— wilade Ty IudIualvoyad Aty Factsheet
uav. 1nEJW‘l['usbcg Aoxya o Tuit 31 fnaa 2568

ustmmdamSnddanisnean nevndive S1ia

Y

a a d 2
noanuitlalnamnaivd ugea awle

FHANONIT0ON
SCBDJI(SSF)

TAUANMTE

UszIanneanusIN / Ngune U IN

- Usztamneanusan: neanusImanIasnwnesmuInniwlaneilaldimsamulunenusingu
@ d

meld vas. ifeIf/neanusInTlaAes (Feeder Fund)/naanusaniion15003 (SSF)/NoanusIniiniu -

asuuuuiinandessalszmea 6 : @B

\ . o v
* NQUNBINUT: US Equity amuluasinsyuiunan Tamodaluseuilivesnd 80% vea NAV

wlenenaznagninisany

< wuaauluriigasnuvesne s sl szmaIfiaaneanuified (Feeder Fund) léin SPDR Dow

Y23aNdINUIIN

s N d SR SPD Suaanzidounoanu 8 BN 2564
Jones Industrial Average ETF Trust (N93NU¥ian) anatdiy USD nmuuwannmu‘lu‘}jumﬂumu v 2y .
152nouv030 ¥ Dow Jones Industrial Average Inadiithmnalvinanouununeuinmsssuiloumaza  IHINAU Class 23 NUEEU 2564
°l¢ﬁ'éi1ﬂ"lﬂ'é’1’gﬁmﬁuwaﬂ?uuwuﬁumﬁ’mﬁﬁ'&ndn . ) . » wenanssetuiuna e
neanueInaHlUMIIEAINUVEINBINUIIN HSoNBINUIINBFIMIINSNE (DBal) HIonSadiiems L
“ ' 01gnN0INY Tifruaerglasams

o a v d [
amuluedninsuniwe (REITs) #3on0anusanlnssad1aiug1u (infra) Feogmaldnisdanisves
a v v Vo

v3tmdamsludaaiulifiu 100% voa NAV AAANIINBINUIIN
+ ¥ Uav.fiU3H15IAMINOINUNEN: State Street Global Advisors

a v < = v
- neanuewauludyIFovIadIanTh (Derivatives) Morfindsz@nsmumsuSmsmsamu el ar dodll ? tma 2566
(Efficient portfolio management) t1az/m3emsu3vsninndes Tasfloafunnundssandaswannlaoy  waudunn Ausmianade 2 WYARIMEY 2564
vosrdnningnionindduluanaiiumalszmadinosudeegiisuivagaiuum o varlavaznils g
Tiffeundn 90% veuyammndauniasulumalszima AYUYIA

- nagnslumsuSmsneanusIn: neanuInejanislsinarszneumsnasulamunesnuman dau

HMSUIHS j IRl wansauHHOIHYBINB NI INTEN 100% USudeiunumstlosiv
nosnuvanajan Jaldnarsznoumsinaenlamuayiiyia (Passive Management)

anudesdaswandamiesawaneuummduanaiduum o Ju
glouniaa 5 Vv (% aeil) sy Audasdau 95%) nazdSudiedasuandemieieuivm

¥ Ao

aqaﬁuum U IUNMUIUNANdULUINY dué’mﬂdau 5%)

. SCBDJI(SSF) Fitida Peer avg
o A
ANNOU
300/0 25.04%
220% . - msaauluneanusanlailynsedhnidu
20% 18.66% o a a ANV A A o o=
- mamsautivanuluednvesneanusu lailudativiudmams
10.53% g 200 10.53% 9 640 o a 1
10% 6.69% 599% -19% auiiuanuluenan
0% . MINIINADAIUNDIA
-10% e 1d5umsFusesnin CAC
770 10.44%
20% MIVADUAVNBINY Morningstar
-30% 3001% Overall Rating 5 @13 910 Morningstar szian US
0% Equity , &4 31 3.9. 2568

2563 2564 2565 2566 2567

i a o A Sy A a = A A (aa
NN ﬂluﬂ‘ﬂﬂﬂﬂ"ﬂ‘uﬂﬂ‘ﬂ%!uﬂu Nﬂiﬂiﬂ1!1»!H~311-!i13!lﬂﬂﬁﬂQ!!ﬂ’)H“Vlilﬂﬂ%!ﬂﬂuﬂﬂﬂﬂuﬂuﬂﬂﬂuﬂﬂ{]ﬂu

o a YV Y
pamsatHuOUdourauunyiya

a
S

YID 3i@eu 6taeu 15" 3% 53 109! iniﬂl

A

SCBDJI(SSF) -1.59  -159 044 305 462 NA  NA 464
Sl Ta -1.99  -1.99 -1.67 212 316 NA NA  3.00
ﬁ]m?in‘lumjmamﬁuz 705 705 -1.87 157 18 NA NA NA
ANNAUHINYDINBINY 6.65 665 922 1259 1449 NA  NA  14.66
AuEuYe iyl 3a 683 683 948 1281 1461 NA NA 1481

1
WIewe: % siell

2 1 o o
aundelunguAeIny Maun1sIANGNNEINUIINUDI AIMC category

o oA o
HNUIAVVIURVUIAN

By

) = A A o a
AAINUETINIDANBUATOINDUINIIANNLTEN

P Poyva oA S o
muamwmaa‘lﬂwﬂmaawmaumﬂu
www.scham.com



SCBDJI(SSF)

—
Se
e
2
=)
<«
2
DD
3D

MIBoHHIBAINY MIVNeAUHUIBAIY

Swhmsde:  naiuiims Suhmsunedu: goiuims Maximum Drawdown 21.05%
NAIMMNs: ilaiims 83 15.30 w. SCB AIMNs: laiims 83 15.30 w. SCB Recovering Peroid 15 3 180u
EASY APP 84 16.00 . EASY APP 84 16.00 .
Y g £ 2 Y g a 1o FX Hedging 94.04%
yamUudmlumsdevignswsn: 1,000 1IN yamvuilumsneau: hidimua
£ J = \J
LYl & 2 . “ ! ‘e BN AIUHPUDSUMIAINY 0.97 1M
yamduilumsdoviensadali: 1,000 v HOANUHADVUA: Taifviua
¥ a1 a A oo Sharpe ratio -
STEZNAIMISURUMNLAY: T+2 A2 IUNINI
1igsnnIumsems  Alpha 1.48%
=)
AU Beta 0.79

a a 4‘ v a 1
(veanuansldsumlasszeznamsSuidumane
A A o= s X A g T a WY o ay ra
AuaTatIosWurseasnIndala wadd Ty
6 JuimsiTuan I nemsvieny)

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

wneme: Msaanuluneausemsean (SSF) A Tui 1 unsiau 2568 iludulyl daanlai yonSneau % NAV

aansarhinaavgeumyla
: GOLDMAN SACHS GROUP INC 7.99

\ = S I3 =
) v y
MBITNHENNZENTVINNBINUIIN (% MBI NAV 531 VAT) UNITEDHEALTH GROUP INC 266
MEBTTULHEY gagaluipy U939 MICROSOFT CORP 5.49
MIIAMS 2.68 0.50 HOME DEPOT INC 536
\J kAl

smaline 3.21 0.61 VISA INC CLASS A SHARES 5.13

Av o a ~ v A Aa s a Aqy v v ¢
wneme: - UsindamsenniinsannlasumlasmsssuiisniiSanfuesuieliaeandosiunagns
nseml¥awlumsusmsdams

msdnassmsasulumalszmavesnaanunan

1 A & ¥ o
M53sudenNIBanni UMY (% YoIyamBoUIY 53U VAT) Uszina % NAV

- = = = ansgoIsm 100.00

MBI gaga i ITREN]
Ms 321 st iy MITATIINIAMUIUNGHYAMHAIINVDINVINUHAN
Mm3sudenu 3.21 aniulaisanfy NUYAAINNIIH (Sector) % NAV
msdudeungasind 321 anduliSemiy Financials 24.52
msdu/aeurivigasnuesn 321 aniulaiSaniy Information Technology 18.80
mslourivoe 10 VN Ao 1,000 ¥ivE 10 VN e 1,000 ¥ e Health Care 15.97
winme: - v3Emdamsenfinsann/asunlasmsssudsniBeniivesuivel¥aeandesiunagns Consumer Discretionary 13.65
=) 1 kAl a v
wﬁ.eﬂﬂ%mﬂﬁluﬂruiﬁ1iﬂm:}i ¢ A o X T | 12y . Industrials 12.57
- mlFalunmsdeviananning ilodsve/davie/dundswnizaasny lifuiesaz 0.75 veayam .
WU (D3 0.045%) L , oH 1 14.50
- ustimdamsishidlaldisnemsleunheaaiuld deil eldiiilillaantenlymsamuluneanu o . v 4. =
P . : : vneie: Yoyanasnuvaniudoya s Tuhi 31 Tvnaw 2568
53WON15003
o 1 v da A v da A )
daaauilszinnmingduiiamy NINGAUNAINY 5 OUAVNID
Uszinnnindau % NAV Yonsuddu % NAV

nIgasny 98.24 ¥1I8asN SPDR DOW JONES 98.24
Gushn 163 'NDUSTRIAL AVERAGE ETF
4 TRUST
duq 0.13
AsIEITOYIHS 0.00




SCBDJI(SSF)

m3aanuluneanusIMBURUNT 20% VoI NAV
’ﬁﬂﬂaﬂﬂu: SPDR DOW JONES INDUSTRIAL AVERAGE ETF TRUST ISIN code: US78467X1090

Bloomberg code: DIA UP

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
duyadilagiu Tﬂﬂ“hnﬂammamammummﬂmwumumwmawu MUIVNAURABAIIHINVEA Yield to Maturity ¥0IAT10N5HHIABSAITNOINUIIWTMIQINU HaZITo
910 Yield to Maturity uwuaﬂmmmugﬂmﬂaimummﬂ mmmmu1"lﬂ1mﬂﬁﬂumﬂuammaﬂammuﬁwwmﬂawummﬁmﬁwuwuuIﬂmﬂnammmwmwmuﬂiumwuﬂ
o1gazlanyme miawuwiﬂammnu“lﬂ

vSimuanninddamsnesnu Inewdivd $1in
o d
TN : 0-2949-1500 %30 0-2777-7777  website: www.scbam.com
402 ; Y
Nog : 4178 0115 1 Tnewdivd thsa w1 i 18 auusymmn

HYIIDAINT IYADATINT NFANWCT 10900




