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Q:    
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     0-2674-6488  8 

  . . . (SEC Help Center)  1207 
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2.   
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4.   

5.   

6.   

   

 -  - 

 

1.  Chairman of Executive Board 

2.  Chief Executive Officer 

3.  Managing Director, Head of Business Distribution 

4.  Managing Director, Head of Operation & System 

5.  Deputy Managing Director, Head of Real Estate & Infrastructure Investment 

6.  Deputy Managing Director, Head of Product Management 

7.  Deputy Managing Director, Head of Compliance & Legal 

8.  Deputy Managing Director, Head of HR Strategy & Service Support 

9.  Assistant Managing Director, Head of Internal Audit 

10.  Vice President, ActingHead of Risk Management 
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1.  11.  

2.  12.  

3.  13.  
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5.  15.  

6.  16.  

7.  17.  

8.  18.  

9.  19.  
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1    -  
 

  

-  
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.  

- EVP SSEC Asset Management 
Securities Co., Ltd. 

-  
.  

-  
.  ( ) 
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.  

- Deal Manager  
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-  
.  
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-  
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-  
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U. of Technology, Sydney 

- CFA CAIA 
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.  
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Office Newedge Group  
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JP Morgan 
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- CFA 

- Senior Manager  
.  
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3   (Liquidity Risk)  

  

 

 

   

1   (Business Risk)  

  

2   (Market Risk)  

  
 

3   (Liquidity Risk)  

   

  (Credit Risk or Default Risk) 

 
 

 

 

 

 

 

 

 

 

 

 



 

 12 

 

 

 

  (Single Entity Limit) 

CIS  

 
20 

regulated market 
 

 infra/ property/ REITs 
 

 Basel III 
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 / reverse repo  

10 

Special Investment Products: SIP)  
 infra/ property/ REITs  

 Basel III 
regulated market 

 / reverse repo  

5 

 (Group Limit) 

 25 

 (Product Limit) 

/ / 
 

45 

 15 

 20 

 
  

 

  

 Total SIP  

 

reverse repo      

securities lending  

Total SIP  (SIP) Single entity limit 
Basel III  

15 
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 15  2561  14  2562 

  
% NAV 

 
 

 
 2560 

 
 2561 

 
 2562 

1    2 322  1 45 1 22 1 15 

   1.605 1.605 1.605 1.605 

   0.0428 0.032 0.032 0.032 

  0.1284 0.128 0.128 0.128 

  
 

 

77 0.080 0.057 0.050 

2    - - - 

   - - - 

  2 322  1 45 1 22 1 15 

  0 203 0 164 0 02 5 

   
 

 
  

%  

   

 2560 

 

 2561 

 

 2562 

* 1.00    

 1.00 

(  50 ) 

1.00 

(  50 ) 

1.00 

(  50 ) 

1.00 

(  50 ) 

**     

   
 

1.00 

(  50 ) 

1.00 

(  50 ) 

1.00 

(  50 ) 

   
 

   

 ,000  

,000  

,000  

,000  

,000  

,000  

,000  

,000  
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(Portfolio Turnover Ratio: PTR) 

 15  2561  14  2562 

PTR = Min ( ,  
  Avg. NAV 

   

PTR = 732,189,199.09 
  898,337,643.29 

   
PTR = 0.82 

 

 : PTR Trading cost 
Passive Management PTR Active Management PTR  PTR  

PTR 
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  CG 
Scoring 

 
 %NAV 

    

 
 

61 42 56 26 100 0  

 
   

 
   

  
 

46,833,150.00 5.44 

  
 

52,453,500.00 6.09 

  
 

41,292,000.00 4.80 

  
 

70,641,000.00 8.20 

  
 

23,973,250.00 2.78 

  
 

1,031,884.00 0.12 

  
 

64,467,000.00 7.49 

  
 

8,860,800.00 1.03 

  
 

27,413,100.00 3.18 

 
   

  
 

21,271,600.00 2.47 

  
 

54,469,724.40 6.33 

  
 

8,355,150.00 0.97 

  
 

12,862,350.00 1.49 

 
   

  
 

42,716,800.00 4.96 

  
 

6,533,370.00 0.76 

  
 

54,050,175.00 6.28 

  - 16,325,400.00 1.90 

 ) 
 

46,517,400.00 5.40 

  
 

20,643,280.00 2.40 

  
 

19,963,786.80 2.32 

  
 

40,022,710.00 4.65 

    
   

  
 

46,771,875.00 5.43 
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  CG 
Scoring

 %NAV 

    

 
   

 
   

 - 25,353,554.60 2.94 

 
   

 - 74,786,626.46 8.69 

 
   

 AAA - 30,570,568.16 3.55 

 AA+(tha) - 3,662,801.84 0.43 

    

 ( ) 
 

61 0 33 42 

 ( ) 
 

1 554 

 Corporate Governance Scoring 

Corporate Governance Scoring (CG Scoring) 
IOD) 5 

2561 

CG Scoring   3    

   (Good)   

   (Very Good)   
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      30  2562* 

  
 

( ) 

% NAV 

1.  74.84 8.44 

2.   
    

16.58 1.87 

3.  - - 

4.   
  

- - 

5.   . . . 
 

- - 

*  
 
    

  14  2562 

  / 
/ 

 

 
 

 
 

 

  
 

1.   - 12/09/19 AAA 5,000,000.00 4,993,411.43 

2.   - 07/11/19 AAA 15,000,000.00 14,949,083.01 

3.   - 21/11/19 AAA 5,000,000.00 4,980,476.53 

4.   - 03/10/19 AAA 30,000,000.00 29,930,554.25 

5.   - 24/10/19 AAA 20,000,000.00 19,933,101.24 

6.   - - AA+(tha) - 332,072.16 

7.   - - AA+(tha) - 3,330,729.68 

8.   - - AAA - 30,570,568.16 

 

 (Credit Rating)  (Investment Grade) 

 (Credit Rating)   (Issuer Rating) 
 (Issue Rating)  (Credit Rating Agency: CRA) 

Fitch TRIS/ S&P’s Moody’s  

AAA (tha) AAA Aaa   
 

AA+ (tha) AA+ Aa1 

  AA (tha) AA Aa2 

AA- (tha) AA- Aa3 

A+ (tha) A+ A1 

 A (tha) A A2 

A- (tha) A- A3 

BBB+ (tha) BBB+ Baa1 

 BBB (tha) BBB Baa2 

BBB- (tha) BBB- Baa3 

 : 

  AA  BBB  (+)   (-)  1-3 
 

  Fitch  (tha)  
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  14  2562 

  

  

%  %  

3  
 30  62

 31  621 

6  
 31  62

 31  621 

1  
 31  61

 31  621 

3  
 2   5

 31  621 

5  
 31  5

 31  621 

10  
 31  52

 31  621 

2 ( ) 17.5362 17.0297 17.9780 16.6738 18.3258 5.9136 

 BTK 6.03 9.19 3.43 3.69 0.29 12.13 

3 2.78 6.32 3.78 7.21 5.92 14.59 

 
(Standard Deviation) 

 
7.874 7.354 8.39 9.11 11.03 15.56 

 
(Standard Deviation) 

 
8.614 8.044 10.50 10.38 11.60 15.57 

  

1  
2    
3   SET TRI) 
4  

 

  (maximum drawdown)  5   -30.44  

 

 

 

 15  2561  14  2562 

-  - 

 :   www.bblam.co.th  
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    Foreign Account Tax Compliance 

Act (FATCA)   
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1     :  

1.1.  :    

1.2.  :  Bualuang Thanakom Open-end Fund  

1.3.  :  BTK 

1.4.  :    

1.5.  :    

1.6.  :    

1.7.  :    

1.8.  :    

1.9.  :   

1.10.  :    

1.11.  :    

2       :  

2.1.  : 10,000,000,000   

2.2.  : 

 
  

2.3.  : 10   

2.4.  : 1,000,000,000   

2.5.  : 10   

2.6.  : 500   

2.7.  : 500   

2.8.  :   

2.9.  :   

2.10.  :   

2.11.  :   

3       
    

 :  

3.1.  :  

 
  

3.2.  :   

3.3.  :  

3.4.    

3.5.  :   

 
(1)  
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(2)  
(3)  

 
(4) 

 

3.6. Derivatives) :    

3.7. Structured Note) :    

3.8. Management Style) :  active management)  

3.9. Benchmark) : SET TRI)  

  

 

3.10.  :    

3.11.  :  

  

 

 

Derivatives) Structured Note) 

3.12.  :   

3.13. :  

3.13.1.  : 

 

 1 :   
1.    
1.1   
1.1.1   
1.1.2 share warrants)  
1.1.3 Transferable Subscription Right) 
1.1.4 underlying share warrants 
1.1.5 -  

1.2   
1.2.1   
1.2.2   
1.2.3 Basel III) 
1.2.4   
1.2.5   
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1.2.6  
1.2.7 underlying  
1.2.8 -  

1.3 Basel III) 

1.4 Basel III  

1.5   

1.6    

2.   
 

2.1  
2.2 

 
2.3 

 
2.4  

  
2.4.1  
2.4.2   
2.4.3   
2.4.4   
2.4.5   
2.4.6   
2.4.7   

  

 2 :  CIS  infra  property 
  

1. - 2.3 
2. CIS CIS 

 
2.1   
2.2 pro rata) single entity limit   
2.3 pro rata) product limit 
SIP  
2.4 derivatives global exposure limit  

 3 :   
 

1.  
2.   
3.   
4.  
5.   
6.   
7.   
8.   
9.  

 4 :  (reverse repo) 
reverse repo  

1.  reverse repo   
1.1   
1.2   
1.3   
1.4   
1.5   
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1.6   
1.7   
1.8   
1.9  

2. reverse repo   
2.1  
2.2 

 
2.3 TSFC  

 
2.4 credit rating  
2.4.1 issue rating issuer rating issuer rating credit rating credit 
rating  
2.4.2 guarantor rating investment grade  
2.5  

credit rating  
2.5.1 credit rating credit rating credit rating CRA 

 
2.5.2 credit rating  
2.6 

credit rating  
2.6.1 credit rating credit rating credit rating CRA 

 
2.6.2 credit rating  
2.7  

3. reverse repo 90   

4. reverse repo 
4.1 TBMA TSFC 
4.2  
4.2.1 reverse repo  
4.2.2 repo 

 
4.3   

x (1 + discount rate)) 
reverse repo 

4.4  
4.4.1 reverse repo x (1 + discount rate)) 
4.4.2 

reverse repo 
.4.1 

  
4.4.3 reverse repo x 
(1 + discount rate) 

counterparty risk)   
4.5 reverse repo   
4.5.1 reverse repo  
4.5.2 reverse repo 

reverse repo  
4.6 discount rate   

 5 :  (securities lending) 
 

1.  SBL
 

1.1 SBL  
1.2   
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1.3   
1.4   
1.5   
1.6   
1.7   
1.8   
1.9  
1.10  
1.11  

2.  
 

3.    
3.1  
3.1.1   
3.1.2   
3.1.3 

 
3.1.4 TSFC 

 
3.1.5 credit rating  
3.1.5.1 issue rating issuer rating issuer rating credit rating credit rating 

  
3.1.5.2 guarantor rating investment grade 
3.1.6 credit rating investment grade 
3.1.7  
3.1.8  SET

 
3.1.9  
3.2  

 
3.3 

 
3.4  
3.5  
3.5.1  
3.5.2   
3.5.2.1   
3.5.2.2 TSFC  

 
3.5.2.3 credit rating   
3.5.2.3.1 issue rating issuer rating issuer rating credit rating credit 
rating   
3.5.2.3.2 guarantor rating investment grade  
3.5.3   
3.5.4 reverse repo   

4.  
 

3.13.2.    

3.14.  :  
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 1 :  (single entity limit) 

   (%  NAV) 

1   

2  CIS   

3  
 

3.1 credit rating  investment grade 
3.2 

 

  

 

4  

 

 

 

filing  

 
 

 

 

 

 

 

 

 

 

 

 

credit rating investment grade  

regulated market 

 

(1) 1  

(2) benchm  

5  

 

5.2 

 
 

IPO  

 

Basel III  

 

(1) 10  

(2)  
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   (%  NAV) 

credit rating investment grade  

5  

filing  

5.4.3.2  
 

 – 4.2.3.9  

 

regulated market  

issuer rating 
investment grade  

credit rating investment 
grade  

5.6.1 reverse repo  

infra property  

IPO  

 

  

6 infra property 

diversified fund) 
5.7.1 

 

7 - 6 (SIP)   
 : single entity limit  

 

 2 :  (group limit) 

   (%  NAV) 

1 
  

 

 

(2)  
 : group limit 

 

 3 :  (product limit) 

   (%  NAV) 

1  
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   (%  NAV) 

 

reverse repo securities lending) 

  

2  

 
 

 

2.3 total SIP 
 

(single entity limit)  

credit rating investment grade 
credit rating 

  

3    

4    

5 total SIP  

5.1 7 
single entity limit) 

5.2 Basel III    
credit rating investment grade credit 
rating 

  

  

6  CIS   

7  property   
 :  product limit 

 4 :  (concentration limit) 

   

1   

  

2 Basel III  
 

2.1 
(financial liability)* 

 

bond issuance program) 
 

2.2 
credit rating 

investment grade credit rating 
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bond issuance program) 
 

(
 

1. 
 

2.  

3.  

4.  

5.  

6.  
  

7.   

8.  

9.  

10. 
  

3  CIS  1 3 CIS 
  

  
(1) CIS 

  
(1.1)   
(1.2) 2   
(1.3)   

4  infra   1 3 infra 
infra infra 

  
(1)   
(2) 2   
(3)   

5  property   

  

1 3 property 
property 

property 
  

(1)   
(2) 2   
(3)   

 :  
* financial liability) 

 International 
Financial Reporting Standards (IFRS) United States Generally Accepted Accounting Principle (US GAAP)   
**   
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 5:   

1. 
 

(1) 
 

(2) 
 

(3) 

 

2. 
 

(1) 

 
(2)  
(3) 

 
( ) 30      

1 3 
( ) 90 3) (   
(4) 

  
(5)  (concentration 
 limit)   
( )   
( ) 

 

3. 
 

(1)   
(2)   

4. 

 

 6 :  

1. 
 

(1) 

 
(2)    

 

2. 
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4   (Class of Unit) :    

5   :  

5.1.   

  

5.2.   

 
 

 

  

  

,
 

 

 

 

 

 

 

 

  

,000,
 

 

6  :  

6.1. :  

  
  
  
 Internet)  
 ATM)  
 Tele-bank)  
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6.2.   

  

 

 

(1)  
 

(2)  
)  
)  
)  
)  

 

  
  
  
  
 Internet)  
 ATM)  
 Tele-bank)  
  

 www.bblam.co.th   

1  :  

 

2  : 

 

3  :  

“ ” 

 

 
 

 

www.bblam.co.th 
 

(1)    

 

(1 1)     
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“ ” 

“ ” 
 

(1 2)    

 
www.bblam.co.th 

“ ” 
“ ” 

 

 

“
” 

“  
”  

 

“ ” 
“ ” “ ”  

“ ” “
” 

 

 

 

 

 

 

 

 

“ ” 
“

”  
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“ ” 

“
”  

 

 
 

“
” 

“
” 

 

“ ” 
“ ” “ ”  

“ ” “
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“ ” 
“

”  
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4   (Internet):  

 

(1)   (Bualuang iBanking)  
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