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SET50 Index

Stocks

1 unit

Nomura Asset Management Co., Ltd.
Junko Nakagawa, President & CEO
Jun Yamanaka, Head of Support Dial Team, Investment Trust Marketing Dept.

URL http://www.nomura—am.co.]p
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Scheduled date of submission of securities report: October 28, 2020
Date of commencing dividend payment: September 18, 2020

I 772 ROEMRRN

Fund Management

1. 2020 4E 8 AHIOEM RN (20194 8 A 11 H~20204 8 A 10 H)

Management Status for Year ended August 2020 (from August 11, 2019 to August 10, 2020)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
\ e Blé - 18-S - OO EE - .
o0 . p CIG
FERGEE R ) BFF (Mg )
Primary Invested Assets Cash/Depo.slts/.Oth.er. A.ssets Total (Net Assets)
(excluding liabilities)
BHE TR L &HA AL KA AL
Amount ratio Amount ratio Amount ratio
"M % BAH % BAaH %
JPY mil. % JPY mil. % JPY mil. %
2020 ££ 8 A #j 535 (97.4) 14 (2.6) 549 (100.0)
FY ended Aug. 2020
2019 4E 8 A #j 695 (97.9) 14 (2.1) 710 (100.0)
FY ended Aug. 2019
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(2) WE - FER IR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATH N s A %R FATH N4
No. of Issued Units N fnz its Created No. of Units No. of Issued Units
at End of Previous o0 ?é)f cate Redeemed at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2020 ££ 8 A #j 200 0 0] 200
FY ended Aug. 2020
2019 4£ 8 A #j 200 0 0] 200
FY ended Aug. 2019
(3) FE¥EqAE
Net Asset Value
10 1124 0 JEHEATAA
Mg e Alk AL (/4 FHEMMARFATIE D) X 10)
Total Assets| Liabilities | Net Assets Net Asset Value per 10 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 10)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2020 ££ 8 A #j 563 14 549 27,478
FY ended Aug. 2020
2019 4£ 8 A #j 726 16] 710 35, 516
FY ended Aug. 2019
(4) i
Dividend Payment
10 124 Y 434
Dividend per 10 units
!
JPY]
2020 £ 8 A A 590
FY ended Aug. 2020
2019 4 8 A HA 680
FY ended Aug. 2019
2. KEFHOER

Change in Accounting Policies
O SFEEFEOWIEIC ) AT

Changes accompanying revision to accounting standards, etc

No
@ OLsSDER

Fii 3

PN

Changes other than those in D No



I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet
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(HAL : M) (Unit : JPY)

55 9 1]

(2019 4F 8 H 10 HEIAfE)
9th Fiscal Year
As of August 10, 2019

(2020 4F 8 H 10 HEIAE)
10th Fiscal Year
As of August 10, 2020

5510 4

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

THA
Deposits

13, 657, 947]

6, 566, 53()

a—)b e m—
Call loans

3,032, 589

2, 398, 551

=
Stocks

695, 401, 886

535, 417, 537

R P i R At D

Derivative evaluation account

24,40

AR

Accounts receivable — other

4,474, 328

11, 951, 944

AL 4 4

Accrued dividends receivable

1, 258, 09

310, 982

FEALFERESL S

Customers’ margin

8, 918, 707

6, 987, 002

TRENE PE AR

Total current assets

726, 767, 947)

563, 632, 546

prE A E

Total assets

726, 767, 947)

563, 632, 546

i=U{OF
Liabilities

ENAE
Current liabilities

R P Al B

Derivative evaluation account

588, 846

504, 863

AN A 53 B 4
Unpaid dividends

13, 600, 00

11, 800, 00

ARAAZZFEE N
Trustee fee payable

197, 613

154, 564

RANZFEE W

Investment trust management fee payable

1,976, 04

1, 545, 583

RALFI B,

Accrued interest expenses

Z DOAILE

Other accrued expenses

83, 107

65, 548§

mEAE AT
Total current liabilities

16, 445, 612

14, 070, 563

At et

Total liabilities

16, 445, 612

14, 070, 563
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LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

396, 000, 00

396, 000, 00

T4
Surplus

WIRBI R SOIWRREE (A)
Surplus (deficit) at end of period

314, 322, 335

153, 561, 983

(3 B VB FE N 48)
(Reserve for distribution)

54, 152

96, 122

AR At

Total principal and other

710, 322, 335

549, 561, 983

W PEA R
Total net assets

710, 322, 335

549, 561, 983

AL A 7

Total liabilities and net assets

726, 767, 947)

563, 632, 546

(2) [BEKORES4HHEE] Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

%59 ]

H 20184 8 A 11 H
£ 20194 8 H10H
9th Fiscal Year
From August 11, 2018
to August 10, 2019

%510 #

B 20194 8 411 H
= 20204 8 H 10 H
10th Fiscal Year
From August 11, 2019
to August 10, 2020

4%H Amount

4%H Amount

R

Operating revenue

S UL Y 4

Dividend income

18, 791, 433

16, 813, 987]

S HALE,

Interest income

3,073

HAMRESR7E E E A%
Profit and loss on buying and selling of
securities and other

A28, 580, 597

A 147, 298, 538

JRAERS an 15 | SR AR

Profit and loss on dealing of derivatives

A\965, 724

A1, 203, 382

R AR

Foreign exchange gains or losses

23,595, 761

A12, 300, 402

T DI LE

Other revenue

392, 339

404, 703

I 6 7

Total operating revenue

13, 236, 289

A\143, 583, 632

HEEM

Operating expenses

SRR,

Interest expenses

1,622

965

SEREAE

Trustee fee

391, 508

353, 065

ZREAE W

Investment trust management fee

3,914, 927

3, 530, 549

O hE A

1,414, 196

1,492, 14]

(1559) 2020 4F 8 Al RE4E(E
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Other expenses

HEEMAE

Total operating expenses

5,722, 253 5,376, 720

RS AT E FERL (A)
Operating profit (loss)

7,514, 032 A\ 148, 960, 352

BEE RIS TR L (A)
Ordinary profit (loss)

7,514, 032 A\ 148, 960, 352

BHAHERIZE SRS MR (A)
Profit (loss)

7,514, 032 A\ 148, 960, 352

—EBAERICAE O 4 BRI G AR D Sy Bl AR U —FB AR

FNSHE O HHIRHE S SB OB (A)

Distribution of profit loss from partial

redemptions

e R eI E KB (D)

Surplus (deficit) at beginning of period

320, 408, 303 314, 322, 335

T IR S 3 R AR i D4R

Increase in surplus or decrease in

deficit

T AR D RS 3 R AR e IR

Decrease in surplus or increase in

deficit

Sy
Dividends

13, 600, 00 11, 800, 00

WIRRI e IR kB4 (D)
Surplus (deficit) at end of period

314, 322, 335 153, 561, 983

(3) [#Eiezk]

(B2 T #HIAR D FIEICB ¥ HER)

1. JE T PE O RFAMh AL 1E Je ONFFAT 7 45

pi=1
=]

2. EREERE -
B
3.EM - kD

& OAFRIEE ~ D HA

=

g1 LA

4 . ks ORI 2 B9 5 RO 1)
SR

(=

FHI & U CREMECREME L TR 0 £,

REIi LA L2 &0 72 = Tk, TR 0 & 2 A AlFES IS DWW Tk O R &S GHE R
WEAARE D22 WNEAITIE, ETO B O&RAKAE) TR L TR0 £3,
CHTRE T ROMERIE S

I EI & L CREMCREME L CB 0 £7,

RFI LA 2 &0 72 = Tk, TR 0 & 2 A AlFESR IS DWW Tk O R &S GHE R
WEAARE D22 WNEAITIE, BT O B O&RAEAE) TR L TR0 £3,

S LS|

FHEBEIZHY 5 AETOHOET A EEIETOFE T S I FE B XA TR
LTRYET,

R TR |

AR BB W T TRABEOZIE B OXEE WS OME CRMi LTl 7,
(EREMEEIC BT D AMVEEVEE - Ao MR IE, FAIE LT, bAREICKIT 55H
IR H ORI E B R EARS OMEIC L > TEHE L TBY 17,

=7 e Y 4

A E L CHRESE D BICB W T, MEEEY 4 I PREY&HEEZH L L TR %
D

PR EFEZISERIC OV T, FHIE LTSS D BB T, YaZINEE D)
Bl&sEz s EL TR0 £9,

A lRE: 7 B A R AR

I B RHETH ELTEBY £,

URAE RIS | RS

I R RHETH ELTEBY £,

PE=acei= kA

I R RETH ELTEBY £,

P S ORI I, TSRS (225D RO IE D>, TGS 2 72 WA I A B
FIZEE SN E T TR Y £9, HEMEOREICE O TX—EDRIHES:
HEEFRAL T D720, B2t EIC L 88, YkMEN R D2 &

bHYET,
_5_

(1559) 2020 4 8 H ] RFEEE
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Eo, TIAT 4 THEBINCHEAT 2 ENEEL, HSETHLT IANAT 4 7THENICRIT
54 BRRRZNEE IS E LOBETATH Y . YESHEB RN T VAT 4 THY
SIOTSG Y A7 OREZIEFRTHEOTIESHY A,
5. Z0fth N7 7 v FORREEI, FREVROBEICL Y, 2019 4 8 J 11 A2 5 2020 4
SHIOHETERH->TE £,
(%M FICET 5 1ER)
%9 % 10 H
2019 4F 8 H 10 A BI{E 2020 4F 8 H 10 A BI{E
1. FHEHIMOERBICRIT D ZIHEORE 1. FHEHIMORBICET D ZIEHEORE
200, 000 1 200, 000 1
2. FHEHIMORBIZEIT D 1 BALY -0 OREEOH 2. FEHMORBICEIT D 1 BALY T2 0 OMEEOH
1 070 i pE%E 3,551.6 [ 1 FY 720 fliE EE 2, 747.8 4
(10 [ 47= v HlE PEAR) (35,516 M) (10 [ 47= v HE PEAR) (27,478 1)
(H L ORISR R FEICE T 21
%91 %510 #1
H 20184 8 A 11 H H 20194 8 A 11 H
= 20194 8 H 10 H 20204 8 H 10 H
1. pE & OFHEIBRE 1. D40 IR
HH HH
B ey A 19, 185, 223 [ B ARy A 17,217, 725 [9
> B e R ST 4 B 189, 560 M 3 Bl MG B ST 4 B 54,152 [
Pic 24 S 2 £ A C=A+B 19, 374,783 [ Fic 24 S5 4k i 4E C=A+B 17,271, 877 14
o D 5,720,631 [ ek D 5, 375, 755 [
525 5> P wT B E=C-D 13,654, 152 [ I 2% i AT HEAE E=C-D 11,896, 122 1
N 2 53 Fic 4 F 13, 600, 000 M 2% 5 il 4 F 11, 800, 000 4
R () B MG A 7 4) G=E-F 54,152 1 V1A 4 (53 Bic i RS 4 G=E-F 96, 122 14
4% H 200, 000 1 SE"'¢ H 200, 000 [
10 [1247- 9 A3 fid s I=F/HX 10 680 14 10 112472 0 43l 4 I=F/HX 10 590 [
2. F DM A 2. FOmEH
ZTOMEHDH 5 1,013,760 Fix, SMEEEEORESICHE TOMEHDHH 1,128,063 ik, FMEEEPEDRESIZE
THERTHY T, THERTHY 7,

(e fh s it (2 B89 5 TERTD)
(1) Bz flp di DIRPLU B3 5 918

% 9 1 7 10 14
M 20184 8 A 11 H H 20194 8 A 11 H
% 20194 8 H 10 H % 20204 8 H10 A
1. AR i (569 2 B 5 1. AR i (569 2 B 5

M7 72 R, WERREOEREENIET 2IEEE 258 [FL
4IHITED DIEFREREETH Y, BENEICHET 5 EH
DEARFFEHZAE, FAMGESRE OSBRI L TRE L L
CTEMATHZLEHMELTEBY £1,

2. TS OWNE K T OEFFENRD ) AL 2. TS ONE K N OEBFENRD ) AL
W77 v RPMEET 240G ORE L, Bfi#ask, 57U A |FLE

T4 7B, 3= 0= EOEREEN CERER TH
nDET,

M7 7 v RMRAET DA M OFEMIL, (FOMOHEFD) O
2 AMMFEARRICTEH L TEY £,

IINHIE, RMAEBNY R ABREENY XV e EOTHSY R
7 ERY A7 ROFEMEY 27 1IC& 58N TBY £,
M7y Rk, BrEMEICE T 2 BEONEH/2EHICET
HZEHEAME LT, HMEEEWEG| 217> TR £,
WEET U ANT 0 TEBIE, R E T DRRMNR S 4R B ik
EENY A7 #HLTEY 7,

BT 72 R, BHEMEICBTA2ERECOZIELITO Z
LEHME LT, ABETRESIZFHLTBY £,
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3. SRS IZfR D U R 7 BRI
BRESLICBW T, ML L72BE Y A7 BHICET 2 EE
DERT, XT A= AOBERER Y 27 OFEREIT
o TEY ET,

Ot ) A7 DEH

5 U A 7B L Cid, BRERDS ORI Z FERE, 5T
f2 L. BEHEHIIB > TV DNEOEBET/R> TR F
R
OEHY 27 O

(EH U 2 Z7IZB L Tk, BITIERCIE | Je D M BRI IZ B
BIEHIE - 30T 2 HWE, Mkt L. A EOFE RIS U
FHEAFIRZEDOE B 21T/ >TEBY £,
OBt Y 2 7 D& H

WRENME Y 2 712 L Cid, SEIZE UTHigmaEhitokin %
fdE L, B | &M AR EOFER 21T/ > T £7°,

3. ARl AR D U A 7 BRI
[FIAE

(2) A= fhps i ORFLSE (B9 5 HIH

%59
2019 4 8 H 10 HHIE

510 1}
2020 4 8 H 10 HEHE

1. B REaE LAE, Ml O 2%
B RR EoSEpg IR & LTS TR TR L
T b7, BfExtRE LA & Rl & OEFITH
As
. B O B E A
BE
(EHEEFHTEHIR D BT T 5 7ER) ICR#E LT
B ET,
URZAE P S AT B
FURT 4 TEBNZHOW T, (ZofoEzE) @ 3
T UNT ¢ TEGIBRICER L TR 7,
=)L o 10— O EENE N A B E S
I HORBITEMIR CRE S D), IREMAEITRE
fli LEELLTWD Z D, BHIEBMMAELZ RIS L TH
DET,

1. EERIREREE AR, el e OZER

Al

2. WliOEESIE
B
(EERSF TR 2 FHEICET 2R ICRE LT
B ET,
HRE T HOMERIE S
(EE G eI R 2 FHICET 7)) ICR#E LT
B ET,
URZAE P i AT 5
FURT 4 TEENZHOWTIE, (ZofoEzE) @ 3
T UNRT 4 TG BRICFHE L TB D 7,
)b - B — RO SR L O EEE
NGO B ITEE CIRE SN DT, IREMARIXE
fli LEELLTWD Z b, BHIEBMNEELZ R & LTH
UES

(BEhE S 5 & OHG1IZ B4 5 7ERD)

%9 4
H 20184F 8 H 11 H
% 20194 8 H 10 H

510 4
H 20194 8 H 11 H
% 20204 8 H 10 H

AR € DML S FEIG AR D N IEZR ik 2 B LT, —fi%
DG |5 L 570 2 Bl S L OIS 134T 72 b T

A2

720, SUEHIISWERA,
(ZDfoER)
1 TAROBE)
%9 5510 #1

B 20184F 8 H 11 H B 20194F 8 H 11 A

% 20194 8 H 10 A F 20204 8 A 10 H
1 e AKE 396, 000, 000 [ & T A%H 396, 000, 000 [
B INRR G T A RE 0 FI[HA s B R o ARE 0 H
o — AR ST AR 0 [ o — AR e AR 0 H

2 AmEESBEAR

5cE HPA MRES:
%9 %510
H 20184E 8 H 11 H H 20194 8 H 11 H
TEAH 2= 2019 4E 8 H 10 | 2= 2020 4E 8 H 10 A
BRI EEN-iMEEsE (M) BRI EEN-iMEEsE (M)

_7_

(1559) 2020 4F 8 Al RE4E(E
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ik N23, 884,721 A\138, 043, 806

&t A23, 884, 721 138, 043, 806
3 T UNRT ¢ THGIEfR
T UNT ¢ TEE|OZKFES . Bl & O ELE

29 11 (2019 4 8 A 10 A HLLE) %510 1 (2020 4= 8 A 10 A BIfE)
. Lpo%ass (1) BokEE (1)
5% 1 4 e (1) FHmHERE (1) 51 1 4 e (F9) FEMHERE (1)
i@ et
neEZaiel
RSO |
R 13, 372, 200 - 12, 783, 354 588, 846 13, 275, 240 - 12, 780, 028 495, 212
TS| IS O Hs |
ZRR TR
e 13, 784, 400 — 13, 760, 000 24, 400 12, 363, 849 — 12, 373, 500 A9, 651
N— 13, 784, 400 — 13, 760, 000 24, 400 12, 363, 849 — 12, 373, 500 A9, 651
Gt - — — 564, 446 — — — A504, 863
() FRHtioREHIE
7 Gl

SESEHEE 2o T

S OFMEIC VT, FHERBICEY 5 DB O H O FEZ L WMBIFTOHER T 2 IERME B SUTRMARS TG L Tk
nET,

2 2RI
D FHR BIZB W TR S OMENFER SN TV DHEIZOWTIILLTO L S ICFHE L TH Y £7,

OFHEBIZBWTABRTHOZIER (LLF T4EA] EWNET) OXMEREMHGOMERER IN TV LIHE
3 YEABTRITLREMETRME L Tl £,

@FFE BTV THH A OMBE MRS OMENRRER SN TORWEEIE, UTOHEICE->TEY £,

cFMEBICYE A B 2 DRSS AR SN TV DEAITIE. Y% AICR BV EITE > OXIE R LY
HRGOMEZ S LIZFHRE LV — 2N TR 7,

CFEBICUEA ZB A DMBER VSN ER SN TORWEAICE, Y%A IR HIEWER STV D XIE
FRMRSGOMEZ VT Y 7,

2) FHE P BE SE MRS O MMEA TR SN TORWAEIZONTIE, FHE A O/ RS O fE TRHE L Tk v &
R

KEFLHGI Ty VRFHPEH SN TS HDIE TSN EE A,

(4) [P BIAnE]

%1 AGREAAME
(1) Bk (2020 4£ 8 A 10 HEIAE)

\ \ y B i1
it i 1 G Pt fii
W &%
i N— GULF ENERGY DEVELOPMENT-NVDR RTS 17,790 3. 50 62, 265. 00
IRPC PUBLIC COMPANY LIMITED (F) 324, 700 2. 58 837, 726. 00
PTT EXPLORATION & PRODUCTION (F) 64, 500 93. 00 5, 998, 500. 00
PTT PCL(F) 464, 400] 38. 75 17, 995, 500. 00|
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THAT OIL PCL(F) 33, 300 44. 25 1, 473, 525. 00
INDORAMA VENTURES-FOREIGN 92, 200 24.90 2, 295, 780. 00
PTT GLOBAL CHEMICAL PCL-FOREIGN 73, 200 51. 25 3,751, 500. 00
TOA PAINT THAILAND PCL-F 32, 800 40. 00 1, 312, 000. 00
STAM CEMENT PCL-NVDR 19, 500, 379. 00 7, 390, 500. 00
BTS GROUP HOLDINGS PCL (F) 213, 200, 10. 30 2, 195, 960. 00
ATRPORTS OF THAILAND PCL (F) 232, 200 49.75 11, 551, 950. 00
BANGKOK EXPRESSWAY AND METRO PCL- 250, 900, 8.85 2, 220, 465. 00
F

ASSET WORLD CORP PCL-NVDR 525, 600 3. 96 2,081, 376. 00
MINOR INTERNATIONAL PCL (F) 83, 821 18. 40 1, 542, 306. 40
CENTRAL RETAIL CORP-FOREIGN 97, 800 29. 00, 2, 836, 200. 00
HOME PRODUCT CENTER PCL (F) 213, 300 16. 10 3,434, 130. 00
STAM GLOBAL HOUSE PCL-FOREIG 71,225 19. 80 1, 410, 255. 00
BERLI JUCKER PUB CO-FORGN 65, 000 37. 50 2,437, 500. 00
CP ALL PCL-FOREIGN 146, 000 68. 75| 10, 037, 500. 00
CARABAO GROUP PCL-F 16, 200, 125. 00 2, 025, 000. 00
0SOTSPA PCL-FOREIGN 48, 700 42.00 2, 045, 400. 00
CHAROEN POKPHAND FOODS (F) 139, 800 33. 00 4,613, 400. 00
THAI UNION GROUP PCL-F 77,500 13.50 1, 046, 250. 00,
BANGKOK DUSIT MEDICAL SERVICE-F 258, 000] 21. 20 5, 469, 600. 00
BUMRUNGRAD HOSPITAL-FOREIGN 13, 100, 109. 00 1, 427, 900. 00
BANGKOK BANK PUBLIC CO-NVDR 31, 000 100. 00 3, 100, 000. 00
KASTKORNBANK PCL-NVDR 38, 800 83. 25 3, 230, 100. 00
KRUNG THAI BANK-NVDR 229, 900, 9. 80 2, 253, 020. 00
STAM COMMERCIAL BANK (F) 55, 100 68. 25| 3, 760, 575. 00
THANACHART CAPITAL PCL F 19, 700, 34. 00 669, 800. 00
TISCO FINANCIAL GROUP-NVDR 12, 900, 66. 75| 861, 075. 00
TMB BANK PUBLIC CORPORATION (F) 1, 558, 498, 0.95 1, 480, 573. 10
TRUE CORP PCL (F) 546, 300 3. 34 1, 824, 642. 00
ADVANCED INFO SERVICE (F) 48, 300 190. 00 9, 177, 000. 00
INTOUCH HOLDINGS PCL - NVDR 52, 000 56. 75| 2,951, 000. 00
TOTAL ACCESS COMMUNICA-NVDR 38, 300 37. 00 1,417, 100. 00
TTW PCL - FOREIGN 67, 000 13.30 891, 100. 00
KRUNGTHAI CARD PCL-FOREIGN 41,700 30. 25 1, 261, 425. 00
MUANGTHAT CAPITAL PCL - F 34, 700 48.75 1, 691, 625. 00
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SRISAWADCORP PCL FOREIGN 22, 200 46. 00 1, 021, 200. 00
B GRIMM POWER PCL-NVDR 42, 200 49. 25 2, 078, 350. 00)

BANPU POWER PCL-FOREIGN 51, 000 15. 00 765, 000. 00
ELECTRICITY GENERATING PCL-NVDR 8, 500 235. 00 1, 997, 500. 00

ENERGY ABSOLUTE PCL-NVDR 61, 200 48.75 2, 983, 500. 00

GLOBAL POWER SYNERGY PCL-F 45, 764 69. 50 3, 180, 598. 00

GULF ENERGY DEVELOPMENT-NVDR 173, 200 33. 50 5, 802, 200. 00

RATCH GROUP PLC-FOREIGN 23, 400 59. 25 1, 386, 450. 00

CENTRAL PATTANA PCL-NVDR 72, 800 47. 50 3, 458, 000. 00

LAND & HOUSES PUB — NVDR 193, 300 7.55 1, 459, 415. 00

[WHA CORP PCL-FOREIGN 243, 000 3.48 845, 640. 00

VGI PCL-FOREIGN 143, 000 6. 30 900, 900. 00
/NEHERRRHL : 51 157, 940, 276. 50

(535, 417, 537)

R AR SR - 97. 4% 100. 0%

At 535, 417, 537
(535, 417, 537)

(L DAMERAMGRESR OV TIE, @EREEO/NGHO () Wik, FIEHRER EA:H) ThY 7,
(7 2) AEteEM o () WL, AMERAMERIRL BOT, AETHY £
(TE 3) He13 e K 0 AR O PEIS XD s, ROB/NEHIO BRI SIS T DR TH Y £,
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