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Investment Policy: Specific Fixed Income Fund

TISCO ASSET MANAGEMENT COMPANY LIMITED - PRIVATE FUND
BURAPHA UNIVERSITY BY TISCO ASSET MANAGEMENT CO.,LTD.

PORTFOLIO SUMMARY AS OF 21 JANUARY 2013

Page 1/ 1

&m

Types of Instrument % of NAV  Yield (%) MTM Yield (%) Principal/Notional Market Value Potential {Gain/Loss) Duration (Yrs)
Bank Deposits  316T%  3.56% 3.56% " 81,608,944.26 82,535,439.31 926,495.05 0.70
T™B 0.70% 0.13% 0.13% 1,539,017.31 1,539,097.80 80.49 0.00
KTB 0.03% 0.50% 0.50% 69,926.95 69,941.51 14.56 0.00
KTB 9.14% 4.00% 4.00% 20,000,000.00 20,032,876.71 32,876.71 115
GHB 18.53% 3.50% 3.50% 40,000,000.00 40,586,849.32 586,849.32 0.57
GSB 0.00% 0.88% 0.88% 0.00 0.00 0.00 0.00
GSB 9.27% 3.52% 3.52% 20,000,000.00 20,306,673.97 306,673.97 0.55
Bond - Bank of Thailand 16.12%  3.42% 3.01% . 35144,804.80 35,314,975.13 170,170.33 2.44
BOT157A 13.80% 3.08% 3.00% 30,158,532.30 30,233,712.17 75,179.87 2.36
BOT163A 2.32% 3.32% 3.10% 4,986,272.50 5,081,262.96 94,990.46 2.90
Debentures SOE 34.14%  3.69% 336% - 73,340,094.31 74,786,514.68 1,446,420.37 2.02
PTTC130A 4.72% 4.03% 2.92% 10,105,188.20 10,332,523.48 227,335.28 0.71
PTTC15NA 5.11% 3.50% 3.41% 11,045,003.30 11,191,114.24 146,110.94 2.56
PTTC150C 3.74% 3.80% 3.53% 8,000,000.00 8,187,140.75 187,140.75 2.54
PTTC153A 12.92% 3.53% 3.32% 27,740,646.45 28,308,362.89 567,716.44 2.01
THAI140A 5.78% 3.56% 3.39% 12,449,256.36 12,665,086.16 215,829.80 1.63
THAI70A 1.87% 451% 421% 4,000,000.00 4,102,287.16 102,287.16 4.16
Debentures - Listed Company MA4T% 435% '3.97% 24,033,869.61 24,463,776.22 429,906.61 3.34
BECL160A 1.86% 4.08% 3.90% 4,000,000.00 4,071,581.06 71,581.06 3.38
CPF163A 1.41% 3.79% 3.70% 3,033,869.61 3,086,328.17 52,458.56 2.88
CPN160A 7.90% 452% 4.04% 17,000,000.00 17,305,866.99 305,866.99 3.41
Debentures - Non Listed Company - 0.92% - - 4.05% 3.61% --2,000,00000 - 2,020,268.40 © - 20,268.40 2.21
AYCAL155A 0.92% 4.05% 3.61% 2,000,000.00 2,020,268.40 20,268.40 221
TOTAL FIXED INCOME 100.01%  3.62% 3.45% 216,127,712.98 219,120,973.74 2,993,260.76 1.74
Liabilities N L

ACCRUED MANAGEMENT FEE -BFF  (0.01%) (20,786.25)

ACCRUED CUSTODIAN FEE -B/F 0.00% (2,887.34)

CLEARING A/C 0.00% (300.00)

WITHHOLDING INCOME TAX PAYAE  0.00% (3,365.81)

MANAGEMENT FEE INCLUDE VAT 0.00% (3,468.29)

TOTAL LIABILITIES {0.01%) © (30,807.69)

TOTAL PORTFOLIO 100.00% ' 216,127,712.98 219,090,166.05 2,962,453.07




