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aanidaisy = [daseanda x X YaAIas1anT v Jurseaanide]

Day Count Convention

dnsmaniia
anaantia = (Participation x aantianugiu) + (Leverage x aantiaiies)

aanidafiae = Max[0, (Sas1maniiad198e — Strike)]
dasaanidadiede = [o]

Participation = [e]

Interest | Swisuiiy Juuganis Participation manidofusiu | feandofivee | Leverage Strike
Period aantie ffuaante [A1l / aaa6l] waa 'l
[1] [°] [e] [e] [e] [e] [] [e]
[2] [o] [e] [e] [] [e] [] [e]
[3] [o] [e] [e] [] [e] [] [e]
[4] [o] [e] [e] [] [e] [] [e]
[5] [o] [e] [e] [] [e] [] [e]
[6] [o] [e] [e] [] [e] [] [e]
[7] [e] [e] [] [e] [] [e] [e]
[8] [e] [e] [] [e] [] [e] [e]
[9] [e] [e] [] [e] [] [e] [e]
[10] [e] [e] [] [e] [] [e] [e]
[11] [e] [e] [] [e] [] [e] [e]
[12] [e] [e] [] [e] [] [e] [e]
[13] [o] [e] [e] [] [e] [] [e]
[14] [o] [e] [e] [] [e] [e] [e]
[15] [o] [e] [e] [] [e] [e] [e]
[16] [o] [e] [e] [] [e] [e] [e]
[17] [o] [e] [e] [] [e] [e] [e]
[18] [o] [e] [e] [] [e] [e] [e]
[19] [°] [e] [e] [e] [e] [°] [e]
[20] [°] [e] [e] [e] [e] [°] [e]
[21] [°] [e] [e] [e] [e] [°] [e]
[22] [°] [e] [e] [e] [e] [°] [e]
[23] [°] [e] [e] [e] [e] [°] [e]
[24] [] [e] [e] [] [e] [] [e]
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Interest | Juisuiy Jusuganis Participation manidedugu | fieanudedes | Leverage Strike
Period aantie ffuaantie [A11 / Rau6l] waa 'l
[25] [o] [e] [e] [] [e] [e] [e]
[26] [°] [e] [e] [e] [e] [e] [e]
[27] [°] [e] [e] [e] [e] [e] [e]
[28] [°] [e] [e] [e] [e] [e] [e]
[29] [°] [e] [e] [e] [e] [e] [e]
[30] [°] [e] [e] [e] [e] [e] [e]
[31] [°] [e] [e] [e] [e] [e] [e]
[32] [o] [e] [e] [] [e] [] []
[33] [o] [e] [e] [] [e] [] []
[34] [o] [o] [e] [] [e] [] []
[35] [o] [o] [e] [] [e] [] []
[36] [o] [o] [e] [] [e] [] []
[37] [o] [e] [e] [] [e] [] []
[38] [°] [e] [e] [e] [e] [] [e]
[39] [°] [e] [e] [e] [e] [] [e]
[40] [°] [e] [e] [e] [e] [] [e]
[41] [°] [e] [e] [e] [e] [] [e]
[42] [°] [e] [e] [e] [e] [] [e]
[43] [°] [e] [e] [e] [e] [] [e]
[44] [o] [] [e] [] [o] [o] []
[45] [o] [e] [e] [] [o] [o] []
[46] [o] [] [e] [] [o] [o] []
[47] [o] [] [e] [] [o] [o] []
[48] [o] [] [e] [] [o] [o] []
[49] [o] [e] [o] [] [o] [] [e]
[50] [o] [e] [e] [] [e] [] [e]
[51] [o] [e] [e] [] [e] [] [e]
[52] [o] [e] [e] [] [e] [] [e]
[53] [o] [e] [e] [] [e] [] [e]
[54] [o] [e] [e] [] [e] [] [e]
[55] [o] [e] [e] [] [e] [] [e]
[56] [o] [e] [o] [] [o] [] [e]
[57] [o] [e] [o] [] [o] [] [e]
[58] [o] [e] [o] [] [o] [] [e]
[59] [o] [e] [o] [] [o] [] [e]
[60] [o] [] [o] [] [o] [] [e]

*p151921961 Tuduiuuduaiususuiuaandaaudeiunauntiriuduga

' v oda o o
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Tuiumsurivuaaiguaiudnfiauwusudy Hasnuazlasudusulnadu
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Taaaanand@IsazskIdasnuaaluiunidviaaaunaudivua wasluiudissidusunauiinuaiainuaglasuldusuanadu
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Callable Period Juudvlanaunaudiriua Jurdhszusiunaunivua Early Redemption Rate
[1] [e] [] []
[2] [] [] []
[3] [] [] []
[4] [] [] []
[5] [] [] []
[6] [e] [e] [e]
[7] [e] [e] [e]
[8] [e] [e] [e]
[9] [e] [e] [e]
[10] [e] [e] [e]
[11] [e] [e] [e]
[12] [] [] []
[13] [] [] []
[14] [o] [o] [o]

Lﬁj'amﬁwmp{amu"l,ﬁuLﬁuefu:i'mﬁu Waananasazhifinnseyniuagdale 9 sagasnundsainiu warmsanaaanids

NINUAALAURY

'
o

**¥panenne [o] argasuluduanidvuadniuarminuasaanuavifaiudifiauiusuns (Final Terms) AiAelag

ghatn 1

LuUsu

[10,000,000 u1wn]

Y

uaannsans

[22 warnrau 2568]

YA Inas

[10,000,000 1]

JuasuAIuAaE

[22 wamaau 2583]

Day Count Convention

[365]

Junfinisduramanide
WLA L

[22 wamwaau 2568 — 22
NaAIAN 2569]

SaTeanidodiods

[3 Months THB-THOR OIS
Compounding with
Observation Period Shift]

JuAananauLnuy

[MATu?A 22 wa9 tfau
AUATWUS, WaRATIAY,
IMAY, LAY WaAIANEU

wannil]

*3 Months THB-THOR OIS Compounding with Observation Period Shift aavoia&uga Jun 7 W.A. 68 #Aa 2.07336%
fFosfiunisuardsemalaasuiaisuisdseinalnauuningu'lasduasuiaisuilseind’lng M https.app.botor.thithorcalculator

Inte_r =5t Fudutueanide iuﬁuﬂ'mlﬁﬁ“ Participation fa Al nﬁmanzﬂn . | Leverage Strike

Period aantie AUFIU Aradndalil
[1] 22 waEA1AN 2568 22 &svau 2568 [100%] [2.35%] [§1] [100%] [2.50%]
[2] 22 fovnAu 2568 24 waAsInau 2568 [100%] [2.35%] (4] [100%] [2.50%]
[3] 24 waASneu 2568 23 nuanwWug 2569 [100%] [2.35%] (4] [100%] [2.50%]
[4] 23 nuanWus 2569 22 warA1AN 2569 [100%] [2.35%] [41] [100%] [2.50%]
[5] 22 wa=n1AN 2569 24 Revnau 2569 [100%] [2.35%] [aidi] [0%] [0%]
[6] 24 &mnau 2569 23 waAinau 2569 [100%] [2.35%] ["idi] [0%] [0%]
[7] 23 waAsnau 2569 23 Auawug 2570 [100%] [2.35%] ["idi] [0%] [0%]
[8] 23 Auawug 2570 24 wamraan 2570 [100%] [2.35%] ["idi] [0%] [0%]
[9] 24 wamaAu 2570 23 &wnau 2570 [100%] [2.35%] ["idi] [0%] [0%]
[10] 23 &wnau 2570 22 waainnau 2570 [100%] [2.35%] ["idi] [0%] [0%]
[11] 22 waainnau 2570 22 Aauawus 2571 [100%)] [2.35%] [laid] [0%] [0%]
[12] 22 nuanWus 2571 22 waanAN 2571 [100%] [2.35%] [laid] [0%] [0%]
[13] 22 wauanAN 2571 22 &sman 2571 [100%] [2.35%] [laid] [0%] [0%]
[14] 22 &vmnan 2571 22 waadnneau 2571 [100%] [2.35%] [laid] [0%] [0%]
[15] 22 waAdnay 2571 22 nuAWus 2572 [100%] [2.35%] [laid] [0%] [0%]
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IB;?{gjt Jusuueaniis iua;;;;ﬂr,l%';sﬁn Participation (’:ﬁ?ungl’fﬁ ﬁmaagﬁeﬁmw Leverage Strike
[16] 22 nuAWus 2572 22 waraAN 2572 [100%] [2.35%] [aidi] [0%] [0%]
[17] 22 wamn1AN 2572 22 Revnau 2572 [100%] [2.35%] [aidi] [0%] [0%]
[18] 22 &svnau 2572 22 waASnau 2572 [100%] [2.35%] [t [0%] [0%]
[19] 22 waASneau 2572 22 nuaWus 2573 [100%] [2.35%] [aidi] [0%] [0%]
[20] 22 nuanWus 2573 22 waraAN 2573 [100%] [2.35%] [aidi] [0%] [0%]
[21] 22 waEa1AN 2573 22 &mnau 2573 [100%] [2.35%] [Lsidl] [0%] [0%]
[22] 22 &avnau 2573 22 waASnau 2573 [100%] [2.35%] [aid] [0%] [0%]
[23] 22 waAinau 2573 24 AuaWug 2574 [100%] [2.35%] [aid] [0%] [0%]
[24] 24 AuaAWus 2574 22 wamA1AN 2574 [100%] [2.35%] [laid] [0%] [0%]
[25] 22 wauaAu 2574 22 &avnau 2574 [100%] [2.35%] [laid] [0%] [0%]
[26] 22 &avnau 2574 24 waAsnau 2574 [100%] [2.35%] [laid] [0%] [0%]
[27] 24 waASnau 2574 23 nuanwug 2575 [100%] [2.35%] [aigi] [0%] [0%]
[28] 23 nuanwWus 2575 25 wara1AN 2575 [100%] [2.35%] [aidi] [0%] [0%]
[29] 25 waxn1AN 2575 23 &9vinAu 2575 [100%)] [2.35%] [aidi] [0%] [0%]
[30] 23 &evau 2575 22 waAInau 2575 [100%] [2.35%] [aisi] [0%] [0%]
[31] 22 waAineau 2575 22 Auawus 2576 [100%] [2.35%] ["ifi] [0%] [0%]
[32] 22 auawus 2576 23 wamaAu 2576 [100%] [2.35%] ["idi] [0%] [0%]
[33] 23 namaAu 2576 22 &wnau 2576 [100%] [2.35%] [laid] [0%] [0%]
[34] 22 &vnau 2576 22 waAsnau 2576 [100%] [2.35%] [laid] [0%] [0%]
[35] 22 waAinau 2576 22 Auawug 2577 [100%] [2.35%] [laid] [0%] [0%]
[36] 22 AuaWug 2577 22 wauaAN 2577 [100%] [2.35%] [laid] [0%] [0%]
[37] 22 wauaAN 2577 22 &vnau 2577 [100%] [2.35%] [laid] [0%] [0%]
[38] 22 &evinau 2577 22 waAsInau 2577 [100%] [2.35%] [aigi] [0%] [0%]
[39] 22 waASaey 2577 23 nuanwWug 2578 [100%] [2.35%] [aigi] [0%] [0%]
[40] 23 auanwug 2578 22 wamaAu 2578 [100%] [2.35%] ["ifi] [0%] [0%]
[41] 22 wamaAu 2578 22 &wnau 2578 [100%] [2.35%] ["idi] [0%] [0%]
[42] 22 Revnau 2578 22 waAInau 2578 [100%] [2.35%] [aidi] [0%] [0%]
[43] 22 waAdnneau 2578 22 Auawug 2579 [100%] [2.35%] ["idi] [0%] [0%]
[44] 22 Auawug 2579 22 wamaAN 2579 [100%] [2.35%] [aid] [0%] [0%]
[45] 22 wa=n1AN 2579 22 RevnAu 2579 [100%] [2.35%] [aid] [0%] [0%]
[46] 22 &svnau 2579 24 waAsnau 2579 [100%] [2.35%] [aid] [0%] [0%]
[47] 24 waainau 2579 23 Auawusg 2580 [100%] [2.35%] [aid] [0%] [0%]
[48] 23 Auawusg 2580 22 waEa1AN 2580 [100%] [2.35%] [aid] [0%] [0%]
[49] 22 wWaxn1AN 2580 24 &9vinau 2580 [100%] [2.35%] [aidi] [0%] [0%]
[50] 24 &9vinau 2580 23 waAsnau 2580 [100%] [2.35%] [aidi] [0%] [0%]
[51] 23 waASneu 2580 22 nuAWug 2581 [100%] [2.35%] [aidi] [0%] [0%]
[52] 22 auawus 2581 24 wamaAu 2581 [100%] [2.35%] ["idi] [0%] [0%]
[53] 24 wawaAn 2581 23 &mnAu 2581 [100%] [2.35%] ["idi] [0%] [0%]
[54] 23 &9mAu 2581 22 waadnnau 2581 [100%] [2.35%] ["idi] [0%] [0%]
[55] 22 waAdnau 2581 22 AuaWus 2582 [100%] [2.35%] [Laigi] [0%] [0%]
[56] 22 AuaWus 2582 23 wamn1Au 2582 [100%] [2.35%] [Laigi] [0%] [0%]
[57] 23 wamanAN 2582 22 fomnau 2582 [100%] [2.35%)] [Ligi] [0%] [0%]
[58] 22 &svnau 2582 22 waASnnay 2582 [100%)] [2.35%] [laid] [0%] [0%]
[59] 22 woAsnau 2582 22 Aunus 2583 [100%] [2.35%] [Ligi] [0%] [0%]
[60] 22 auawus 2583 22 wara1Au 2583 [100%] [2.35%] [Ligi] [0%] [0%]
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Callable Period Juudvlaaaunauniinua Jurdhszusiunauniviua Early Redemption Rate
[1] 8 wara1Au 2569 22 waraAu 2569 [100%]
[2] 7 wara1au 2570 24 waraiau 2570 [100%]
[3] 5 wamnau 2571 22 waraiau 2571 [100%]
[4] 8 wawaAu 2572 22 waraau 2572 [100%]
[5] 7 wara1au 2573 22 waralau 2573 [100%]
[6] 8 wawamu 2574 22 waraau 2574 [100%]
[7] 10 wawnnau 2575 25 wamaiau 2575 [100%]
[8] 6 waraAu 2576 23 waraaN 2576 [100%]
[9] 8 wawa1AN 2577 22 wawa1AN 2577 [100%]
[10] 4 waunnau 2578 22 wawa1AN 2578 [100%]
[11] 7 wara1AN 2579 22 warn1AN 2579 [100%]
[12] 8 wawn1AN 2580 22 warn1AN 2580 [100%]
[13] 7 wama1an 2581 24 wama1an 2581 [100%]
[14] 6 wara1Au 2582 23 wawalAu 2582 [100%]
fathaaouanInanauLnutadasnulunsdaiininislaaauaroni
o a % o = = =5 Y | % [% = d a o § -
Jusuiu Juduga aantid | THOR | eaniu dns1_ | eanulan wWaan | Waan | eanidai WusuaInadu
aantiiel 131l .4 Wiei aantil WaInu a51815 | A5 165us2u
aantiiel wWusu &l 163U fidns a3 naanagy
1anau Tl n51819
nau and
AUUR
22 W.A. 68 22 8.A. 68 | 2.35% 2.75% 0.25% 2.60% 65,534.25 Taidl - 65,534.25 -
22 &.A. 68 24 w.a. 68 | 2.35% 2.50% 0.00% 2.35% 60,520.55 Tl = 126,054.80 =
24 W.g. 68 23 n.N. 69 | 2.35% 2.50% 0.00% 2.35% 58,589.04 Tl = 184,643.84 =
23 n.N. 69 22 W.A. 69 | 2.35% 2.25% 0.00% 2.35% 56,657.53 4 Tailaf 241,301.37 -
22 W.A. 69 24 &.a.69 | 2.35% 2.25% laifing 2.35% 60,520.55 il = 301,821.92 =
CRld|
24 &.a. 69 23 W.e. 69 | 2.35% 2.25% laifing 2.35% 58,589.04 il = 360,410.96 =
ERld
23 W.a. 69 23a.N.70 | 2.35% 2.25% aifinng 2.35% 59,232.88 Naidi - 419,643.84 -
ERld
23 a.n. 70 24 w.n. 70 | 2.35% 2.25% laifinng 2.35% 57,945.21 4 Tailaf 477,589.05 -
Cli]
24 w.a. 70 23 &.a.70 | 2.35% 2.25% laifinng 2.35% 58,589.04 Naidi - 536,178.09 -
ERld
23 &.a. 70 22 w.e. 70 | 2.35% 2.25% laifing 2.35% 58,589.04 Tl = 594,767.13 =
CRld|
22 W.a. 70 22 aNn.71 | 2.35% 2.25% laifinng 2.35% 59,232.88 il = 654,000.01 =
ERld
22 n.N. 71 22 W.a. 71 | 2.35% 2.50% laifinng 2.35% 57,945.21 4 Tailal 711,945.22 =
CRld
22 w.A. 71 22 &na.71 | 2.35% 2.50% aifinng 2.35% 59,232.88 Naidi = 771,178.10 =
Cald]
22 &.m. 71 22 n.8.71 | 2.35% 2.50% laifing 2.35% 59,232.88 il = 830,410.98 =
Cald]
22 w.e. 71 22 aN.72 | 2.35% 2.50% laifing 2.35% 59,232.88 il = 889,643.86 =
ERld
22 A.N. 72 22 W.A. 72 | 2.35% 2.50% laifinng 2.35% 57,301.37 4 Tailaf 946,945.23 =
cld]
22 N.A. 72 22 §.a. 72 2.35% 2.50% laifinng 2.35% 59,232.88 Naidi = 1,006,178.11 =
Chldl
22 &.ma. 72 22 n.8.72 | 2.35% 2.50% laifinng 2.35% 59,232.88 il = 1,065,410.99 =
ERld

g 1-wih7
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"i’ul%'u;l’u fudusaa | manil | THOR menu‘fﬂ das mandian | ¢oan | Woan | eandad | W@Susdusiadu
aantilz A5l &l Wieiid aantil WaInu 051815 | 691 165us7u
aanuiia Augu &l 165U dans a3 naanany

"l,n"nau :t?{ ) f31A13

fay ans

flua
22 w.a. 72 22 AN. 73 | 2.35% 2.50% Vlaiﬁmi 2.35% 59,232.88 g = 1,124,643.87 =
22 n.N. 73 22 N.A. 73 | 2.35% 2.25% "I.a.?;f-i]f?ﬁ 2.35% 57,301.37 1 Tailed | 1,181,945.24 =
22 N.A. 73 22 &.a.73 | 2.35% 2.25% "I.a.?;f-i]f?ﬁ 2.35% 59,232.88 il = 1,241,178.12 =
22 &.a. 73 22 w.a. 73 | 2.35% 2.25% Vl,u}jsﬁi 2.35% 59,232.88 g = 1,300,411.00 =
22 w.a. 73 24 AN. 74 | 2.35% 2.25% Vl,u}jsﬁi 2.35% 60,520.55 g = 1,360,931.55 =
24 n.N. 74 22 n.A. 74 | 2.35% 2.25% "I.a.?lf-i]f?ﬁ 2.35% 56,013.70 1 Tailed | 1,416,945.25 =
22 W.A. 74 22 d.a.74 | 2.35% 2.25% Vl,ugsﬁi 2.35% 59,232.88 g = 1,476,178.13 =
22 &.a. 74 24 w.a. 74 | 2.35% 2.25% Vli;%:f?’]i 2.35% 60,520.55 aidd = 1,536,698.68 =
24 w.a. 74 23AN. 75 | 2.35% 2.25% "l,;gsﬁi 2.35% 58,589.04 Naidd = 1,595,287.72 =
23aN.75 | 25wW.a.75 | 2.35% | 2.25% "I;a‘;sws 2.35% | 59,232.88 4 il | 1,654,520.60 -
25 w.a. 75 23 &.a.75 | 2.35% 2.25% Vli;%:f?’]i 2.35% 57,945.21 aidd = 1,712,465.81 =
23 &.m. 75 22 w.a. 75 | 2.35% 2.25% "l,a?gsﬁi 2.35% 58,589.04 i = 1,771,054.85 =
22 W.a. 75 22 AN. 76 | 2.35% 2.25% "l,;gsﬁi 2.35% 59,232.88 i = 1,830,287.73 =
22 n.N. 76 23 n.A. 76 | 2.35% 2.00% Vli;%:f?’]i 2.35% 57,945.21 bl Taf 1,888,232.94 | 10,000,000.00
23 w.A. 76 22 &.a.76 | 2.35% 2.00% "l,;gf?ﬁ 2.35% aidd
22 &.a. 76 22 w.8. 76 | 2.35% 2.00% VIJE:TS 2.35% g
22 .8, 76 22 AN. 77 | 2.35% 2.00% "lu?:ﬁ 2.35% g
22 A.N. 77 22 W.A. 77 | 2.35% 2.00% Vl;?;:’ﬁ 2.35% bl
22 W.A. 77 22 &.a.77 | 2.35% 2.00% 1;4??‘;215 2.35% g
22 &.a. 77 22 w.a. 77 | 2.35% 2.00% "lu?:ﬁ 2.35% g
22 w.a. 77 23 A.N. 78 | 2.35% 2.00% Vl;?;:’ﬁ 2.35% il
23 n.N. 78 22 n.A. 78 | 2.35% 2.00% Vl;?;:’ﬁ 2.35% bl
22 w.A. 78 22 &.a.78 | 2.35% 2.00% VIJE:TS 2.35% g
22&A.78 | 22W.a.78 | 2.35% | 2.25% Vl;ﬂ;f?ﬁi 2.35% i
22W.8.78 | 22aW.79 | 2.35% | 2.25% Vl;ﬂ;f?ﬁi 2.35% i
22 n.N. 79 22 W.n. 79 | 2.35% 2.25% Vl,ll;;:ﬁ‘i 2.35% 1
22 W.A. 79 22 &.a.79 | 2.35% 2.25% VLM;;:TS 2.35% g
22&A.79 | 24nW.a.79 | 235% | 2.25% vl;ﬂ;:ﬁi 2.35% il
24nW.8.79 | 23n.W. 80 | 2.35% | 2.25% vl;ﬂ;:ﬁi 2.35% il

Qi)
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nau and
AIUUA
23n.NW. 80 | 22w.A.80 | 2.35% | 2.25% Taifinns 2.35% 1
8l
22%W.A.80 | 24&.a.80 | 2.35% | 2.25% laifing 2.35% il
Cald!
248.a.80 | 23 W..80 | 2.35% | 2.25% laifing 2.35% il
ERld
23 W.8.80 | 22a.w.81 | 2.35% | 2.25% Taifinns 2.35% g
ERld
22 nN. 81 | 24w.A.81 | 2.35% | 2.50% Taifinns 2.35% 1
A
24 w.a. 81 23 d.a.81 | 2.35% | 2.50% laifing 2.35% il
chld!
23 &.a. 81 22 w.e. 81 | 2.35% | 2.50% Taifinns 2.35% g
ERld
22 W.e.81 | 22na.wW.82 | 2.35% | 2.50% laifing 2.35% aidd
Chldl
22nN. 82 | 23W.A. 82 | 2.35% | 2.50% laifing 2.35% 1
Chldl
23W.A. 82 | 22&.a.82 | 2.35% | 2.50% laifing 2.35% Tl
ERld
22d.m.82 | 22W.a.82 | 2.35% | 2.50% aifing 2.35% aidd
ERld
22 W.0.82 | 22n.W.83 | 2.35% | 2.50% laifing 2.35% Tl
Chldl
22nN. 83 | 22W.A. 83 | 2.35% | 2.50% laifing 2.35% Tl
ERld

WaaauuwnusIn = 10,000,000 + 1,888,232.94 — 10,000,000 = 1,888,232.94
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