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- neanuowaaUluFyaN¥ouIea1aHIN (Derivatives) tiorfinysz@nEnmmsuSmsmsasmu (Efficient
portfolio management) 1az/%3oM3u3MsaNuE Tnatleafunnundssansasuanalaguvesnannng
wiansvdauluanaiiumalszmaiinesmudeegifeuivanaitiuum o valavaeniia szrinedesas 95
fefowaz 105 vosyamanGashiiog '

- nagnslumsuSmisneanusn: neanulnejanidldinalsznoumsmdeulwimunesmundn dauneanu
nanjandalnmallszneumsinaenlnamudyiisTa (Passive Management)
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Uszannsndau % NAV % NAV
WA 100.39 W1I8AINY ISHARES EDGE MSCI 100.39
Gushn 596 WORLD VALUE FACTOR UCITS
A ETF
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SCBGVALUE(A)

Joyaisadn

Maximum Drawdown -15.19%
Recovering Peroid 3 thlou
FX Hedging 98.67%
dasaIunUTIUM A 1.24 1M
Sharpe ratio 1.38
Alpha -2.37%
Beta -

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

A oodn
FONINEIAY

% NAV

MICRON TECHNOLOGY INC 1575
CISCO SYSTEMS INC 2.92
VERIZON COMMUNICATIONS INC 2.04
TOYOTA MOTOR 1.63
AT&T INC 1.62
iszina % NAV

anigaam 48.24
a1l 20.26
AHIFOINNINT 7.93
s 5.93
1INl 4.24

MITAT33MIANUIUNGHYATIMNTTHVDINBINUNAD

NGUQAAINNIIN (Sector) % NAV
Information Technology 33.87
Financials 15.89
Industrials 10.29
Health Care 8.43
Consumer Discretionary 8.13
éu 9 23.41
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SCBGVALUE(A)

m3aanuluneanusIMBURUNT 20% VoI NAV
’ﬁﬂﬂaﬂﬂu: ISHARES EDGE MSCI WORLD VALUE FACTOR UCITS ETF ISIN code: IE00BP3QZB59

Bloomberg code: TWVL LN

Aesie

Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
ﬂunmﬂm1ﬁﬂ1umm NAV ﬂawmﬂﬂiumaﬂaa A1 Maximum Drawdown nJwuauawma“lwmmnqmmmﬂmmﬂﬂ vianunnmMsanulunesusm

Recovering Period 5% gzt mmﬂumamlwwamummms ZOZAAWANITVIANUGITAIUDITE mmmwunaummunummulmswmnmmuwiflﬂ

FX Hedging Lﬂaiwummmiamu”luﬁﬂauumaﬂi ma‘wuﬂm’]mnuﬂammmmﬂammamﬂaau

dasaIunUTEUM A (Portfolio Turnover) mmnmmmacnmnsmanmwsfluwamsumnamuﬁm“lummaﬂwmmmwm Tmmummﬂuaﬂmmﬂmmanwammm
uammmawaﬂwiwﬂnuwasqmamammimwanmwammnawunﬂuiamwa gan 1 ﬂwwimfmam NAV mamawunmﬂaﬂ‘luiam 282102 URBIN NOINUIT WAL
Portfolio Turnover g4 uwmmﬁcmsuwwanmwsmaﬂﬂswmmmmiﬂawuua miwmuwumwamﬂwanmwwm wqmwﬂﬁmnﬂﬁﬂumfmnuwamsmmumumammwu
saiterlse mummﬂuﬂwmmwammwanmwmman

Sharpe Ratio 8013187152 wmwamammummwmmﬂamunmﬂismmtmnummmmmﬂmﬁawu 1AsMUINNIANAANTENINBATINAAD ULNUUBINBINUITINAUBATING
mammuwﬂﬂﬂmnmmmm (risk-free rate) Aﬂiﬂumwﬂummfmuummmu (standard deviation) ¥94N84Y U3 A1 Sharpe Ratio m‘waumamwwammmuwnmwuimma%
Suiu Ui saeR AN TS NNEINNI NN Tﬂaﬂawumwum Sharpe Ratio gan319¢ Lﬂuﬂawumwuﬂi mnﬁmw“lumsmmi%ﬂmmwummw doannldsunano
u,mumumwmmmwimmumwmammmﬂu )

Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA

Beta 2AULAY mﬁwnnmﬂaauuﬂawmammamammumawanmwa“luwammiawu TaonFouidouiusasimsiasunlawenaia Beta foonit 1 uanad nanninglu
wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,

Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
iAeanUAY Y IR NeIUIIMATA Tracking Error g4 92 uammamammuiﬂﬂmaﬂwmmﬂ%ummmnmu

Yield to Maturity ammammmumﬂmmmuiumnﬁﬁwuiﬂﬂnaﬂumumwuﬂmﬂ mmmmmﬂﬂaﬂmfmm”lmu“luaummmaﬂmﬂmwﬁmm siiuduiiay ZRsufminniaan
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910 Yield to Maturity uwuaﬂmmmugﬂmﬂaimummﬂ mmmmu1"lﬂ1mﬂﬁﬂumﬂuammaﬂammuﬁwwmﬂawummﬁmﬁwuwuuIﬂmﬂnammmwmwmuﬂiumwuﬂ
o1gazlanyme miawuwiﬂammnu“lﬂ
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