiﬁﬁmumtm UIEvIanIsdasdavinsaviuiayatimAutiadnuiu daaiunisainu
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2. ’Lunszﬁﬁm%‘wnﬁu‘[uﬂmmnaomuumsaammﬂu"l,ﬂmuamﬂmumsaamummuum usisann1saIvuluidull
audardrunisasnuiiunai 5 Juvinnsfiasadu TaafildiAnannn1sasnuiu U5ENIansdadsfiunse
sia'ladl

(1) Favirenulagszusaasidaatimdudssian Iuu dasadriunisasnu wasiunaisasnuludullaiy
AATIRIUATAINY UazIadenavusadIdnUuAUEATINATT A.R.6. WazHguanalszTaud analu 3 Fuvinaisidu
WEITUATUSZALLIANGINAY aranauTaLAug U e uIAusEnianis

(2) “Biasnuiiudnluniwdduiifudandiunisamuaunitazaunsaudlaliduldeudasdrunisasnui
finnua

3) walalduldsndasngrunsasnuindAnuanialulaniausniaadivivilselaminasiasnuidusdey we
diavlitAuszaznaiavl tiuusidunsdiauda 4 Tudrudl

(n) 30 Fuuusudusauszaznaitud luasdiibiduldaudandiunsasnuiidnaainlssanningay
grnsunisasnulududinrdasasidauvintdudn auanduniadidyan iy auda 1 Tlugiui 3

(21) 90 JusfuusugavinazasszazIan 5 Jurinn1sdenan amsunsdidulavanwmilaainasdianu (3) (n)

(4) dausdnianisausaudlzauduldaudassdiunsasmuiiiuaud) w3Enianisdasiavinsaeu
dayatAmduta 31uiu dadiunisasnuluniwgfudonad Pudeuriansaualalviduleudasdiunis
aINU ANl LarAIRRITLIIUGaITNIUAMLNTINATST N.A.0. sufedadesagquanalsyaminnaluiu
vinnsdaanniunfinsudlaauduldendasgiunisasnuiiu

(5) lunsdifinasnuiiviuzaszinlatasiiuliaudanarunisasuiidmaauanusidiulddalufanisi
891U (concentration limit) aunfinualudiun 4 udiudnsedl uanannnsdifion (1) (2) (3) waz (4) uar
U3ENIRNITHave L dunITaIdlc e

(n) variunsiddndaanidaeluiuinnuiiiudasndiunisamu uusnsaiandunazaumistasldsunseau
HFuann&TnuAENITNNIT N.R.6.

(1) andadrunsdariuviaannisiiaiunamuau viafudizacaudunisvindauadalunsadnswagudumiu
aavusEnIangLdau LLa“ms“meeﬁmumaonswmmnmaLﬂuwa‘luﬂaomu"l,mmmal,ﬂuwﬁaﬁuwaan%a:‘r’mﬁuauﬁa
v3aduaaiidasvindnauada

3. WwnsdiAnasnuinisasuiiuldaudanarunsasuidivuausddaundinsdidesaludauduna 1 lsidlu
Tdeudasdiunsasnu WudEndansdfiid viduldewda 2 Tudiudl Tasaylan

(1) nsdifinasnuiinisasnunialdandannnisdugiavdnnindaudasgrudifiaghuiu
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4, Iunsawlymqa{m"‘az?fw%ams]:hLﬂuﬁ'uimﬁﬂﬁu%ﬁmﬁ’mms"mmmsashl,ﬁummﬁ“lmLﬁaiﬁmsamutﬂu“l,ﬂmn
wnaninainAualuda 1(2) wdada 2(3) wiaus¥nianisfianuviuinnsafiunisdonaagluiduilsslami
fagasnu wEviamsanunsaldaasiiiadidumsaiuanumnnsanldlaadasafivivdlsslaminasiainu
wludday uazdasdesiauiAmdunissliunisaasniEnianisludasdsnansadrdnouanznssunis
n.a.60. Fhanihaasnuuaziguanalsslaniuasnasnusiu AauasuszazIaNdasndlatviduldaundninaad
dana el Tunsdadenaviudenanridudiamiiaaanu 13EFnIan1ssINIsas iU TaaIE TN LN
vuiu'lgdaasudEnianisunule

A2ufl 6 : n1ssBiunlsianIsasnuliinluldeuuisuianisasnuaiunisiautvilssanuasnasny

1. lunsdlfinasnuifigagriun1sasnuliduldanutauanisasnuainnisiauivilssianuasnadnu 15N
Fnnsaassiunisaesia‘luil

(1) FavirmasudmAunisasnui lidduldauulaunanisasnu wianiauauaivinisinnsasnulaidiulaen
UleuEAITAINY LATIARITIEIIUABFTNNUAMLATINNIS A.8.60. SINVIRRIAaguanalssTasinaluiy
vinasdaaniui Lidduldeuulaunanisasnu eaasaudatAudiurranulinud¥nianis

2) mmummn“bu‘tuﬁmmumsaamumaonaamul,ﬂu"l,ﬂmuuiﬂmumsaamu viasfunsildasunlasilssan
aa9nasnu Wil aundninawaiidimualuda 2 tuaiud

2. ’Lunszﬁﬁmsamumaonaw!u'sm”hiLﬂu“lﬂmuuiﬂmﬂmsamumumsﬁmLLﬂoﬂsanmmaonaov!uiﬁn%ﬁv!
Fanmsaiunisudladadiunisasnuradnainusruliduldanutauanisasnunialu 90 Julluus Tun
ﬁmaaumsamumaonamusm“lu‘Lﬂuvl,ﬂmuuiumun'lsamu Huusivddnianisaglasuudanngianiiaasnu
TWidasundasdszinnuasnasnusinaaluimnuaiaIfinaid

v oo o

°luman5wuﬂapﬂszmmmanamusmmmﬁmﬁo 3EnIanisiasdalniiianistunstidnsdungianiae
avuitnlunisiazaanannnasyusunaunnsildsunlasdssianzasnasnusinasinalifedulaainnses
AaMdavdisvarnaiaInauaviidusssusagfantilaainu Sivdlialdsuufanngfamibaasnulvldsuudas
UsTLANUDINDINUTINUA? u’%ﬁmﬁ’mmseﬁaa\mLﬁumﬁssuLﬁﬂumﬁwﬁaﬁuuumamumnw:ﬁauumamuwnsm
auniasildaundassvnanaziinaldiiedy uazlunsdinasuiinua 90 Juuusuidasrunisasnuladull

Y

ANUTELNEANTRINY mestﬂauuuﬂaoﬂsvmmmaaﬂaamusmuo"tuuwa‘hmmu WIENIan1sdadlutguaue
WitaaInuuaInaINusINTULRNLAY

4. nsuiivatieuulaasnu (Class of Unit) :
4.1. msulvnfianiiaaenu : laifl
4.2. dssiannsudstanilaaenu : lid

4.3. sngagidaatindy (NswuvatianilaaInu)

iﬁﬂi\lglﬁﬂﬂLﬁNLﬁN .

5. m'su,aumnuuﬁ’mmnun%eusn :
5.1. 2a9Mm9nNIstRUaLERUILRINUATILGA

- W3ENARNIS
- gadusuunsanavIadudiadiu
- fHhudmihaamy, - dasnedulafizinianis uay/viagaiusuunsanaviasudaduardvuaiuduluauan

3

5.2. SaastdgansiauaunaniaaInuasIusn :

5.2.1 8 usugsrummiiaainu
gHusmbaasuainsadedamiioasnuldlaaasedurdsnianislunauasmbhaaeuiiisuamaasousn

5.2.2 & msugaulaaenuill
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gaulaasnuihldanansadedanihaasmulalaaasedugHudmmizaasu viagaiuayunisuavasudadu usan
winfusiauasmiaaInuiilauaznaadonsn

5.3 3&nsdediavdanisaasdiamiraadnu

5.3.1 msdedianihaasny dwmsudHudibaaimu

H3mdmiaanu azdavdedia 'Imunsanﬂﬂaul,aLlm‘lu’tnméfoeﬁauuwmmu‘mnnmaa ATUEIY wardialau uaviu
nssionuansaniseAdafiuinunuiuiininnis Taaudsnianisazdonaundngiunissudidodianiaasnuls
wAgsndmbasenulidundngiu

5.3.2 msaaoéauﬂmamu dju%’n@au’taamuﬁﬂﬂ . 5
gaulaaeuinldaunsaaasdiaviaasnuldmanuasnigsindimhaainu uasgaduayunsunawiaiudaiu
mMelufuuaznafgnHuamieamu way/viagadusyunsuianiadudiadiu uay/wsaddnianisivue woil i
asnuinldaansadelastiamiiaasnu asvazbisinil 10,000 1w uaziindudunigaaas 1,000 1 Taagaula
asnuANIsadiasazafumiedatnuisuaznamizaamu lumdedamiiaanu musnaasdaadei

(1) °Lunssﬁ=aa_o%u1i‘anamumyvgi'mﬁmumamu o
faulaaenunildasdaciidyddamandnnindduuddnudanninaduazasdavnsaniaasidaalulangisnisduda
WEAINU Uay/wsa lanasilsenaunisaaddiaminaaenuigsindmihaasnuiivua Wigndas Asudiu uazdniau
uarulanansfonun wsanms“meﬁaumﬂaammﬂmouaﬂmummummmmuumaamu Taaghudmibaasnuiisy
:1ao*ﬁa‘nmﬂaov}uayaona:uvmngmmssmaosﬁaumﬂamu‘luLmcgauhamumvlﬂ“mﬂuuangm

(2) lunsdlaavdiamizaasnusnugatusyunismaviasudadu

wau’laaomum"tﬂaumaonsaﬂﬂua daalululasdanizaainu LLaw/usama’aﬁauummmu way/vdalana1sn1sde
fanhaainu uay/via LanmsﬂsznanmsaaoﬁaumummumNau'uauumsmwsasufﬁaﬂumuum‘lmnmaa ATl
71 uazanuaULTuas wianuwuLanfIUANF U mugsTuayunIsTaviasudaduiivua wianzhsedusda
whgamuduinuigsiuayunsuaviasudadiu 'T,Gmcgaunauumsmwsasnﬁaﬂummaasﬁauumamuquaa
vaundngunsiurasdamizeasnulvinagaulaaenuin llliduvdngu

nasudngiulunisaasdaniraanu
1. nsdiuanasssuadayandlng

(n) dunfasdszandlsyanau viasduniasinsanis wiaduuniiasdssindwinonusgianuiandehivuaaie w3a
grunngdisuihuninusauazninNnssylaudssindidszanau wiauasuususasdiiuigasad

2. nsailifunaadaasilng

(n) dunwilvdasusaisiviaanlaanssnsrewidiad MaanlaitAu 1 I wiauasuususasaungadasuasianans
nangruuadiaruasareiiaiansanasunuiusasdriiungndas Inagidaruraasuiuzasfifynna

(2) shathvarafiadagfiduiaasuuunuiifynna wazdaulanisasuiu
(a) duntiasdszanauaadgfidnunaasuuunufifyana deasuiususasdriuignéag

(9) nilv&anavuauna (61%) wardunassyanruaadgfidiuna waskFunauaiuia viaanasdulafussnians
gaudy viamuuatAuinluauan

3. Asailunaasssuadauadicnvilssine
(n) dunlusedmvdadiiunniodaidunefide livuaaty wianasuususasdugnéad
4. nsailtuanadayadanvilseine

(n) suniedaddunsindefifiunna wilsausaaiaus uay/vianisdasusasuasfidunna Gesusasina Notary
Public uastansnsuangiuuaviiaruraavaradiatia anglidu 1 1 wiauasuuiusasdungndad Taafiaiuiaas
nuraviifiyanatiu wazlsziuanddyuaviiyana (619) uay

(2) dnumnedafuneasgiaiuaacuuiildsusasduanasauda (4) (n) Adebiviunaiy wianaduuiusag
gurgndag

5.4 nsfuzhseadedanibaainu

5.4.1 ms¥urszuarasiiusnnAdsdamiraaenu dmsughudnihaaimu
findnihaainu susaiiseadaniiaaenu sranssdenauduasnsiudnning wintigydvanniwguasnasnui

o
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49y

5.5 nsdadssniaainu

'
aa e
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aa e
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ol W¥NIan1saNUANETazinasvidalliFaasmibaasuusud IuvEaionuafle Taalidsdugasudoaroniin
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a a

wauludule

WENinn1szasanudndnazilfiias way/vda ssdunsdaasmmihaainuionus wdauediulunsdilansdiniodosialal
1

(1) Wwnsdinnuduissyludiddambaamunasidodialinseduinmnuduamdamiisasuitdsnianissiunsa
GuaAn'ldaze WniansuasnuanifiazdaasmmhoamulisuiunuduiviinianissinsaBanfuduada
mhaaInNulaI39

> o,

(2) wnsdifianasusatiayafudiniansldsuanngaacda/gdedamiraanu Ligndas waliasudiu
(3) tunsdifigsiudmhaasmulisnuisazhseardamizaasmunalussaznafudsnianisiivua

(4) lunsdiivsdnianisldRansanuiivivinddodalafinanssnusanainu wiakdamiiaainuiaasiuniavinl
WAAULEEINIINMINE ‘m‘amwLé’iﬂomaﬁaLaﬂawaanmmmmmsanaamu UiEnianmsuazudndiasingss
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NANSI¥IULANTTAANTT3E way Foreign Account Tax Compliance Act (FATCA) ‘L&

5.6 NMsAudanihaaInu 3 o . }

(1) wsEvAamsazadunstifinsdududidanibaasuliuagdodianiaasnu lunsalnlunisi@uaznansousni
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NnFuFasTazRALEUaaafIusa tasnafinmsimihamiheasulvigaimulélaids 35 sa vialunsdifvssn
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6. NMstFUAALAUNR ﬁomsmuammn%\a 1572 4

6.1. 229N1INTLEUAUILNLRRINITLHUDUELATIUTA ©

- W3ENARNIS . .
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dafuarirnuatinLiulivaung

k)
9
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